o :_E_ T, :'3 ’. B | ‘ PATENTNUMBER | |
E=E ML BRI |||||||||||||||l|||U||“||\“\\\\\\\\\\\\\\\ e
EC’ = |7 g - - | eme3 B

U S UTILITY Patent Appllcatlon

/ a M O.l.P.E. PATENT DATE

. ‘ :.{ - ) o
CZBCQSMW SCANNED /i; A et UUL 0 /ﬂﬂl’ g
< um % \\F

| APPLICATION NO. QONT/PRIOH CLASS.. SUBCLASS » EXAMI‘;\IER ( N ‘__1 ‘ ]
09/894637 D 7085 L d

S LORSBL0Y O |

: $00Z 9 T AON |

: Click. basad brading witkh intulh t v il elispls ébmi Jérbl ket cleptiln

|
oy -
\ = PTO-2040 ° ‘
Lo , ‘ 1209 |
ISSUING CLASSIFICATION
ORIGINAL - ' CROSS REFERENCE(S) (
h CLASS ~ SUBCLASS CLASS . SUBCLASS (ONE SUBCLASS PER BLOCK)
75 31 e £ X 26 |31
INTERNATIONAL CLASIS|F|CAT[ON , ' i
I
Glabl¥l /0 | _
T ;
" [_! Continued on issue Slip Inside File Jacket
TERMINAL , DRAWINGS CLAIMS ALLOWED
DISCLAIMER Sheets Prwg. Figs. Drwg. | Print Fig. laims Print Claim for O.G.
f ¥ 2 Tio| F
[T The term of this patent NOTICE OF ALLOWANCE MAILED
subsequent to (date) / —
has been disclaimed. (Assistant Examiner) (Date) , ( . ot
[0 The term of this patent shall . CL 0'/ c Q - / 0 *0 «/ S
not extend beyond the expiration date e Sac H ARD WE'bBERGER _
of U.S Patent. No. ISSUE FEE §
| Au. T ~PRIMARY EXAMINER |
Y ) © | ;,, Amount Due Date Paid
W‘/\_/ 7/ S 777
— (Primary Examiner) *  (Date) ) _ !
. ISSUE BATCH NUMBER
L] The terminal months of
this patent have been disclaimed.
(Legal Instruments Examiner) (Date)
WARNING:
The information disclosed herein may be restricted. Unauthorized disclosure may be prohibited by the United States Code Title 35 Sections 122, 181 and 368.
Possession outside the U.S. Patent & Trademark Office is restricted to authorized employees and contractors only.

oo A | * FILEDWITH: [ DIsK (cRF) [ ]FicHE [ ] cD-ROM

(Attached in pocket on right inside flap)

TDA 1022 |
0001 CBM of U.S. Patent No. 6,766,304
(FACE




. Ve | L ‘ 3 17us PTO

/

W

INITIAL3 __/

Date Received
(Incl. C. of M.)
or

Date Mailed

NWOA OO0 . 09/894 94637
HII\IIIIIIIIIIIHINIi!l"lllllINIIIHIHHH!!I L \lnmnunmnlln\nun\m\mn\
msmzz j |
| CONTENTS
| Dato Rcated
/a» PR 75“ S
3. /Wzm P, AL L. Q{ 44.-

N 91’ 1A

3%k

B b K

- A 5727
17. _QMMM D ’ ':\ pilay 58.
18 gém GWM, ‘ 637( 2004 59,
A e b WMD)
20. | 5 61.
21. _ 62.
22 63,
23 _ ‘ 64.
24, | 65.
25, - 66.
2. ' - 67.
27. ‘ ‘ ‘ 68.
28, . R | 69.
20, ' © 70,
30. __ , ' , 71.
31. ' 72.
2. | 73,
33. ) | 74.
34, ' ' 75.
35. ' : 76.
. 36. | ‘ 77.
37. : 78.
38. , 79.
39, ' 80.
40. | ’ 81.
\ 41. — | 0002 82.
m% | (LEFT OUTSIDE)
oy

S e s e

i




PATENT APPLICATION SERIAL NO. (é %Z ?5/@5 7

U.S. DEPARTMENT OF COMMERCE
PATENT AND TRADEMARK OFFICE
FEE RECORD SHEET

(1 BRAYARGIL 40000032 09894637

255,00 09
9,60 P

PTO-1556
(5/87)

*U.S. GPO: 2000-468-987/39595

0003




Page 1 of 1

UNITED STATES PATENT AND TRADEMARK OFFICE

COMMISSIONER FOR PATENTS
UNITED STATES PATENT AND TRADEMARK OFFICE
WASHINGTON, D.C. 2023!

www.uspio.gov

LT . | CONFIRMATION NO. 1527 -

"Bib Data Sheet .

FILING DATE
ATTORNEY
SERIAL NUMBER 06/27/2001 CLASS GROUP ART UNIT DOCKET NO.

09/894,637 :
RULE 705 2164 024051-0155

APPLICANTS

Gary Allan Kemp II, Winnetka, IL;
Jens-Uwe Schluetter, Evanston, IL;
Harris Brumfield, Chicago, IL.;

e CONTlNUING DATA RdehhRARARKRNKIK KRN KRR KKK

THIS APPLICATION IS A DIV OF 09/590,692 06/09/2000
WHICH CLAIMS BENEFIT OF 60/186,322 03/02/2000

ek FOREIGN APPLICATIONS Redededekde ke h hdekdeokRokok k ke kk

| IF REQUIRED, FOREIGN FILING LICENSE GRANTED
" 07/25/2001 /

Foreign Priority claimed . D wes no

** SMALL ENTITY **

T STATE OR | SHEETS TOTAL [INDEPENDENT|
35 USC 119 (a-d) conditi
o (@-d) conditions Lt /£ no L et ater COUNTRY | DRAWING | CLAIMS CLAIMS

A
Verified and ' W IL 6 21 3

iAcknowledged Examiner's Signature - Initials

IADDRESS

Robert C. Klinger

Jackson Walker L.L.P.

Suite 600

.[2435 North Central Expressway
Richardson ,TX 75080

CInTee

- |Click based trading with intuitive grid display of market depth
| | O All Fees

U 1.16 Fees (Filing)

FILING FEE [FEES: Authority has been given in Paper L 1.17 Fees ( Processing Ext. of
RECEIVED |No. __to charge/credit DEPOSIT ACCOUNT  {ltime) o

364 No.____ - forfollowing: L 1.18 Fees (Issue)

U other

o Credit

0004




L

‘g 2962t

il

I

T0/12/%0
|

WA

06 ~29-0f

_Please type a plus sign (+) insid- x —Pp PTO/SB/05 (11-00)
‘ Approved , ... ase through 10/31/2002. OMB 0651-0032

\

U.S. Patent and Trademark Office: U.S. DEPARTMENT OF COMMERCE o —
Under the Paperwork Reduction Act of 1895, no persons are required to respond to a collection of information unless it displays a valid OMB control number. zh E—
UT' LlTY Attorney Dacket No. | 120046-00003 - jm =g
. _=\ i
\ First Inventor Gary Allan Kemp 11, et al 1 —
PATENT APPLICATlON - LICK SENTRA eG WITH INTUITIVE GRID DISPLAY OF ' t~ E
C BASED DIN ITH INT o —
TRANSM ITT_AL ‘ Tite | MARKET DEPTH ) E'E——__-_—_“"'CJ
) pur =

(Only for new nonprovisional applications under 37 C.F.R. 1.53(b)) Express Mail Label No. l EL 840961286US

_J

' Assistant Commissioner for Patents
APPLICATION ELEMENTS ADDRESS TO:  Box Patent Appiication »
See MPEP chapter-600 concerning utility patent application contents. . Washington, DC 20231
1. X Fee Transmittal Form (e.g., PTO/SB/17) 7. [:I CD-ROM or CD-R in duplicate, large table or
(Submit an original and a duplicate for fee processing) Computer Program (Appendix)
2, Applicant claims small entity status. 8. Nucleotide and/or Amino Acid Sequence Submission
See 37 CFR 1.27. (if applicable, all necessary)
3. X Specification [Total Pages [_—;}:I i a. [] Computer Readable Form (CRF)
(preferred arrangement set forth below) b. Specification Sequence Listing on:
- Descriptive title of the Invention ' i. ] CD-ROM or CD-R (2 copies); or
. Cross References to Related Applications ii. C1 paper

- Statement Regarding Fed sponsored R & D

- Reference to sequerice listing, a table, c. [] Statements verifying identity of above copies

or a computer program listing appendix ACCOMPANYING APPLICATIONS PARTS
- Background of the Invention -
- Brief Summary of the Invention 9.[[] Assignment Papers (cover sheet & document(s))
- Brief Description of the Drawings ( if filec) 10.[] 37 C.F.R§3.73(b) Statement [J Power of
: 83;':?3 Description ‘ (when there is an assignee) Attorney
- Abstract of the Disclosure 11.[] English Transtation Document (if applicable)
4, X] Drawing(s) (35 U.S.C.113) [Total Sheets| 8 1 |12 [J information Disciosure O Cgpigs of IDS
5. Oath or Declaration [Total Pages: ] State.;m.ent (IDS)/PTO-1449 Citations
a. [ Newly executed (original or copy) 13.X]  Preliminary ;i\mendment
b. [X] Copy from a prior application (37 CFR 1.63 (d)) 14.0 I(R;,t,zde:: ?E;Z;::Er%mi; 20
(for a continuation/divisional with Box 18 completed) 15.[] Certified Copy of Priority Document(s)
| DELETION OF INVENTOR(S) ' (if foreign priority is claimed)
ﬁ;gr::g ;‘tat:‘eemer?;ra:“l:;‘:ig:":t;"eg:;;“"g:g"(5) 16.[] Request and Certification under 35 U.S.C. 122
" 1.63(d)(2) andp1 33(2? ' (b)(2)(B)(i). Applicant must attach form PTO/SB/35
’ ’ L its equivalent.
6. Application Data Sheet. See 37 CFR 1.76 7.0 Othar vaen

18. If a CONTINUING APPLICATION, check appropriate box, and supply the requisite information below and in a preliminary amendment,
or in an Application Data Sheet under 37 CFR 1.76:

[1 Continuation [X Divisional [ Continuation-in-part (CiP) of prior application No: 08 / 590,692
Prior application information: Examiner Rich Weisberger ) Group / Art Unit: 2164

For CONTINUATION or DIVISIONAL APPS only: The entire disclosure of the prior application, from which an oath or declaration is supplied
under Box 5b, Is considered a part of the disclosure of the accompanying or divisional application and is hereby incorporated by reference.
The incorporation can only be relied upon when a portion has been inadvertently omitted from the submitted application parts.

17. CORRESPONDENCE ADDRESS

R Customer Number or Bar Code-Label or [0 Comespondence address below

Name
Address
City ' State Zip Code
Country | Telephone Fax
ﬁame (Print/Type) Robert C. Klinger Registration No. (Attorney/Agent) 34,365 )
/?/ p3 Z // ) .2 L
T J

Burden Hour Statement: This rrgvﬁ is estimated to ta%z hourg’to complete. Time will vary depending upon the needs of the individual case. Any
comments on the amount of time you are required tofomplete this form should be sent to the Chief Information Officer, U.S. Patent and Trademark
Office, Washington, DC 20231. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO: Assistant Commissioner for
Patents, Box Patent Application, Washington, DC 20231.

JWDOCS 2678917v1

0005

S U




e

NON-PROVISIONAL APPLICATION FOR U. S. PATENT UNDER 37 CFR 1.53(b)

TRANSMITTAL FORM
Attorney Docket No. 120046-00003
Assistant Commissioner for Patents "EXPRESS MAILING" Mailing Label No.
Washington, D. C. 20231 EL840961286US. Date of Deposit: June 27, 2001. 1

hereby certify that this paper is being deposited with the
U.S. Postal Service Express Mail Post Office to Addressee
Service under 37 CFR 1.10 on the date shown above and is

Sir: ‘ . addressed to the Assistant Commissioner for Patents,
Washington, D.C. 20;

Transmitted herewith for filing is the : <

patent application of: ‘ L) ; W
Trish Paramore

Inventor(s): Gary Allan Kemp II, et al

For: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF MARKET DEPTH

Enclosed are:

6 sheets of informal drawings and 32 pages of Spemﬁcatlon (mcludmg Abstract)
A Declaration/Power of Attorney
X __ Small Entity Status claimed under 37 CFR 1.27

This apphcatlon is a Divisional of Serial No. 09/590,692 entitted CLICK BASED TRADING WITH INTUITIVE
GRID DISPLAY OF MARKET DEPTH, filed June 09, 2000.

FEE CALCULATION - FEE
NUMBER NUMBER RATE BASIC FEE
EXTRA ' $ 355.00
Total Claims 21 20= 1 X$9= $9.00
Independent Claims . 3 -3= X $40 =
Total Filing Fee $364.00

A check in the amount of $ 364.00 is enclosed.

All correspondence related to this application may be addressed to the undersigned at Jackson Walker LLP, 2435

North Central Expressway, Suite 600, Richardson, Texas 75080. .
June 27, 2001 ,
Date , R@bert C. Klinger / /

, ( Registration No. 34,365

0006

S




*‘,> ' ~ GRID DISPLAY OF MARKET DEPTH
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' CLICK BASED TRADING WITH INTUITIVE

Priority

The present application claims priority to a U.S. Provisional Patent Application
entitled "Market Depth Display Click Based Trading and Mercury Display" filed March 2,

- 2000, the contents of which are incorporated herein by reference.

Field of Invention

The present invention is directed to the electronic trading of commodities. Specifically,
the invention provides a trader with a versatile and efficient tool for executing trades. It
facilitates the display of and the rapid placement of trade orders within the market
trading depth of a commodity, where a commodity includes anything that can be traded

with quantities and/or prices.
Background Of The Invention

At least 60 exchanges throughout the world utilize electronic trading in varying

| degrees to trade stocks, bonds, futures, options and other products. These electronic

exchanges are based on three components: mainframe computers (host),
communications servers, and the exchange participants' computers (client). The host
forms the electronic heart of the fully computerized electronic trading system. The
system s operations cover order-matching, maintaining order books and positions, prlce
information, and- managlng and updating the database for the online trading day as well
as nightly batch runs. The host is also equipped with external interfaces that malntaln

uninterrupted online contact to quote vendors and other price information systems.

101997-00003
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Traders can link to the host through three types of structures: high speed data

lines, high speed communications servers and the Internet. High speed data lines

establish direct connections between the client and the host. Another connection can
be established by configuring high speed networks or communications servers at
strategic access points worldwide in locations where traders physmally are located.
Data is transmitted in both directions between traders and exchanges via dedicated

high speed communication lines. Most exchange participants install two lines between

| the exchange and the client site or between the communication server and the client

site as a safety measure against potential failures. An exchange's internal computer

system is Also often installed with backups as a redundant measure to secure system

~ availability. The third connection utilizes the Internet. Here, the exchange and the

traders communlcate back and forth through high speed data lines, which are
connected to the Internet. This allows traders to be located anywhere they can establish

a connection to the Intemet.

Irrespective of the way in which a connection is established, the exchange
participants’ computers allow traders to participate in the market. They use software
that creates specialized interactive trading screens on the traders' desktops. The
trading screens enable traders to enter and execute orders, obtain market quotes, and
monltor positions. The range and quality of features available to traders on their
screens varies according to the specific software application being run. The installation
of open mterfaces in the development of an exchange's electronic strategy means
users can choose, depending on their trading style and internal requirements, the

means by which they will access the exchange.

101997-00003
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The world's stock, bond, futures and options exchanges have volatile products
with prices that move rapidly. To profit in these markets, traders must be able to react
quickly. A skilled trader with the quickest software, the fastest communications, and the
mc\)st sophisticated énalytics can significantly improve his own or his firm's bottom line.
The slightest speed ad‘Vantage can generate significant returns in a fast moving market.
In today's securities markets, a trader lacking a technologically advanced interface is at

4 severe competitive disadvantage.

| Irréspective of what interface a trader uses to enter orders in the market, each
market supplies and requires the same information to and from every trader. The bids
and asks in the market make up the market data and ~everyone logged on to trade can
receive this information if the exchange provides it. Similarly, évefy exchange requires
that certain information be included in each order. For example, traders must supply -
information like the name of the commodity, quantity, restrictions,\ price and multiple
other variables. Withodt all of this>information, the market will not accept the order. This

input and output of information the same for every trader.

With these variables being constant, a competitive speed advantage must come

from other aspects of the trading cycle. When analyzing the time it takes to place a

 trade order for a given commodity, various steps contribute in different amounts to the

total time required. Approximately 8% of the total time it takes to enter an order elapses
between the momént the host generates the price for the commodity and the moment
the client receives the price. The time it takes for the client application to display the
price to the trader amounts to approximately 4%. The time it takes for a trade order to
be transmitted to the host amounts to approximately 8%. The remainder of the total -
time it takes to place an order, approximately 80%, is attributable to the time required
for the trader to read the prices displayed and to enter a trade order. The present
invention provides a significant advantage dufing the slowest portion of the trading

101997-00003
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cycle — while the trader manually enters his order. Traders recognize that the value of

time savings in this portion may amount to millions of dollars annually.

In existing systems, multiple elements of an order must be entered prior to an
order being sent to market, which is time consuming for the trader. Such elements
include thé commodity symbol, the desired price, the quantity and whether a buy or a
sell order is desired. The more time a trader takes entering an order, the more likely the
price on which he wanted to bid or offer will change or not be available in the market.

" The market is fluid as many traders are sending orders to the market simultaneously. It

fact, successful markets strive to have such a high volume of trading that any trader
who wishes to enter an order will find a match and have the order filled quickly, if not
immediately. In such liquid markets, the prices of the commoditieé fluctuate rapidly. On
a trading screen, this results in rapid changes in the price and quantity fields within the
market grid. If a trader intends to enter an order at a particular price, but misses the
price because the market prices moved before he could enter the order, he may lose
hundreds, thousands, even millions of dollars. The faster a trader can trade, the less
likely it will be that he will miss his price and the more likely he will make money.

Summary Of The Invention

The inventors have developed the present invention which overcomes the
drawbacks of the existing trading systems and dramatically reduces the time it takes for
a trader to place a trade when electronically trading on an exchange. This, in turn,
increases the likelihood that the trader will have orders filled at desirable prices and

quantities.

The "Mercury" display and trading method of the present invention ensure fast

and accurate execution of trades by displaying market depth on a vertical or horizontal

101997-00003
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plane, which fluctuates logically up or down, left or right across the plane as the market

prices fluctuates. This allows the trader to trade quickly and /efficiently.

| Specifically, the present invention is directed to a graphical user interface for
displaying the market ‘depth of a commodity traded in a market, including a dynamic
display for a plurality bf bids and for a plurality of asks in the market for the commodity
and a static display of prices corresponding\ to the plurality of bids and asks. In this

embodiment the pluralities of bids and asks are dynamically displayed in alignment with

- the prices corresponding thereto. Also described herein is a method and system for

placing trade orders using such displays.

These embodiments, and others described in greater detail herein, provide the
trader with improved efficiency and versatility in placing, and thus executing, trade
orders for commodities in an electronic exchange. Other features and advantages of

‘{ _ the present invention will become apparent to those skilled in the art from the following

detailed description. It should be understood, however, that the detailed description and
specific examples, while indibatihg preferred embodiments of the present invention, are
given by way of illustration and not limitation. Many changes and modificati‘ons wifhin
the scope of the present invention may be made without departing from the spirit

thereof, and the invention includes all such'modifications.
Brief_Descripiion Of The Drawings

Figure 1 illustrates the network connections between multiple exchanges and
client sites;

Figure 2 illustrates screen display showing the inside market and the market

depth of a given commodity being traded,;
Figure 3 illustrates the Mercury display of the present invention;

101997-00003
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Figure 4 illustrates the Mercury display at a later time showing the movement of
values when compared to Figure 3;

Figure 5 illustrates a Mercury display with parameters set in order to exemplify
the Mercury trading method; and '

Figure 6 is a flowchart illustrating the process for Mercury’display and trading.

Detailed Description Of The Preferred Embodiments

As described with reference to the accompanying figures, the present invention
provides a display and trading method to ensure fast and accurate execution of trades
by displaying market depth on a vertical or horizontal plane, which fluctuates logically
up or down, left or right across the plane as the market prices fIUctuates. This allows
the trader to place trade orders quickly and efficiently. A commodity's market depth is
the current bid and ask prices and quantities in the market. The display and trading
method of the invention increase the likelihood that the trader will be able to execute

orders at desirable prices and quantities.

In the preferred embodiment, the present invention is implemented on a
computer or electronic terminal. The computer is able to communicate either directly or
indirectly (using intermediate devices) with the exchange to receive and transmit
market, commodity, and trading order information. It is able to interact with the trader
and to generéte conténts and characteristics of a trade order to be sent to the
exchange. It is envisioned that the system of the present invention can be implemented

on any existing or future terminal or device with the processing capability to perform the

functions described herein. The scope of the present invention is not limited by the type
of terminal or device used. Further, the specification refers to a single click of a mouse
as a means for user input and interaction with the terminal display as an example of a

single action of the user. While this describes a preferred mode of interaction, the

101997-00003

0012




scope of the present invention is not limited to the use of a mouse as the input device
or to the click of a mouse button as the user's single action. Rather, any action by a
user within a short period of time, whether comprising one or more clicks of a

mouse button or other input device, is considered a single action of the user for the

purposes of the present invention.

The system can be configured to allow for trading in a single or in multiple
exchanges sumultaneously Connection of the system of the present invention with -,
multiple exchanges is illustrated in Figure 1. This figure shows multiple host exchanges
101-103 connected through routers 104-106 to gateways 107-109. Multiple client
terminals 110-116 for use as trading stations can then trade in the multiple exchanges
through their connection to the gatewa‘ysj 07-109. When the system is configured to
receive data from multiple exchanges, then the preferred implementation is to translate
the data from various exchanges into a simple format. This. "translation" function is
described below with reference to Figure 1. An applications program interface ("TT API"
as depicted in the figure) translates the incoming data formats from the different
exchanges to a simple preferred data format. This translation function may be disposed
anywhere in the network, for example, at the gateway server, at the individual

i workstations or at both. In addition, the storage at gateway servers and at the client

workstations, and/or other external storage cache historical data such as order books

- which list the. client's active orders in the market; that is, those orders that have neither»‘l"v/“‘w" e

o been filled nor cancelled. Information from different exchanges can be displayed at one

25

or in multiple windows at the client workstation. Accordingly, 'while reference is made
through the remainder of the specification to a single exchange to which a trading
terminal is connected, the scope of the invention includes the ability to trade, in
accordance with the trading methods described herein, in multiple exchanges using a

single trading terminal.

101997-00003
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The preferred embodiments of the present invention include the display of
"Market Depth" and allow trader to view the market depth of a commodity and to
execute trades within the market depth with a single click of a computer mouse button.
" Market Depth represents the order book with the current bid and ask prices and
5 quantities in the market. In other words, Market Depth is each
bid and ask that was entered into the market, subject to the limits noted below, in -
addition to the inside market. For a commodity being traded, the "inside market" is the

highest bid price and the lowest ask price.

The exchange sends the price, order and fill information to each trader on the
exchange. The present invention processes this information and maps it through simple
algorithms and mapping tables to positions in a theoretical grid program or any other
comparable mapping technique for mapping data to a screen. The physical mapping of
such information to a sdreen grid can be done by any technique known to those skilled
in the art. The present invention is not limited by the method used to map the data to

the screen display.

How far into the market depth the present invention can display depends on how
much of the market depth the exchange provides. Some exchanges supply an infinite
market depth, while others provide no market depth or only a few orders away from the
' inside market. The user of the present invention can also chose how far into the market

depth to display on his screen.

igure 2 illustrates a screen display of an inyéntion described in a commonly
owpted co-pending application entitied "Click Baded Trading with Market Depth Display”
gerial no. ___, filed on the contepfs of which are incorporated herein by
arket and the market depth of a given

reference. This display shows the insid
commodity being traded. Row 1 repregsents the "inside market" for the commodity being

101997-00003
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traded which is the best (highest) bid price and quantity ang/fhe best (lowest) ask price
4/ and quantity. Rows 2-5 represent the "market depth” forthe commodity being traded. In
“ X “the preferred embodiment of the present invention, the display of market depth (rows
2-5) lists the available next-best bids, in column 203, and asks, in column 204. The
wbrking bid and ask quantity for each price levgl is also displayed in columns 202 and
205 respectively (inside market - row 1). Prigés and quantities for the inside market and

market depth update dynamically on a real time basis as such information is relayed

<From-the-market—

5

” In the screen display shown in Figure 2, the commodity (contract) being traded is

represented in row 1 by the character string "CDHO". The Depth column 208 will inform

the trader of' a status by displaying different colors. Yellow indicates that the program

application is waiting for data. Red indicates that the Market Depth has failed to receive

the data from the server and has "timed out." Green indicates that the data has just

{ been updated. The other column headings in this and all of the other figures, are

‘gg - defined as follows. BidQty (Bid Quantity): the quantity for each working bid, BidPrc (Bid

; Price): the price for each working bid, AskPrc (Ask Price): the price for each working

I ask, AskQty (Ask Quantity): the quantity for each working ask, LastPrc (Last Price): the

~ price for the last bid and ask that were matched in the market and LastQty (Last
Quantity): the quantity added at the last price. Total represents the total quantity traded

... of the given commodity.

The configuration of the screen display itself informs the user in a more
convenient and efficient manner than existing systems. Traders gain a significant
25 advantage by seeing the market depth because they can see trends in the orders in the
market. The market depth display shows the trader the interest the market has in a

given commodity at different price levels. If a large amount

101997-00003

1..0015




of bids or asks ére in the market near the trader's positibn, he may feel he should sell or
buy before the inside market reaches the morass of orders. A lack of orders above or
below the inside market might prompt a trader to enter orders near the inside market.
Without seeing the market depth, no such strategies could be utilized. Having the
5 dynamic market depth, including the bid and ask quantities and prices of a traded

commodity aligned with and displayed below the current inside market of the
commodity conveys the information to the user in a more intuitive‘ and easily

- understandable manner. Trends in the trading of, the commodity and other relevant

~ characteristics are more easily identifiable by the user through the use of the present

invention.

W Various abbreviations are used in the screen displays, and specifically, in the
& column headings of the screen displays reproduced herein. Some abbreviations have
been discussed above. A list of common abbreviations and their meanings is provided

% in Table 1.

10
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"Table | - Abbreviations.

e
A

Tt sy s

COLUMN DESCRIPTION COLUMN  |DESCRIPTION
Month Expiration Month/Year TheoBid Theoretical Bid Price
Bid Mbr(1) Bid Member ID [TheoAsk Theoretical Ask Price
WrkBuys(2) \Working Buys for entire Group 1D Qact Quote Action (Sends
B individual quotes)
BidQty Bid Quantity BQQ Test Bid Quote Quantity
ThrshBid(6) Threshold Bid Price BQP Test Bid Quote Price
BidPrc Bid Price Mkt BQQ Market Bid Quote Quantity
Bid Qty Accurn [Accumulated Bid Quantity [Mkt BQP Market Bid Quote Price
BidPrc Avg Bid Price Average Quote Checkbox activates /
deactivates contract for quoting
AskPrc Avg Ask Price Average _ Mkt AQQ Market Ask Quote Quantity
IAskQty Accurn “JAccumulated Ask Quantity Mkt AQP Market Ask Quote Price
AskPrc Ask Price ' AQP Ask Quote Price
ThrshAsk(6) Threshold Ask Price AQQ Ask Quote Quantity
AskQty Ask Quantity ' Imp BidQty(5) _[Implied Bid Quantity
WrkSells(2) Working Sells for entire Group ID [Imp BidPrc(5) Implied Bid Price
Ask Mbr(1) Ask Member ID Imp AskQty(5) _|[implied Ask Quantity
NetPos - [Net Position : Imp AskPrc(5) limplied Ask Price
FFNetPos Fast Fill Net Position Gamma(3) Change in Delta given 1 pt
change in underlying _
LastPrc ‘[Last Price Delta (3) “[Change in price given 1 pt
‘ change in underlying
LastQty Last Quantity Vola (3) Percent volatility
Total ' Total Traded Quantity Vega (3) Price change given 1%
change in Vola
High High Price Rhop (3) Price change given 1%
change in interest rate
Low Low Price Theta(3) Price change for every day
‘ 1 that elapses
Open -Opening Price Click Trd [Activate / deactivate click
~ trading by contract
Close Closing Price S (Status) Auction, Closed, FastMkt, Not
: Tradable, Pre-trading,
Tradable, S = post-trading
Chng Last Price-Last Close Expiry Expiration Month/Year
TheoPrc [Theoretical Price
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As described herein, the display and trading method of the present invention
provide the user with certain advantages over systems in which a display of market
depth, as shown in Figure 2, is ‘used. The Mercury display and trading method of the
present invention ensure fast and accurate execut.ion of trades by displaying market
depth on a vertical or horizontal plane, which fluctuates logically up or down, left or right
across the'plane as the market prices fluctuates. This allows the trader to trade quickly
and efficiently. An example of such a Mercury display is illustrated in the screen display

of Figure 3.

The display of market depth and the manner in which traders trade within the

market depth can be effected in‘diffe'[e'nt manners, which many traders will find
materially better, faster and more accurate. In addition, some traders may find the

display of market depth to be difficult to follow. In the display shown in Flgure 2, the
market depth is displayed vertically so that both Bid and Ask prices descend the grid.
The Bid prices descend the market grid as the prices decrease. Ask prices also
descend the market grid‘as these prices actually increase. This combination may be
considered counterintuitive and difficult to follow by some traders. '

The Mercury display overcomes this problem in an innovative and logical
manner. Mercury also provides an order entry system, market grid, fill window and
summary of market orders in one simple window. Such a condensed display materially
simplifies the trading system by entering and tracking trades in an extremely efficient
manner. Mercury diysplays market depth in a logical, vertical fashion or horizontally or at
some other convenient angle or configuration. A vertical field is shown in the figures
and described for convenience, but the field could be horizontal or at an angle. In turn, .
Mercury further increases the speed of trading and the likelihood of entering orders at
desired prices with desired quantities. In the preferred embodiment of the invention, the

Mercury display is a static vertical column of prices with the bid and ask quantities

12
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displayed in vertical columns to the side of the price column and aligned with the

corresponding bid and ask prices. An example of this display is shown in Figure 3.

Bid quantitiés are in the column 1003 labeled BidQ and ask quantities are in
5 column 1004 labeled Ast. The representative ticks from prices for the given
commodify are shown in column 1005. The column, does not list the whole prices (e.g.
95.89), but rather, just the last two digits (e.g. 89). In the example'shown, the inside
market, cells 1020, is 18 (best bid quantity) at 89 (best bid price) and 20 (best ask
quantity) at 90 (best ask pfice). In the preferred embodiment of the invention, these

” three columns are shown in different colors so that the trader can quickly distinguish

between them.

values in the price column are static; that is, theéy do not normally change
i6ns unless a re-centering command is received fdiscussed in detail later). The
4lues in the Bid and Ask columns however, are gfnamic; that is, they move up and
down (in the vertical ei(ample) to reflect the market depth for the given cdmmodity. The
LTQ column 1006 shows the last traded gdantity of the commodity. The relative
position of the quantity value with resp, (¢t to the Price values reflects the price at which
that quantity was traded. Column 1001 labeled EI' W (entered/working) displays the
current status of the trader's ordérs. The status of each order is displayed in the price
row where it was entered. For'example, in cells 1007, the number next to S indicates
the number of the tfader's rdered lots that have been sold at the price in the specific
row. The number next 6 W indicates the number of the trader's ordered lots that are in
the market, but have/not been filled-i.e. the system is working on filling the order.
25  Blanks in this colymn indicate that orders are entered or working at that price. In cells -
ernextto B 4|nd|cate'§1:he~numbef»éf-4the-traderls—-———

13
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/ rdered lots that have been bought a~ the price in the specific row. The number next to

indicates the number of the #fader's ordered lots that are in the market, but have not

__beenfitted=1& the system is working on filling the order—~

Various parameters are set and information is provided in column 1002. For
example, "10:48:44" in cell 1009 shows the actual time of day. The L and R fields in cell
J
1010 indicate a quantity value, which may be added to the order quantity entered. This

process is explained below with respect go trading under Mercury. Below the L and R

' fields, in cell 1011, a number appears which represents the current market volume. This

is the number of lots th‘at have been traded for the chosen contract. Cell 1012, "X 10%,
displays the Net Quantity, the current position of the trader on the chosen contract. The
number "10" represents the trader's buys minus sells. Cell 1013 is the "Current
Quantity"; this field represents the quantity for the next order that the trader will send to
market. This can be adjusted with right and left clicks (up and down) or by clicking the
buttons which appear below the Current Quantity in cells 1014. These buttons increase
the current quantity by the indicated amount; for example, "10" will increase it by 10;
"1H" will increase it by 100; "1K" will increase it by 1000. Cell 1015 is the Clear button;
clicking this button will clear the Current Quantity field. Cell 1016 is the Quantity
Description; this is a pull dowﬁ menu allowing the trader to chose from three Quantity

Descriptions. The pull down menu is displayed when the arrow button in the window is

~ clicked. The window includes NetPos, Offset an.d a field allowing the trader to enter

numbers.. Placing a number in this field will set a default buy or sell quantity. Choosing -

"Offset" in this field will enable the L/R buttons of cell 1010. Choosing "NetPos" in this
field will set the current Net Quantity (trader's net position) as the trader's quantity for
his next trade. Cell 1017 are +/- buttons; these buttons will alter the size of the
screen-either larger (+) or. smaller (-). Cell 1018 is used to invoke Net 0; clicking this
button will reset the Net Quantity (cell 1011) to zero. Cell 1019 is used to invoke Net

Real; clicking this button will reset the Net Quantity (cell 10 11) to its actual position.

14
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The inside market and market depth ascend and descend as prices in the
market increase and decrease. For example, Figure 4 shows a screen displaying the
same market as that of Figure 3 but at a later interval where the inside market, cells
1101, has risen three ticks. Here, the inside market for the commodity is 43 (best bid
quantity) at 92 (best bid price) and 63 (best ask quantity) at 93 (best ask price). In
comparing Figures 3 and 4, it can be seen that the price column remained static, but

the corresponding bids and asks rose up the price column. Market Depth similarly

. ascends, and descends the price column, leaving a vertical history of the market.

As the market ascends or déscends the price column, the inside market, might
go above or below the price column displayed on a trader's screen. Usually a trader will
want to be able to see the inside market to assess future trades. The system of the

‘present invention addresses this problem with a one click centering feature. With a

single click at any point within the gray area, 1021, below the "Net Real" button, the

. system will re-center the inside market on the trader's screen. Also, when using a

three-button mouse, a click of the middle mouse button, irrespective of the location of

the mouse pointer, will re-center the inside market on the trader's screen.

The same information and features can be displayed and enabled in a horizontal
fashion. Just as -the market ascends and descends the vertical Mercury display shown
in Figures 3 and 4, 'th"e market will move left and right in the horizontal Mercury display.
The same data and the same information gleaned from the dynamical display of the
data is provided. It is envisioned that other orientations can be used to dynamically |

_display the data and such orientations are intended to come within the scope of the

present invention.

15
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Next, trading commodities, and specifically, the placement of trade orders using

the Mercury display is described. Using the Mercury display and trading method, a

- trader would first designate the desired commodity and, if applicable, the default

quantities. Then he can trade with single clicks of the right or left mouse button. The
fol'lowing equations are used by the system to generate trade orders and to determine
the quantity and price to be associated with the trade order. The following abbreviations
are used in these formulas: P = Price value of row clicked, R = Value in R field, L =
Value in L field, Q = Current Quantity, Qa = Total of all quantities in AskQ columh at an

| equal or better price than P, Qp = Total of all quantities in BidQ column at an equal or

better price than P, N = Current Net Position, Bo = Buy order sent to market and So =

Sell order -sent to market.

Apy order entered using right mouse button
Bo = (Qa + R)P (Eq. 1) If BidQ field clicked.
So = (Qp + R)P (Eq. 2) If AskQ field clicked.

Orders entered using the left mouse button

If "Offset" mode chosen in Quantity Description field then:
Bo = (Qa + LP (Eq. 3) If BidQ field clicked. |

- SO=(Qt L)’P (Eq. 4) If AskQ field clicked.

If "number" mode chosen in Quantity Description field then:
Bo = QP (Eq. 5)
So = QP (Eq. 6)

If "NetPos" mode chosen in Quantity Description field then:
Bo = NP (Eq. 7)
So = NP (Eq. 8)

16
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Orders can also be sent to market for quantities that vary according to the
quantities available in the market; quantities preset by the trader; and which mouse
~ button the trader clicks. Using this feature, a trader can buy or sell all of the bids or asks
in the market at or better than a chosen price with one click. The trader could also add
5 or subtract a preset quantity from the quantities outstanding iﬁ the market. If the trader
clicks in a trading cell - i.e. in the BidQ or AskQ column, he will enter an order ih the
market. The parameters of the order depend on which mouse button he clicks and what

preset values he set.

g the screen display and values from Figure 5, the'placement of trade orders
usirfg the Mercury display and trading method is now described ursing examples. A left
click on the 18 in the BidQ column 1201 will send

(quantity # chosen on’ the Quantity Descriptiorpull down menu cell 1204) of the

order to market to sell 17 lots
commodity at a price of 89 (the correspopding price in the Prc column 1203). Similarly,
a left click on the 20 in the AskQ colyrfin 1202 will send an order to market to buy 17
lot | |

Using the right rhouse button, an order would be sent to market at the price that
, corresponds to the row clicked for the total quantity of orders in the market that equal or
. better the price in that row plus the quantity in the R field 1205. Thus, a right click in the
AskQ column 1202 in the 87 price row will send a sell order to market at a price of 87
and a quantity of 150. 150 is the sum of all the quantities 30, 97, 18 and 5. 30, 97 and
18 are all of the quantities in the market that would meet or better the trader's sell order
price of 87. These quantities are displayed in the BidQ column 1201 because this
25 column represents the orders ouistanding in the market to purchase the commodity at -
each corresponding price. The quantity 5 is the quantity pre-set in the R field 1205.

17 :
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Similarly, a right click in the BidQ column 1201 at the same price level of 87
would send a buy limit order to market for a quantity of 5 at a price of 87. The quantity
is determined in the game manner as above. In this example, though, there are no
orders in the market that equal or better the chosen price - there are no quantities in the
AskQ column 1202 that equal or better this price. Therefore, the sum of the equal or -
better quantities is zero ("0"). The total order entered by the trader will be the value in
the R field, which is 5.

An order entered with the left mouse button and the "Offset" option chosen in the
quantity description field 1204 will be calculated in the same way as above, but the
quantity in the L field 1206 will be added instead of the quantity in the R field 1205.

" Thus, a left click in the BidQ column 1201 in the 92 price row will send a buy order to

market at a price of 92 and a quantity of 96. 96 is the sum of all the quantities 45, 28,
20 and 3. 45, 28 and 20 are all quantities in the market that would meet or better the

trader's buy order price of 92. These quantities are displayed in the AskQ column 1202

because this column represents the orders outstanding in the market to sell the
commodity at each corresponding price. The quantity 3 is the quantity pre-set in the L
field 1206. |

The values in the L or R fields may be negative numbers. This would effectively
decrease the total quantity sent to market. In other words, in the example of a right click
in the AskQ column 1202 in the 87 price row, if the R field was -5, the total quantity sent
to market would be 140 (30 + 97 + 18 + (-5)).

If a trader chose the "NetPos" option in the quantity description field 1204, a right
click would still work as explained above. A left click would enter an order with a price
corresponding to the price row clicked and a quantity equal to the current Net position
of the trader. The Net position of the trader is the trader's current position on the

18 ’
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chosen contract. In other words, if the trader has bought 10 more contracts than he has

sold, this value would be 10. NetPos would not affect the quantity of an order sent with

~ aright click.

If the trader chose a number value in the quantity description, a left click would
send an order to market for the current quantity chosen by the trader. The default value

of the current quantity will be the number entered in the quantity description field, but it

- could be changed by adjusting the figure in the current quantity field 1204.

This embodiment of the invention also allows a trader to delete all of his working
trades with a single click of either the right or left mouse button anywhere in the last
traded quantity (LTQ) COIumn 1207. This allows a trader to exit the market immediately.
Traders will use this feature when they are losing money and want to stop the losses
from pilling up. Trade‘rs may also use this feature to quickly exit the market upon
making a desired profit. The invention also allows a trader to delete all of his. orders
from the market at a particular price level. A click with either mouse button in the
Entered/Working (E/W) column 1208 will delete all working orders in the cell that was
clicked. Thus, if a trader believes that previously sent orders at a particular price that
have not been filled would be poor trades, he can delete these orders with a single

click.

The process for placing trade orders using the Mercury display and trading
method of the present invention as described above is shown in the flowchart of Figure
6. First, in step 1301, the trader has the Mercury display on the trading terminal screen

~ showing the market for a. given commodity. In step 1302, the parameters are set in the

appropriate fields, such as the L and R fields and the Current Quantity, NetPos or

- Offset fields from the pull down menu. In step 1303, the mouse pointer is posmoned

and clicked over a cell in the Mercury display by the trader. In step 1304, the system
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determines whether the cell clicked is a tradable cell (i.e: in the AskQ column or BidQ
column). If not, then in step 1305, no trade order is created or sent and, rather, other
quantities are adjusted or functions are performed based upon the cell selected.
OtherWise, in step 1306, the system determines whether it was the left or the right
bljtton of the mouse that was clicked. If it was the right, then in step 1307, the system
will use the quantity in the R field when it determines the total quantity of the order in-
step 1310. If the left button was clicked, then in step 1308, the system determines

which quantity description was chosen: Offset, NetPos or an actual number.

If Offset was chosen, then the system, in step 1309, will use the quantity in the L
field when it determines the total quantity of the. order in step-1310. If NetPos was
chosen, then the system, in step 1312, will determine that the total quantity for the trade
order will be current NetPos value, i.e. the net position of the trader in the given
commodity. If an actual number was used as the quantity description, then, in step
1311, the system will determine that the total quantity for the trade order will be the
current quantity entered. In step 1310, the system will determine fhat the total quantity

j for the trade order will be the value of the R field (if step 1307 was taken) or the value of

the L field (if step 1309 was taken) plus all quantities in the market for prices better than
or equal to the price in the row clicked. This will add up the quantities for each order in,
the market that will fill the order being entered by the trader (plus the L or R value).

 After either steps 1310, 1311 or 1312, the system, in step 1313, determines
which column was clicked, BidQ or AskQ. If AskQ was clicked, then, in step 1314, the
system sends a sell limit order to the market at the price corresponding to the row for
the total quantity as already determined. If BidQ was clicked, then, in-step 1315, the
system sends a buy limit order to the market at the price corresponding to the row for

the total quantity as already determined.
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It should be understood that the above descripﬁon of the invention and specific
examples, while indicating preferred embodiments of the present invention, are given
by way of illustration and not limitation. Many changes and modifications within the

scope of the present invention may be made without departing from the spirit thereof,

and the present invention includes all such changes and modifications.
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WE CLAIM:

: orienied vertically.

commodlty traded in a market, said method comprising:
dynamically displaying a plurality of bids in the market for sald ommodity;
dynamically displaying of a plurality of asks in the market for'said commodity;

and
statically displaying prices corresponding to said plurghty of bids and asks;
wherein said pluralities of bids and asks are dynamjcally displayed in alignment

with the prices corréspbnding thereto.

2. A method of displaying, on an electronic digplay device, the market depth of a

commodity traded in a market according to claipi 1, wherein said bids and asks are

3. Amethod of displaying, on an eleftronic display device, the market depth of a
commodity traded in a market accordjhg to claim 1, wherein said bids and asks are

oriented horizontally.

4. A rhethod of displaying,/6n an electronic display device, the market depth of a
commodity traded in a markgt according to claim 1, wherein a plurality of said displayed

bids and asks in the market include bid and ask quantities of the commodity.

5. A method of digplaying, on an electronic display device, the market depth of a
commodity traded iff a market according to claim 1, wherein said bids and asks are

displayed in different colors.
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re-centering instruction.

: diéplaying entered and working orders in alignmen

execution on a computer for displaying t

6. A method of displaying, on an electronic display device, the mayket depth of a

commodity traded in a market according to claim 1, re-centering sajd prices

| corresponding to the bids and asks about an inside market price dpon receipt ofa

7. A method of displaying, on an electronic display dévice, the market depth of a

commodity traded in a market according to claim 1, fyrther comprising dynamically
ith the prices corresponding

thereto.

8. A computer readable medium having/pr code recorded thereon for

market depfh of a commodity traded in a
market, comprising: .
a first program code for dyna ically displaying a plurality of bids in the market for
said commodity; | ,
a second program code for dynamically displaying of a plurality of asks in the
market for séid commodity; anfl
a third program code/for statically displaying prices corresponding to said
plurality of bids and asks, ' |
wherein said plurélities of bids and asks are dynamically displayed in alignment

with the pricés corresponding thereto.

9. A computey readable medium having program code recorded thereon for
execution on a computer for displaying the market depth of a commodity traded in a
market accordjng to claim 8, -further comprising program code to ensure that said

displayed bids, asks and prices are oriented vertically.
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10. A computer readable medium having program code record€d thereon for

execution on a computer for displaying the market depth of a mmodity traded in a

market according to claim 8, further comprising program code to ensure that said

displayed bids, asks and prices are oriented horizontally

11. A computer readable medium having prografn code recorded thereon for
execution on a computer for displaying the markét deptiof a commodity traded in a

market according to claim 8, further comprisjig pr, mpode to ensure that a plurality

of bids and asks in the market include bi ntities of the commodity.

aving program code recorded thereon for
execution on a computer for displdying the market depth of a commodity traded in a ‘

- market according to claim 8, further comprising program code to ensure that bids and

asks are displayed in differept colors.
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13. A computer readable medium having program code recorded tjfereon for
execution on a computer for displaying the market depth of a compfodity traded in a
market according to claim 8, further comprising program code tg’ensure that said
displayed prices cbrresponding to the bids and asks are re-cghtered about an inside

market price upon receipt of a re-centering instruction.

14. A computer readable medium having programyCode recorded thereon for
execution on a computer for displaying the markef/depth of a éommodity traded in a
" market according to claim 8, further comprisingfrogram code for dynamically
displaying entered and working orders in aligdment with the prices corresponding
thereto. ‘ |
15. A graphical user interface for .splaying the market depth of a commodity traded
in a market, comprising:
a dynamic display of a plyfality of bids in the market for said commodity;
a dynamic display of a plurality of asks in the market for said commodity; and
ya static display of priges corresponding to said plurality of bids and asks;
wherein said pluralifies of bids and asks are dynamically displayed in alignment
with the prices correspghding thereto. |
16. A graphical yéer interface according to claim 15, wherein said displays are

oriented vertically/

17. A grapjical user interface according to Claim 15, wherein said displays are

oriented hoplzontally.

25
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| commodity.

- 20. A graphical user interface according t

“using a graphical user interface and a ug

18. A graphicél user interface according to claim 15, wherein safd displays of the
pluralities of bids and asks in the market include bid and ask qyantities of the

19. A graphical user inferface according to claim 15/ wherein said displays are

displayed in different colors.

laim 15, wherein said display of prices
corresponding to the bids and _asks‘ is re-cghtered about an inside market price upon

re-centering instruction from a user.

21. A graphical user interface ccording to claim 15,”further comprising a display of
entered and working orders di layed in alignment with the prices corresponding

thereto.

22. A method of placing a trade order fgr a commodity on an electronic exchange,
r input device and having preset parameters

for trade orders, said method comprisifig:
displaying the market depth o aAcommodity traded in a market, through a
dynamic display of a plurality of bigé and a plurality of asks in the market for the

commodity, ihcluding\'the bid and/ask guantities of the commodity, aligned with a static

e commodity through a single action of

the user input device initiating placement of a trade order of the commodity through a

éingle action of the user/nput device with a pointer of the user input device positioned
over an area in said dynamic displays of bids and asks;
wherein the contents of the trade order are based in part upon the preset

parameters and thé position of the pointer at the time of said single action.
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the display of bids and wherein said trade order isase

~ pointer at the time of said single actio

pointer at the time of said single action.

22, wpierein said trade

23. A method of placing a trade order according to claim
id single action is within

a buy order if the position of the pointer at the time of

order is
Il ordgf if the position of the

n is within the disp! of asks.

24. A method of placing a trade order according/fo claim 23, wherein the trade order

is fora pre-determined fixed quantity and for a price corresponding to the position of the

25. A method of placing a trade ordey
is for a quantity equal to a current net position of the user in the commodity and for a

price corresponding to the position gf the p inter at the time of said single action.

26. A method of placing a trdde order according to claim 23, wherein the trade order

‘determined fixed offset plus the sum of all quantities in

is for a quantity equal to a pr
an or equal to a price corresponding to the position of the

the market at prices better

| pointer at the time of said single action and for a price corresponding to said position.

27. A method of plaging a trade order according to claim 26, wherein said offset is

etermined value if a single action of
-determined value if a single action of a second type is

equaltoa first pre; a first type is taken and said

offset is equal to second pre

taken.

rther comprising

28. A method of placing a trade order according to claim 22, fu
on of the user input

- canceling 5aid trade order in response to a subsequent single acti

device.
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- through a single action:of the user input d

29. A computer readable medium having program code recorded theréon, for
execution on a computer having a graphical user interface and a us ir}put device and
having preset parameters for trade orders, to place a trade orderfor a commodity on an
electronic exchange, comprising:

a first program code displaying the market depth o
market, th.rough a dynamic display of a pIuraIity of bids/and a plurality of asks in the
market for the commodity, including the bid and asl/quantities of the commodity, -

ihg thereto;

commodity traded in a

aligned with a static display of prices correspon
a seco‘nd program code for initiéting pldacement of a trade order of the commodity
ice with a pointer of the user input device
positioned over an area in said dynamig/displays of bids and asks; and
a third program code for setting characteristics of the trade order based in part
upon the preset parameters and the position of the pointer at the time of said single

action.

30. A computer readab}é medium having program code recorded thereon, for
execution on a computef to place a trade order according to claim 29, further

comprising program ¢bde for establishing that said trade order is a buy order if the

~ position of the poi er at the time of said single action is within the display of bids and

that said trade oyder is a sell order if the position of the pointer at the time of said single

compyising program code for establishing that the trade order is for a pre-determined
fixed quantity and for a price corresponding to the position of the pointer at the time of

said single action.
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32. A computer readable medium having program code recorded thepeon, for
execution on a computer to place a trade order according to claim 30/ further
* comprising program code for establishing that the trade order is fof a quantity equal to a

current net position of the user in the commodity and for a pri corresponding to the

position of the pointer at the time of said single action.

33. A computer readable medium having prograny'code recorded thereon, for

~ execution on a computer to place a trade order agtordin claim 30, further
comprising program code for establishing that the tra der a quantity equal to a
pre-determined fixed offset.plus the sum ofAll quantities in the market at prices better

he position of the pointer at the time of said

than or equal to a price corresponding t

single action and for a price corresponding to said position.

34. A computer readable mediim having program code recorded thereon, for

execution on a computer to plate a trade order according to claim 33, further
5 ~comprising program code foy establishing that said offset is equal to a first
pre-determined value if a gingle action of a first type is taken and said offset is equal to

a second pre-determin value if a single action of a second type is taken.
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35. Aclient system for‘plaéing a trade order for a commodity grf an electronic
exchange, the system compriSing:

a display device for displaying the market depth of 4 commodity traded in a
market, through-a dynamic display of a plurality of bigg’and a plurality of asks in the
market for the commaodity, including the bid and agk quantities of the commaodity,
aligned with a static display of prices corresponding t to;

a user input device for positioning a pOinter the eof over an area in said dynamic

a trade order characteristics/setting component for setting characteristics of the

trade order based in part upon pfeset parameters and the position of the pointer at the

time of said single action.
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- order is a buy order if the position of the pointer at the time of said single

36. A client system for placing a trade order for a commodity according to clai
wherein said trade order characteristics setting component establishes that sald trade
tion is within
the display of bids and that said trade order is a sell order if the positiop/of the pointer at
the time of said single action is within the display of asks.

37. A client system for placing a trade order for a commodj aCcording to claim 36,
wherein said trade order characteristics setting componeni£stablishes that the trade

~ order is for a pre-determined fixed quantity and for a prige corresponding to the position

of the pointer at the time of said single action.

38. A client system for placing a trade order for a commodity according to claim 36,

wherein said trade order characteristics setting component establishes that the trade
order is for a quantity equal to a current nef position of the user in the commodity and

for a price corresponding to the position 6f the pointer at the time of said single action.

39. A client system for placing afrade order for a commodity according to claim 36,
wherein said trade order charactgfistics setting component establishes that the trade
order is for a quantity equal to A predetermined fixed offset plus the sum of all quantities
in the market at prices bettey/'than or equal to a price corresponding to the position of
the pointevr at-the time of sgid single action and for a price corresponding to said

position.

40. A client system for placing a trade order for a commodity according to claim 39,
wherein said tradeorder characteristics setting component establishes that said offset
is equal to a first pre-determined value if a single action of a first type is taken and said
a second pl;edetermined value if a single action of a second type is

, / 31
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Y

A method and system for reducing the time it takes for a trader to place
a trade when electronically trading on an exchange, thus increasing the
likelihood that the trader will have orders filled at desirable prices and
quantities. The "Mercury" display and trading method of the present invention
ensure fast and accurate execution of trades by displaying market depth on a

vertical or horizontal plane, which fluctuates logically up or down, left or right

- across the plane as the market prices fluctuates. This allows the trader to trade

quickly and efficiently.
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) '_ Atty. &t No. 024051 /0135

DECLARATION AND POWER OF ATTORNEY
As a below named inventor, | HEREBY DECLARE:

THAT my residence; post office address, and citizenship are as stated below next to my
name;

THAT | believe | am the original, first, and sole inventor {if only one inventor is named

~ below) or an original, first, and joint inventor (if plural inventors are named below or in an

attached Declaration) of the subject matter which is claimed and for which a patent is sought
on the invention entitled -

" CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF MARKET DEPTH

{Attorney Docket No. 024051/0135)

the specification of Which (check one}
is attached hereto.
X ~was filed on June 9, 2000 as United States Application

Number or PCT International Application Number 09/590692 and
was amended on (if applicable). ‘

THAT | do not know and do not believe that the same invention was ever known or
used by others in the United States of America, or was patented or described in any printed
publication in any country, before | {we) invented it; '

THAT | do not know and do not believe that the same invention was patented or

" described in any printed publication in any country, or in public use or on sale in the United

States of America, for more than one year prior to the filing date of this United States
application; .

THAT [ do not know and do not believe that the same invention was first patented or
made the subject of an inventor's certificate that issued in any country foreign to the United
States of America before the filing date of this United States application if the foreign
application was filed by me (us), or by my {our) legal representatives or assigns, more than
twelve months (six months for design patents) prior to the filing date of this United States
application;

‘ THAT | have reviewed and understand the contents of the above-identified specification,
including the claim(s), as amended by any amendment specifically referred to above:

THAT 1 believe that the above-identified specification contains a written description of
the invention, and of the manner and process of making and using it, in such full, clear, concise,
and exact terms as to enable any person skilled in the art to which it pertains, or with which it
is most nearly connected, to make and use the invention, and sets forth the best mode
contemplated by me of carrying out the invention; and

THAT | ackhowledge the duty to disclose to the U.S. Patent and Trédema-rk Office all

" information known to me to be material to patentability as defined in Title 37, Code of Federal

002.349521

Regulations, §1.56.
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. : - Atty. _kt. No. 024051/0135

I HEREBY CLAIM foreign priority benefits under Title 35, United States Code 5119(a)-(d)
or § 365(b) of any foreign application(s) for patent or inventor's certificate, or §365(a) of any
PCT international application which designated at least one country other than the United States

. Cortir
Prior Foreign Priority (érotl;l;ed
Application Number Country Foreign Filing Date Claimed? Attached?

I HEREBY CLAIM the benefit under Title 35, United States Code § 1.19(e) of any United
States provisional application(s) listed below. '

uU.s. Provisionat Application Number Filing Date

60/186,322 March-2, 2000

_ I HEREBY CLAIM the benefit under Title 35, United States Code, §120 of any United
States application(s), or § 365(c) of any PCT international application designating the United
States of America, listed below and, insofar as the subject matter of each of the claims of this

U.S. Parent PCT Parent Parent ] Parent
= ) Application Number Application Number Filing Date Patent Number

I HEREBY APPOINT the following registered attorneys and agénts of the law firm of
FOLEY & LARDNER to have full power to prosecute this application and any continuations,
divisions, reissues, and reexaminations thereof, to receive the patent, and to transact all

STEPHEN A. BENT Reg. No. 29,768
DAVID A. BLUMENTHAL Reg. No. 26,257
BETH A. BURROUS Reg. No. 35,087
ALAN I. CANTOR Reg. No. 28,163
WILLIAM T. ELLIS ’ Reg. No. 26,874
JOHN J. FELDHAUS Reg. No. 28,822
PATRICIA D. GRANADOS Reg. No. 33,683
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: ' :) Atty. M. No. 024051 /0135

"~ JUHN P. ISACSON Reg. No. 33,715
MICHAEL D. KAMINSK]I Reg. No. 32,904
 LYLE K. KIMMS : Reg. No. 34,079
KENNETH E. KROSIN Reg. No. 25,735
JOHNNY A. KUMAR " Reg. No. 34,649
GLENN LAW - Reg. No. 34,371
PETER G. MACK Reg. No. 26,001
BRIAN J. MC NAMARA Reg. No. 32,789
SYBIL MELOY Reg. No. 22,749
RICHARD C. PEET Reg. No. 35,792
GEORGE E. QUILLIN Reg. No. 32,792
COLIN G. SANDERCOCK Reg. No. 31,298
BERNHARD D. SAXE Reg. No. 28,665
CHARLES F. SCHILL Reg. No. 27,590
RICHARD L. SCHWAAB Reg. No. 25,479
ARTHUR SCHWARTZ Reg. No. 22,115
HAROLD C. WEGNER ‘ Reg. No. 25,258

and | request that all correspondence be directed to:

William T. Ellis

FOLEY & LARDNER

Washington Harbour

3000 K Street, N.W., Suite 500 .
Washington, D.C. 20007-5109

Telephone: {202) 672-5485
Facsimile: (202) 672-5399

| UNDERSTAND AND AGREE THAT the foregoing attorneys and agents appointed by me
to prosecute this application do not personally represent me or my legal interests, but instead
represent the interests of the legal owner(s) of the invention described in this application.

| FURTHER DECLARE THAT all statements made herein of my own knowledge are true,
and that all statements made on information and belief are believed to be true; and further that
these statements were made with the knowledge that willful false statements and the like so
made are punishable by fine or imprisonment, or both, under Section 1001 of Title 18 of the
United States Code, and that such willful faise statements may jeopardize the validity of the
application or any patent issuing thereon.

Name of:first inventor Gary Allan Kemp I
‘Residence . Winnetka, IL
Citizenship |  Usa
Post Office Address : 335 Fairview Avenue, Winnetka, IL 60093
Inventor's signature : " ' ‘
‘, - /V
Date /JV[VI// 2o Lose

‘ 7
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Name of second‘inventor
Residence

Citizenship

Post Office Address
inventor's signatgre

Date

Name of third'inventor

Residence

‘Citizenship .

Post Office Address
Inventor's signature

Date

Attyl . No. 024051/0135

Jens-Uwe Schluetter

- Evanston, IL

usA Qerma ny Sé@

2320/qrey, Eva;ﬁton IL 60201

SA A <

Ruewsé (26 [ 2000

Harris Brumfield

Chicago, IL

USA

1840 Cleveland, Chicago, 1\60614

E R A

7 //4»—7%/3/ -
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PTO/SB/81 (10-00)

Approved for use through 10/81/2002, OMB 08510085

U.8. Patent and Trademark Office; U.5. DEPARTMENT OF COMMERCE
Undar the Papenverk Reduction Ast of 1895, no petsons are required 10 respond to a collectian of infurmstion unigss it displays a valid OMa

Please type ¥ plus sign (+) isidw this bex —— E

| Application Number To Be Asaigned )
Filing Date HEREWITH
POWER OF A,TTORNEY OR Firdt Named Inventar Gary Alan Kemp I, et al
AUTHORIZATION OF AGENT Group Art Unit s
Examiner Nsme e
\_ Attorney Docket Number 120046-00003 J
| hereby appoint: ' Piace Cutlo
B Prastitioners at Customer Number r 25558 |-————> Nﬁ';,:e,-uga,.";:,,
| OR Label here
| [ Practitioner(e) named balow:
| Nama Registration Number

as my/our attornay{s) or ageni(s) to prosecuts the application identified above, snd to transact all business in the Patent and
Trademark Office connected therswith.

Pleasa change the correspondence address for the abeva-identified application te:
] The sbove=mentioned Custemer Number.

oR
!:L?M%rm Name Jackson Walker L.L.P,
Address 2438 North Central Expresaway
Address Sulte 800
clly Richardson | | state | Tenas | 1P | 75080
Country Unlted States of Amarica
i Telephone 072-744-2005 | Fax | 972-744-2908
| am tha:
O Applicant. )

Assignee of record of the entire interest. Sea 37 CFR 8.71,

Certificate under 37 CFR 3.73(b) is enclosed. (Form PTQ/SB/96).

BIGNATURE of Applicant or Assignee of Record

- £ )
Signature _‘A’ \‘ L/_.._..
Date JUNE 22, 2001 7
NOTE: Signatures of all the inventors or assignees of racord of the eniire interest or the.r representative(s) are required.
Submil multiple forms if more than one signature is required, s8¢ below®.
Total of 1 forms are submitied.
Burden Hour Siatement; This form iu estimsted to lake 3 minutes t complete. Tima wiil very depending upon the needs of the individuancan Arx

Comments on the amount of time you Bre required fo complete this form should be sent 1o the Chinf informalion Officer, U8, Patent and Tr
Offca, Washinglon, DC 20231, DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. S8END TOE Assistant Commissioner far

Patents, Washington, DC 20231,

i
|
Name Michae! G. Ryan
JWDOCS 2648871vl
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IN THE UNITED STATES PATENT AND TRADEMARK OFFICE,

Applicant: Gary Allan Kemp II, et al Serial No.: ****

70

Filing Date: HEREWITH Docket No.: 120046-00 I

PRELIMINARY AMENDMENT

June 27, 2001
MAILING CERTIFICATE UNDER 37 CFR. §1.8(A)

: faa) I hereby certify that the above correspondence is being deposited with the
Assistant Commissioner for Patents U.S. Postal Service as First Class Mail in an envelope addressed to:
Washing‘ton D.C. 20231 Assistant Commissioner for Patents, Washington, D.C. 20231 on

i June 27, 2001,
d -
’ 4
~Trish Paramore
Dear Sir:

Prior«@mination of the above referenced Divisional patent application, please delete

- Claims 22-40. If there are any additional questions, please contact the undersigned attorney.

Respectfully submitted,

obert C. Kliriger
‘ Reg. No. 34,365
Robert C. Klinger
Jackson Walker L.L.P.
2435 North Central Expressway, Suite 600
Richardson, Texas 75080
Phone: (972) 744-2900
Fax: (972) 744-2909
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UNITED STATES PATENT AND TRADEMARK OFFICE
. ' COMMISSIONER FOR PATENTS

UNITED STATES PATENT AND TRADEMARK OFFICE
WASHINGTON, D.C. 2023l

www.uspto.gov
[ APPLICATION NUMBER I FILING/RECEIPT DATE I FIRST NAMED APPLICANT I ATTORNEY DOCKET NUMBER |
09/894,637 06/27/2001 Gary Allan Kemp II 120046-00003

CONFIRMATION NO. 1527
FORMALITIES LETTER

illllllﬂllllllllﬂllllllllllﬂlllllllﬁlllﬁlllllIlllllllllllllllllllllﬂillﬂllllIlll

*0C000000006348497*

Robert C. Klinger

Jackson Walker L.L.P.

Suite 600 :

2435 North Central Expressway
Richardson, TX 75080

Date Mailed: 07/26/2001

NOTICE TO FILE CORRECTED APPLICATION PAPERS

~ Filing Date Granted

This application has been accorded an Application Number and Filing Date. The application, however, is informal
since it does not comply with the regulations for the reason(s) indicated below. Applicant is given TWO MONTHS
from the date of this Notice within which to correct the informalities indicated below. Extensions of time may be
obtained by filing a petition accompanied by the extension fee under the provisions of 37 CFR 1.136(a)

The required item(s) identified below must,’be timely submitted to avoid abandonment:

e Substitute drawings in compliance with 37 CFR 1.84 because:

= drawing sheets do not have the appropriate margin(s) (see 37 CFR 1.84(g)). Each
sheet must include a top margin of at least 2.5 cm. (1 inch), a left side margin of at
least 2.5 cm. (1 inch), a right side margin of at least 1.5 cm. ( 5/8 inch), and a bottom
‘margin of at least 1.0 cm. (3/8 inch), ‘

A copy of this notice MUST be returned with the reply.

Customer Service Center
Initial Patent Examination Division (703) 308-1202
PART 3 - OFFICE COPY
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AFE IV THE UNITED STATES PATENT AND TRADEMARK OFFICE
' o 2 ATTORNEY DOCKET NO. 024051-0155
( @™ § |
\ &
" %Qmpji'%m Gary Alan KEMP Il et al.
Title:  CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY

OF MARKET DEPTH
Appl. No.:  09/894,637
Filing Date: 06/27/2001

Examiner: Unassigned

; Art Unit: 2164

’;; TRANSMITTAL OF CORRECTED APPLICATION PAPERS

”“l Commissioner for Patents |

‘ﬂ Washington, D.C. 20231 e
5 Attn: BOX MISSING PARTS

=5

s &

Sir:

e e,

in response to the Notice to File Corrected Application Papers mailed on July 26,

s

2001, in the above-identified application, transmitted herewith are the missing
documents needed to complete the filing of the subject patent application.

Enclosed are:
[ X1 Formal Drawings (6 Sheets, Figures 1-6).

[X] Petition to Make Special Under 37 C.F.R. §1.102(d) and Statement by
Applicant.

[ X1 Information Disclosure Statement.
[ X1 Form PTO-1449.
[ X1 Copy of Notice to File Corrected Application Papers.

The Commissioner is hereby authorized to charge any additional fees which may
be required regarding this application under 37 C.F.R. 8% 1.16-1 .17, or credit any

overpayment, to Deposit Account No. 19-0741. Should no proper payment be enclosed

002.634715.1
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Appl. No. 09/894,637

herewith, as by a check being in the wrong amount, unsigned, post-dated, otherwise

improper or informal or even entirely missing, the Commissioner is authorized to charge

the unpaid amount to Deposit Account No. 19-0741.

September 7, 2001
Date

FOLEY & LARDNER

3000 K Street, N.W.

Suite 500 ‘ ,
Washington, D.C. :20007-5109

i

e
Fo3
R¥
Eo
i
Lo
%
iy
A
o

eanss.

Lt sesties

002.634715.1

Telephone No.: (202) 672-5300 -

- 0059

- Respectfully submitted

M ,

William T. Ellis
Attorney for Applicant
Registration No. 26,874
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JN THE UNITED STA TES PATENT AND TRADEMARK OFFICE

ATTORNEY DOCKET NO. 024051-0 155

Applicant: | Gary Alan KEMP Il et al.

Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY
OF MARKET DEPTH

Appl. No.: 09/894,637
Filing Date: 06/27/2001
Examiner;  Unassigned

Art Unit: 2164

TRANSMITTAL OF FORMAL DRAWINGS

Commissioner for Patents
Washington, D.C. 20231

ATTENTION: DRAWING REVIEW BRANCH
Sir:
Transmitted herewith are the formal drawings (6 sheets, Figures 1-6) for the

above-i'dentified‘application. The Official Draftsperson is respectfully requested to

approve these drawings for entry into the application.

Respectfully submitted,

September 7, 2001 . M

002.634697.1

Date ’ William T. Ellis
Attorney for Applicant
. Registration No. 26,874
FOLEY & LARDNER
3000 K Street, N.W.
Suite 500

Washington, D.C. 20007-5109

Telephone No.: (202) 672-5300
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= Filing Date Granted
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s - m drawing sheets do not have the appropriate margin(s) (see 37 CFR 1.84(g)). Each

~ sheet must include a top margin of at least 2.5 cm. (1 inch), a left side margin of at
least 2.5 cm. {1 inch), a right side margin of at least 1.5 cm. ( 5/8 inch), and a bottom
margin of at least 1.0 cm. (3/8 inch);

A copy of this notice MUST be returned with the reply.
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PART 1 - ATTORNEY/APPLICANT COPY

\ | E?/C/K?/B ?% V JULsozgm P
Y. &0

0067




002.634682.1

ATTORNEY DOCKET NO. 0240517-07155

Applicant: Gary Alan KEMP Il et al.

Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY
‘OF MARKET DEPTH

Serial No.: 09/894,637

Filed: 06/27/2001

Examiner: Unassigned

Art Unit: 2164

PETITION TO MAKE SPECIAL UNDER 37 CFR § 1.102(d) AND
STATEMENT BY APPLICANT

Commissioner for Patents
Washington, D.C. 20231
Sir:
Pursuant to 37 C.F.R. §1.102 and M.P.E.P. 708.02 Il (INFRINGEMENT), Applicant
hereby requests that the above-captioned application be granted special status and

examined expeditiously.

Special status has been granted in the parent application (09/590,692) to the
present divisional application. Applicant submits, in addition to the present Petition to
Make Special, the requisite fee under 37 C.F.R. §1.17(i) and a statement alleging the
following under lettered headings that correspond with the lettered paragraphs of M.P.E.P.
708.02 1.

STATEMENT BY APPLICANT

Applicant hereby states as follows:

(A) Infringing Products on the Market

That there is an infringing device or product actually on the market or method in

use.

foo Ol
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Appl. No. 09/894,637

(B) Comparison and Infringement

That Applicant has made, a rigid comparison of the infringing device, product or
method with the claims of the present application, and that, in its opinion, some of the

~claims are unquestionably ihfringed_.

(C) Pre-Examination Search

A careful and thorough search of the prior art was conducted by a professional
_patent search firm. The search was conducted in the following areas of claésification:
Class 340, Subclass 825.27, Class 705, Subclasses 35-37. In addition, a key word
search was berformed on the U.S. Patent .and Trademark Office Automated Patent

System (APS) computer database.

Applicant has submitted, in the above-mentioned parent application, a copy of
each of the references deemed most closely related to the subject matter encompassed
by the clairﬁs of the present divisional application. A list of these references has also
been submitted via an Information Disclosure Statement filed in the present application. ‘

Accordingly, the relevant references are already of record.

Further, Applicant hereby states that if all claims presented are not obviously
directed to a single invention, that Applicant wiIL make an election without traverse in

response to an Examiner’s telephone request.

~ Applicant’s undersigned representative makes the aforementioned statement on

behalf of Applicant.

002.634682.1
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Appl. No. 09/894,637

Inasmuch as all of the requirements for special status under M.P.E.P. 708.02 Il

have been met, it is respectfully requested that the application be granted special status,

and be examined expeditiously.

September 7, 2001
Date

FOLEY & LARDNER

3000 K Street, N.W.

Suite 500

Washington, D.C. 20007-56109
Telephone No.: {202) 672-5300

_. 0070 .

Respectfully submitted,

William T. Ellis
Attorney for Applicant
Registration No. 26,874
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-IN THE UNI =HDIRENTES PATENT AND TRADEMARK OFFICE

ATTORNEY DOCKET NO. 024051-0155

Applicant: Gary Alan KEMP Ii et al.
. Title: CLICK BASED,TRADING' WITH INTUITIVE GRID
DISPLAY OF MARKET DEPTH
| Serial No.: 09/894,637
Filed: - 06/27/2001
Examiner: Unassigned

Art Unit: 2164

INFORMATION DISCLOSURE STATEMENT
" UNDER 37 CFR §1.56

Commissioner for Patents
Washington, D.C. 20231
Sir: ’ 7 ,

Applicants submit herewith on Form PTO-1449 a listing of the documents cited
by or submitted to the United States Patent & Trademark Office in the parent '
application Serial No. 09/590,692, filed June 9, 2000. ‘As provided in 37 CFR
§1 .98(d), copies of the documents are not being provided since they were previously
submitted to the United States Patent & Trademark Office in the above-identified parent

application. -

The subrﬁission of any document herewith, which is not a statutory bar, is not
intended as an admission that such document constitutes prior art'against the claims of
the present application or that such document is considered material to patentability as
defined in 37 CFR 81.56(b). Applicants do not waive any rights to take any action
which would be appropriate to antedate or otherwise remove as a competent reference
any document which is determined to be a prima facie art reference against the claims

of the present application.




Appl. No. 09/894,637

TIMING OF THE DISCLOSURE

The listed documents are being submitted in compliance with 37 CFR §1.97(b},

within three (3) months of the filing date of the application.

RELEVANCE OF EACH DOCUMENT

All of the documents are in English. Documents A1-A9 were submitted to the
USPTO by Applicant in the parent application. Documents A10 and A11 were cited by
the Examiner via form PTO-892 in the parent application and the listings are copied

therefrom.

Applicants respectfully request that any listed document be considered by the
Examiner and be made of record in the present application and that an initialed copy of

Form PTO-1449 be returned’ in 'accordahce with MPEP §609.

The Commissioner is hereby'authorized to charge any additional fees which may
be required regarding this application under 37 C.F.R. §§ 1.16-1.17, or credit any |
oVerpayment, to Deposit chount No. 19-0741. Should no proper payment be enclosed
herewith, as by a ‘check,beirn’g in the wrong amount, unsigned, post-dated, otherwise
improper or informal or even entirely fnissing, the Commissioner is authorized to charge

the unpaid amount to Deposit Account No.-19-0741.

Respectfully submitted,

September 7, 2001 . M;
Date William T. Ellis
Attorney for Applicant

: : Registration No. 26,874
FOLEY & LARDNER Ankur S. Shah

3000 K Street, N.W. i Registration No. 41,514
Suite 500 -

Washington, D.C. 20007-5109 -
Telephone No.: (202) 672-56300

002.634693.1
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SHEET 1 of 1 ; \g,. Rl
FORM PTO 1449 (modified) ATTY X . SERIAL NO.
894,637
U.S. DEPARTMENT OF COMMERCE 024051/0155 09/894,63
PATENT AND TRADEMARK OFFICE ,
LIST OF REFERENCES CITED BY'APPLICANT(S) | APPLICANT:
‘ (Use several sheets if necessary) : Gary Alan KEMP 11, et al.
. _ FILING DATE: GROUP:
Date Submitted to PTO: September 7, 2001 Jure 27, 2001 Unassigned
U.S. PATENT DOCUMENTS
*EXAMINER DOCUMENT DATE NAME ’ CLASS SUBCLASS | FILING DATE IF
INITIAL NUMBER APPROPRIATE
\ / \ ‘/\ Al 4,674,044 06/16/87 KALMUS et al. 364 408
T A2 4,750,135 06/07/88 BOILEN 364 514
‘ A3 5,270,922 12/14/93 HIGGINS 364 408
‘ Ad 5,297,032 03/22/94 TROJAN et al. 364 408
( /\‘ A5 | 5,924,083 07/13/99 SILVERMAN et al. 705 37
A6 6,014,643 01/11/00 MINTON 705 37
A7 5,077,665 12/31/91 SILVERMAN et al. 364 408
A8 5,136,501 08/08/92 SILVERMAN et al. 364 408
A9 5,963,923 10/05/99 GARBER 705 37
¥
FOREIGN PATENT DOCUMENTS
DOCUMENT DATE .COUNTRY CLASS SUBCLASS | TRANSLATION
NUMBER YES NO

¢
.

OTHER DOCUMENT(S) (Including Author, Title, Date, Pertinent Pages, Etc.)

(/1 A10 | www.tradingtechnologies.com/products/xtrade_full.html (viewed 5/22/2001) < 6/9/2000

A1l | Kharouf, A trading room with a view, Fututes; 27, 11 ~ 11/1998

Il

EXAMINER

//‘\/

2/ ]
DATECONSIDERED )/ 7 )

. 4 .
*EXAMINER: Initial if reference considered, whether or not citation is in conformance with MPEP 609; Draw line through citation if not in
conformance and not considered. Include copy of this form with next communication to applicant.

002.630448.1
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J“ "IN THE UNITED STATES PATENT AND TRADEMARK OFFICE
¢

Attorney Docket No. 024051/0155
Applicant: Gary AIan_KEMP\ Il et al.

Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY
OF MARKET DEPTH '

Serial No.: '09/894,637
Filed: ~ June 27, 2001 HECE!VED
Examiner: Unassigned | AUG‘Z’, 0 2002

Art Unit: 2164 | GROUP 3600

ASSOCIATE POWER OF ATTORNEY

- ' —
Commissioner for Patents e € .-\\f “_‘:_D
Washington, D.C. 20231 o REUE
aG 2 0 2002
Sir: 0
» enter 2100
The undersigned attorney of record hereby grants "[eohno\og\j G e

Steven F. Borsand, Reg. No. 36,752,

‘Mark W. Triplett, Reg. 49,002, and

Monika Dudek, Reg. No. 47,538

~ an associate power, with full powers of substitution and revocation, to
prosecute the above-identified application and transact all business in the Patent

and Trademark Office connected therewith.

Respectfully submitted,

Avbos 16, 20 2— : %‘OK

Date ’ : Ankur D. Shah
Registration No. 41,514

FOLEY & LARDNER
Washington Harbour

3000 K Street, N.W., Suite 500
Washington, D.C. 20007-5109
Telephone: (202) 672-5300
Facsimile: (202) 672-5399
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- IN THE UNITED STATES PATENT AND TRADEMARK OFFICE

Applicant:  Gary Alan KEMP Il et al.

Title: CLICK BASED TRADING WITH '
INTUITIVE GRID DISPLAY OF

MARKET DEPTH ‘
Appl. No.: 09/894,637 g
Filing Date:. 06/27/2001
Examiner: R. Weisberger

Art Unit: = 3624

AMENDMENT

Commissioner for Patents

Box NON-FEE AMENDMENT

Washington, D.C. 20231

Sir: _ '
Please amend this application as set-forth below and consider the accompanying

remarks.

In the Specification:

Please amend the specification as follows:

,* Page 8, delete paragraph starting at line 24, and replace this paragraph with the
%\ following in accordance with 37 CFR § 1.121. A marked up version showing the
|

changes in the specification is attached. .

= -—'——Fikgure 2 illustrates a screen display of an invention described in a commonly

| Mwned co-pending application entitled “Click Based Trading with Market Depth Display”

serial no. 09/589,751, filed on June 9, 2000, the contents of which are incorporated
herein by reference. This display shows the inside market and the market depth of a
given commodity being traded. Row 1 represents the “inside market” for the
commodity being traded which is the best (highest) bid price and quantity and the best
(lowest) ask price and quantity. Rows 2-5 represent the “market depth” for the

commodity being traded. In the preferred embodiment of the present invention, the

1-

| 002.897647.1
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display of market depth {rows 2-5) lists the available next-best bids, in column 203, and

asks, in column 204. The w_orking bid and ask quantity for each price level is also

displayed in columns 202 and 205 respectively {inside market - row 1). Prices and

quantities for the inside market and market depth update dynamically on a real time

basis as such information_j layed from the market.--

} : Page 13, delete paragraph starting at line 13, and replace this paragraph with the

i following in accordancé with 37 CFRV§ 1.121. A marked up version showing the

| changes in the specification is attached. |

-- The values in the price column are static; that is, they do not normally change
positions unless a re-centering command is received (discussed in detail later). The
values in the Bid and Ask columns however, are dynamic; that is, they move up and
down (in the vertical éxample) to reflect the market depth for the given commodity.

The LTQ column 1006 shows the last traded quantity of the‘con"\modity. The relative
position of the quantity value with respect to the Price values reflects the price at which
that quantity was traded. Column 1001 labeled E/W (entered/working) displays the
current status of the trader’s orders. The status of each order is displéyed in the price
row where it waé entered. For example, in cells 1007, the number next to S indicates
the number of the trader’s ordered lots that have been sold at the price in the specific
row. The number next to W indicates the number of the trader’s ordered lots that are in
the market, but have not been filled - i7e. the system is working on filling the order.

| Blanks. in this column indicate that no orders are entered or working at that price. In
cells 1008, the number next to B indicates the number of the trader’s ordered lots that
have béen,bought at the price in the specific row. The number next to W indicates the
‘number of the trader’s ordered lots that are in the market, but have not been filled - i.e.

the system is working on filling the order.

-

/ Page 17, delete paragraph starting at line 10, and replace this paragraph with the
! following in accordance with 37 CFR § 1.121. A marked up version showing the

§
1§
/

/ changes in the specification is attached.

-

002.897647.1
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5; o ’

- Using the screen display and values from Figure 5, the placement of trade orde;s
using the Mercury display and trading method is now described using examples. A left
click on the 18 in the BidQ column 1201 will send an order to market to buy 17 lots
{quantity # chosen on the Quantity Description pull down menu cell 1204) of the
commodity at a price of 89 (the corresponding price in the Prc column 1203). Similarly,
a left click on the 20 in the AskQ column 1202 will send an order to market to sell 17

lots at a price of 90.--

%

In the Claims:

Please cancel claims 1-21 without prejudice or disclaimer.

5 ‘, Please add the following new claims:

//1/ (New) A method for displaying market informationgfelating to a
commodity being traded in a market havmg an inside market yfith a highest bid price

and a lowest ask price on a graphical user interface, the np€thod comprising:

dynamically displaying a first indicator in one, #1 a plurality of Idcations in a bid

display region in association/ with price levels alg g a common static price axis, the first

002.897647.1

indicator representing quantity associated wij { at least one order to buy the commodity

at the highest bid price currently available the market;

dynamically displaying a gv‘f: indicator in one of a plurality of locations in an
ask display region in association v th the price levels along the common static price
axis, the second indicator repreg nting quantity associated with at least one order to

sell the commodity at the ask price currently available in the market; and

0077
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of each column are aligned.

1
? . (New) The methgdof claim 41 wherein the bid and ask display regions

are oriented vertically.

e bid display region comprises a blank region in which there is no first indicator

|,

& 7/ (New) The method of claim whereln one of the plurality of locations of

displayed.

the ask display region comprises a blank reglon in which there is no first indicator

displayed.

/Z . (New) The method of c|aim%urther comprising the step of displaying

at least a portion of the common static price axis in a price display region.

¢
|

#laim 47 wherein the bid display region, the ask

4 {(New) The method

5 o‘l’ spiay reglon and the price

that are displayed as a such that the cells of each column are aligned.

11
display/regi

(New) The method of clalm/hereln the b|d display region, the ask

#play region comprise columns with a plurality of cells

) The method of claim wherein the bid display region, the ask

and the price display reglon are oriented vertically.

isp|ay region, and the price display région are oriented horizontally.

.
S

{

// ?/ (New) The method of claim “further comprising the steps of:

dynamically displaying a third indicator at one of the plurality of locations in the
bid display region, the third indicator representing quantity associated with at least one
order to buy the commodity at a price different than the highest bid price currently

available in the market; and

\ 002.897647.1
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dynamically displaying a fourth indicator at one of the plurality of locations in the
ask display region, the fourth indicator representing quantity associated with at least

one order to sell the commodity at a price different than the lowest ask price currently

available in the market. l

/?/ (New) The method of claim “wherein one of the plurality of locati
the bid display region compnses a blank reglon in which there is no firg

indicator displayed.

'}/ /} . (New) The method of clalm/ gin one of the plurality of locations of

the ask display region comprlses a blank s€@gion in which there is no second or fourth

indicator displayed. ' {
/%Sf/ {New) The €thod of claim further comprising the steps of:

displaying .Id order entry region comprising a plurallty of locations for receiving

commands tg”send buy orders; and

displaying an ask order entry region comprising a plurality of locations for
4

| reéeiving commands to send sell orders.

{¥ (New) The method.c VIR i id-arrda@sk order entry

\

{(New) The method of clalm

comprises the b egion and the ask order entry region comprises the ask

dj ¥ region

% . (New) The method of claim further comprising dynamically disblaying
an entered order indicator in association with the price levels arranged along th‘e

comman static price axis. lk

|

{New) The method of claimmerein the entered order indicator is ~ ~

displayed in an entered order region.

~

. ,;:
| 002.897647.1
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}0;4’ (New) The method of claim/u/rther comprising the step

02.897647.1

| Atty. Dkt. No. 024051-0155
59. (New) The method of c|aiwrther comprising dynamically displaying

4 |1ast trade indicator in association with the common static price axis.

23

19 | -
6d. {(New) The method of claim%/vherein the last trade indicator is

displayed in a last trade region.

2

displaying the first indicator at a first locatj Sociated with a first price level

on the common static price axis at Time; and

e i Splay to display the first indicator at a second location associated

e first time.

[
aim 41 further comprising the steps of:

9/§4 (New) The method of

displaying the second ipfiicator at a first location associated with a first price

ev rice axis at a first time; and

!
|
|
|

agsociated with & different price level on the common static price axis at a second time

el on the common stati

updating the gfSplay to display the second indicator at a second location
s:ﬁbsequent the first time.

220 !

(New) The method of claim A further comprising the steps of:

displaying the first indicator at a first location associated with a particular price

level on the common static price axis; and

repositioning the common static price axis such that the first indicator is
disp‘layed at a second location associated with the particular price level on the common

static price axis.

o]

013 ,f’/ P
%E}A (New) The method of claiWher comprising the steps of:

displaying the second indicator at a first location associated with a particular

price level on the common static price axis; and

i - P 0080




z)’ " Atty. Dkt. No. 024051-0155

repositioning the common static price axis such that the“second indicator is

displayed at a second location associated with the particular price level on the common

static price axis.

24 | / |
?b[. (New) The method of claim wherein the bid and ask display regions

are displayed in different colors.

%6 . (New) The method of claimerein the first and second. indicators are

;
" displayed in different colors.
b o
‘ %7/ {(New) The method of claig}ﬂ/wherein the bid and ask display regions
are displayed in a window further kcomprising centering the display of the first and

second jindicators in the window upon receipt of a centering instruction.

{New) A computer readable' medium having pgfgram code recorded

hereon for execution on a computer for displaying markey/information relating to a

commodity being traded in a market having an inside mgrket with a highest bid price

and a lowest ask price on a graphical user interface, $fie program code causing a

machine to perform the following method steps: /

g‘rq | dynamically displaying a first indicator i fone of a plurality of locations in a bid
' ;display region in association with price levelgfalong a common static price axis, the first
| indicator representing quantity associated gvith at least one order to buy the commodity

at the highest. bid price currently availabje in the market;

dynamically displaying a secgfid indicator in one of a plurality of locations in an
ask display region in association the price levels along the common static price
nting quantity associated with at least one order to

axis, the second indicator repreg
sell the commodity at the lo y£st ask price currently available in the market;

e

nd ask display regions in relation to fixed price levels

displaying the bid 3
on static price axis such that the first and second indicators

positioned along the corg
can move in the bid  -.' ask display regions relative to the common static price axis

when the inside ma| et changes.

o TS
oo "~

T e e

carra .
v

} 002.897647.1
<
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REMARKS

Clalrﬁs 1-21 were pending in the present application. By way of this
amendment, claims 1-21 have been cancelled without preJudice or disclaimer and claims
41-68 have been added. These new claims are directed to a partlcular aspect of the
invention. The specification has been amended editorially to correct typographical

errors and to reiterate changes made in the parent application. No new matter has been

.introduced. Accordingly, claims 41-68 are pending for consideration.

Applicant appreciates the courtesies extended by the Examiner during an

_interview conducted on September 18, 2002 and continued in a telephone conversation

002.897647.1

on September 25, 2002. These discussions resulted in an agreement that the new
claims are allowable. Accordmgly, the claims are believed to be in condition for

allowance and early notification of the same is earnestly solicited.

As discussed with the Examiner, the new claims are direcfed toa method of
dynamically d|splay|ng market information relative to a static price axis. Independent
claims 41 and 68 provide for the display of indicators relating to the lnsnde market
relative to a common static price axis. These claims do not require the display of
indicators relating to additional market depth. Dependent claim 51 further requires the
display of indicators relating to additional orders in the market (e.g., additional market
depth outside of the inside market). The other dependent claims further define various

embodiments of the invention.

As discussed with the Examiner, Applicant intends on pursuing claims 1-21 and
possibly other claims in one or more continuation applications. There has been no prior
art cited that would preclude the patentability of claims 1-21. As discussed with the
Examiner, Applicant cancelled these claims without prejudice and decided to pursue the

new claims to expedite the allowance of this application.
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Based on Applicant's discussions with the Examiner and in view of the foregoing
amendments, Applicant believes that the present application is in condition for
allowance. Favorable consideration of the application as amended is respectfully
requested. Should there be any questions or concerns regarding the present application,

the Examiner is invited to contact Applicant's undersigned representative by telephone.

Respectfully submitted,

Date

FOLEY & LARDNER Ankur D. Shah
Washington Harbour Attorney for Applicant
3000 K Street, N.W., Suite 500 : Registration No. 41,514

Washington, D.C. 20007-56143
Telephone: (202) 672-56300
" Facsimile: (202) 672-5399

002.897647 .1
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MARKED UP VERSION SHOWING CHANGES MADE /

Below are the marked up replacement paragraph(s):
Page 8, paragraph starting at line 24... :

Figure 2 illustrates a screen display of an invention described in a commonly
owned co-pending appiication entitled “Click Based Trading with Market Depth DiSpIay"
serial no. [ 1 09/589,751, filed on [ ] June 9, 2000, the contents of
which are incorporated herein by reference. This disp'lay shows the inside market and
the market devpth of a given commodity being traded. Row 1 represents the “inside
market” for the commodity being traded which is the best (highest) bid price and
quantity and the best (lowest) ask price and quantity. Rows 2-5 represent the “market
depth” for the commodity being traded. In the preferred embodiment of the present
invention, the display of market depth (rows 2-5) lists-the available next-best bids, in
column 203, and asks, in column 204. The working bid\ and ask quantity for each price
level is also disblayed in columns 202 and 205 respectively (inside market - row 1).
Prices and quantities for the'inside market and market depth update dynamically on a

real time basis as such information is relayed from the market.

Page 13, paragraph starting at line 13...

The values in the price column are static; that is, they do not normally change
positions unless a re-centering command is received (discussed in detail later). The
values in the Bid and Ask columns however, are dynamic; that is, they move up and
down (in the ver;cical example) to reflect the market depth for the given commodity.

The LTQ column 1006 shows the last traded quantity of the commodity. The relative
position of the quantity value with respect to the Price values reflects the price at which
that quantity was traded. Column 1001 labeled E/W (entered/working) displays the
current status of the trader’s orders. The status of each order is displayed in the price
row where it was entered. For example, in cells 1007, the number next to S indicates
the number of the trader’s ordered lots that have been sold at the price in the specific

row. The number next to W indicates the number of the trader’s ordered lots that are in
-10-
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the market, but have not been filled - i.e. the system is working on filling the order.
Blanks in this colurﬁn indicate that no orders are entered or working at that price. In
cells 1008, the number next to B indicates the number-of the trader’s ordered lots that
have been bought at the price in the specific row. The number next to W indicates the
number of the trader’s ordered lots that are in the market, but have not been filled - i.e.

the system is working on filling the order.

Page 17, paragr‘ap,h starting at line 10...

Using the screen display and values from Figure 5, the placement of trade orders

" using the Mercury display and trading method is now described using examples. A left

002.897647.1

click on the 18 in the BidQ column 1201 will send an order to market to [selll buy 17
lots (quantity # chosen on the OUantity Description pull down menu cell 1204) of the
commodity at a pric‘e of 89 (the corresponding price in the Prc column 1203}. Similarly,
a left click on the 20 in the AskQ cqurﬁn 1202 will send an hordér to market to [buy] sell

17 lots at a price of 90.

-11-
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JN THE UNITED STATES PATENT AND TRADEMAKK OFFICE

Attorney Docket No. 024051/0155
Applicant: Gary Alan KEMP |l et al. . ‘
Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF MARKET

DEPTH

Appl. No.: 09/894,637
Filing Date: 06/27/2001
Examiner: _R. Weisberger
Art Unit: 3624

AMENDMENT TRANSMITTAL

Commissioner for Patents
Washington, D.C. 20231

Sir:
Transmitted herewith is an amendment in the above-identified application,

[ X1 Small Entity status under 37 C.F.R. 8 1.9 and § 1.27 has been established by a Small
Entity statement previously submitted.

[1] Small Entity statement is enclosed.

[X] The fee required for additional claims is calculated below:

Claims Previously Extra Claims Present Additional

as Amended Paid For Rate - Claims Fee
Total Claims: 28 - 21 = X $18.00 = $126.00

Independents: 2 - 3 = 0 X $84.00 = $0.00

First presentation of any Multiple Dependent Claims: + $280.00 = ——_$-O—CY)-
' CLAIMS FEE TOTAL: = $126.00
Small Entity Fees Apply (subtract % of above): $63.00
TOTAL FEE: $63.00

I[X1 A check in the amount of $63.00 is enclosed.

[ X1 The Commissioner is hereby authorized to charge any additional fees which may be

required regarding this application under 37 C.F.R. 358 1.16-1.17, or credit any
overpaymenit, to Deposit Account No. 19-0741. Should no proper payment be enclosed
herewith, as by a check being in the wrong amount, unsigned, post-dated, otherwise

improper or informal or even entirely missing, the Commissioner is authorized to charge
the unpaid amount to Deposit Account No. 19-0741.

T
Please direct all correspondence to the undersigned attorney or agent .at the %ﬂdress
indicated below. s

o> .
Respectfully submitted, v
Date Sﬁ E ZQ/ 22 By ; "
=2
FOLEY & LARDNER Ankur D. Shah | o
Washington Harbour Attorney for Applicant ¥ g
3000 K Street, N.W., Suite 500 Registration No. 41,514 3 \
Washington, D.C. 20007-5143 -
Telephone:  (202) 672-5300 13 o
Facsimile:  (202) 672-5399 AE-%-
' 1
ey R
e L
2.8
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IN THE UNITED STATES PATENT AND TRADEMARK OFFICE
Attorney Docket No. 024051/0166

Apgplicant: Geary Allan KEMP I et &l,
Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
MARKET DEPTH
Serlal No.: 09/894,637
Filed: " June 27, 2001
Examiner: R. Weisberger
Art Unit: 3624 |
REQUEST CONTINU MINATION

TRANSMITTAL

Commissloner for Patents
Box RCE ‘

" Washington, D.C. 20231

Sir:

This is 2 Request for Continued Examination {RCE} under 37 C.F.R. §1.114 of
the apove-identified application. This RCE and the enclosed items fisted below are being
filed prior to the eartiest of: (1} payment of the issue fes (unless a patition under 37
C.F.R. § 1.313 is granted}; {2} abandonment of the application: or (3} the filing of a
notice of appeal to the U.S. Court of Appeals for the Federal Circult under 36 U.S.C.
§141, or the commencement of a civil actlon under 35 U.S.C. §145 or 5146 (unless the
appeal or civll action is terminated). :

1, Submission required ynder 37 C.E.R. §1,114: (check items that apply)

a. Previously submitted:
[ '] Please enter and consider the amendment/reply previously filed on

{ 1 Please consider the Affidavit{s)/Daclaration(s) praviously fited on
___ but not considered.

[ 1 Please consider the arguments in the Appeal Brief or Reply Brief
under 37 C.F.R.§ 1.116 previously filed on __.

(X} Other: Information Disclosure Statements previously filad on
November 14, 2002; December 18, 2002; and February 11,
2003.

Enclosed are:

g

) Amendment/Reply.

] Affidavit(s)/Declaration(s).

information Disclosure Statement. _
] Form PTO-1449 with copies of __ listed reference{s).
X ] Remarks Accompanying RCE.

e e e
—
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Miscallaneous:

[

Suspension of actlon of the above-identifiad application is requested under 37
C.F.R. § 1.103(c) for & period of __ months.

The filing fee is calculated below:

Claims Previously Extra Fee Totals
as Paid For Claims Rute
Amended Present

RCE Fee : $750.00 47%50.00

1.17\a)

Total Claims: 28 - 28 = Q x $18.00 = $0.00

Independents: 2 - 3 - 0 x $84.00 = $0.00

Eirst presentation of any Multipls Dapendent Claims: + $28000 = $0.00
CLAIMS FEE TOTAL: = $750.00

(]

Applicant hereby petitions for an extension of time under 37 C.F.R. §1.136{a) for
the total number of months checked below:

[ ] Extension for response filad within the first month: © $110.00 $0.00
[ ] Extension for response filad within the second month: $410.0Q $0.00
| ] Extensicn for reaporiss filed within the third month: $930.00 40.00
| 1 Extenslon for response fitad within the fourth month: $1,450.00 $0.00
{ ] Extension for reapanse filed within the fifth month: $1,870.00 $0.00
‘ EXTENSION FEE TOTAL: $0.00

CLAIMS AND EXTENSION FEE TOTAL: $760.00

[X] Small Entity Fees Apply (subtract % of abovek: - $37%5.00
) Suspension of actlon requasted under 37 C,F.R. § 1,103{c] $0.00
TOTAL FEE: $375.00

1X])
[X]

AL B, 203

A check in the amount of $375.00 to cover the filing fee is enclosed.

The Commissioner is hersby authorized to charge any additional fees which may
be required regarding this application under 37 C.F.R. §5 1.16-1.,17, or credit
any overpayment, to Deposit Account No. 19-0741. Should no propar payment
be enclosed herewith, as by a check belng in the wrong amount, unsigned, post-
dated, otherwise improper or informal -or even entirely missing, the Commissioner
is authorized to charge the unpaid amount to Deposit Account No, 12-0741.

Please direct all correspondence to the undersigned attorney or agent at the

acddress indicated below,
. Respectfuily sub%

Date

Ankur D, Shah
Registration No. 41,614

FOLEY & LARDNER
Washington Harbour
3000 K Street, N.W,, Suite 500
washington, D.C. 20007-5109

Telephone: {202) 672-5300
Facsimile: {202) 672-6388

002.979341.1
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IN THE UNITED STATES PATENT AND TRADEMARK OFFIGE
Attorney Docket No., 024051 /01565
Applicant:  Gary Allan KEMP Il et al.

Title: " CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
MARKET DEPTH

Serial No.;  09/894,637

Filed: June 27, 2001
Examiner: R. Weisberger
Art Unit: 3624
REMARKS AC REQU ONTI 8]

Commissioner for Patents.
Washington, D.C. 20231

Sir: X
Applicant has filed concurrently herewith a Request for Continued

Examination {(RCE) in the-subject application. Examiner Waeisberger has recently
indicated via telephone that prosecution in the application has been closed and
that a notice of allowability has been entered. Applicant’s raview of data from
the USPTO PAIR on-line database confirms that a notice of allowability was

entered on Septsmber 30, 2002,

Believing prosecution in the present case to be clased, Applicant now
submits the pfesent RCE, per the Examiner's request, in order to ensure full
consideration of the references cited in the Information Disclosure Statements
previously filed on November 14, 2002, December 18, 2002 and February 11,
2003.

2811-89LF-2TE ©OUuIl ‘sarl3ojouyoel 3utped] Wd82:21 €002 61 4B
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Serial No. D9/894,637 ' Attorney Docket No, 024051/0156

Respectfullyjsubmitted .

Abtin  fo, 2903 ﬂ—’bﬂ_

Date Ankur D. Shah
Registration No. 41,614

FOLEY & LARDNER
Washington Harbour

3000 K Strest, N.W,, Suite 500
Washington, D.C. 20007-5143
Telephone: (202) 872-6300
Facsimila: (202} 672-5399

002.978352.1
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Application No. ‘ Applicant(s)
e - 09/894,637 KEMP ET AL
Notice of Allowability Examiner Art Unit
Richard C Weisberger 3624 M/L[ )

A

-- The MAILING DATE of this communication appears on the cover sheet with the correspondence address--
All claims being allowable, PROSECUTION ON THE MERITS IS (OR REMAINS) CLOSED in this application. If not included
herewith (or previously mailed), a Notice of Allowance (PTOL-85) or other appropriate communication will be mailed in due course. THIS
NOTICE OF ALLOWABILITY IS NOT A GRANT OF PATENT RIGHTS. This application is subject to withdrawal from issue at the initiative
of the Office or upon petition by the applicant. See 37 CFR 1.313 and MPEP 1308.

1. X This communication is responsive to amendment, terminal disclaimer, interview summary.

2. X The allowed claim(s) is/are 41-54 and 56-81.

3. The drawings filed on 09/01 are accepted by the Examiner.

4.[] Acknowledgment is made of a claim for foreign priority under 35 U.S.C. § 119(a)-(d) or (f).
a)[J Al b)[ Some* c)[]None ofthe:

1. [ Certified copies of the priority documents have been received.

2. [ Certified copies of the priority documents have been received in Application No. ‘
3. [ Copies of the certified copies of the priority documents have been received in this national stage application from the
International Bureau (PCT Rule 17.2(a)).
* Certified copies not received: ______
5. X Acknowledgment is made of a claim for domestic priority under 35 U.S.C. § 119(e) (to a~prov"isional application).
(a) ] The translation of the foreign language provisional application has been received.
6. [ Acknowledgment is made of a claim for domestic priority under 35 U.S.C. §§ 120 and/or 121.

Applicant has THREE MONTHS FROM THE “MAILING DATE" of this communication to file a reply complying with the requirements noted
below. Failure to timely comply will resultin ABANDONMENT of this application. THIS THREE-MONTH PERIOD IS NOT EXTENDABLE.

7.[] A SUBSTITUTE OATH OR DECLARATION must be submitted. Note the attached EXAMINER'S AMENDMENT or NOTICE OF

INFORMAL PATENT APPLICATION (PTO-152) which gives reason(s) why the cath or declaration is deficient.

8. [] CORRECTED DRAWINGS must be submitted. _
(a) ] including changes required by the Notice of Draftsperson’s Patent Drawing Review ( PTO-948) attached
1) [ hereto or2) [ ] to PaperNo. .
(b) [I] "including changes required by the proposed drawihg correction filed , which has been approved by the Examiner.
(¢)O including changes required by the attached Examiner's Amendment / Comment or in the Office action of Paper No.

Identifying indicia such as the application number (see 37 CFR 1.84(c)) should be written on the drawings in the top margin (not the back)
of each sheet. The drawings should be filed as a separate paper with a transmittal letter addressed to the Official Draftsperson. .

9. (] DEPOSIT OF and/or INFORMATION about the deposit of BIOLOGICAL MATERIAL must be submitted. Note the
attached Examiner's comment regarding REQUIREMENT FOR THE DEPOSIT OF BIOLOGICAL MATERIAL.

Attachment(s)

1[] Notice of References Cited (PTO-892) 2[] Notice of Informal Patent Applicatio‘n (PTO-152)

3[] Notice of Draftperson's Patent Drawing Review (PTO-948) ' 4[] Interview Summary (PTO-413), Paper No.____.

5[4 Information Disclosure Statements (PTO-1449), Paper No. ____ . 6[_] Examiner's Amendment/Comment

7[] Examiner's Comment Regarding Requirement for Deposit 8[] Examiner's Statement of Reasons for Allowance
of Biological Material ' 9] Other

U.S. Patent and Trademark Office ] i
PTO-37 (Rev. 04-01) ‘ Notice of Allowability Part of Paper No. 10
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// .
" Application/Control Number: 09/894,637

P

o -

Art Unit: 3624
The application has been amended as follows:
To the beginning of the specification, add,;

b T

i

Page Z/C

—

c’

o

This application is a divisional application of serial number 09/590,692 filed

06/09/2000 which claims benefit of 60/186,322)-4/,2/ NQYOQI z} Z 000 .

Any inquiry concerning this communication or earlier cqmmunicatiohs from the
examiner should be directed to Richard C Weisberger whose telephone number is 703
308 4408,

If attempts to reach the examiner by telephone are unsuccessful, the examiner's
supervisor, Vince Millfn can be reachéd on 703 308 1065. The fax phoné number for
the organization where this application 6r proceeding is assigned is 703-872-9306.

Information regarding the status of an application may be obtained from the
Patent Application Information Retrieval (PAIR) system. Status information for
publiéhed applications may be obtained from either I5rivate PAIR or Public PAIR.
Status information for unpublished applications is available through Private PAIR only.
l—;or more information about the PAIR system, see http://pair-direct.uspto.gov. Should
S/OU have qués/tions‘ on access to the Private PAIR system, confact the Electronic

Business Center (EBC) at 866-217-9197 (toll-free).

. ighard C  Weisberger
k\ N imary Examiner

N Art Unit 3624

0092
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Application/Control Number: 09/894,637 Page 2
Art Unit: 3624 '

Allowable Subject Matter

1. The following is an examiner’s statement of reasons for allowance: The following
is an examiner’s statement of reasons for allowance: This statement of reasons for
aliowance includes the major differences in the claims not found in the prior art of record
and reasons why that differences are considered to define patentably over the prior art.
The statement is not intended to necessarily state all the reasons for allowance or all
' the details why claims are ailowed and should not be relied upon for this purpose.
Rather, this statement reflects what the examiner considers important and therefore the
primary feason's for the allowance of the claims. o |

The primary reason for allowance is the limitation directed to the “dynamic
display” of a plurality of the quantity of bids and asks aligned with a “stétic display” of
corresponding prices.y Here, unlike the prior art, the “static” disp[ay of prices is just that;
static, and does not move in response to a change in the inside market. With this
display of market depth, claimed in each of the independent claims, a trader places a
trade order with the pointer in the area of the order entry region of the dynamic market
depth regien,'throughAﬂa single computer implemented action, see Figures 3 and 4. For
example, in figure 3, a click on Bid Q 18 will send an order to the market to sell 17 lots

ef the commodity at a price of 89.

The closest prior art including US Patent 6,408,282, PCT WO 01/16852 and
commonly owned non-patent literature “X Trader” (see, applicant’s response to
USPTO's request for information) all lack this feature. The PTO also inquired as to the

subject matter of alleged infringement referenced in applicant’s petition to make special
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Application/Control Number: 09/894,637 Page 3
Art Unit: 3624 '

in related case SN 09/590,692. The USPTO found no evidence of public use or any
printed publication of the system known as J Trader, the subject matter of potential
| infringement and the applicant’s basis for his petition to make special, earlier than
November 6, 2000. Therefore, the USPTO has concluded that the system known as J

trader is not prior art to the instant application, which has a filing date of June 06, 2000.

C2 Any comments considered necessary by applicant must be submitted no later
than the payment of the issue fee and, to avoid processing delays, should preferably
accompany the issue fee. Such submissions should be clearly labeled “Comments on

Statement of Reasons for Allowance.”
Respectfully

By,

Richard Weisberger
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Application N. - . | Applicant(s)
. 09/894,637 KEMP ET AL.
Interview Summary Examiner ‘ Art Unif
Richard C Weisberger 3624

All participants (applicant, applicant’s representative, PTO personnel):

(1) Richard C Weisberger. 3) .

(2) Steve Borsand. ’ 4) .

Date of Interview: 01 Septembery 2003.

Type: a)X] Telephonic b)[] Video Conference
c)[_] Personal {copy given to: 1)[_] applicant 2)[] applicant's representative]

" Exhibit shown or demonstration conducted: d)[]Yes = e)[J No.

If Yes, brief description:

Claimg(s) discussed:

Identification of prior art discussed: .
Agreement with respect to the claims )] was reached. g)[] was not reached. h)[] N/A.
Substance of Interview including description of the general nature of what was agreed to if an agreement was

reached, or any other comments: _The PTO inquired as to_the identity of the infringing system_referenced in the
petition to make special of related case # 09/509,692. The applicant identified the product to be “J- Trader”} /)

(A fuller d'escription,‘if necessary, and a copy of the amendments which the examiner agreed would render the claims
allowable, if available, must be attached. Also, where no copy of the amendments that would render the claims
allowable is available, a summary thereof must be attached.)

THE FORMAL WRITTEN REPLY TO THE LAST OFFICE ACTION MUST INCLUDE THE SUBSTANCE OF THE
INTERVIEW. (See MPEP Section 713.04). If a reply to the last Office action has already been filed, APPLICANT IS

GIVEN ONE MONTH FROM THIS INTERVIEW DATE, OR THE MAILING DATE OF THIS INTERVIEW SUMMARY

FORM, WICHEVER IS LATER, TO FILE A STATEMENT OF THE SUBSTANCE OF THE INTERVIEW. See
Summary of Record of Interview requirements on reverse side or on attached sheet.

VA

Examiner Note: You must sign this form unless it is an
Attachment to a signed Office action. Examiner’s signature, if required

U.S. Patent and Trademark Office ’
PTOL-413 (Rev. 04-03) Interview Summary Paper No. 10

e S . . 0096
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‘ummary of Record of Interview Requis

Manual of Patent Examining Procedure (MPEP), Section 713.04, Substance of Interview Must be Made of Record .
‘A complete written statement as to the substance of any face-to-face, video conference, or telephone interview with regard to an application must be made of record in the
application whether or not an agreement with the examiner was reached at the interview.

Title 37 Code of Federal Regulations (CFR) § 1.133 Interviews
‘ Paragraph (b) R
In every instance where reconsideration is requested in view of an interview with an examiner, a complete written statement of the reasons presented at the interview as
warranting favorable action must be filed by the applicant. An interview does not remove the necessity for reply to Office action as specified in §§ 1.111, 1 135.(35U.5.C. 132)

. 37 CFR §1.2 Business to be transacted in writing.
All business with the Patent or Trademark Office should be transacted in writing. The personal attendance of applicants or their attorneys or agents atthe Patentand
Trademark Office is unnecessary. The action of the Patent and Trademark Office will be based exclusively on the written record in the Office. No attention will be paid to
any alleged oral promise, stipulation, or understanding in relation to which there is disagreement or doubt.

The action of the Patent and Trademark Office cannot be based exclusively on the written record in the Office if that record is itself
incomplete through the failure to récord the substance of interviews. :

It is the responsibility of the applicant or the attorney or agent to make the substance of an interview of record in the application file, unless
the examiner indicates he or she will do so. It is the examiner's responsibility to see that such a record is made and to correct material inaccuracies
which bear directly on the question of patentability. )

Examiners must complete an Interview Summary Form for each interview held where a matter of substance has been discussed during the
interview by checking the appropriate boxes and filling in the blanks. Discussions regarding only procedural matters, directed solely to restriction
requirements for which interview recordation is otherwise provided for in Section 812.01 of the Manual of Patent Examining Procedure, or pointing
out typographical errors or unreadable script in Office actiohs or the like, are excluded from the interview recordation procedures below. Where the
substance of an interview is completely recorded in an Examiners Amendment, no separate Interview Summary Record is required.

The Interview Summary Form shall be given an appropriate Paper No., placed in the right hand portion of the file, and listed on the
“Contents” section of the file wrapper. In a personal interview, a duplicate of the Form is given to the applicant (or attorney or agent) at the
conclusion of the interview. In the case of a telephone or video-conference interview, the copy is mailed to the applicant's correspondence address
either with or prior to the next official communication. If additional correspondence from the examiner is not likely before an allowance or if other
circumstances dictate, the Form should be mailed promptly after the interview rather than with the next official communication.

The Form provides for recordation of the following information:

—  Application Number (Series Code and Serial Number) : ' ¢

— ~Name of applicant '

— Name of examiner

- Date of interview

—  Type of interview (telephonic, video-conference, or personal)

- Name of participant(s) (applicant, attorney or agent, examiner, other PTO personnel, etc.)

- Anindication whether or not an exhibit was shown or a demonstration conducted

~  An identification of the specific prior art discussed

- Anindication whether an agreement was reached and if so, a description of the general nature of the agreement (may be by
attachment of a copy of amendments or claims agreed as being allowable). Note: Agreement as to allowability is tentative and does
not restrict further action by the examiner to the contrary.

—  The signature of the examiner who conducted the interview (if Form is not an attachment to a signed Office action)

It is desirable that the examiner orally remind the applicant of his or her obligation to record the substance of the interview of each case. It
should be noted, however, that the Interview Summary Form will not normally be considered a complete and proper recordation of the interview
unless it includes, or is supplemented by the applicant or the examiner to include, all of the applicable items required below concerning the
substance of the interview. :

A complete and proper recordation of the substance of any interview should include at least the following applicable items:

1) A brief description of the nature of any exhibit shown or any demonstration conducted,

2) an identification of the claims discussed,

3) an identification of the specific prior art discussed,

4) an identification of the principal proposed amendments of a substantive nature discussed, unless these are already described on the

Interview Summary Form completed by the Examiner,

5) a brief identification of the general thrust of the principal arguments presented to the examiner,

’ (The identification of arguments need not be lengthy or elaborate. A verbatim or highly detailed description of the arguments is not
required. The identification of the arguments is sufficient if the general nature or thrust of the principal arguments made to the
examiner can be understoad in the context of the application file. Of course, the applicant may desire to emphasize and fully
describe those arguments which he or she feels were or might be persuasive to the examiner.) .

B) a general indication of any other pertinent matters discussed, and :

7) if appropriate, the general results or outcome of the interview unless already described in the Interview Summary Form completed by

the examiner. :

Examiners are expected to carefully review the applicant's record of the substance of an interview. if the record is not compleie and
accurate, the examiner will give the applicant an extendable one month time period to correct the record.

Examiner to Check for Accuracy

If the claims are allowable for other reasons of record, the examiner should send a letter setting forth the examiner’s version of the
statement attributed to him or her. If the record is complete and accurate, the examiner should place the indication, “Interview Record OK’ on the
paper recording the substance of the interview along with the date and the examiner’s initials.
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Application No. : Applicant(s)
. 09/894,637 ' KEMP ET AL.
Interview Summary Examiner Art Unit
Richard C Weisberger 3624

All participants (applicant, applicant's representative, PTO personnel):

| (1) Richard C_Weisberger. 3) .

(2) Steve Borsand. 4 ____.

Date of Interview: 071 Septembery 2003.

Type: a)X] Telephonic b)[] Video Conference . ‘
)] Personal [copy given to: 1)[] applicant  2)[_] applicant’s representative]

Exhibit shown or demonstration conducted: d)[]] Yes e)[] No.
_If Yes, brief description:
Claim(s) discussed:

[dentification of prior art discusséd: _ »
Agreement with respect to the claims f)] was reached. g)[] was not reached. h)[] N/A.
Substance of Interview including description of the general nature of what was agreed to if an agreement was

reached, or any other comments: The PTO inquired as fo the identity of the Infringing party referenced in related case
S/N 09509.692. The applicnat identified the system to be that known as \J trader’. .

(A fuller description, if necessary, and a copy of the amendments which the examiner agreed would render the claims
allowable, if available, must be attached. Also, where no copy of the amendments that would render the claims
allowable is available, a summary thereof must be attached.)

THE FORMAL WRITTEN REPLY TO THE LAST OFFICE ACTION MUST INCLUDE THE SUBSTANCE OF THE
INTERVIEW. (See MPEP Section 713.04). If a reply to the last Office action has aiready been filed, APPLICANT IS
GIVEN ONE MONTH FROM THIS INTERVIEW DATE, OR THE MAILING DATE OF THIS INTERVIEW SUMMARY
FORM, WICHEVER IS LATER, TO FILE A STATEMENT OF THE SUBSTANCE OF THE INTERVIEW. See
Summary of Record of Interview requirements-on reverse side or on attached sheet.

Examiner Note: You must sign this form unless it is an
Attachment to a signed Office action. * Examiner’s signature, if required

U.S, Patont and Trademark Office
PTOL-413 (Rev. 04-03) Interview Summary Paper No. 10
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- Summary of Record of Interview Requirements

Manual of Patent Examining Procedure (MPEP), Section 713.04, Substance of Interview Must be Made of Record
A complete written statement as to the substance of any face-to-face, video conference, or telephone interview with regard to an application must be made of record in the
application whether or not an agreement with the examiner was reached at the interview.

Title 37 Code of Federal Regulations (CFR) § 1.133 Interviews
. . Paragraph (b)
In every instance where reconsideration is requested in view of an interview with an examiner, a complete written statement of the reasons presented at the interview as
warranting favorable action must be filed by the applicant. An interview does not remove the necessity for reply to Office action as specified in §§ 1.111,1.135. 35 U.S.C. 132)

37 CFR §1.2 Business to be transacted in writing.
All business with the Patent or Trademark Office should be transacted in writing. The personal attendance of applicants or their attorneys or agents at the Patent and
Trademark Office is unnecessary. The action of the Patent and Trademark Office will be based exclusively on the written record in the Office. 'No attention will be paid to
‘any alleged oral promise, stipulation, or understanding in relation to which there is disagreement or doubt.

The action of the Patent and Trademark Office cannot be based exclusively on the written record in the Office if that record is itself
incomplete through the failure to record the substance of interviews. ‘

It is the responsibility of the applicant or the attorney or agent to make the substance of an interview of record in the application file, unless
the examiner indicates he or she will do so. It is the examiner's responsibility to see that such a record is made and to correct material inaccuracies
which bear directly on the question of patentability. \ )

Examiners must complete an Interview Summary Form for each interview held where a matter of substance has been discussed during the
interview by checking the appropriate boxes and filling in the blanks. Discussions regarding only procedural matters, directed solely to restriction
requirements for which interview recordation is otherwise provided for in Section 812.01 of the Manual of Patent Examining Procedure, or pointing
out typographical errors or unreadable script in Office actions or the like, are excluded from the interview recordation procedures below. ‘Where the
substance of an interview is completely recorded in an Examiners Amendment, no separate Interview Summary Record is required.

The Interview Summary Form shall be given an appropriate Paper No., placed in the right hand portion of the file, and listed on the
“Contents” section of the file'wrapper. In a personal interview, a duplicate of the Form is given to the applicant (or attorney or agent) at the
conclusion of the interview. In the case of a telephone or video-conference interview, the copy is mailed to the applicant's correspondence address
gither with or prior to the next official communication. If additional correspondence from the examiner is not likely before an allowance or if other
circumstances dictate, the Form should be mailed promptly after the interview rather than with the next official communication.

The Form provides for recordation of the following information:

—  Application Number (Series Code and Serial Number)

— Name of applicant .

— Name of examiner

—~ Date of interview

~ Type of interview (telephonic, video-conference, or personal)

- Name of participant(s) (applicant, attorney or agent, examiner, other PTO personnel, etc.)

—  Anindication whether or not an exhibit was shown or a demonstration conducted

- An identification of the specific prior art discussed

~  Anindication whether an agreement was reached and if so, a description of the general nature of the agreement (may be by
attachment of a copy of amendments or claims agreed as being allowable). Note: Agreement as to allowability is tentative and does
not restrict further action by the examiner to the contrary.

- The signature of the examiner who conducted the interview (if Form is not an attachment to a signed Office action)

It is desirable that the examiner orally remind the applicant of his or her obligation to record the substance of the interview of each case. it
should be noted, however, that the Interview Summary Form will not normally be considered a complete and proper recordation of the interview
unless it includes, or is suppiemented by the applicant or the examiner to include, all of the applicable items required below concerning the
substance of the interview. ‘ :

A complete and proper recordation of the substance of any interview should include at least the following applicable items:
1) A brief description of the nature of any exhibit shown or any demonstration conducted,
2) an identification of the claims discussed,
3) an identification of the specific prior art discussed,
4) an identification of the principal proposed amendments of a substantive nature discussed, unless these are already described on the
Interview Summary Form completed by the Examiner,
5) a brief identification of the general thrust of the principal arguments presented to the examiner,
(The identification of arguments heed not be lengthy or elaborate. A verbatim or highly detailed description of the arguments is not
required. The identification of the arguments is sufficient if the general nature or thrust of the principal arguments made to the
examiner can be understood in the context of the application file. Of course, the applicant may desire to emphasize and fully
describe those arguments which he or she feels were or might be persuasive to the examiner.)
6) a general indication of any other pertinent matters discussed, and
7) if appropriate, the general results or outcome of the interview unless already described in the Interview Summary Form compieted by
the examiner.

. Examiners are expected to carefully review the applicant’s record of the substance of an interview. If the record is not complete and
accurate, the examiner will give the applicant an extendable one month time period to correct the record.

Examiner to Check for Accuracy

If the claims are allowable for other reasons of record, the examiner should send a letter setting forth the examiner's version of the
statement attributed to him or her. If the record is complete and accurate, the examiner should place the indication, “Interview Record OK” on the
paper recording the substance of the interview along with the date and the examiner’s initials. )
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Appilication/Control No. Applican.t(s){Patent Under
09/894,637 ' E;‘;,’,‘;‘“g‘?a,i'f"
Notice of References Cited Earier — AU
Richard C Weisberger 3624 Page 1 of 1
U.S. PATENT DOCUMENTS -
* CoumrDyoccoL:ir:-?\lrLtr::;zm?iﬁg Code MMD.?\E;YY Name Classification
A | US-
B | US-
c | US-
D | US-
E | US-
F | US-
G | USs-
H. | US-
| | US-
J | Us-
K | US-
L | US- .
M | US-
FOREIGN PATENT DOCUMENTS
* c°umr3?:°ol§2.?qr:}mh$mﬁ2 Code » MMD§t$YY v | Country Name Classification
N
(6]
P
Q
R
S
. T
NON-PATENT DOCUMENTS
* Include as applicable: Author, Title Date, Publisher, Edition or Volume, Pertinent Pages)
U | Patsystems News Release, Patsystems Launches J Trader, November 06, 2001.
\
W
X

*A copy of this reference is not being furnished with this Office action. (See MPEP § 707.05(a).)
Dates in MM-YYYY format are publication dates. Classifications may be US or foreign.

U.S. Patent and Trademark Office
PTO-892 (Rev. 01-2001) Notice of References Cited Part of Paper No. 10
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Attachment for PTO-948 (Rev. 0301, or eariier)
/1801 ' .

The below text replaces the pre-printed text under the heading,
_ “Information on How to Effect Drawing Changes,” on.the back
- of the PTO-948 (Rev. 03/01, or cariier) form. S

INFORMATION ON HOW TO EFFECT DRAWING CHANGES

" 1. Correction of Informalities — 37 CFR 185 : -
~ New corrected drawings must be filed with the changes incorporated therein

provided, it must be placed on the front of each sheet and centered within the.top
margin. {fcorrected drawings are required in a Notice of Allowability (PTOL-
37). the new drawings MUST be filed withia the THREE MONTH shortened
stasusory period set for reply in the Notice of Aflowability Extensions of time

: - ey NOT be cbtained under the provisions of 37 CFR 1.136(a) or (b) for Hling

the corrected drawings after the mailing of a Notice of Allowability. The
drawings should be filed as a separate paper with & transmittal lecter addressed to

2. Corrections other than Informalities Noted by Draftsperson on form PTO-

948.

All changes to the drawings. other than informalities noted ht the Drafisperson.
MUST be made in the same manner as above except that. normally. a hghlighted

- (preterably red ink) sketch ot the changes 10 be incorporat¢a 1o the new

drawings MUST be approved by the examiner before the Jppication will be
allowed. No changes will be permitted to be made. other :han correction ot
informalities. unless the examiner has approved the proposce cnanges
Timing of Corrections

Applicant is required to submit the drawing corrections within the

time period set in the attached Office communicauon See 537 CFR

1.83(a).

Failure to take correctite acton within the set pert Jd wall resultn
ABANDONMENT ot the apphiciation

Ted ]
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UNITED STATES PATENT AND TRADEMARK OFFICE 2 i M .

UNITED STATES DEPARTMENT OF COMMERCE
United States Patent and Trademark Office
Address: COMMISSIONER FOR PATENTS

P.0. Box 1450

Alexandria, Virginia 22313-1450

www.usplo.gov

NOTICE OF ALLOWANCE AND FEE(S) DUE

7590 02/10/2004 { EXAMINER |
Robert C. Klinger WEISBERGER, RICHARD C
Jackson Walker L.L.P.
Suite 600 | ART UNIT | raperNUMBER |
2435 North Central Expressway 3624

Richardson, TX 75080 DATE MAILED: 02/10/2004

[ APPLICATION NO, [ FILING DATE | FIRST NAMED INVENTOR | ATTORNEY DOCKET NO. | CONFIRMATION NO.
09/894,637 ' 06/27/2001 Gary Allan Kemp II 024051-0155 1527
TITLE OF INVENTION: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF MARKET DEPTH

| APPLN. TYPE | SMALL ENTITY I ISSUE FEE [ PUBLICATION FEE ] TOTAL FEE(S) DUE ] DATE DUE I
nonprovisional NO $1330 ) $300 : . $1630 05/10/2004

THE APPLICATION IDENTIFIED ABOVE HAS BEEN EXAMINED AND IS ALLOWED FOR ISSUANCE AS A PATENT.

IS CLOSED. THIS NOTICE OF ALLOWANCE IS NOT A GRANT OF PATENT RIGHTS.
THIS APPLICATION 1S SUBJECT TO WITHDRAWAL FROM ISSUE AT THE INITIATIVE OF THE OFFICE OR UPON
PETITION BY THE APPLICANT. SEE 37 CFR 1.313 AND MPEP 1308.

THE ISSUE FEE AND PUBLICATION FEE (IF REQUIRED) MUST BE PAID WITHIN THREE MONTHS FROM THE
MAILING DATE OF THIS NOTICE OR THIS APPLICATION SHALL BE REGARDED AS ABANDONED. THIS
STATUTORY PERIOD CANNOT BE EXTENDED. SEE 35 US.C. 151. THE ISSUE FEE DUE INDICATED ABOVE
REFLECTS A CREDIT FOR ANY PREVIOUSLY PAID ISSUE FEE APPLIED IN THIS APPLICATION. THE PTOL-85B (OR
AN EQUIVALENT) MUST BE RETURNED WITHIN THIS PERIOD EVEN IF NO FEE IS DUE OR THE APPLICATION WILL
BE REGARDED AS ABANDONED.

HOW TO REPLY TO THIS NOTICE:
- 1. Review the SMALL ENTITY status shown above’.

If the SI\/IALL ENTITY is shown as YES, verify your current If the SMALL ENTITY is shown as NO:
SMALL ENTITY status:

A. If the status is the same, pay the TOTAL FEE(S) DUE shown A. Pay TOTAL FEE(S) DUE shown above, or
above.

B. If the status is changed, pay the PUBLICATION FEE (if B. If applicant claimed SMALL ENTITY status before, or is now
required) and twice the amount of the ISSUE FEE shown above claiming SMALL ENTITY status, check the box below and enclose
and notify the United States Patent and Trademark Office of the the PUBLICATION FEE and 1/2 the ISSUE FEE shown above.

change in status, or Q Applicant claims SMALL ENTITY status.
See 37 CFR 1.27.

II. PART B - FEE(S) TRANSMITTAL should be completed and returned to the United States Patent and Trademark Office (USPTO) with
your ISSUE FEE and PUBLICATION FEE (if required). Even if the fee(s) have already been paid, Part B - Fee(s) Transmittal should be
completed and returned. If you are charging the fee(s) to your deposit account, section "4b" of Part B - Fee(s) Transmlttal should be
completed and an extra copy of the form should be submitted.

" II. All communications regarding this application must give the application number. Please direct all communications prior to issuance to
Mail Stop ISSUE FEE unless advised to the contrary.

IMPORTANT REMINDER. Utility patents |ssumg on applications filed on or after Dec. 12, 1980 may require payment of
maintenance fees. It is patentee's responsibility to ensure timely payment of maintenance fees when due.

Page 1 of 3
PTOL-85 (Rev. 11/03) Approved for use through 04/30/2004.




PART B - FEE(S) TRANSMITTAL

Complete and send this form, together with applicable fee(s), to: Mail

or Fax

Mail Stop ISSUE FEE
Commissioner for Patents

P.O. Box 1450

Alexandria, Virginia 22313-1450

(703) 746-4000

INSTRUCTIONS: This form should be used for transmitting the ISSUE FEE and PUBLICATION FEE (if required). Blocks 1 through 4 should be completed where
appropriate. All further correspondence including the Patent, advance orders and notification of maintenance fees will be mailed to the current correspondence address as
ingica‘ted unless corrected below or directed otherwise in Block 1, by (a) specifying a new correspondence address; and/or (b) indicating a separate "FEE ADDRESS" for

maintenance fee notifications.

CURRENT CORRESPONDENCE ADDRESS (Note: Legibly mark-up with any corrections or use Block I)

Note: A certificate of mailing can only be used for domestic mailings of the
Fee(s) Transmittal. This certificate cannot be used for any other accompanying
gapers. Each additional paper, such as an assignment or formal drawing, must

7590 02/10/2004 ave its own certificate of mailing or transmission.
Robert C. Klinger Certificate of Mailing or Transmission .
Jackson Walker L L P Ly oyt i F() Trnamia i g dposedwith o Unied
Suite 600 addressed to the Mail Stop ISSUE FEE address above, or being facsimile
2435 North Central Expressway transmitted to the USPTO, on the date indicated below. -
Richardson, TX 75080 (Depositor's name)
(Signature)
(Date)
APPLICATION NO. FILING DATE FIRST NAMED INVENTOR I ATTORNEY DOCKET NO. CONFIRMATION NO. l
09/894,637 06/27/2001 ‘ Gary Allan Kemp II 024051-0155 1527
TITLE OF; INVENTION: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF MARKET DEPTH
| APPLN. TYPE [ svaiLenmiry | ISSUE FEE | PUBLICATIONFEE |  TOTAL FEE(S) DUE DATE DUE
nonprovisional NO $1330 $300 $1630 05/10/2004
[ EXAMINER . | ART UNIT [ cuass-suscLass | L‘
WEISBERGER, RICHARD C » 3624 705-037000

~4a. The following fee(s) are enclosed:

1. Chanfe of correspondence address or indication of "Fee Address" (37
CFR 1.363). ‘

) Change of corres/gondence address (or Change of Correspondence
Address form PTO/SB/122) attached.

T "Fee Address" indication (or "Fee Address" Indication form
PTO/SB/47; Rev 03-02 or'more recent) attached. Use of a Customer

Number is required. will be printed.

2. For printing on the patent front page, list (1) the

names of up to 3 registered patent attormeys or 1
agents OR, alternatively, (2) the name of a single
firm (having as a member a registered attorney or
agent) and the names of up to 2 registered patent
attorneys or agents. If no name is listed, no name 5

W

. ASSIGNEE NAME AND RESIDENCE DATA TO BE PRINTED-ON THE PATENT (print or type)

PLEASE NOTE: Unless an assignee is iden.tiﬁed below, no assignee data will appear on the patent. Inclusion of assignee data is onlY appropriate when an assignment has
been previously submitted to the USPTO or is being submitted under separate cover. Completion of this form is NOT a substitute for filing an assignment.

(A) NAME OF ASSIGNEE

Please check the appropriate éssignee category or cétegories (will not be printed on the patent);

(B) RESIDENCE: (CITY and STATE OR COUNTRY)

Q individual O corporation or other private group entity 0 government

4b. Payment of Fee(s):
£ Issue Fee

Q Publication Fee

Q Advance Order - # of Copies

Q A check in the amount of the fee(s) is enclosed.
Q Payment by credit card. Form PTO-2038 is attached.

Q The Director is hereby
Deposit Account Number

authorized by charge the required fee(s), or credit any overpayment, to
i (enclose an extra copy of this form).

Director for Patents is requested to apply the Issue Fee and Publication Fee (if any) or to re-apply any previously paid issue fee to the application identified above.

(Authorized Signature) (Date)

NOTE; The Issue Fee and Publication Fee (if required) will not be accepted from anyone
other than the apghcant; a registered att.omeg or agent; or the assignee or other party in
interest as shown by the records of the United States Patent and Trademark Office.

This collection of information is required by 37 CFR 1.311. The information is required to
obtain or retain a benefit by the public which is to file (and by the USPTO to process) an
application. Confidentiality is governed by 35 U.S.C. 122 and 37 CFR 1.14. This collection is
estimated to take 12 minutes to complete, including gathering, preparing, and submitting the
completed application form to the USPTO. Time will vary depending upon the individual
case. Any comments on the amount of time you require to complete this form and/or
suggestions for reducing this burden, should be sent to the Chief Inﬁm'nation Officer, U.S.
Patent and Trademark Office, U.S. Department of Commerce, Alexandria, Virginia
22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS.
SEND TO: Commissioner for Patents, Alexandria, Virginia 22313-1450.

Under the Paperwork Reduction Act of 1995, no

. ’ k n / ] ersons are required to respond fo a
collection of information unless it displays a valid O

control number.

TRANSMIT THIS FORM WITH FEE(S)

OMB 0651-0033
0103

PTOL-85 (Rev. 11/03) Approved for use through 04/30/2004.

U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE




UNITED STATES PATENT AND TRADEMARK OFFICE

UNITED STATES DEPARTMENT OF COMMERCE
United States Patent and Trademark Office
Address: COMMISSIONER FOR PATENTS

P.0. Box 1450

Alexandria, Virginia 22313-1450

WWW.usplo.gov '

[ APPLICATION NO. I FILING DATE [ FIRST NAMED INVENTOR | ATTORNEY DOCKET NO. | CONFIRMATION NO. - |
09/894,637 06/27/2001 Gary Allan Kemp I1 024051-0155 1527
7590 02/10/2004 | EXAMINER |
Robert C. Klinger , WEISBERGER, RICHARD C
Jackson Walker L.L.P. . :
Suite 600 . | ART UNIT PAPER NUMBER J
2435 North Central Expressway 3624

Richardson, TX 75080
DATE MAILED: 02/10/2004

Determination of Patent Term Adjustment under 35 U.S.C. 154 (b)
‘ " (application filed on or after May 29, 2000)

The Patent Term Adjustment to date is 532 day(s). If the issue fee is paid on the date that is three months after the
mailing date of this notice and the patent issues on the Tuesday before the date that is 28 weeks (six and a half
months) after the mailing date of this notice, the Patent Term Adjustment will be 532 day(s).

If a Continued Prosecution Application (CPA) was filed in the above-identified application, the filing date that
determines Patent Term Adjustment is the filing date of the most recent CPA.

Applicant will be able to obtain more detailed information by accessing the Patent Application Information Retrieval
(PAIR) system (http://pair.uspto.gov).

Any questions regarding the Patent Term Extension or Adjustment determination should be directed to the Office of
Patent Legal Administration at (703) 305-1383. Questions relating to issue and publication fee payments should be
directed to the Customer Service Center of the Office of Patent Publication at (703) 305-8283. ‘

Page 3 of 3
PTOL-85 (Rev. 11/03) Approved for use through 04/30/2004.
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IN THE UNITED STATES PATENT AND TRADEMARK OFFICE

Attorney Docket No. 024051/0155

Applicant: Gary Allan KEMP Il et al.

Title: - CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
MARKET DEPTH

Serial No.: .09/894,637

Filed: June 27, 2001
Examiner: R. Weisberger
Art Unit: =~ 3624

“INFORMATION DISCLOSURE STATEMENT
- UNDER 37 CFR §1.56

Commissioner for Patents
Washington, D.C. 20231
Sir:

~ Applicants submit herewith on Form PTO/SB/08 a Iisiing of the
documents cited by or submitted to the U.S. PTO in parent application Serial No.
09/590,692, filed 06/09/2000. As provided in 37 CFR §81.98(d), copies of the
documents are not being provided since they were previously submitted to the
United States Patent & Trademark Office in the above-identified parent

application.

The submiésion of any document herewith, which is not a statutory bar, is
not intended as én admission that such document constitutes prior art against
the claims of the present application or that such document is considered
material to patentébility as defined in 37 CFR §1.56(b). Applicants do not waive
any 'rights to take any action which would be appropriate to antedate or
otherwise remove as a cdmpetent reference any document which is determined

" to be a prima facie art reference against the claims of the present application.
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Serial No. 09/894,657 Attorney Docket No. 0241051/01 55

TIMING OF THE DISCLOSURE

The instant Information Disclosure Statement is believed to be filed in
accordance with 37 C.F.R. 1.97(b), prior to the mailing date of a first Office

Action on the merits.

RELEVANCE OF EACH DOCUMENT

The relevance of the listed documents is described in the parent

application.

Applicant respectfully requests that the listed documents be considered by
the Examiner and formally be made of record in the present application and that
an initialed copy of Form PTO SB/O8 be returned in accordance with MPEP
§609. |

Respectfully submitted,

SEPTEMBER. 20, 2202 @"D %C

Date Ankur D. Shah
/ Registration No. 41,514

FOLEY & LARDNER
Washington Harbour

3000 K Street, N.W., Suite 500
Washington, D.C. 20007-5109
Telephone: (202) 672-5300
Facsimile: (202) 672-5399

002.894597.1
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number.

PTO/SB/08 (08-00)

Ap,-.uved for use through 10/31/2002. OMB 0651-0031

- U.S. Patent and Trademark Office: U.S. DEPARTMENT OF COMMERCE
Under the Paperwork Reduction Act of 1995, no persons are required to respond to a collection of information unless it contains a valid OMB control

Substitute for form 1449B/PTO

INFORMATION DISCLOSURE
STATEMENT BY APPLICANT

Date Submitted: September 20, 2002

r

Complete if Known

2\

Application Number

09/894,637

Filing Date

June 27, 2001

First Named Inventor

B\PE <\

Group Art Unit .

Gary Allan Kemp |l et af.
7

3624

SEP zm%

(use as many sheets as necessary) Examiner Name R. Weisberger ,g
\Shest [ 1 Lof |1 Attorney Docket Number | 024051/0155 1
i
} U.S. PATENT DOCUMENTS “Jaan)
Pages, Columns, Lines,
U.S. Patent Document _—
Examiner | Cite - Name of Patentee or Applicant of Date of Publication of Where Relevant
o ] Kind Cited D ¢ Cited Document Passages or Relevant
Injtials No. Number Code? (if ited Documen MM-DD-YYYY Figures Appear
A known)
U\ A 5,038,284 KRAMER 08/06/1991
v A2 5,297,031 GUTTERMAN et al. 03/22/1994
A3 5,689,651 LOZMAN 11/18/1997
Ad 5,774,877 PATTERSON, JR. et al. 06/30/1998
\ AS 5,793,301 PATTERSON, JR. et al. 08/11/1998
A6 5,797,002 PATTERSON, JR. et al. 08/18/1998 Z; j m‘ .
A7 5,845,266 LUPIEN et al. 12/01/1998 ‘ m ¥
A8 5,915,245 PATTERSON, JR. et al. 06/22/1999 O M
A9 5,924,082 SILVERMAN et al. .07/13/1999 F e E:E
A10 6,012,046 LUPIEN et al. 01/04/2000 ;ﬁ w7 -~
A11 6,014,643 MINTON 01/11/2000 P E"':) 9,;3"
A12 6,098,051 LUPIEN et al. 08/01/2000 2}; 5 M =
A13 6,131,087 LUKE et al. 10/10/2000 i..::‘ Yot
A4 6,134,535 BELZBERG 10/17/2000 [
A15 6,195,647 MARTYN et al. 02/27/2001
A16 6,272,474 GARCIA 08/07/2001
A A17 6,278,982 KORHAMMER et al. 08/21/2001
\/ A18 6,282,521 HOWORKA 08/28/2001
| FOREIGN PATENT DOCUMENTS
. X Date of Publication of Pages, Columns, Lines,
_Examiner | Cite Foreign Patent Document Name of Patentee or Cited Document Where Relevant
Initials* No.' | Office® Numbert Kind Code® | Applicant of Cited Documents MM-DD-YYYY Passages or Relevant
- (if known) - Figures Appear T
X A19 | WO | 99/30259 NIPPON STEEL 06/17/1999
, ‘ ~ CORPORATION
|
\
OTHER PRIOR ART - NON PATENT LITERATURE DOCUMENTS
. . Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of the
Examiner | Cite . . . . . .
Initials* No.! item (book, magazine, journal, serial, symposium, catalog, etc.) date, page(s), volume-issue number(s), T8
N publisher, city and/or country where published.
% ‘ ) A20 | USPTO Presentation, NASDAQ, November 8, 2001, enclosed pages 1-13.

It

_/

Examiner
Signature

—
*EXAMINER: Initial if reference considered,.whettier or not citation is in conformance with MPEP 609. Draw line through citation if not in conformance and not

/&

Date
Considered

)

considered. Inciude copy of this form with next communication to applicant.

1 Unique citation designation number. 2See attached Kinds of U.S. Patent Documents. 3Enter Office that issued the document, by the two-letter code (WIPO
Standard ST.3). 4For Japanese patent documents, the indication of the year of the reign of the Emperor must precede the serial number of the patent document.
5Kind of document by the appropriate symbols as indicated on the document under WIiPO Standard ST. 16 if possible. 6Applicant is to place a check mark here if
English language Translation is attached. . )

Burden Hour Statement: This form is estimated to take 2.0 hours to complete. Time will vary depending upon the needs of the individual case. Any comments on
the amount of time you are required to complete this form should be sent to the Chief Information Officer, U.S. Patent and Trademark Office, Washington, D.C.
20231. DO NQT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO: Assistant Commissioner for Patents, Washington, D.C. 20231.
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IN THE UNITED STA TES PATENT AND TRADEMARK OFFICE

Attorney Docket No. 024051/0155
Applicant: Gary Allan KEMP I} et al.

Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
MARKET DEPTH

Serial No.:  09/894,637

Filed: . June 27, 2001 _ ,
Examiner: R. Weisberger RECEI\/EO

FEB 14 2003
Art Unit: 3624

GROUP 3600
INFORMATION DISCLOSURE STATEMENT :
UNDER 37 CFR §1.56 and 37 CFR §1.97

Commissioner for Patents
Washington, D.C. 20231

Sir:

Submitted herewith on Form PTO-SB/O8 is a listing of documents known
to Applicants in order to comply with Applicants’ duty of disclosure pursuant to
37 CFR 1.56. A copy of each listed document is being submitted to comply
with the provisions of 37 CFR 1.97 and 1.98.

The submission of any document herewith, which is not a statutory bar, is
not intended as an admission that such document constitutes prior art against
the claims of the present application or that such document is considered
material to patentability as defined in 37 CFR §1.56(b). Applicants do not waive
any rights to take any action which would be appropriate to antedate or
otherwise remove as a competent reference any document which is determined
to be a prima facie prior art reference against the claims of the present

application.

0108




' Serial No. 09/89+4,537 Attorney Docket No. 024051/0155

TIMING OF THE DISCLOSURE

The instant Information Disclosure Statement is believed to be filed in
accordance with 37 C.F.R. 1.97(b), prior to the mailing date of a first Office

Action on the merits.

RELEVANCE OF EACH DOCUMENT

Documents A1-A6 were listed in a Search Report for a counterpart British

application. A copy of the Search Report is also being provided herewith.

002.924296.1

Applicant respectfully requests that the listed documents be considered by
the Examiner and formally be made of record in the present application and that
an initialed copy of Form PTO SB/O8 be returned in accordance with MPEP
§609. “ |

Respectfully subhitted,

Feslonty 13, 223 //1?_<z>;%§ifi:*’

Date Ankur D. Shah ,
: Registration No. 41,514

FOLEY & LARDNER
Washington Harbour

3000 K Street, N.W., Suite 500
Washington, D.C. 20007-5109
Telephone: (202) 672-5300
Facsimile: (202) 672-5399

Should additional fees be necessary in connection with the filing of this paper, or if a petition for extension of time is
required for timely acceptance of same, the Commissioner is hereby authorized to charge Deposit Account No. 19-0741 for
any such fees; and applicant(s) hereby petition for any needed extension of time.
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/Ox,T - wg? INVESTOR IN PEOPLE
Application No: GB 0219306.8 Examiner: Graham Russell

Claims searched: = New Claims 1-31 Date of search: 27 November 2002

Patents Act 1977 |
Search Report under Section 17 -

Databases searched:

UK Patent Office co.llegtions, including GB, EP, WO & US patent specifications, in:
UK Cl (Ed.T): - ‘
Int C1 (Ed.7): GO6F 17/60 .
Other:  Online: EPODOC,' Full text ‘patent databases, JAPIO, WPI

Documents consxdered to be relevant:

Catezory Identity of document and relevant passage o Relevant
‘ ‘ : to claims
A | WO 01/88808 Al (NASDAQ) see page 15 line 8 et seq
A | WOO01/22315A2 (NASDAQ) see abstract
A | WOO01/16852 A2  (EPIT) see page 27 lines 24-31
A | WOO01/16830 A1 (BLOOMBERG) see page 39 line 28
A [ WO 00/65510 A1 | (TRADING TECHNOLOGIES) see abstract & Fig
19
A | US 5297032 (MERRILL LYNCH) see column 4 lines 25-42,
Table 1 columns 7-8, column 6 line 55 - column 8
line 68
FEB 1 4 2003
X Document indicating lack of novelty or inventive step A Document indicating technological background and/or state of the art.
Y Document indicating lack of inventive step if combined P Documentpublished on or after the declared pnonty date but before the
with one or more other documents of same category. filing date of this invention.
: v E Patent document published on or aﬁer but th.h priority date eather
&  Member of the same patent family than, the filing date of this application.

An Executive Agency of tHeM@partment of Trade and Industry




PTO/SB/08 (08-00)

Approved for use through 10/31/2002. OMB 0651-0031
U.S. Patent and Trademark Office: U.S. DEPARTMENT OF COMMERCE

Under the Paperwork Reduction Act of 1995, no persons are required to respond to a collection of information unless it contains WI

number. . .

4 Substitute for form 1449B/PTO ] Complete if Known v
INFORMATION DISCLOSURE Application Number 09/894,637 coen e '
STATEMENT BY APPLICANT Filing Date ~ June 27, 2001 g—FEB-1-1-2608 ,I)

N First Named Inventor Gary Allan Kemp |l .,
Date Submitted: February 11, 2003 Group Art Unit 3624 .
(use as many sheets as necessary) Examiner Name Weisberger, R.
Sheet | 1 Lof |1 Attorney Docket Nuriber | 024051-0155 y
_ _
U.S. PATENT DOCUMENTS
Pages, Columns, Lines,
. U.S. Patent Document —
Examiner | Cite g - Name of Patentee or Applicant of Date of Publication of Where Relevant
itials* 1 : Kind Cited Document Cited Document Passages or Relevant
Initials No. Number . Ckodez gif MM-DD-YYYY Figures Appear
nown
5 A1 5,297,032 TROJAN etal. 03/22/1994
\
FOREIGN PATENT DOCUMENTS
‘ ' Date of Publication of Pages, Columns, Lines,
Examjiner | Cite Foreign Patent Document . Name of Patentee or Cited Document Where Relevant
itidld* 1 Kind Code icant of Cited D ts AN Passages or Relevant
Inm‘ No- Office’  Number* (if known) Applicant of Clted Documen ‘MM E,)'D YYYY Figures Appear T¢
A2 WO 00/6551Q PCT 11/02/2000
A3 WO 01/16830 PCT 03/08/2001 §
A A4 WO 01/16852 PCT 03/08/2001
Vi A5 WO 01/22315 PCT 03/29/2001
V] AB WO 01/88808 PCT 11/22/2001.
A
_OTHER PRIOR ART - NON PATENT LITERATURE DOCUMENTS
Exami ‘ it include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title' of the item
m).l(t? :r;?er ﬁ'oe; (book, magazine, journal, serial, symposium, catalog, etc.) date, page(s), volume-issue number(s), | T®
" | publisher, city and/or country where published.”
FEB 14 2003
/ /
L
Examiner . Date / -
Signature > Considered
*EXAMINER: Initial if referénce considered, whether or not citation is in conformance with M$-E'E’ 609. Draw line through citation if not in conformance and not

considered. Include copy of this form with next communication to applicant.

1 Unique citation designation number. 2See attached Kinds of U.S. Patent Documents. 3Enter Office that issued the document, by the two-letter code (WIPO
Standard ST.3). 4For Japanese patent.documents, the indication of the year of the reign of the Emperor must precede the serial number of the patent document.
5Kind of document by the appropriate.symbals as indicated on the document under WIPO Standard ST. 16 if possible. SApplicant is to place a check mark here if
English language Translation is attached.

Burden Hour Statement: This form is.estimated to take 2.0 hours to complete. Time will vary depending upon the needs of the individual case. Any comments on
the amount of time you are required to complete this form should be sent to the Chief Information Officer, U.S. Patent and Trademark Office, Washington, D.C.
20231. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO: Assistant Commissioner for Patents, Washington, D.C. 20231.
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IN THE UNITED STATES PATENT AND TRADEMARk OFFICE

Attorney Docket No. 024051/0155
Applicant: Gary Allan KEMP Il et al.

Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
MARKET DEPTH

‘Serial No.:  09/894,637
Filed: June 27, 2001 R
Examiner: R. Weisberger ' e

Art Unit: 3624 | GROU

INFORMATION DISCLOSURE STATEMENT
UNDER 37 CFR §1.56 and 37 CFR §1.97

Commissioner for Patents
Washington, D.C. 20231

Sir:

Submitted herewith on Form PTO-SB/08 is a listing of documents known
to Applicants in order to comply with Applicants’ duty of disclosure pursuant to
37 CFR 1.56. A copy of each listed document is being submitted to comply
with the provisions of 37 CFR 1.97 and 1.98. -

The submission of any document herewith, which is not a statutory bar, is
3 | not intended as an admission that such document constitutes prior art against
the claims of the present application or that such document is con‘sidered
material to patentability as defined in 37 CFR §1.56(b). Applicants do not Waivle
any rights to take any action which would be appropriate to a‘ntedate‘ or
otherwise remove as a competent reference any document which is determined
to be a prima facie pribr art reference against the claims of the present

application.
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~Serial No. 09/894,637 Attorney Docket No. 024051/0155

TIMING OF THE DISCLOSURE

The instant Information Disclosure Statement is believed to be filed in
accorda'nce with 37 C.F.R. 1.97(b), prior to the mailing date of a first Office

Action on the merits.

Applicant respectfully requests that the listed documents be considered by
the Examiner and formally be made of record in the breéent application and that
an initialed copy o’f~'Form PTO SB/O8 be returned in accordance with MPEP
§609.

Respectfully submitted,

DECEmBEL |3, 2w | ﬁ_@%

- Date . - Ankur D. Shah

002.924296.1

Registration No. 41,514

FOLEY & LARDNER
Washington Harbour :
3000 K Street, N.W., Suite 500
Washington, D.C. 20007-5109
Telephone: (202) 672-5300
Facsimile: (202) 672-5399

Should additional fees be necessary in connection with the filing of this paper, or if a petition for extension of time is
required for timely acceptance of same, the Commisstoner Is hereby authorized to charge Deposit Account No. 19-0741 for
any such fees; and applicant(s) hereby petition for any needed extension of time.
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. PTO/SB/08 (08-00)
Approved for use through 10/31/2002. OMB 0651-0031
. U.S. Patent and Trademark Office: U.S. DEPARTMENT OF COMMERCE
Under the Paperwork Reduction Act of 1995, no persons are required to respond to a collection of information unless it contains a valid OMB control
number. -

4 Substitute for form 1449B/PTO Complete if Known 1B N
INFORMATION DISCLOSURE Application Number 09/894,637 {}T
STATEMENT BY APPLICANT : Filing Date June 27, 2001 / A

. First Named Inventor Gary AllanKemp Il [ ] >
Date Submitted: December 18f 2002 Group Art Unit 3624 = ”
(use as many sheets as necessary) Examiner Name  ~ Weisberger, R. \”\,}} &L
> o
\Shest 1 | of |1 Attorney Docket Number | 024051-0155 NI

U.S. PATENT DOCUMENTS

U.S. Patent Document Pages, Columns, Lines,

: : : Date of Publication of Where Relevant
E)fgmlger Clte1 Kind Name of gtatgnéee or Ap{)llcant of Cited Document Passages or Relevant
Initials No. Number Ckode2 ;,-f ited Documen MM-DD-YYYY Figures Appear

. nown
/ 1/ A1 2002/0055899 WILLIAMS 05/09/2002

TN
f'\ o b
7 b% , U
- I
b i YN
. ¥ 4

FOREIGN PATENT DOCUMENTS .
Date of Publication of Pages, Columns, Lines,

Examiner | Cite Foreign Patent Document < Name of Patentee or Cited Document’ Where Relevant
itials* No.! . . Kind Code Applicant of Cited Documents _DD.. v Passages or Relevant
Initials o' | Office®  Numpert 78 “OS pp MM-DD-YYYY e oo -

OTHER PRIOR ART — NON PATENT LITERATURE DOCUMENTS

M

J Exari Cit Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of the item
In’i(t?;?slfer N'Oe] (book, magazine, journal, serial, symposium, catalog, etc.) date, page(s), volume-issue number(s), | 'T°
" | publisher, city and/or country where published.

) /
Examiner / Date /
Signature 1/ ¥, : Considered - . / /
_ - 5

A "
*EXAMINER: Initial Jf reference considered, whether or not citation is in conformance with MPEP 609. Draw line through citation if not in conformance and not
considered. Include copy of this form with next communication to applicant. )

1 Unique citation designation number. 2See attached Kinds of U.S. Patent Documents. 3Enter Office that issued the document, by the two-letter code (WIPO.
Standard ST.3). 4For Japanese patent documents, the indication of the year of the reign of the Emperor must precede the serial number of the patent document.
5Kind of document by the appropriate symbols as indicated on the document under WiPO Standard ST. 16 if possible. BApplicant is to place a check mark here if
English language Translation is attached. .

Burden Hour Statement: This form is estimated to take 2.0 hours to complete. Time will vary depending upon the needs' of the individual case. Any comments on
the amount of time you are required to complete this form should be sent to the Chief Information Officer, U.S. Patent and Trademark Office, Washington, D.C.
20231. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO: Assistant Commissioner for Patents, Washington, D.C. 20231.
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IN THE UNITED STATES PATENT AND TRADEMARK OFFICE

Attorney Docket No. 024051/0155

Applicant: Gary Allan KEMP I} et al.

Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
MARKET DEPTH

Serial No.:  '09/894,637
Filed: June 27, 2001

Examiner: R. Weisberger | HNECEIVED

Art Unit: 3624

INFORMATION DISCLOSURE STATEMENT
"UNDER 37 CFR §1.56 and 37 CFR §1.97

Commissioner for Patents
Washington, D.C. 20231

Sir:

Submitted herewith on Form PTO-SB/08 is a listing of documents known
to Applicants in order to comply with Applicants’ duty of disclosure pursuant to
37 CFR 1.56. A‘copy of each Iisted“ document is being submitted to comply
with the provisions of 37 CFR 1.97 and 1.98.

The submission of any document herewith, which is not a statutory bar, is
not .int_ended as an admission that such document constitutes prior art against
the claims of the present application or that such document is considered
material to patentability as defined in 37 CFR §1.56(b). Applicants do not waive
any -rights to take any action which would be appropriate to antedate or
otherwise remove as a competent reference any document which is determined
to be a prima facie pricir art reference against the claimg of the present

application.
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002.924296.1

Serial No. 09‘/894,‘637 Attorney Docket No. 024051/0155

TIMING OF THE DISCLOSURE

»The instant Information Disclosure Statement is believed to be filed in

accordance with 37 C.F.R. 1.97(b), prior to the mailing date of a first Office

Action on the merits.

Applicant respectfully requests that the listed documents be considered by
the Examlner and formally be made of record in the present appllcatlon and that
an initialed copy of Form PTO SB/08 be returned in accordance with MPEP

§609.
Respectfully submitted,

Novempen 4, Zoo2- ﬂ/o d i

Date Ankur D. Shah
Registration No. 41,514

FOLEY & LARDNER
Washington Harbour

3000 K Street, N.W., Suite 500
Washington, D.C. 20007-5109
Telephone: . (202) 672-5300
Facsimile: (202) 672-5399

Should additional fees be necessary in connection with the filing of this paper, or if a petition for extension of time is
required for timely acceptance of same, the Commissigner is hereby authorized to charge Deposit Account No. 19-0741 for
. ‘any such fees; and applicant(s) hereby petition for any. needed extension of time.
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PTO/SB/08 (08-00)

Approved for use through 10/31/2002. OMB 0651-0031
U.S. Patent and Trademark Office: U.S. DEPARTMENT OF COMMERCE
Under the Paperwork Reduction Act of 1995, no persons are required to respond to a collection of information unless it contains a valid OMB controt

WO 01/16852

number.
‘Substitute for form 1449B/PTO Complete if Known N
INFORMATION DISCLOSURE Application Number 09/894,637
STATEMENT BY APPLICANT Filing Date June 27, 2001
it First Named Inventor Gary Allan Kemp li
Date Submitted: November 14, 2002 Group Art Unit 3674
(use as many sheets as necessary) Examiner Name Weisberger, R.
\Sheet | 1 [of |1 Attorney Docket Number | 024051-0155 J
_ U.S. PATENT DOCUMENTS
Pages, Columns, Lines,
U.S. Patent Document I
Examiner | Cite - Name of Patentee or Applicant of Date of Publication of Where Relevant
Initials* | No.! Kind Cited Document Cited Document Passages or Relevant
nitials 0. Number i:(iewzn )(if ) MM-DD-YYYY Figures Appear
X | A1 | 2002/0023038 FRITSCH et al. 02/21/2002
U] A2 6,408,282 BUIST 06/18/2002
“CHIN -
P A\ -
AN RECEN =
yl kA1 A'A W |
b4 ] .
i INY. 1 1 A
& YOV /007
) Py &
Taane¥” \w |
FOREIGN PATENT DOCUMENTS
' . » Date of Publication of | Pages, Columns, Lines,
Examiner | Cite Foreign Patent Document s Name of Patentee or Cited Document Where Relevant
itials* 1 Kind Code Applicant of Cited D t DN Passages or Relevant
Initigs No Office® Number* i ko) pplicant of Cited Documents MM-DD-YYYY Fouren Appoet -
/ A3 WO 00/52619 PCT 09/08/2000
W A4 WO 00/62187 PCT 10/19/2000
u/ A5 PCT 03/08/2001
'I (=4

OTHER PRIOR ART — NON PATENT LITERATURE DOCUMENTS

Examiner | Cite

Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of the item
(book, magazine, journal, serial, symposium, catalog, etc.) date, page(s), volume-issue number(s), | T°

Initiala® 1
initials No. publisher, city and/or country where published.

4 /
Examiner Date / //V
Signature Considered v

E— .
*EXAMINER: Initial if reference considered, whether or not citation is in conformance with MPEP 609. Draw line through citation if ot in conformance and not
considered. Include copy of this form with next communication to applicant.

1 Unique citation designation number. 2See attached Kinds of U.S. Patent Documents. 3Enter Office that issued the document, by the two-letter code (WIPO
Standard ST.3). 4For Japanese patent documents, the indication of the year of the reign of the Emperor must precede the serial number of the patent document.-
5Kind of document by the appropriate symbols as indicated on the document under WIPO Standard ST. 16 if possible. 6Appllcant is to place a check mark here if

English language Translation is attached.

Burden Hour Statement. This form is estimated to take 2.0 hours to complete. Time will vary depending upon the needs of the individual case. Any comments on
the amount of time you are required to complete this form should be sent to the Chief Information Officer, U.S. Patent and Trademark Office, Washington, D.C.
20231. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO: Assistant Commissioner for Patents, Washington, D.C. 20231.
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Atty. Dkt. No. 024051-0155

IN THE UNITED STATES PATENT AND TRADEMARK OFFICE
Applicant: ~ Gary Alan KEMP I et al.

Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
MARKET DEPTH

Appl. No.:  09/894,637
Filing Date: 06/27/2001

Examiner:  R. Weisberger

ArtUnit: 3624 | &

INFORMATION DISCLOSURE STATEMENT
UNDER 37 CFR §1.56

Commissioner for Patents

PO Box 1450

Alexandria, Virginia 22313-1450
Sir:

Submitted herewith on Form PTO/SB/08 is a listing of documents khown to
Applicants in order to comply with Applicants' duty of disclosure pursuant to 37 CFR §1.56.
A copy of each listed document is being submitted to comply with the provisions of 37 CFR
§1.97 and §1.98.

The submission of any document herewith, which is not a statutory bar, is not
intended as an admission that such document constitutes prior art agdinst the claims of the
present ‘application or that such document is considered material to patentability as defined in
37 CFR §1.56(b). -Applicants do not waive any rights to take any action which would be

_ appropriate to antedate or otherwise remove as a competent reference any document which is

determined to be a prima facié art reference against the claims of the present application.

002.1106022.1
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Atty. Dkt. No. 02405 1-0155

TIMING OF THE DISCLOSURE

The listed documents are being submitted in compliance with 37 CFR §1.97(b).

RELEVANCE OF EACH DOCUMENT

‘The listed documents were cited by a patent examiner during the prosecution of a

corresponding foreign patent application.

Apphcants respectfully request that any listed document be considered by the
Examiner and be made of record in the present application and that an initialed copy of Form

PTO/SB/08 be returned in accordance with MPEP §609.

The Commissioner is hereby authorized to charge any additional fees which may be
required regarding this application under 37 CFR §§ 1.16-1.17, or credit any overpayment, to
Deposit Account No. 19-0741. Should no proper payment be enclosed herewith, as by a
check being in the wrong amount, unsigned, post-dated, otherwise improper or informal or
even entirely missing, the Commissioner is authorized to charge the unpaid amount to
Deposit Account No. 19-0741.

| Respectfully submitted,

Date: November 12, 2003 By U to 414
FOLEY & LARDNER . William T. Ellis
Washington Harbour Attorney for Applicant
3000 K Street, N.W., Suite 500 Registration No. 26,874

Washington, D.C. 20007-5143
Telephone:  (202) 672-5485
Facsimile: (202) 672-5399

002.1106022.1
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- PTO/SB/08 (08-00)

Approved for use through 10/31/2002. OMB 0651-0031

- U.S. Patent and Trademark Office: U.S. DEPARTMENT OF COMMERCE
Under the Paperwork Reduction Act of 1995, no persons are required to respond to a collection of information unless it contains a valid OMB control

number. :
o Substitute for form 1449B/PTO Complete if Known N
INFORMATION DISCLOSURE Application Number 09/894,637
STATEMENT BY APPLICANT ' Filing Date June 27, 2001
o First Named Inventor Gary Allan Kemp |l
Date Submitted: November 12, 2003 Group Art Unit 3624
(use as many sheets as necessary) Examiner Name Weisberger, R.
\Sheet 1 : of |1 Attorney Docket Number 024051-0155 )

U.S. PATENT DOCUMENTS

Ly P

‘ Pages, Colunins, Lines,
: : U.S. Patent Document " Date of Publication of gWhére Relevant
Examiner | Cite Kind Name of Patentee or Applicant of f glg nele)
initials* | No." : e Cited Document Cited Document Passagés or Relevant
' Number Code” (i MM-DD-YYYY “ras ApBedt
known) .

FOREIGN PATENT DOCUMENTS

Date of Pubiication of Pages, Columns, Lines,

Examiner | Cite Foreign Patent Document Name of Patentee or Cited Document Where Relevant
iitials* | No.' [ office® Number® Kind Code® | Applicant of Cited Documents MM-DD-YYYY Passages or Relevant | _g
. (if known) igures Appear
Al PCT WO 98/49639 N 11/05/1998 ,
A2 | PCT WO 99/19821 \ 04/22/1999

A3 | PCT WO 99/53424 - 10/21/1999

OTHER PRIOR ART — NON PATENT LITERATURE DOCUMENTS

Examiner | Cite
Iniitials* No.!

Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of the item

publisher, city and/or country where published.

(book, magazine, journal, serial, symposium, catalog, etc.) date, page(s), volume-issue number(s), | T°

4

Examiner / - ’ Date ' / /
Signature / : Considered / ZL

e —
*EXAMINER: Initial if reference considered, whether or not citation is in conformance with MPEP 609, Draw line through citation if ndt in conformance and not
considered. Include copy of this form with next communication to applicant.

' Unique citation designation number. 2See aftached Kinds of U.S. Patent Documents. 3Enter Office that issued the document, by the two-letter code (WIPO .

Standard ST.3). *For Japanese patent documents, the indication of the year of the reign of the Emperor must precede the serial number of the patent document.
Skind of document by the appropriate symbols as indicated on the document under WIPO Standard ST. 16 if possible. SApplicant is to place a check mark here if
English fanguage Translation is attached. ’

Burden Hour Statement: This form is estimated to take 2.0 hours to complete. Time will vary depending upon the needs of the individual case. Any comments on
the amount of time you are required to complete this form should be sent to the Chief Information Officer, U.S. Patent and Trademark Office, Washington, D.C.
20231. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO: Assistant Commissioner for Patents, Washington, D.C. 20231.
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Title: ‘ ~ CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY
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Examiner: R. Weisberger RECENED
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Commissioner for Patents
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captioned application file, based on the telephonic Interview conducted on September 1,
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Attorney Docket No. 024051/0155

Gary Allan KEMP |l et al.

Title: CLiCK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
MARKET DEPTH

Serial No.: 09/894,637

Filed: June 27, 2001
Examiner: R. Weisberger
Art Unit: 3624

REMARKS ACCOMPANYING REQUEST FOR CONTINUED EXAMINATION

Commissioner for Patents.
Washington, D.C. 20231

Sir: ‘
Applicant has filed concurrently herewith a Request for Continued
Examination (RCE) in the subject application. Examiner Weisberger has recently

indicated via telephone that prosecution‘ in the application has been closed and

that a notice of allowability has been entered. Applicant's review of data from

thé USPTO PAIR on-line database confirms that a notice of allowability was

entered on September 30, 2002.

Believing prosecution in the present case to be closed, Applicant now
sﬂbmits the presenti RCE, per the Examiner's request, in order to ensure full
consideration of the references cited in the Information Disclosure Statements
pre\}iously filed on November 14, 2002, December 18, 2002 and February 11,
2003. ’ |
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IN THE UNITED ‘'STA TES PATENT AND TRADEMARK OFFICE
Applicant: Gary Alan KEMP i et al. : l
: ICATE OF CSIMILE T NSMISSION
| hereby oertify that this paper is being facsimile .
Title: CLICK BASED TRADING WITH wanamitd o the Ut Sl e Trademerk F
INTUITIVE GRID DISPLAY OF . . [
MARKET DEPTH Cymanthla Irving i
{Printed Name}
. |
Appl. No.:  09/894,637 pranthie 'g
(Signature} )
Filing Date: ~ 06/27/2001 March 2@3 |
(Date of Deposit} B
. . T — '
Examiner: R. Weisherger : 1
Art Unit: 3624 'I
AMENDMENT :
B i
Commissioner for Patents :

Washington, D.C. 20231 - ' -

Sir: _

Please amend the application as follows:

In the Claims:

In accordance with 37 CFR § 1,121, please substitute for claims 41-44, 48-50,
52-54, 56, 61, 62, and 68, the following rewritten vefsions of the same claims, as .
amended. The changes are shown explicitly in the attached “Marked Up Version )
Showing Changes Made.” ‘

Further, please, canomm 55 without prejudice or disclaimer, and 94d new ,

claims 69-81 as set forthbe!ow.‘ e ————
N ‘ ) !
/ / (Amended) A method for displaying market information relating to and l
facilitating trading of a commodity being traded in an electronic exchange having an 1
) inside market with a highest bid price and a lowest ask price on a graphical user :

interface, the method comprising: ,
dynamically displaying a first indicator in one of 8 plurality of locations in a bid i
display region, each location in the bid display region corresponding to a price lavel

along a common static price axis, the first indicator representing quantity associated

-1-
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with at least one order to buy the commodity at the highest bid price currently available
in the market;
) dynamicql!i/ displaying a second,_indicator in one of a plurality of locations in an i

75 ///
ask display region, each location in the ask display region corresponding to. a price level |
) é,/ . b H

¢

"~ along the common static price axis, the second indicator representing quantity

associated with at Ieést one order to sell the commodity at the lowest ask price '

currently available in the market; . K :
displaying the bid and ask Qisp|ay regions in relation 1o fixed price levels . '

positioned along the common sta’t‘iﬁc price axis such that when the inside market

changes, the price levels a{ong the common static price axis do not move and at least

one of the first and second indicators moves in the bid or ask display regions relative to i

the commeon static price axis; |

displaying an order entry (i'egion' comprising a plurality of Iocativons for receiving .

O‘ commands to send trade ordé)rs‘, each location corresponding to a price level along the -
common static p‘rice axis; and | 0

in response 10 a selection of a particular location of the order entry region by a

single action of a user input devica, settihg a plurality of parameters for a trade order .

relating to the commodity and sending the trade order to the electronic exchange.

/1’2./ (Amended)  The method of claim wherein the bid and ask display |
regions and the order entry region comprisa columns with a plurality of cells that are

displayed as a grid subh that the cells of each column are aligned. - ’a'

o 3}3/' {Amended) The rﬁethod: of c!aim}’l/wherein the bid and ask display

regions and the order entry region are orient'ed vertically,

;L./ (Amended)  The method of claim Wwerein the bid and ask display N

regions and the order entry ragion are oriented horizontally.

e

X}B./ (Amended) The method of ¢laim {vherein the bid display region, the
Ol/ ask display region, the order entry region and the price‘di?splay region comprise columns ‘ |

with a plurality of cells that are displayed as a grid such that the cells of each column

are aligned.

002.987476.1 |
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5 | J)

}97 {Amended) The method of claim M/wherein the bid display region, the
ask display region, the order entry region and the price display region are oriented
vertically. }

o - 7

56,.’ {Amended) The method of claim ,47 wherein the bid display region, the
ask display region, the order sntry regié;n and‘ the price display region are oriented
horizontally._ ‘

> 0 |

J&Z {Amended) The method of claim 51 wherein a location of the plurality
of locations of the bid display region comprises a blank regiori in which there is no first
or third indicator displayed. »

] 0
7 _ ,58/ {Amended) ~ The method of claim '4/1/wherein a location of the plurality
/y of locations of the ask display region comprises a blank region in which there is no
second or fourth indicator displayed. ‘

g - J

5’4'T {Amended) The methgd‘ of claim ﬁ’( wherein the order entry region
comprises: ]

a bid order entry region comprising a plurality of locations for receiving
commands to send buy orders, each location corresponding to a price level along the
common static price axis; and /

an ask order entry region comprising a plurality of Iocatmns for receiving
commands to send sell orders, each location corresponding to a price level along the

common static price axis.

rﬂ"’; e . "
.as’é‘ {Cancelad) , i
Gl | 4

vl

561’ (Amended) The method of claim 54/ wherein the bid order entry region
overlaps with the bid display region and the ask order entry region overlaps with the ask
display region.

7 | !

B1. (Amended) The method of claim M/ further comprising the steps of:

-3-
002.9874786.1
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displaying the first indicator at éj'first location associated with a first price level
(\/ on the common static price axis at a first time; and
,v_ displaying the first indicator at a.second location associated with a different price

level on the common static price axis at a second time subsequent 10 the first time.

ooy

(Amended) The method of claim further comprising the steps of:

~ displaying the second indicator at a first location associated with a first price

’L,‘ "~ 1evel on the common static price axis at a first time; and
q displaying the second indicator at a second location associated with a different

price level on the common static price axis at a second time subsequent to the first

time.

I

27

thereon for execution on & computer for displaying market information relating to and

(Amended) A computéf readable medium having program code recorded

facilitating trading of a commodity being traded in an electronic exchange having an
inside market with a highest bid price and a lowest ask price on a graphical user
interface, the program ‘cods causing a machine to perform the following method steps:
\ dynamically displaying a flrst indicator in one of a plurality of locations in a bid
display region, each location |n the bid display region corresponding to a price level
along a commaon static price axis, the f|rst indicator representing quantity assoclated

with at least one 'ordér to buy the commodity at the highest bid price currently available
in the market;

dynamlcally dlsplaylng a second mdlcator in one of a plurality of locations in an
ask display region, gach locatlon in the ask display region corresponding to a the price
level along the commaon statlc price axré the second indicator representing guantity
associated with at least one order to sell the commodity at the lowest ask price
currently available in the market; ’

displaying the bid and ask display regions in relation to fixed price levels
positioned along the common static price axis such that when the inside market

changes, the price levels along the common static price axis do not move and at least

one of the first and second indicators moves in the bid or ask display regions relative to \

the common static price axis;

002.987476.1
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displaying an order entry region comprising a plurality of locations for receiving
commands to send trade orders‘, each location corresponding to a price level along the
common static price axis; and

in response to a selection of a particular location of the order entry region by a
single action of a user input device, setting a plurality of parameters for a trade order
relating to the commodity and sending ‘t,he'tra\de order to the electronic exchange.

C . —— ' |

Sk " [

T}E./ {New) The method of claiwherain the first and third indicators are
e

dispfayed in locations of the bid displaij' region that are arranged along an axis which is

(l

}0/ {New) The method of claim wherein the second and fourth indicators

are displayed in locations of the ask display region that are arranged along an axis which

parallel to the common static price axis.

is parallel to the common static price axis.

o

3 (!l
/./ {(New) The method of clalm;Athhar comprising the steps of:

displaying the first indicator at a first location associated with a first price level

. on the common static price axis at a first time; and

displaying the first indicator at a second Iocatioa associated with a different price
level on the corﬁmon static price axis at a sacond time subsequent to the first time.
20

/7,2./ (New) The method of clalrryﬂ/wherein the third and fourth indicators

remain in the same location in the bid and ask display regions, respectively, before and
after the first indicator is displayed at the second location.
g’z}&/ (New) The method ‘of clalm}zhlerem each location of the bid display

region cofresponds toa dn‘ferent price level along the common statlc price axis and

each location of the ask display region corresponds to a different price level along the

common static price.

002.987476.1

2% Sl | |
/ (New) The method of clalmWher comprising the steps of:

displaying the second indicator at a first location associated with a first price

leval on the common static price axis at a first time; and
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displaying the second indicator at a second location associated with a different
price level on the common static price axis at a second time subsequent to the first

tire.
g

remain in the same Iocat|on in the bid and ask display regions, respectively, before and

2%

(New) The method of claim 7Z& wherein the third and fourth indicators

after the second lndlcator is displayed at the second location.

/6./ (New) The method of claim 7 \wherein each location of the bid display
region corresponds to a different price level along the common static price axis and
each location of the ask display region corresponds to a different price level along the

common static price.

)/ {New) The method of claim Merein the bid and ask display regions

are displayed separately.

}87/ {New) The method of claim }J/ {vherein the first and second indicators are
based on an exchange order book and wherein the price levels along the common static
price axis do not move in response to the addition of a pnce to the exchange order
book, the additional price comprising a price for which there is a corresponding
dispiayed location in at least one of the Bid and ask display regions.

7

39./ (New) The method 6f claim3 wherein the price levels along the
common static pnce axis do not move in response to the removal of a price from the
exchange order book the removed prlce comprising a price for which there is a
corresponding displayed location in at least one of the bid and ask display regions.

3}73./ (New) The method of claim %herain the first and second indicators are
based on a‘n exchange order book and the price levels along the common static price
axis never move in response 1o a price change in the exchange order book relating to a
price which corresponds to a displayed location in at least one of the bid and ask display-

regions.

e et i e =t — p— o - - E. 0131
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0o : , ;
ji./ {New) The method of claim wherein the plurality of parameters |

comprises a price and type of order.

5 | ‘
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REMARKS

Claims 41-68 were pending in the application. Claims 41-44, 48-50, 52-54, 56,
61, 62, and 68 have been amended. Claim 55 has been canceled without prejudice or
disclaimer. Claims 69-81 have been added. No new matter has been introduced.
Thus, claims 41-54, and 56-81 are pending for consideration at this timse.

Applicants thank the Examiner for the telephone interview of March 21, 2003.
The pending claims have been amended as discussed. The discussion resulted in
agreement that the claims as amended are allowable and that é Notice of Allowance
wc;uld be issued promptly. ‘

Applicants note that ihe amendments are being made without prejudice and

solely in order advance prosecution of this application more rapidly to issuance.

Respectfully submitted,

SG~O

Date Margh 21, 2003 By

FOLEY & LARDNER - Ankur D. Shah
Washington Harbour Attorney for Applicant
3000 K Street, N.W., Suite 500 Registration No. 41,514

Washington, D.C. 20007-5143
Telephone: {202} 672-5300
Facsimile: {202) 672-5399

Should additional fees be necessary in connection with the filing of this paper, or if a petition for
extension of time is required for timely acceptance of same, the Commissioner is hereby
authorized to charge ‘deposit account No. 19-0741 for any :such fees; and applicant hereby
petitions for any neaded extension of time..
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MARKED UP VERSION SHOWING CHANGES MADE |

41. {Amended) A method for displaying market information relating to and . |
facilitating trading of a commodlty being traded in an n_electronic exchange [market] '

4 having an inside market with a highest bid price and a lowest ask price on a graphical |
user interface, the method comprising: \ : | i
dynamically displaying a first lndlcator in one of a plurality of locations in a bid |

display region, eagh location in the bid display region corresponding to a [in association i

with] price [levels] level along a common static price axis, the first indicator

representing quantity associatad with at least one order to:buy the commodity at the |
highest bid price currently available in the market; ‘ \
dynamically displaying a second indicator in one of a plurality of locations in an
ask display region, each location in the ask display region con;gggo.ndirig to a lin
association with thel price [levels] level along the common static price axis, the second ‘
indicator representing quantity associated with at least oné order to sell the commaodity A
at the lowest ask price currently available in the market; [and]
displaying the bid and ask display regions in relation to fixed price levels
positioned along the common static pride axis such that when the inside market
changes, the price jevels along the common static price axis do not move and at least
one of the first and second indicators [can] moves in the bid [and] of ask display regions
relative to the common static price axis [when the inside market changesl;
displaving an order entry region comprising a plyrality of locations for recejying
gommands to send "cradg orders, each location corresponding to a pr ice level along the

common static price axis; and
in response fo a selection of a particular jocation of the order entry region by a

single action of a user inpyt device, setting a plurality of parameters for a trade order

relating to the gommodity and ggnding the trade order to the electronic exchange.

42. {(Amended) The method of claim 41 whersin the bid and ask display
regions and the order entry rg'g' jon comprise columns with a plurality of cells that are

displayed as a grid such that the cells of each column are aligned.

-0-
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43. (Amended) The method.of claim 41 wherein the bid and ask display

regions and the order entry T ion are oriented vertically.

- 44. (Amended) The method of claim 41 where:in the bid and ask display
regions and the order entry region are oriented horizontally.

48. (Amended) The method of claim 47 wherein the bid display region, the
ask display region, the orger entr ion and the price display region comprise columns
with a plurality of cells that are dlsplayed as a grid such that the cells of each column

are aligned.

49, {Amended) The method of claim 47 wherein the bid display region, the
ask display region, II!Q order entry req 19 n and the price display region are oriented

vertically.

60. {Amended) The method of claim 47 wherein the bid display region, the
ask display region, the order entry region and the price d|sp|ay raglon are oriented

horizontally.

52. (Amended)' The method of claim 51 wherein [one] a_location of the
plurality of locations of the bid display region comprises a'blank region in which there is

no first or third indicator displayed.

53.. (Amended) The method of clalm 41 wherein [one] a location of the

plurality of !ocatlons of the ask dlsplay reglon comprises d blank region in which there is

no second or fourth indicator displayed.

54, (Amended} The method of claim 41 [further comprising the steps of]
wherein the order entry_ region comprlse

[d|sp|aymg] a bid order entry region comprising a ;ilurahtv of locations for

receiving commands to send buy orders, each location corresponding 10 a prige level
along the common static price axis; and

-10-
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{displaying] an ask order entry region comprising a plurality of locations for

receiving commands to send sell orders, each location corrésponding to a price level

alonqg the common static price axis.

55. (Canceled}

56. (Amended) The method of claim 54 wherein the bid order entry region
[comprises]) gverlaps with the bid dis’plév region and the ask order entry region

[comprises] pverlaps with the ask display region.

61. . {Amended) The method of claim 41 further comprising the steps of:

displaying the first indicator at a first Iocation assodiated with a first price level
on the common static price axis at a first time; and _

[updating the display to] displaying the first mdccator at a second location
associated with a different price level on the common statlc price axis at a second time

subsequent to the first time.

62. (Amended) The method .of claim 41 further comprising the steps of:

displaying the second mdlcator at a first location assoc1ated with a first price
level on the common static prn::e axis at a first time; and

{updating the display ‘to] displaying the sec_ond mdnt:ator at a second location
associated with a different price level on the common statlc price axis at a second time

subsequent to the first time.

68. (Amended) A computer readable medium: having program code recorded
thereon for execution on a computer for displaying market information relating to and
facilitating trading of a commaodity being traded in an elegt[omc exchange [market]
having an inside market with a highest bid price and a Iowest ask price on a graphical
user interface, the program code causing a machine to perform the following method
steps:

dynamically displaying a first lndicator in one of a plurality of focations in a bid

display region,_each location m the bi g display region corqesgondmg to g [in association
with] price [levels] level along a common static price axis| the first indicator

11-
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representing guantity assoéiated with at.least one order to buy the commodity at the
highest bid price currently available in the market;

dynamically displaying a second indicator in one of a plurality of locations in an

ask display region,_each location in the ask display region corresponding to a fin

association with] the price [levels] level along the common 'static price axis, the second

002.987476.1

indicator representing quantity associated with at least ona order to sell the commodity .
at the IoWest ask price currently available in the market;

displaying the bid and ask display regions in relationi 10 fixad price levels
positioned along the common static price axis such that wm:j en the inside market
changes, the price !g‘vels along the common static price axis do not Imove and_at least
one of the first and secdnd indicators [can] moves in the bid {and] or ask display regions

relative to the common static price axi:s”[when the inside market changesl;

comrﬁands to_send grédé orders, gggﬁ Alclacation gorrespondihg to @ price level along the
common static price axis: and - |

in response to a selection of a particular location ofithe order entry region by a
single action of a user input device, setting“ a plurality of parameters for a trade orger
relating to the commodity and sending the trade order to the electronic exchange.

12
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IN THE UNMITED STATES PATENT AND TRADEMARK OFFICE
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INTUITIVE GRID DISPLAY OF
MARKET DEPTH

09/894,637
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ERTIFICATE OF FACSIMILE TRANSMISSION
| hersby cestify that this paper is being facaimile
transmitted to the United States Patent and Tragemark
Office, Washingten, D.C. on the date below.

Cymanthia lrving

Glomeiin

{Date of Dapdw

{Signaturs)
March 21, ZOOJ J
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AMENDMENT TRANSMITTAL

Commissioner for Patents .

Washington,

Sir:

Transmitted herewith is an am

[X]

D.C. 20231

endment in the above-identified application.

-Small Entity status under 37 C.F.R; § 1.9 and § 1.27 has been established by a

Small Entity statement previously submitted.

[ 1 Small Entity statement is enclosed.

[X]

The fee required for additional claims Is calculated below:
Claims - Previously Extra ‘ Additional
as Pald For Claims Rate Claims Fee
Amended Praesent

Total Claims: 40 - 28 = X $18.00 = $2186.00
Independents: 2 - 3 - x $84.00 = $0.00
First presentation of any Multipie Dependent Claims: + $280.00 = $0.00
CLAIMS FEE TOTAL: = $216.00

[} Applicant hereby petitions for an exten

sion of time under 37 C.F.R. §1 .136(a)

for the total number of months checked below:

&‘ '
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01 FCsta0n 216,00 DA

002.988041.1

Recelved from < 5145 > at 3/21/03 7:38:28 PM [Eastern Standard Time]

0139

@004




0’3/21/2003 19:39 FAX 5145 F&L DC BIO-TEC

@005

Atty. Dkt. No. 024061-0155 |

[ 1 Extension for response fited within the first month: $110.00 ' $0.00
11 Exténsion tor response filed within the second month:-. $410.00 : $0.00 ' !
{1 Extension for responge filed within the third month: $930.00 $0.00 o
[ 1 Extension for response filed within the faurth month: $1,450.00 $0.00 |
[ 1 Extension for response filed within the fifth month: $1,970.00 $0.00 ) i
EXTENSION FEE TOTAL: $0.00 _
CLAIMS AND EXTENSION FEE TOTAL: $218.00 l
[X] Small Entity Fees Apply (subtract % of above}: $108.00 l
TOTAL FEE: $108.00 i

[ X1 Please charge Deposit Account No. 19-0741 in the amount of $108.00. A
duplicate copy of this transmittal is enclosed.

[1] A check in the amount of $108.00 Is enclosed.

[X] The Commissioner is hereby authorized to charge any additional fees which
may be required regarding this application under 37 C.F.R. §§ 1.16-1.17, or
credit any overpayment, to Deposit Account No. 19-0741. Should no ¢
proper payment be enclosed herewith, as by a check being in the wrong
amount, unsigned, post-dated, otherwise improper or informal or even
entirely missing, the Commissioner is authorized to charge the unpaid
amount to Deposit Account No. 19-0741. f any extensions of time are -
needed for timely acceptance of papers submitted herewith, applicant hereby
petitions for such axtension under 37 C.F.R. §1.1 36 and authorizes payment
of any such extensions fees to Deposit Account No. 19-0741.

Please direct all correspondence to the undersigned attorney or agent at the ' f
address indicated below. ' !

Respectfully submitted, |

Ao T

Date March 21 ,_ 2003 By |

FOLEY & LARDNER o Ankur D, Shah :
Washington Harbour _ Attornay for Applicant |
3000 K Street, N.W., Suite 500 Registration No. 41 514

Washington, D.C. 20007-5143
Telephone: (202} 672-6300 ‘
Facsimile: {202) 672-56399
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Robert C. Klinger

Jackson Walker L.L.P.

~ Suite 600 ,

2435 North Central Expressway
Richardson, TX 75080

Paper No. 18
In re application of ' : DECISION ON PETITION
_Gary Allen Kemp ll etal. - : TO MAKE SPECIAL
Application No. 09/894,637 : (INFRINGEMENT)

Filed: June 27, 2001
For: CLICK BASED TRADING WITH INTUITIVE
GRID DISPLAY OF MARKET DEPTH

This is a decision on the petition under 37 C.F.R § 1.102(d) filed September 7, 2001 to
make the above-identified application special. The delay in treating this petition is
sincerely regretted.

The petition requests that the above-identified application be made special under the
procedure set forth in M.P.E.P. § 708.02, item II: Infringement.

MPEP 708.02 states that a Petition to Make Special based on Infringement must have
the following: (1) the appropriate petition fee under 37 CFR 1.17(); (2) a statement by
the assignee, applicant, or attorney alleging: (A) that there is an infringing device or
product actually on the market; (B) that a rigid comparison of the alleged infringing
device or product with the claims of the application has been made, and that, in his or
her opinion, some of the claims are unquestionably infringed; and (C) that he or she
has made a careful and thorough search of the prior art, or has good knowledge of the
prior art, and has sent a copy of the references deemed most closely related to the
subject matter encompassed by the claims. :

The petition filed September 7, 2001 includes all of the requirements above and,
therefore, the petition is GRANTED. The $130. petition fee has been charged to
applicant’s deposit account No. 19-0741 as per applicant’s authorization to do so i
the documents filed September 7, 2001. ‘

The examiner is directed (1) to make an interference search for possible interfering
applications; (2) to promptly examine this application out of turn; and (3) if any
interfering application is discovered, to examine such application simulitaneously and

- : 0142

UNDER SECRETARY OF COMMERCE FOR INTELLECTUAL PROPERTY AND
DIRECTOR OF THE UNITED STATES PATENT AND TRADEMARK OFFICE
WAsHINGTON, DC 20231

WWW. Uspto.gov

R




state in the first official letter of such application that it is being taken out of turn
because of a possible interference. :

Petitioner is advised that this application will continue to be special, throughout its

- entire prosecution and pendency, including interference and appeal, if any, only if
petitioner makes a prompt bona fide effort, in response to each Office action, to place
the application in condition for allowance, even if it is necessary to conduct an
interview with the examiner to accomplish this purpose.

NN

Steven N. Meyers
Special Programs Examiner
Technology Center 3600
(703) 308-3868

snm : 6/14/04

e

{1 06/17/2004 SHILLIAK 00000003 190741 09894637
01 FC:1460 130.00 DA




Atty. Dkt. No. 024051- mss(_]j, /}

IN THE UNITED STATES PATENT AND TRADEMARK OFFICE

Applicant: Gary Alan KEMP, Il et al.

Title: CLICK BASED TRADING WITH INTUITIVE
GRID DISPLAY OF MARKET DEPTH

Patent. No.: 6,766,304 37—

Certificate
Issue Date:  07/20/2004 OCT 0 ¢ 2004

Examiner: R Weisberger of Corr ection
ArtUnit: 3624 | "

REQUEST FOR CERTIFICATE OF CORRECTION FOR PTO MISTAKE
PURSUANT TO 37 C.F.R. § 1.322(a)

Commissioner for Patents
P.O. Box 1450 ,
Alexandria, VA 22313-1450

Sir:
Enclosed, in duplicate, is a Certificate of Correction, Form PTO/SB/44, for United
States Patent Number 6,766,304 issued July 20, 2004. The following Patent Office printing

errors appear in the issued patent:

ON THE TITLE PAGE

Item (56) Please add the following in the References Cited:

U.S. PATENT DOCUMENTS

4,903,201 A - 2/1990 Wagner

5,101,353 A 3/1992 Lupien et al.

5,946,667 A 8/1999 Tull, Jr., et al.

6035287 A 3/2000 Stallaert et al.
| 2002/0138401 A1 9/2002 Allen et al.

FOREIGN PATENT DOCUMENTS
WO WO 95/35005 911995 6CT 0.8 204

-1-

002.1250411.1
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Submitted herewith is a copy of Form PTO/SB/08 dated October 20, 2003, signed and
dated by the Examiner, listing the references that were inadvertently omitted from the front of

the patent.

IN THE CLAIMS:

The errors in the issued patent are listed below and the corrections are supported by
the Amendment filed on March 21, 2003. The errors in the patent are shown by column and

line number as follows.

Col. 14, line 64, the word “Static” should be --static--. (See Amendment filed March
21, 2003, pages 4-5, claim 68 now claim 27.)

Col. 15,‘line 26, after “claim 117 add the word --further--. (See Amendment filed
March 21, 2003, page 5, claim 71 now claim 30.) -

Col. 16, line 1, after “claim 11” add the word --further--. (See Amendment filed
March 21, 2003, page 5, claim 74 now claim 33.) -

A

Col. 16, line 10, the word “an” should be --and--. (See Amendment filed March 21,
2003, page 5, claim 75 now claim 34.)

Col. 16, line 40, after “claim 1” add --wherein--. (See Amendment filed March 21,
2003, page 7, claim 81 now claim 40.)

Attached foryour review is a copy of the as-filed Transmittal and Amendment filed
March 21, 2003. The instant corrections conform the claims in the patent with the
Amendment filed on March 21, 2003.

Applicant submits that the above changes would not constitute new matter, and

correction thereof would not require reexamination.

Pursuant to 37 C.E.R. §1.322, Applicant requests that the enclosed Certificate of

Correction be approved.

GeT 0 g 2004

002.1250411.1
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Although Applicant believes that no fee is required for this Request, the
Commissioner is hereby authorized to charge any additional fees which may be required for

this Request to Depbsit Account No. 19-0741.

Respectfully submitted,

‘Date OcTOBEZ 4/ dor 4 By _’ teg V3. 41514 |

FOLEY & LARDNER LLP William T. Ellis
Washington Harbour . Attorney for Applicant
3000 K Street, N.W., Suite 500 Registration No. 26,874

Washington, D.C. 20007-5143
Telephone:  (202) 672-5485
Facsimile: (202) 672-5399

[CHEER

002.1250411.1
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Approved for use through 01/31/2004. OMB 0651-0033
U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE

Under the Paperwork Reduction Act of 1995, no persons are required to a collection of information unless it displays a valid OMB control number.
(Also Form PTO-1050)

UNITED STATES PATENT AND TRADEMARK OFFICE
CERTIFICATE OF CORRECTION

PATENTNO : 6,766,304 22—
DATED ©. 07/20/2004
INVENTOR(S) Gary Allan Kemp Il; Jens-Uwe Schluetter; Harris Brumfield

It is certified that errors appear in the above-identified patent and that said Letters Patent is
hereby corrected as shown below: ‘

ON THE TITLE PAGE
Item (56) References Cited - adding

U.S. PATENT DOCUMENTS

4,903,201 A 2/1990 Wagner

5,101,353 A 3/1992 Lupien et al. ¢
5,946,667 A = 8/1999 Tull, Jr., et al.

6,035,287 A 03/2000 Stallaert et al.

2002/0138401 A1 9/2002 Allen et al.

FOREIGN PATENT DOCUMENTS

WO WO 95/35005 9/1995
. William T. Eilis
N :
MAILING ADDRESS OF SENDER Foley & Lardner LLP PATENTNO. ____ 6,766,304 ¢0272 ...
Washington Harbour No. of additional copies
3000 K Street, N.W., Suite 500 I:>
Washington, D.C. 20007-5143 1

Burden Hour Statement; This form is estimated to take 1.0 hour to complete. Time will vary depending upon the needs of the individual case. Any
comment on the amount of time you are required to complete this form should be sent to the Chief Information Officer, U.S. Patent and Trademark
Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORM TO THIS ADDRESS. SEND TO: Commissioner
for Patents, PO Box 1450, Alexandria, VA 22313-1450.

OCT 0'g 2004
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Approved for use through 01/31/2004. OMB 0651-0033
U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE’

Under the Paperwork Reduction Act of 1995, no persons are required to-a collection of information unless it displays a valid OMB control number.
(Also Form PTO-1050) ) .

UNITED STATES PATENT AND TRADEMARK OFFICE
CERTIFICATE OF CORRECTION

PATENTNO : 6,766,304 ) 2—
DATED : .07/20/2004
INVENTOR(S) :. Gary Allan Kemp I!; Jens-Uwe Schiuetter; Harris Brumfield

It is certified that errors appear in the above-identified patent and that said Letters Patent is
hereby corrected as shown below: ‘

IN THE CLAIMS:

Col. 14, line 64, the word “Static” should be --static--. &

Col. 15, line 26, after “claim 11” add the word --further--.
Col. 16, line 1, after “claim 11> add the word --further--.}
Col. 16, line 10, the word “an” shgg}d be --and--. u

Col. 16, line 40, after “claim 1” add --wherein--. \'/

MAILING ADDRESS OF SENDER; ~ William T. Elis PATENT NO. ___ 6,766,304 Az
Foley & LardnerLLP T ommmmmTEemensss e
Washington Harbour . No. of additional copies
3000 K Street, N.W., Suite 500 ) [::>
Washington, D.C. 20007-5143 1

Burden Hour Statement: This form is estimated to take 1.0-hour to complete. Time will vary depending upon the needs of the individual case. Any
comment on the amount of time you are required to complete this form should be sent to the Chief Information Officer, U.S. Patent and Trademark
Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORM TO THIS ADDRESS. SEND TO: Commissioner
for Patents, PO Box 1450, Alexandria, VA 22313-1450.

OCT 0.8 2004
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UNITED STATES PATENT AND TRADEMARK OFFICE
CERTIFICATE OF CORRECTION

PATENT NO. :6,766,304 B2 Page 1 of 1

DATED

: July 20, 2004

INVENTOR(S) : Gary Allan Kemp II, Jens-Uwe Schluetter and Harris Brumfield

_ Itis certified that error appears in the above-identified patent and that said Letters Patent is

hereby corrected as shown below:

Title page, ‘ B
Item [56], References Cited, U.S. PATENT DOCUMENTS, add the following:
--4,903,201 A 2/1990 Wagner

5,101,353 A 3/1992 Lupien et al.

5,946,667 A 8/1999 Tull, Jr., et al.

6,035,287 A 3/2000 Stallaert et al.

2002/0138401 Al 9/2002 Allen et al. --
FOREIGN PATENT DOCUMENTS, add the following: -
- WO WO 95/35005 9/1995 --
Column 14

Line 64, the word “Static” should be -- static --.

Column 15
Line 26, after “claim 11> add the word -- further --.

Column 16,

Line 1, after “claim 11” add the word -- further --.
Line 10, the word “an” should be -- and --.

Line 40, after “claim 1” add -- wherein --.

Signed and Sealed this

Sixteenth Day of November, 2004

JON W. DUDAS
Director of the United States Patent and Trademark Office
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Applicant:  Gary Alan KEMP Il et al.

Title: CLICK BASED TRADING WITH
INTUITIVE GRID DISPLAY OF

MARKET DEPTH
Appl. No.: 09/894,637

Filing 06/27/2001
Date:

Examiner:  R. Weisberger

Art Unit: 3624

Atty. Dkt. No. 024051-0155

HE UNITED STATES PATENT AND TRADEMARK OFFICE

=4

CERTIFICATE OF FACSIMILE TRANSMISSION
| hereby certify that this paper is being facsimile
transmitted to the United States Patent and Trademark
Office, Washington, D.C. on the date below.

Cymanthia lrving

(it e

(Signature)
March 21, ZOOJ

{Date of Depasitl”

AMENDMENT TRANSMITTAL

Commissioner for Patents
Washington, D.C. 20231

Sir:

Transmitted herewith is an amendment in the above-identified application.

[X] Small Entify status under 37 C.F.R. § 1.9 and § 1.27 has been established by a
Small Entity statement previously submitted.

[1] Small Entity statement is enclosed.

[ X1 The fee required for additional claims is calculated below:

Claims Previously

Extra Additional
. as Paid For Claims Rate Claims Fee
_ Amended Present
Total Claims: 40 - 28 = 12 X $18.00 = $216.00
Independents: 2 - 3 = 0 X $84.00 = $0.00

First presentation of any Multiple Dependent Claims:

o+ $280.00 = $0.00
CLAIMS FEE TOTAL: $216.00

[ ] Applicant hereby petitions for an extension of time under 37 C.F.R. §1.136{a) -
for the total number of months checked below:

0151




Atty. Dkt. No. 024051-0155

[ 1 Extension for response filed within the first month: $110.00 o $‘0.00“
[ 1 Extension for response filed within the second month: $410.00 $0.00
{ ] Extension for response filed within the third month: $930.00 ' $0.00
[ 1 Extension for response filed within the fourth month: . $1,450.00 ' ‘ $0.00"
[ 1] Extension for response filed within the fifth month: $1,970.00 , $0.00
| EXTENSION FEE TOTAL: $0.00

CLAIMS AND EXTENSION FEE TOTAL: $216.00

[ X] Small Entity Fees Apply (subtract ¥ of above): $108.00
TOTAL FEE: $108.00

[X] Please charge Deposit Account No. 19-0741 in the amount of $108.00. A
duplicate copy of this transmittal is enclosed.

[ ]( A check in the amount of $108.00 is enclosed.

[ X1 The Commissioner is hereby authorized to charge any additional fees which
may be required regarding this application under 37 C.F.R. §§ 1.16-1.17, or
credit any overpayment, to Deposit Account No. 19-0741. Should no
proper payment be enclosed herewith, as by a check being in the wrong
amount, unsigned, post-dated, otherwise improper or informal or even
entirely missing, the Commissioner is authorized to charge the unpaid
amount to Deposit Account No. 19-0741. If any extensions of time are
needed for timely acceptance of papers submitted herewith, applicant hereby
petitions for such extension under 37 C.F.R. §1.136 and authorizes payment
of any such extensions fees to Deposit Account No. 19-0741.

Please direct all correspondence to the undersigned attorney or agent at the
address indicated below.

Respectfully submitted,

| AOK

Date March 21, 2003

FOLEY & LARDNER Ankur D. Shah
Washington Harbour - Attorney for Applicant
3000 K Street, N.W., Suite 500 Registration No. 41,514

Washington, D.C. 20007-5143
Telephone: (202) 672-5300
Facsimile: . (202) 672-5399

002.988041.1
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THE UNITED STATES PATENT AND TRADEMARK OFFICE

Applicant: Gary Alan KEMP l et al. =

CERTIFICATE OF FACSIMILE TRANSMISSION
| hereby certify that this paper is being facsimile

Title: CLICK BASED TRADING WITH || rmemited o the e Sias P Trdemet
INTUITIVE GRID DISPLAY OF ) )
MARKET DEPTH . Cymanthia Irving
: L {Printed Name)
Appl. No.:  09/894,637 st e
, {Signature)
Filing Date:  06/27/2001 March 21@!)3
. {Date of Deposit)
Examiner:’ R. Weisberger
Art Unit: 3624

AMENDMENT

Commissioner for Patents
Washington, D.C. 20231

Sir:

Please amend the application as follows:
In the Claims:

In accordance with 37 CFR § 1.121, please substitute for claims 41-44, 48-50,
52-54, 56, 61, 62, and 68, the following rewritten versions of the same claims, as
amended. The changes are shown explicitly in theb attached “Marked Up Version
Showi.ng Changes Made.”

Further, please cancel claim 565 without prejudice or disclaimer, and add new

claims 69-81 as set forth below.

41, (Arhended) A method for displaying market information relating to and
facilitating trading of a commodity being traded in an electronic exchange having an
_ inside market with a highest bid price and .a lowest ask price on a graphical user
interface, the method comprising: ’
dynamically displaying a first indicator in one of a plurality of locations in a bid
display region, each location in the bid display region corresponding to a price level

along a common static price axis, the first indicator representing quantity associated

-1-
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with at least one order to buy the commodity at the highest bid price currently available
in the-market; |

dynamically displaying a second indicator in one of a plurality of locations in an
ask display region, each location in the ask display region corresponding to a price level
along the common static price axis, the second indicator representing quantity
associated with at least one order to sell the commodity at the lowest ask price
currently available in the market;

displaying the bid and ask display reglons in relation to fixed price Ievels
positioned along the common static price axis such that when the inside market
changes, the price levels along the common static price axis do not move and at least
one of the first and second indicators moves in the bid or ask display regions relative to
the common static price axis;

displaying an order entry region comprising a plurality of locations for receiving
commands to send trade orders, each location corresponding to a price level along the
common static price axis; and _

in response to a selection of a particular location of the order entry region by a
single action of a user input device, setfing a plurality of paraméters for a trade order

relating to the commodity and sending the trade order to the electronic exchange.

42. (Amended) The method of claim 41 wherein the bid and ask display
regions and the order entry region comprise columns with a plurality of cells that are

displayed as a grid such that the cells of each column are aligned.

‘43, (Amended) The method' of claim 41 wherein the bid and ask dishlay

regions and the order entry region are oriented vertically.

44.  (Amended) The method of claim 41 wherein the bid and ask display

regions and the order entry region are oriented horizontally.

48. (Amended) The method of claim 47 wherein the bid display region, the
ask display region, the order entry region and the price display region comprise columns
with a plurality of cells that are displayed as a grid such that the cells of each column

are aligned.
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49, (Amended) The method of claim 47 wherein the bid display region, the
ask display region, the order entry region and the price display region are oriented

vertically.

50. | (Amended) The method of claim 47 wherein the bid display region, the
ask display region, the order entry region and the price display region are oriented

horizontally.

2. (Amended) The method of claim 51 wherein a location of the plurality
of locations of the bid display region comprises a blank region in which there is no first

or third indicator displayed.

53. (Amended)‘ The method of claim 41 wherein a location of the plurality
of locations of the ask display region comprises a blank region in which there is no

second or fourth indicator displayed.

54. (Amended) The method of claim 41 wherein the order entry region
comprises:

a bid order entry region comprisihg a plurality of locations for receiving
commands to send buy orders, each location corresponding to a price level along the
common static price axis; and.

an ask order entry region compriéing a plurality of locations for feceiving
commands to send sell orders, each location corresponding to a price level along the

common static price axis.

55. {Canceled)

56. (Amended) The method of claim 54 wherein the bid order entry region
overlaps with the bid display region and the ask order entry region overlaps with the ask

display region.

61. (Amended) The method of claim 41 further comprisiﬁg the steps of:

002.987476.1
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displaying the first indicator at a first location associated with a first price level .
on the common static price axis at a first time; and
displaying the first indicator at a second location associated with a different price

level on the common static price axis at a second time’subsequent 1o the first time.

62. {Amended) The method of claim 41 further comprising the steps of:

displaying the second indicator at a first location associated with a first price
level on the common statrc price axis at a first time; and | |

displaying the second indicator at a second location associated with a drfferent
price level on the common static price axis at a second time subsequent to the first

time.

68. (Amended) A computer readable medium having program code recorded
thereon for executlon ona computer for displaying market information relating to and
facilitating trading of a commodity being traded in an electronic exchange having an
inside market with a highes\t bid price and a lowest ask price on a graphical user
mterface, the program code causing a machine to perform the following method steps:

dynamically displaying a first indicator m one of a plurality of locations in a b|d
display region, each Iocatlon in the bid display reglon corresponding to a price level
along a common static price axis, the first indicator representing quantity associated
with at least one order to buy the commodity at the highest bid price currently available
in the market; |

dynamically displaying a second indicator in one of a plurality of locations in an
ask display region, each location in the ask display region corresponding to a the price
level along the common static price axis, the second indicator representir\g quantity
associated with at least one order to sell the commodity at the lowest ask price
currently available in the market;

displaying the bid and ask display regions in relation to fixed price levels
positioned along the ccrnmon static price axis such that when the inside market
changes, the price levels along the common static price axis do not move and at least
one of the first arrd second indicators moves in the bid or ask display regions relative to

the common static price axis;
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displaying an order entry region comprising a plurality'of locations for receiving
commands to send trade orders, each location corresponding to a price level along the
common static price axis; and

in response to a selection of a particular location of the order entry region by a
single action of a user input device, setting a plurality of parameters for a trade order

_relating to the commodity and sending the trade order to the electronic exchange.

69. {(New) The method of clarm 51 wherein the first and third indicators are
displayed in locatlons of the bld display region that are arranged along an axis which is

parallel to the common static price axis.

70. (New)‘ The method of claim 51 wherein the second and fourth indicators
are displayed in locations of the ask display region that are arranged along an axis which

is parallel to the common static price axis.

71. (New) The method of claim 51 further comprising the steps of:

dlsplayrng the first indicator at a first location associated with a first price level
on the common static prrce axis at a first time; and

displaying the first indicator at a second location associated with a different price

level on the common static price axis at a second time subsequent to the first time.

72.  (New) The method of claim 71 wherein the third and fourth indicators
remain in the same location in the bid and ask display regions, respectively, before and
after the first indicator is displayed at the second location.’

'73.  (New) The method of claim 72 wherein each location of the bid display
region corresponds to a drfferent price level along the common static price axis and
each Iocatron of the ask display region corresponds to a different price level along the

common static price.

74, {New) The method of claim 51 further comprising the steps of:
drsplayrng the second indicator at a first location associated with a first price -

level on the common static price axis at a first time; and
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displaying the second indicator at a second location associated with a different
price level on the common static price axis &t a second time subsequent to the first

time.

75. (New) The method of claim 74 wherein the third and fourth indicators
remain in the same location in the bid and ask display regions, respectively, before and

after the second indicator is displayed at the second location.

76. (New) The method of claim 75 wherein each location of the bid display
region corresponds to a different price level along the common static price axis and

each location of the ask display region corresponds to a different price level along the

‘common static price.

77. (New) The method of claim 41 wherein the bid and ask display regions

are displayed separately.

78. ' (New) The method of claim 41 wherein the first and second indicators are ‘
based on an exchange order book and wherein the price levels along the common static
price axis do not move in response to the addition of a price to the exchange order’
book, the additional price comprising a price for which there is a corresponding |

displayed location in at least one of the bid and ask display regions.

79. (New) The method of ‘claim 78 wherein the price levels along the

common static price axis do not move in response to the removal of a price from the

- exchange'order book, the removed price comprising a price for which there is a

002.987476.1

corresponding displayed location in at least one of the bid and ask display regions.

80. (New) The method of claim 41 wherein the first and second indicators ére
based on an exchange order book and the price levels along the common static pricle' |
axis never move in response to a price change in the exchange order book relating to a
price which corresponds to a displayed location in at least one of the bid and ask diéplay

regions.
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‘81. (New) The method of claim 41 wherein the pluraiity of parameters

comprises a price and type of order.
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REMARKS

Claims 41-68 were pending in the application. Claims 41-44, 48-50, 52-54, 56,
61, 62, and 68 have be‘en amended. Claim 55 has beén canceled without prejudiée or
disclaimer. Claims 69-81 have been added. No new matter has been introduced.
Thus, claims 41-54, and 56-81 are pending for consideration at this time.

Applicants thank the Examiner for the telephone interview of March 21, 2003.
The pending claims have been amended as discussed. The discussion resulted m
agreement that the claims as ’amended are allowable and that a Notice of Allowance
would be issued promptly.

Applicants note that the amendments are being made without prejudice and

solely in order advance prosecution of this application more rapidly to issuance.

Respectfully submitted,

O

FOLEY & LARDNER . Ankur D. Shah
Washington Harbour B — Attorney for Applicant
3000 K Street, N.W., Suite 500 ' Registration No. 41,5614
Washington, D.C.. 20007-5143 '

Telephone:  (202) 672-5300

Facsimile: (202) 672-5399

Date March 21, 2003

Should additional fees be necessary in connection with the filing of this paper, or if a petition for
extension of time is required for timely acceptance of same, the Commissioner is hereby
authorized to charge deposit account No. 19-0741 for any such fees; and applicant hereby
petitions for any needed extension of time.
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MARKED UP VERSION SHOWING CHANGES MADE

41. (Amended) A method for displaying market information relating to and

facilitating trading of a commodity being traded in an electronic exchange [market]

having an inside market with a highest bid price and a lowest ask price on a graphical

'user interface, the method comprising:

dynamic‘ally displaying a first indicator in one of a plurality of locations in a bid

display region, each location in the bid display region corresponding to a [in association

with] price [levels] level along a common static price axis, the first indicator

representing quantity associated with at least one order to buy the commodity at the

highest bid price currently available in the market; ‘
dyhamically displaying a second indicator in one of a plurality of locations in an

ask display region, each location in the ask display region corresponding to a [in

association with the] price llevels] level along the common static price axis, the second
indicator repl;esenting quantity associated with at least one order to sell the commodity
at the lowest ask price currently available in the market; [and]

displaying the bid and ask display regions in relation to fixed price levels

positioned along the common static price axis such that when the inside market

changes, the price levels along the common static price axis do not move and at least

one of the first and second indicators [cah] moves in the bid [and] or ask display regions
relative to the common static price axis [when the inside market changes];

displaying an order entry region comprising a plurality of locations for receiving

commands to send trade orders, each location corresponding to a price level along the

common static price axis: and

in response to a selection of a particular location of the order entry region by a

single action of a user input device, setting a plurality of parameters for a trade order

relating to the commodity and sending the trade order to the electronic_exchange.

42. (Amended) The method of claim 41 wherein the bid and ask display.

regions and the order entry region comprise columns with a plurality of cells that are

displayed as a grid such that the cells of each column are aligned.

-9-
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43. (Amended) The method of claim 41 wherein the bid and ask display

regions and the order entry region are oriented vertically.

44. (Amended) The method of claim 41 wherein the bid and ask display

regions and the order entry region are oriented horizontally.

48. (Amended) The method of claim 47 wherein the bid display region, the

" ask display region, the order entry region and the price display region comprise columns

002.987476.1

with a plurality of cells that are display'ed\as a grid such that the cells of each column

are aligned.

49‘. (Amended) The methqd of claim 47 wherein the bid display region, the

ask display region, the order entry region and the price display region are oriented:

vertically.

50. (Amended) The method of claim 47 wherein the bid display region, the

ask display region, the order entry region and the price display region are oriented

horizontally.

'52. (Amended) The method of claim 51 wherein [one] a location of the
plurality of locations of the bid display region comprises a blank region in which there is

no first or third indicator displayed.

53. (Amended) The method of claim 41 wherein [one] a location of the
plurality of Iocations of the ask display fegion comprises a blank region in which there is .

no second or fodrth indicator displayed.

b4, (Amended) The method of claim 41 [further comprising the steps of]

wherein the order entry region comprises:

[displaying] a bid order entry region comprising a plurality of locations for

receiving commands to send buy orders, each location corresponding to a price level

along the common static price axis; and

-10-
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[displaying] an ask order entry region comprising a plurality of locations for

receiving commands to send sell orders, each location corresponding to a price level

along the common static price axis.

55. (Canceled)

56. (Amended) The method of claim 54 wherein the bid order entry region
[comprises] overlaps with the bid display region and the ask order entry region
[comprises] overlaps with the ask display region.

61. (Amended) The method of claim 41 further comprising the steps of:

displaying the first indicator at a first location associated with a first price level
on the common static price ‘axis at a first time; and

[updating thé display to] displaying the first indicator at a second location
associated with a different price level on the common static price axis at a second time

subsequent to the first time.

62. {Amended) The method of claim 41 further comprising the steps of:

displaying the second indicator at a first location associated with a first price
level on the common static price axis at a first time; and |

[updating the display to] displaying the second indicator at a second location
associated with a differgnt price level on the common static price axis at a second time

subsequent to the first time.

68. (Amended) A computer readable medium having program code recorded
thereon for execution on a computer for displaying market information relating to and

facilitating trading of a commodity being traded in an_electronic exchange [market]

having an inside market with a highest bid price and a lowest ask price on.a graphical
usef interface, the program code causing a machine to perform the following method
steps: ‘

dynamically displaying a first indicator in one of a plurality of locations in a bid

display region,_ each location in the bid display region corresponding to a [in association

with] price [levels] level along a common static price axis, the first indicator

-11-
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representing quantity associated with at least one order to buy the commodity at the
highest bid price currently available in the market;
dynamically displaying a second indicator in one.of a plurality of locations in an

ask display region, each location in the ask display region corresponding to a [in

association with] the price [levels] level along the common static price axis, the second

indicator representing quantity associated with at least one order to sell the commodity
at the lowest ask price currently available in the market;
displaying the bid and ask display regions in relation to fixed price levels

positioned along the common static price axis such that when the inside market

changes, the price levels along the common static price axis do not move and at least
one of the first and second indicators [can] moves in the bid [and] or ask display regions

relative to the common static price axis [when the inside market changes];

displaying an order entry region comprising a plurality of locations for receiving

commands to send trade orders, each location corresponding to a price level along the

common static price axis; and

in response to a selection of a particular location of the order entry region by a

sinale action of a user input device, setting a plurality of parameters for_a trade order

relating to the commodity and sending the trade order to the electronic exchange.

-12-




.« Miuia Order Fugn (0697)

.United States District Court, Northern District of Illinois

i | smeBMom | s
CASE NUMBER 04 C 5312 DATE 9/17/2004
CASE - TRADING TECHNOLOGIES INTERNATIONAL vs. Espeed, INC.
TITLE
[In the following box (a) indicate the party filing the motion, ¢.g., pleintiff, defendant, 3rd party plaintiff, and (b) state briefly the nature
M OTION: of the motion being presented.)
DOCKET ENTRY:
[N o Filed motion of | use listing in “Motion™ box above.]
@ 0O Brief in support of motion due |
13 - 0O Answer brief to motiondue_____. Reply to answer briefdue
‘(4) O Ruling/Hearing on © setfor at
(5) O  Status hearing[held/cbntinued to] [sot for/re-set forlon ______ setfor | ét
(6 a Pretrial conference[held/coptinued to] [set for/re-set for] on set for at
@) a Trial[set for/re-set for] on at | '
8 O  [BenchJury trial) [Hearing) held/continued to at
® | a This case is dismissed [with/without] prejudice and without costs[by/agreement/pursuant to]
D FRCP4(m) [JLocal Rule4l.l [IFRCP41(a)(1) C]FRCP41(e)(2).
o). N

[Other docket entry]  Enter Preliminary Injunction Discovery Order.

W [For further detail see order attached to the original minute order.]

3]
No notices required, advised in open court.
No notices required. -
Notices mailed by judge's staff,
Notified coynsel by telephone,
¢ | Docketing to mali notices.
Mail AO 450 form.
Copy to judge/magistrate judge. 1NAGD m,u_\?m g ()
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UNITED STATES DISTRICT COURT
NORTHERN DISTRICT OF ILLINOIS

EASTERN.DIVISION
. ) '
Trading Technologies International, Inc., ) Civil Action No. 04 C 5312
. ) | DOCKETED
Plaintiff, ) Judge: James B. Moran
) SEP 2 0 2004
v ) Magistrate: Sidney L. Schenkier = . . ...«
)
eSpeed, Inc. )
| | )
Defendant. )
A ’ )

PRELIMINARY INJUNCTION DISCOVERY ORDER |

In view of Tradhig Technologies International, Inc.’s pending motion for a preliminary
injunction, this Court hereby enters the following preliminary injunction‘ discoi'ery schedule and
guidelines:

1)  Both parties are permitted to begin taking written and oral discovery immediately.

2) All responses to wﬁtten discovery requests are due within ten days of service of
the discovery requests. In addition, Saturdays, Sundays and legal holidays count when
computing this ten day period, contrary to the portion of Fed. R. Civ. Pro. 6(a) that states that
"{fwlhen the period of time prescribed or allowed is less than 11 days, intermediate Saturdays,
Supdays, and legal holidg.ys shall be excluded in the computation.” However, the other
provisions of Fed. R. Civ. Pro. 6(a) shall apply, including that when a due date falls on a
Saturday, Sunday or legﬂ holiday, the filing or service is due the next business day: "The last

day of the period so computed shalllbe included, unless it is a Saturday, a Sunday, or a legal

o166
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holiday, or, when the act to be done is the filing of a paper in court, a day on which weather or
other conditions have made the office of the clerk of the district court inaccessible, in which
event the period runs until the end of the next day which is not one of the aforementioned days."
All discovery requests and responses to discovery requests shall be served by both facsimile and
| overnight or hand delivery, and they shall be cgnsidered served upon the successful transmission
of the facsinﬁle copy. The Additional Time After Service provisions of Fed. R. Civ. Pro 6(e)

shall not apply when service is by facsimile.

3) Al document requests and interrogatories shall be tailored to request only
documents and ask only interrogatories relevant to the issues regarding the pending motion for

preliminary injunction.
4)  The parties shall provide the Court with an informal tutorial regarding the

technology and prior art ‘at issue. The informal tutorial will not involve testimony of witnesses

and therefore there will be no cross examination of the presenters.
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5) The Court sets the following preliminary injunction schedule:

Activity

Due Date

Defendant must identify all prior art it is
aware of and provide a statement of the prior
art’s relevance to the patents-in-suit -

September 21, 2004
(updated weekly thereafter, i.e. 9/28, 10/5
10/12, 10/19, 10/26, etc.)

Defendant’s Response to Plaintiff’s Motion | October 15, 2004
for a Preliminary Injunction (may be
supplemented if necessary)
Plaintiff’s Reply in Support of Its Motion for | October 29, 2004
a Preliminary Injunction (may be ‘
supplemented if necessary); Plaintiff provides
its preliminary witness list for the Preliminary
Injunction Hearing,
Defendant provides its preliminary witness November 1, 2004
list for the Preliminary Injunction Hearing
Status Hearing; Informal Tutorial for the November 2, 2004
Court
P m
Hearing On Plaintiff’s Motion for a | Q December 2, 2004
Preliminary Injunction : '

It is so ordered:

Date: ‘7'//47/ 09

B. Moran
States District Court Judge
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CLICK BASED TRADING WITH INTUITIVE
GRID DISPLAY OF MARKET DEPTH

This application is a divisional application of Ser. No.
09/590,692 filed Jun. 09, 2000 which claims benefit of
60/186,322, filed Mar. 2, 2000.

PRIORITY

The present application claims priority to a U.S. Provi-
sional Patent Application entitled “Market Depth Display
Click Based Trading and Mercury Display” filed Mar. 2,
2000, the contents of which are incorporated herein by
reference.

FIELD OF INVENTION

The present invention is directed to the electronic trading
of commodities. Specifically, the invention provides a trader
with a versatile and efficient tool for executing trades. It
facilitates the display of and the rapid placement of trade
orders within the market trading depth of a commodity,
where a commodity includes anything that can be traded
with quantities and/or prices.

BACKGROUND OF THE INVENTION

At least 60 exchanges throughout the world utilize elec-
tronic trading in varying degrees to trade stocks, bonds,
futures, options and other products. These electronic
exchanges are based on three components: mainframe com-
puters (host), communications servers, and the exchange
participants’ computers (client). The host forms the elec-
tronic heart of the fully computerized electronic trading
system. The system’s operations cover order-matching,
maintaining order books and positions, price information,
and managing and updating the database for the online
trading day as well as nightly batch runs. The host is also
equipped with external interfaces that maintain uninter-
rupted online contact to quote vendors and other price
information systems.

Traders can link to the host through three types of
structures: high speed data lines, high speed communica-
tions servers and the Internet. High speed data lines establish
direct connections between the client and the host. Another
connection can be established by configuring high speed
networks or communications servers at strategic access
points worldwide in locations where traders physically are
located. Data is transmitted in both directions between
traders and exchanges via dedicated high speed communi-
cation lines. Most exchange participants install two lines
between the exchange and the client site or between the
communication server and the client site as a safety measure
against potential failures. An exchange’s internal computer
system is Also often installed with backups as a redundant
measure to secure system availability. The third connection
utilizes the Internet. Here, the exchange and the traders
communicate back and forth through high speed data lines,
which are connected to the Internet. This allows traders to be
located anywhere they can establish a connection to the
Internet.

Irrespective of the way in which a connection is
established, the exchange participants’ computers allow
traders to participate in the market. They use software that
creates specialized interactive trading screens on the traders’
desktops. The trading screens enable traders to enter and
execute orders, obtain market quotes, and monitor positions.
The range and quality of features available to traders on their
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screens varies according to the specific software application
being run. The installation of open interfaces in the devel-
opment of an exchange’s electronic strategy means users can
choose, depending on their trading style and internal
requirements, the means by which they will access the
exchange.

The world’s stock, bond, futures and options exchanges
have volatile products with prices that move rapidly. To
profit in these markets, traders must be able to react quickly.
A skilled trader with the quickest software, the fastest
communications, and the most sophisticated analytics can
significantly improve his own or his firm’s bottom line. The
slightest speed advantage can generate significant returns in
a fast moving market. In today’s securities markets, a trader
lacking a techoologically advanced interface is at 4 severe
competitive disadvantage.

Irrespective of what interface a trader uses to enter orders
in the market, each market supplies and requires the same
information to and from every trader. The bids and asks in
the market make up the market data and everyone logged on
to trade can receive this information if the exchange pro-
vides it. Similarly, every exchange requires that certain
information be included in each order. For example, traders
must supply information like the name of the commodity,
quantity, restrictions, price and multiple other variables.
Without all of this information, the market will not accept
the order. This input and output of information the same for
every trader.

With these variables being constant, a competitive speed
advantage must come from other aspects of the trading
cycle. When analyzing the time it takes to place a trade order
for a given commodity, various steps contribute in different
amounts to the total time required. Approximately 8% of the
total time it takes to enter an order elapses between the
moment the host generates the price for the commodity and
the moment the client receives the price. The time it takes for
the client application to display the price to the trader
amounts to approximately 4%. The time it takes for a trade
order to be transmitted to the host amounts to approximately
8%. The remainder of the total time it takes to place an order,
approximately 80%, is attributable to the time required for
the trader to read the prices displayed and to enter a trade
order. The present invention provides a significant advan-
tage during the slowest portion of the trading cycle—while
the trader manually enters his order. Traders recognize that
the value of time savings in this portion may amount to
millions of dollars annually.

In existing systems, multiple elements of an order must be
entered prior to an order being sent to market, which is time
consuming for the trader. Such elements include the com-
modity symbol, the desired price, the quantity and whether
a buy or a sell order is desired. The more time a trader takes
entering an order, the more likely the price on which he
wanted to bid or offer will change or not be available in the
market. The market is fluid as many traders are sending
orders to the market simultaneously. It fact, successful
markets strive to have such a high volume of trading that any
trader who wishes to enter an order will find a match and
have the order filled quickly, if not immediately. In such
liquid markets, the prices of the commodities fluctuate
rapidly. On a trading screen, this results in rapid changes in
the price and quantity fields within the market grid. If a
trader intends to enter an order at a particular price, but
misses the price because the market prices moved before he
could enter the order, he may lose hundreds, thousands, even
millions of dollars. The faster a trader can trade, the less
likely it will be that he will miss his price and the more likely
he will make money.
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SUMMARY OF THE INVENTION

The inventors have developed the present invention which
overcomes the drawbacks of the existing trading systems
and dramatically reduces the time it takes for a trader to
place a trade when electronically trading on an exchange.
This, in turn, increases the likelihood that the trader will
have orders filled at desirable prices and quantities.

The “Mercury” display and trading method of the present
invention ensure fast and accurate execution of trades by
displaying market depth on a vertical or horizontal plane,
which fluctuates logically up or down, left or right across the
plane as the market prices fluctuates. This allows the trader
to trade quickly and efficiently.

Specifically, the present invention is directed to a graphi-
cal user interface for displaying the market depth of a
commodity traded in a market, including a dynamic display
for a plurality of bids and for a plurality of asks in the market
for the commodity and a static display of prices correspond-
ing to the plurality of bids and asks. In this embodiment the
pluralities of bids and asks are dynamically displayed in
alignment with the prices corresponding thereto. Also
described herein is a method and system for placing trade
orders using such displays.

These embodiments, and others described in greater detail
herein, provide the trader with improved efficiency and
versatility in placing, and thus executing, trade orders for
commodities in an electronic exchange. Other features and
advantages of the present invention will become apparent to
those skilled in the art from the following detailed descrip-
tion. It should be understood, however, that the detailed
description and specific examples, while indicating pre-
ferred embodiments of the present invention, are given by
way of illustration and not limitation. Many changes and
modifications within the scope of the present invention may
be made without departing from the spirit thereof, and the
invention includes all such modifications.

BRIEF DESCRIPTION OF THE DRAWINGS

FIG. 1 illustrates the network connections between mul-
tiple exchanges and client sites;

FIG. 2 illustrates screen display showing the inside mar-
ket and the market depth of a given commodity being traded;

FIG. 3 illustrates the Mercury display of the present
invention;

FIG. 4 illustrates the Mercury display at a later time
showing the movement of values when compared to FIG. 3;

FIG. § illustrates a Mercury display with parameters set in
order to exemplify the Mercury trading method; and

FIG. 6 is a flowchart illustrating the process for Mercury
display and trading.

DETAILED DESCRIPTION OF THE
PREFERRED EMBODIMENTS

As described with reference to the accompanying figures,
the present invention provides a display and trading method
to ensure fast and accurate execution of trades by displaying
market depth on a vertical or horizontal plane, which fluc-
tuates logically up or down, left or right across the plane as
the market prices fluctuates. This allows the trader to place
trade orders quickly and efficiently. A commodity’s market
depth is the current bid and ask prices and quantities in the
market. The display and trading method of the invention
increase the likelihood that the trader will be able to execute
orders at desirable prices and quantities.
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In the preferred embodiment, the present invention is
implemented on a computer or electronic terminal. The
computer is able to communicate either directly or indirectly
(using intermediate devices) with the exchange to receive
and transmit market, commodity, and trading order infor-
mation. It is able to interact with the trader and to generate
contents and characteristics of a trade order to be sent to the
exchange. It is envisioned that the system of the present
invention can be implemented on any existing or future
terminal or device with the processing capability to perform
the functions described herein. The scope of the present
invention is not limited by the type of terminal or device
used. Further, the specification refers to a single click of a
mouse as a means for user input and interaction with the
terminal display as an example of a single action of the user.
While this describes a preferred mode of interaction, the
scope of the present invention is not limited to the use of a
mouse as the input device or to the click of a mouse button
as the user’s single action. Rather, any action by a user
within a short period of time, whether comprising one or
more clicks of a mouse button or other input device, is
considered a single action of the user for the purposes of the
present invention.

The system can be configured to allow for trading in a
single or in multiple exchanges simultaneously. Connection
of the system of the present invention with multiple
exchanges is illustrated in FIG. 1. This figure shows multiple
host exchanges 101103 connected through routers 104-106
to gateways 107-109. Multiple client terminals 110-116 for
use as trading stations can then trade in the multiple
exchanges through their connection to the gateways
107-109. When the system is configured to receive data
from multiple exchanges, then the preferred implementation
is to translate the data from various exchanges into a simple
format. This. “translation” function is described below with
reference to FIG. 1. An applications program interface (“TT
API” as depicted in the figure) translates the incoming data
formats from the different exchanges to a simple preferred
data format. This translation function may be disposed
anywhere in the network, for example, at the gateway server,
at the individual workstations or at both. In addition, the
storage at gateway servers and at the client workstations,
and/or other external storage cache historical data such as
order books which list the client’s active orders in the
market; that is, those orders that have neither been filled nor
cancelled. Information from different exchanges can be
displayed at one or in multiple windows at the client
workstation. Accordingly, ‘while reference is made through
the remainder of the specification to a single exchange to
which a trading terminal is connected, the scope of the
invention includes the ability to trade, in accordance with the
trading methods described herein, in multiple exchanges
using a single trading terminal.

The preferred embodiments of the present invention
include the display of “Market Depth” and allow trader to
view the market depth of a commodity and to execute trades
within the market depth with a single click of a computer
mouse button. Market Depth represents the order book with
the current bid and ask prices and quantities in the market.
In other words, Market Depth is each bid and ask that was
entered into the market, subject to the limits noted below, in
addition to the inside market. For a commodity being traded,
the “inside market” is the highest bid price and the lowest
ask price.

The exchange sends the price, order and fill information
to each trader on the exchange. The present invention
processes this information and maps it through simple
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algorithms and mapping tables to positions in a theoretical
grid program or any other comparable mapping technique
for mapping data to a screen. The physical mapping of such
information to a screen grid can be done by any technique
known to those skilled in the art. The present invention is not
limited by the method used to map the data to the screen
display.

How far into the market depth the present invention can
display depends on how much of the market depth the
exchange provides. Some exchanges supply an infinite mar-

6

receive the data from the server and has “timed out.” Green
indicates that the data has just been updated. The other
column headings in this and all of the other figures, are
defined as follows. BidQty (Bid Quantity): the quantity for
each working bid, BidPrc (Bid Price): the price for each
working bid, AskPrc (Ask Price): the price for each working
ask, AskQty (Ask Quantity): the quantity for each working
ask, LastPrc (Last Price): the price for the last bid and ask
that were matched in the market and LastQty (Last

10 . . .
ket depth, while others provide no market depth or only a = Quantity): the quantity added at the last price. Total repre-
few orders away from the inside market. The user of the sents the total quantity traded of the given commodity.
present invention can also chose how far into the market . . . .
depth to display on his screen. FIG. 2 illustrates a screen Tb_e configuration qfthe screen fhsplay itself mfom}s ?he
display of an invention described in a commonly owned user in a more convc?ment'am_i efficient manner than existing
co-pending application entitled “Click Based Trading with 1 systle(ms(.i Tr;d;rs gain t; significant advcia:gag; by Zeelqg tﬁe
Market Depth Display” Ser. No. 09/589,751, filed on Jun. 9, maricet depth because they can soe trends in the orders in the
2000, the contents of which are incorporated hercin by Fnarkct. The market de]gth dl.splay shows ! be trac.ler the
reference. This display shows the inside market and the Lnterest the market has in a given cpmmodlty at dﬁerem
market depth of a given commodity being traded. Row 1 pnoie( levels. tlif a lsrg’e amount olf bids c;r ﬁl::s;re ull:ll mlel
represents the “inside market” for the commodity being 0 ma; etbm;.:_ar t;"'a t}crlsposll(tlon, c;]ma{] e c; rdse
traded which is the best (highest) bid price and quantity and g: 1 u)l,( efore 4 © mts; © mar betlreac he’SF e_glorassl? orae rﬁ
the best (lowest) ask price and quantity. Rows 25 represent ack ol ox :rs above or Z:w the m?ll e_m_aé et mlkg t
the “market depth” for the commodity being traded. In the %‘}ogt ta tra e:h to eri:e:' dor thrs nearht © nside mall;j E"
preferred embodiment of the present invention, the display ithout seeing the market depth, o su strategics could be
of market depth (rows 2-5) lists the available next-best bids, 25 utilized. Having the dynamic market depth, mclud‘mg "!“' bid
in column 203, and asks, in column 204. The working bid and ask quantities and prices of a traded commodity aligned
and ask quantity for each price level is also displayed in with an:ii' displayed be;ov.l ;he current mtsl:dc mar!cet of the
columns 202 and 205 respectively (inside market—row 1). commodity dconv;ys t Z m on:i:aéllon to the u? r 1gsa.mol;e
Prices and quantities for the inside market and market depth 30 mtgfnve anm castly léxéierstag ah ° mimncr. hren mn the
update dynamically on a real time basis as such information trading of, le commodity and other relevant characteristics
is relayed from the market are more easily identifiable by the user through the use of the

In the screen display shown in FIG. 2, the commodity present invention.
(contract) being traded is represented in row 1 by the Various abbreviations are used in the screen displays, and
character string “CDHO”. The Depth column 208 will 35 Specifically, in the column headings of the screen displays
inform the trader of a status by displaying different colors. reproduced herein. Some abbreviations have been discussed
Yellow indicates that the program application is waiting for ~ above. Alist of common abbreviations and their meanings is
data. Red indicates that the Market Depth has failed to  provided in Table 1.
TABLE 1
Abbreviations.
COLUMN DESCRIPTION COLUMN DESCRIPTION
Month Expiration Month/Year TheoBid Theoretical Bid Price
Bid Mbr(1) Bid Member [D TheoAsk Theoretical Ask Price
WrkBuys(2) Working Buys for entire Group ID  Qact Quote Action (Sends
individual quotes)
BidQty Bid Quantity BQQ Test Bid Quote Quantity
ThrshBid(6) Threshold Bid Price BQP Test Bid Quote Price
BidPrc Bid Price Mkt BQQ Market Bid Quote Quantity
Bid Qty Accurn  Accumulated Bid Quantity Mkt BQP Market Bid Quote Price
BidPrc Avg Bid Price Average Quote Checkbox activates/
deactivates contract for quoting
AskPrc Avg Ask Price Average Mkt AQQ Market Ask Quote Quantity
AskQty Accurn Accumulated Ask Quantity Mkt AQP Market Ask Quote Price
AskPrc Ask Price AQP Ask Quote Price
ThrshAsk(6) Threshold Ask Price AQQ Ask Quote Quantity
AskQty Ask Quantity Imp BidQty(5) Implied Bid Quantity
WrkSells(2) Working Sells for entire Group ID  Imp BidPrc(5) Implied Bid Price
Ask Mbr(1) Ask Member ID Imp AskQty(5) Implied Ask Quantity
NetPos Net Position Imp AskPrc(5) Implied Ask Price
FFNetPos Fast Fill Net Position Gamma(3) Change in Delta given 1 pt
change in underlying
LastPrc Last Price Delta (3) Change in price given 1 pt
change in underlying
LastQty Last Quantity Vola (3) Percent volatility
Total Total Traded Quantity Vega (3) Price change given 1%
change in Vola
High High Price Rhop (3) Price change given 1%

change in interest rate

0183



US 6,766,304 B2

TABLE I-continued
Abbreviations.
COLUMN DESCRIPTION COLUMN DESCRIPTION
Low Low Price Theta(3) Price change for every day
that elapses
Open Opening Price Click Trd Activate/deactivate click
trading by contract
Close Closing Price S (Status) Auction, Closed, FastMkt, Not
Tradable, Pre-trading,
Tradable, S = posi-trading
Chng Last Price-Last Close Expiry Expiration Month/Year
TheoPre Theoretical Price

As described herein, the display and trading method of the
present invention provide the user with certain advantages
over systems in which a display of market depth, as shown
in FIG. 2, is used. The Mercury display and trading method
of the present invention ensure fast and accurate execution
of trades by displaying market depth on a vertical or
horizontal plane, which fluctuates logically up or down, left
or right across the plane as the market prices fluctuates. This
allows the trader to trade quickly and efficiently. An example
of such a Mercury display is illustrated in the screen display
of FIG. 3.

The display of market depth and the manner in which
traders trade within the market depth can be effected in
different manners, which many traders will find materially
better, faster and more accurate. In addition, some traders
may find the display of market depth to be difficult to follow.
In the display shown in FIG. 2, the market depth is displayed
vertically so that both Bid and Ask prices descend the grid.
The Bid prices descend the market grid as the prices
decrease. Ask prices also descend the market grid as these
prices actually increase. This combination may be consid-
ered counterintuitive and difficult to follow by some traders.

The Mercury display overcomes this problem in an inno-
vative and logical manner. Mercury also provides an order
entry system, market grid, fill window and summary of
market orders in one simple window. Such a condensed
display materially simplifies the trading system by entering
and tracking trades in an extremely efficient manner. Mer-
cury displays market depth in a logical, vertical fashion or
horizontally or at some other convenient angle or configu-
ration. A vertical field is shown in the figures and described
for convenience, but the field could be horizontal or at an
angle. In turn, Mercury further increases the speed of trading
and the likelihood of entering orders at desired prices with
desired quantities. In the preferred embodiment of the

invention, the Mercury display is a static vertical column of 4,

prices with the bid and ask quantities displayed in vertical
columas to the side of the price column and aligned with the
corresponding bid and ask prices. An example of this display
is shown in FIG. 3.

Bid quantities are in the column 1003 labeled BidQ and
ask quantities are in column 1004 labeled AskQ. The rep-
resentative ticks from prices for the given commodity are
shown in column 1005. The column, does not list the whole
prices (e.g. 95.89), but rather, just the last two digits (e.g.
89). In the example shown, the inside market, cells 1020, is
18 (best bid quantity) at 89 (best bid price) and 20 (best ask
quantity) at 90 (best ask price). In the preferred embodiment
of the invention, these three columns are shown in different
colors so that the trader can quickly distinguish between
them.

The values in the price column are static; that is, they do
not normally change positions unless a re-centering com-
mand is received (discussed in detail later). The values in the

35
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Bid and Ask columns however, are dynamic; that is, they
move up and down (in the vertical example) to reflect the
market depth for the given commodity. The LTQ column
1006 shows the last traded quantity of the commodity. The

20 relative position of the quantity value with respect to the

Price values reflects the price at which that quantity was
traded. Column 1001 labeled E/W (entered/working) dis-
plays the current status of the trader’s orders. The status of
each order is displayed in the price row where it was entered.

25 For example, in cells 1007, the number next to S indicates

the number of the trader’s ordered lots that have been sold
at the price in the specific row. The number next to W
indicates the number of the trader’s ordered lots that are in
the market, but have not been filled~ie. the system is

30 working on filling the order. Blanks in this column indicate

that no orders are entered or working at that price. In cells
1008, the number next to B indicates the number of the
trader’s ordered lots that have been bought at the price in the
specific row. The number next to W indicates the number of
the trader’s ordered lots that are in the market, but have not
been filled—i.e. the system is working on filling the order.
Various parameters are set and information is provided in
column 1002. For example, “10:48:44” in cell 1009 shows
the actual time of day. The L and R fields in cell 1010
indicate a quantity value, which may be added to the order
quantity entered. This process is explained below with
respect to trading under Mercury. Below the L and R fields,
in cell 1011, a number appears which represents the current
market volume. This is the number of lots that have been
traded for the chosen contract. Cell 1012, “X 107, displays

45 the Net Quantity, the current position of the trader on the

chosen contract. The number “10” represents the trader’s
buys minus sells. Cell 1013 is the “Current Quantity”; this
field represents the quantity for the next order that the trader
will send to market. This can be adjusted with right and left
clicks (up and down) or by clicking the buttons which appear
below the Current Quantity in cells 1014. These buttons
increase the current quantity by the indicated amount; for
example, “10” will increase it by 10; “1H” will increase it
by 100; “1K” will increase it by 1000. Cell 1015 is the Clear
button; clicking this button will clear the Current Quantity
field. Cell 1016 is the Quantity Description; this is a pull
down menu allowing the trader to chose from three Quantity
Descriptions. The pull down menu is displayed when the
arrow button in the window is clicked. The window includes
NetPos, Offset and a field allowing the trader to enter

% pumbers.. Placing a number in this field will set a default

buy or sell quantity. Choosing “Offset” in this field will
enable the L/R buttons of cell 1010. Choosing “NetPos” in
this field will set the current Net Quantity (trader’s net
position) as the trader’s quantity for his next trade. Cell 1017

65 are +/- buttons; these buttons will alter the size of the

screen-either larger (+) or smaller (~). Cell 1018 is used to
invoke Net 0; clicking this button will reset the Net Quantity
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(cell 1011) to zero. Cell 1019 is used to invoke Net Real;
clicking this button will reset the Net Quantity (cell 10 11)
to its actual position.

The inside market and market depth ascend and descend
as prices in the market increase and decrease. For example,
FIG. 4 shows a screen displaying the same market as that of
FIG. 3 but at a later interval where the inside market, cells
1101, has risen three ticks. Here, the inside market for the
commodity is 43 (best bid quantity) at 92 (best bid price) and
63 (best ask quantity) at 93 (best ask price). In comparing
FIGS. 3 and 4, it can be seen that the price column remained
static, but the corresponding bids and asks rose up the price
column. Market Depth similarly ascends, and descends the
price column, leaving a vertical history of the market.

As the market ascends or descends the price column, the
inside market, might go above or below the price column
displayed on a trader’s screen. Usually a trader will want to
be able to see the inside market to assess future trades. The
system of the present invention addresses this problem with
a one click centering feature. With a single click at any point
within the gray area, 1021, below the “Net Real” button, the
system will re-center the inside market on the trader’s
screen. Also, when using a three-button mouse, a click of the
middle mouse button, irrespective of the location of the
mouse pointer, will re-center the inside market on the
trader’s screen.

The same information and features can be displayed and
enabled in a horizontal fashion. Just as -the market ascends
and descends the vertical Mercury display shown in FIGS.
3 and 4, the market will move left and right in the horizontal
Mercury display. The same data and the same information
gleaned from the dynamical display of the data is provided.
It is envisioned that other orientations can be used to
dynamically display the data and such orientations are
intended to come within the scope of the present invention.

Next, trading commodities, and specifically, the place-
ment of trade orders using the Mercury display is described.
Using the Mercury display and trading method, a trader
would first designate the desired commodity and, if
applicable, the default quantities. Then he can trade with
single clicks of the right or left mouse button. The following
equations are used by the system to generate trade orders and
to determine the quantity and price to be associated with the
trade order. The following abbreviations are used in these
formulas: P=Price value of row clicked, R=Value in R field,
L=Value in L field, Q=Current Quantity, Q,=Total of all
quantities in AskQ column at an equal or better price than P,
Q,=Total of all quantities in BidQ column at an equal or
better price than P, N=Current Net Position, Bo=Buy order
sent to market and So=Sell order—sent to market.

Apy order entered using right mouse button

Bo=(Q+R)P (Eq. 1)
If BidQ field clicked.

So=(Q,+R)P (Eq. 2)
If AskQ field clicked.

Orders entered using the left mouse button

If “Offset” mode chosen in Quantity Description field
then:

Bo=(Q+L)P (Eq. 3)
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10
If BidQ field clicked.

SO=(Q+L)P (Eq. 4)

If AskQ field clicked.
If “number” mode chosen in Quantity Description field
then:

Bo=QP (Eq. 5)
(Eq. 6)

If “NetPos” mode chosen in Quantity Description field
then:

So=QP

BouNP (Eq. 7)

(Eq. 8

Orders can also be sent to market for quantities that vary
according to the quantities available in the market; quantities
preset by the trader; and which mouse button the trader
clicks. Using this feature, a trader can buy or sell all of the
bids or asks in the market at or better than a chosen price
with one click. The trader could also add or subtract a preset
quantity from the quantities outstanding in the market. If the
trader clicks in a trading cell—i.e. in the BidQ or AskQ
column, he will enter an order in the market. The parameters
of the order depend on which mouse button he clicks and
what preset values he set.

Using the screen display and values from FIG. §, the
placement of trade orders using the Mercury display and
trading method is now described using examples. A left click
on the 18 in the BidQ column 1201 will send an order to
market to buy 17 lots (quantity #chosen on the Quantity
Description pull down menu cell 1204) of the commodity at
a price of 89 (the corresponding price in the Prc column
1203). Similarly, a left click on the 20 in the AskQ column
1202 will send an order to market to sell 17 lots at a price
of 90.

Using the right mouse button, an order would be sent to
market at the price that corresponds to the row clicked for
the total quantity of orders in the market that equal or better
the price in that row plus the quantity in the R field 1208.
Thus, a right click in the AskQ column 1202 in the 87 price
row will send a sell order to market at a price of 87 and a
quantity of 150. 150 is the sum of all the quantities 30, 97,
18 and 5. 30, 97 and 18 are all of the quantities in the market
that would meet or better the trader’s sell order price of 87.
These quantities are displayed in the BidQ column 1201
because this column represents the orders outstanding in the
market to purchase the commodity at each corresponding
price. The quantity 5 is the quantity pre-set in the R field
1208.

Similarly, a right click in the BidQ column 1201 at the
same price level of 87 would send a buy limit order to
market for a quantity of 5 at a price of 87. The quantity is
determined in the game manner as above, In this example,
though, there are no orders in the market that equal or better
the chosen price—there are no quantities in the AskQ
column 1202 that equal or better this price. Therefore, the
sum of the equal or better quantities is zero (“0”). The total
order entered by the trader will be the value in the R field,
which is 5.

An order entered with the left mouse button and the
“Offset” option chosen in the quantity description field 1204

So=NP
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will be calculated in the same way as above, but the quantity
in the L field 1206 will be added instead of the quantity in
the R field 1208. Thus, a left click in the BidQ column 1201
in the 92 price row will send a buy order to market at a price
of 92 and a quantity of 96. 96 is the sum of all the quantities
45, 28, 20 and 3. 45, 28 and 20 are all quantities in the
market that would meet or better the trader’s buy order price
of 92. These quantities are displayed in the AskQ column
1202 because this column represents the orders outstanding
in the market to sell the commodity at each corresponding
price. The quantity 3 is the quantity pre-set in the L field
1206.

The values in the L or R fields may be negative numbers.
This would effectively decrease the total quantity sent to
market. In other words, in the example of a right click in the
AskQ column 1202 in the 87 price row, if the R field was -5,
the total quantity sent to market would be 140 (30+97+18+
(-5)-

If a trader chose the “NetPos” option in the quantity
description field 1204, a right click would still work as
explained above. A left click would enter an order with a
price corresponding to the price row clicked and a quantity
equal to the current Net position of the trader. The Net
position of the trader is the trader’s current position on the
chosen contract. In other words, if the trader has bought 10
more contracts than he has sold, this value would be 10.
NetPos would not affect the quantity of an order sent with a
right click.

If the trader chose a number value in the quantity
description, a left click would send an order to market for the
current quantity chosen by the trader. The default value of
the current quantity will be the number entered in the
quantity description field, but it could be changed by adjust-
ing the figure in the current quantity field 1204.

This embodiment of the invention also allows a trader to
delete all of his working trades with a single click of either
the right or left mouse button anywhere in the last traded
quantity (LTQ) column 1207. This allows a trader to exit the
market immediately. Traders will use this feature when they

20
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are losing money and want to stop the losses from pilling up. 40

Traders may also use this feature to quickly exit the market
upon making a desired profit. The invention also allows a
trader to delete all of his. orders from the market at a
particular price level. A click with either mouse button in the
Entered/Working (E/W) column 1208 will delete all work-
ing orders in the cell that was clicked. Thus, if a trader
believes that previously sent orders at a particular price that
have not been filled would be poor trades, he can delete these
orders with a single click.

The process for placing trade orders using the Mercury
display and trading method of the present invention as
described above is shown in the flowchart of FIG. 6. First,
in step 1301, the trader has the Mercury display on the
trading terminal screen showing the market for a given
commodity. In step 1302, the parameters are sct in the
appropriate fields, such as the L and R fields and the Current
Quantity, NetPos or Offset ficlds from the pull down menu.
In step 1303, the mouse pointer is positioned and clicked
over acell in the Mercury display by the trader. In step 1304,
the system determines whether the cell clicked is a tradable
cell (i.e. in the AskQ column or BidQ column). If not, then
in step 1308, no trade order is created or sent and, rather,
other quantities are adjusted or functions are performed
based upon the cell selected. Otherwise, in step 1306, the
system determines whether it was the left or the right button
of the mouse that was clicked. If it was the right, then in step
1307, the system will use the quantity in the R field when it
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determines the total quantity of the order in step 1310. If the
left button was clicked, then in step 1308, the system
determines which quantity description was chosen: Offset,
NetPos or an actual number.
If Offset was chosen, then the system, in step 1309, will
use the quantity in the L field when it determines the total
quantity of the. order in step 1310. If NetPos was chosen,
then the system, in step 1312, will determine that the total
quantity for the trade order will be current NetPos value, i.e.
the net position of the trader in the given commodity. If an
actual number was used as the quantity description, then, in
step 1311, the system will determine that the total quantity
for the trade order will be the current quantity entered. In
step 1310, the system will determine that the total quantity
for the trade order will be the value of the R field (if step
1307 was taken) or the value of the L field (if step 1309 was
taken) plus all quantities in the market for prices better than
or equal to the price in the row clicked. This will add up the
quantities for each order in, the market that will fill the order
being entered by the trader (plus the L or R value).
After either steps 1310, 1311 or 1312, the system, in step
1313, determines which column was clicked, BidQ or AskQ.
If AskQ was clicked, then, in step 1314, the system sends a
sell limit order to the market at the price corresponding to
the row for the total quantity as already determined. If BidQ
was clicked, then, in-step 1315, the system sends a buy limit
order to the market at the price corresponding to the row for
the total quantity as already determined.
It should be understood that the above description of the
invention and specific examples, while indicating preferred
embodiments of the present invention, are given by way of
illustration and not limitation. Many changes and modifica-
tions within the scope of the present invention may be made
without departing from the spirit thereof, and the present
invention includes all such changes and modifications.
We claim:
1. A method for displaying market information relating to
and facilitating trading of a commodity being traded in an
electronic exchange having an inside market with a highest
bid price and a lowest ask price on a graphical user interface,
the method comprising:
dynamically displaying a first indicator in one of a plu-
rality of locations in a bid display region, each location
in the bid display region corresponding to a price level
along a common static price axis, the first indicator
representing quantity associated with at least one order
to buy the commodity at the highest bid price currently
available in the market;
dynamically displaying a second indicator in one of a
plurality of locations in an ask display region, each
location in the ask display region cormresponding to a
price level along the common static price axis, the
second indicator representing quantity associated with
at least one order to sell the commodity at the lowest
ask price currently available in the market;

displaying the bid and ask display regions in relation to
fixed price levels positioned along the common static
price axis such that when the inside market changes, the -
price levels along the common static price axis do not
move and at least one of the first and second indicators
moves in the bid or ask display regions relative to the
common static price axis;

displaying an order entry region comprising a plurality of

locations for receiving commands to send trade orders,
cach location corresponding to a price level along the
common static price axis; and

in response to a sclection of a particular location of the

order entry region by a single action of a user input
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device, setting a plurality of parameters for a trade
order relating to the commodity and sending the trade
order to the electronic exchange.

2. The method of claim 1 wherein the bid and ask display
regions and the order entry region comprise columns with a
plurality of cells that are displayed as a grid such that the
cells of each column are aligned.

3. The method of claim 1 wherein the bid and ask display
regions and the order entry region are oriented vertically.

4. The method of claim 1 wherein the bid and ask display
regions and the order entry region are oriented horizontally.

5. The method of claim 1 wherein one of the plurality of
locations of bid display region comprises a blank region in
which there is no first indicator displayed.

6. The method of claim 1 wherein one of the plurality of
locations of the ask display region comprises a blank region
in which there is no first indicator displayed.

7. The method of claim 1 comprising the step of display-
ing at least a portion of the common static price axis in a
price display region.

8. The method of claim 7 wherein the bid display region,
the ask display region, the order entry region and the price
display region comprise columns with a plurality of cells
that are displayed as a grid such that the cells of each column
are aligned.

9. The method of claim 7 wherein the bid display region,
the ask display region, the order entry region and the price
display region are oriented vertically.

10. The method of claim 7 wherein the bid display region,
the ask display region, the order entry region and the price
display region are oriented horizontally.

11. The method of claim 1 further comprising the steps of:

dynamically displaying a third indicator at one of the
plurality of locations in the bid display region, the third
indicator representing quantity associated with at least
one order to buy the commodity at a price different than
the highest bid price currently available in the market;
and

dynamically displaying a fourth indicator at one of the
plurality of locations in the ask display region, the
fourth indicator representing quantity associated with
at least one order to sell the commodity at a price
different than the lowest ask price currently available in
the market.

12. The method of claim 11 wherein a location of the
plurality of locations of the bid display region comprises a
blank region in which there is no first or third indicator
displayed.

13. The method of claim 1 wherein a location of the
plurality of locations of the ask display region comprises a
blank region in which there is no second or fourth indicator
displayed.

14. The method of claim 1 wherein the order entry region
comprises:

a bid order entry region comprising a plurality of loca-
tions for receiving commands to send buy orders, each
location corresponding to a price level along the com-
mon static price axis; and

an ask order entry region comprising a plurality of loca-
tions for receiving commands to send sell orders, each
location corresponding to a price level along the com-
mon static price axis.

15. The method of claim 14 wherein the bid order entry
region overlaps with the bid display region and the ask order
entry region overlaps with the ask display region.

16. The method of claim 1 further comprising dynami-
cally displaying an entered order indicator in association
with the price levels arranged along the common static price
axis.
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17. The method of claim 16 wherein the entered order
indicator is displayed in an entered order region.

18. The method of claim 1 further comprising dynami-
cally displaying a last trade indicator in association with the
common static price axis.

19. The method of claim 18 wherein the last trade
indicator is displayed in a last trade region.

20. The method of claim 1 further comprising the steps of:

displaying the first indicator at a first location associated

with a first price level on the common static price axis
at a first time; and

displaying the first indicator at a second location associ-

ated with a different price level on the common static
price axis at a second time subsequent to the first time.

21. The method of claim 1 further comprising the steps of:

displaying the second indicator at a first location associ-

ated with a first price level on the common static price
axis at a first time; and

displaying the second indicator at a second location

associated with a different price level on the common
static price axis at a second time subsequent to the first
time.

22. The method of claim 1 further comprising the steps of:

displaying the first indicator at a first location associated

with a particular price level on the common static price
axis; and

repositioning the common static price axis such that the

first indicator is displayed at a second location associ-
ated with the particular price level on the common
static price axis.

23. The method of claim 1 further comprising the steps of:
displaying the second indicator at a first location associated
with a particular price level on the common static price axis;
and

repositioning the common static price axis such that the

second indicator is displayed at a second location
associated with the particular price level on the com-
mon static price axis.

24, The method of claim 1 wherein the bid and ask display
regions are displayed in different colors.

25. The method of claim 1 wherein the first and second
indicators are displayed in different colors.

26. The method of claim 1 wherein the bid and ask display
regions arc displayed in a window further comprising cen-
tering the display of the first and second indicators in the
window upon receipt of a centering instruction.

27. A computer readable medium having program code
recorded thereon for execution on a computer for displaying
market information relating to and facilitating trading of a
commodity being traded in an electronic exchange having an
inside market with a highest bid price and a lowest ask price
on a graphical user interface, the program code causing a
machine to perform the following method steps:

dynamically displaying a first indicator in one of a plu-

rality of locations in a bid display region, each location
in the bid display region corresponding to a price level
along a common static price axis, the first indicator
representing quantity associated with at least one order
to buy the commodity at the highest bid price currently
available in the market;

dynamically displaying a second indicator in one of a

plurality of locations in an ask display region, each
location in the ask display region corresponding to a the
price level along the common Static price axis, the
second indicator representing quantity associated with
at least one order to sell the commodity at the lowest
ask price currently available in the market;
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displaying the bid and ask display regions in relation to
fixed price levels positioned along the common static
price axis such that when the inside market changes, the
price levels along the common static price axis do not
move and at least one of the first and second indicators
moves in the bid or ask display regions relative to the

common static price axis;

displaying an order entry region comprising a plurality of

locations for receiving commands to send trade orders,
cach location corresponding to a price level along the
common static price axis; and

in response to a sclection of a particular location of the

order entry region by a single action of a user input
device, setting a plurality of parameters for a trade
order relating to the commodity and sending the trade
order to the electronic exchange.

28. The method of claim 11 wherein the first and third
indicators are displayed in locations of the bid display region
that are arranged along an axis which is parallel to the
common static price axis.

29. The method of claim 11 wherein the second and fourth
indicators are displayed in locations of the ask display
region that are arranged along an axis which is parallel to the
common static price axis.

30. The method of claim 11 comprising the steps of:

displaying the first indicator at a first location associated
with a first price level on the common static price axis
at a first time; and

displaying the first indicator at a second location associ-
ated with a different price level on the common static
price axis at a second time subsequent to the first time.

31. The method of claim 30 wherein the third and fourth
indicators remain in the same location in the bid and ask
display regions, respectively, before and after the first indi-
cator is displayed at the second location.

32. The method of claim 31 wherein each location of the
bid display region corresponds to a different price level
along the common static price axis and each location of the
ask display region corresponds to a different price level
along the common static price.
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33. The method of claim 11 comprising the steps of:

displaying the second indicator at a first location associ-
ated with a first price level on the common static price
axis at a first time; and

displaying the second indicator at a second location
associated with a different price level on the common
static price axis at a second time subsequent to the first
time.

34. The method of claim 33 wherein the third and fourth
indicators remain in the same location in the bid an ask
display regions, respectively, before and after the second
indicator is displayed at the second location.

35. The method of claim 34 wherein each location of the
bid display region corresponds to a different price level
along the common static price axis and each location of the
ask display region corresponds to a different price level
along the common static price.

36. The method of claim 1 wherein the bid and ask display
regions are displayed separately.

37. The method of claim 1 wherein the first and second
indicators are based on an exchange order book and wherein
the price levels along the common static price axis do not
move in response to the addition of a price to the exchange
order book, the additional price comprising a price for which
there is a corresponding displayed location in at least one of
the bid and ask display regions.

38. The method of claim 37 wherein the price levels along
the common static price axis do not move in response to the
removal of a price from the exchange order book, the
removed price comprising a price for which there is a
corresponding displayed location in at least one of the bid
and ask display regions.

39. The method of claim 1 wherein the first and second
indicators are based on an exchange order book and the price
levels along the common static price axis never move in
response to a price change in the exchange order book
relating to a price which corresponds to a displayed location
in at least one of the bid and ask display regions.

40. The method of claim 1 the plurality of parameters
comprises a price and type of order.

* ¥ ¥ % ¥
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