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CLICK BASED TRADING WITH INTUITIVE
GRID DISPLAY OF MARKET DEPTH

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 coinponents: mainframe
computers (bost), 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, price information, and
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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

uninterrupted online contact to quote vendors and other price information

. systems.

“Traders can link to the host through three types of structures: high
speed data 1ine§, 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 physically are located. - Data is transmitted in both directions between
traders and exchanges via dedicated high speed _communication lines. Most
exchange participants install two lines befween 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
communicaté 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 screens varies according to the specific
software applicatidn being run. ‘The installation of open interfaces in the
development of an exchange’s electronic strategy means users can choose,
depending on their trading style and internal requjrements, the means by which

they will access the exchange.
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The world’s stock, bond, futures and options exchanges have volatile
products with prices that ﬁlove 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 feturns in a fast moving market. In today’s securities
markets, a trader lacking a technologically advanced interface is at a 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 provides 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 is the same for every trader.

With these variables being constant, a competitive speed advantége 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 86%, 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 during the slowest portion of the

trading cycle — while the trader manually enters his order. Traders recognize

-3-
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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 sevnt to market, which is time consuming for the trader. Such
elements include the 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 simultaheoﬁsly. 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 be will miss his price and

the more likely he will make money.

Su ary 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 electromnically 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

4-
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across the plane as the market prices fluctuates. This allows the trader to trade

quickly and efficiently.

Speciﬁcaily, 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 of 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
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 presém invention may be made without departing from.the spirit

thereof, and the invention includes all such modifications.

Brief Description Of The Drawings

Figure 1 iliustrates 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 llneing traded;
Figure 3 illustrates the Mércury display of the present invention;
" Figure 4 illustrates the Mercury display at a later time showing the

movement of values when compared to Figure 3;
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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 dlsplay 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 fluctuates. This allows the trader to place trade orders quickly

and efficiently. A comniodity’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 ablé 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 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 termmal d1splay 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
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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 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
gateways 107-109. When the system is configured to receive data from
multiple exchanges, then the 'prefcn'ed 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 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 actii'e 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 methéds 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 traders to view thé market depth of a c'ommodity

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
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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 screen grid can be done
by any technique known to- those skilled in the art. The pres.ent 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.r 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 chiose how far into the market depth to display on his screen.

Figure 2 illustrates a screen display of an invention described in a

commonly owned co-pending application entitled “Click Based Trading with

Market Depth Display” serial no. , filed on , 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 quﬁntity 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 ealch 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 is relayed from the market.
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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 A
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 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 Quantiry): 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 traded at the last price. Toral representsA
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 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
of bids or asks are in the market near the trader’s position, 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 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.
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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.
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Table I - Abbreviations

Month Expiration Month/Year TheoBid Theoretical Bid Price
Bid Mbr1) Bid Member ID TheoAsk Theoretical Ask Price
Working Buys for entire Group Quote Action (Sends
WrkBuys(z) ID QAct individual quotes)
BidQty Bid Quantity BQQ Test Bid Quote Quantity
ThrshBidie) Threshold Bid Price BQP Test Bid Quote Price
BidPrc . Bid Price Mkt BQQ Market Bid Quote Quantity
Bid Qty Accum  |Accumulated Bid Quéntity Mkt BQP Market Bid Quote Price
Ct . ac 1 d tivati
BidPrc Avg Bid Price Average Quote contract for quoting
AskPrc Avg Ask Price Average Mkt AQQ Market Ask Quote Quantity
AskQty Accum |Accumulated Ask Quantity Mkt AQP Market Ask Quote Price
AskPrc Ask Price AQP Ask Quote Price
ThrshAske) Threshold Ask Price AQQ Ask Quote Quantity
AskQty Ask Quantity Imp BidQty(s) |Implied Bid Quantty
Woarking Sells for entire Group
WrkSells(2) ID imp BidPrcs) |Implied Bid Price
Ask Mbr1) Ask Member 1D Imp AskQty¢s) |Implied Ask Quantity
NetPos Net Position Imp AskPre(s) |Implied Ask Price
il Change in Delta given 1 pt
FFNetPos Fast Fill Net Position Gammayg) change in underlying
] - |Change in price given 1 pt
" |LastPrc Last Price Delta(y) change in undertying
LastQty Last Quantity Vola() Percent volatility
Price change given 1%
Total Total Traded Quantity Vega(s) change in Vola
Price change given 1%
High High Price Rhog3) change in interest rate
Price change for every day
Low Low Price Theta(s) that elapses
. Activate / deactivate click
Open Opening Price Click Trd trading by contract
. Auction, Closed, FastMkt, Not
Tradable, Pre-trading, Tradable, 8 =
Close Closing Price S (Status) 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 tradmg 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 ﬁe 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 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 Figure 2, the market depth is displayed verncally 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 ome simple window. Such a
condensed display materially simplifies the trading system 4by.entering and
tracking trades in an-extremely efficient manoer. Mercury displays 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 couid 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

-12-
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bid and ask quantities 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 quantities are in the column 1003 labeled BidQ and ask quantities
are in column 1004 labeled AskQ. The representative 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 pf_ice) and 20 (best ask quantity) at 90 (best ask price). In the
preferred embodiment of the invention, these three polumns 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 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 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 t.he.
Price values reflects the price at which that quantity was traded. Column 1001
labeled E/W (exitered/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
nurmnber 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. Blanks in this column indicate that orders are entc_:red or working at that
price. In cells 1008, the number next to B indicates the pumber of the trader’s
ordered lots that have been bought a; the pfice in the specific row. The number

pext 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 wbrking on filling the order.
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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 thé; 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; «JH" 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 10 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 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 currenf 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 scréen—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 1011) to its actual position.

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
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commodity is 43 (best bid quantity) at 92 (best bid price) and 63 (best ask

Aquantity) 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 descends the price column, the inside market
might go above or below the price column displayed on a trader’s screen.
Usually a trader Wﬂl 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, 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 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 wi£h single clicks of the
right or left mouse button. The folfowing 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
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= 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.

Any order entered using right mouse button
Bo= (Q+ R)P (Eq. D) 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) 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)

So = QP (Eq. 6)
If “NetPos” mode chosen in Quantity Description field then:
Bo = NP (Eq.7) '

So = NP (Eq. 8)

Orders can also be sent to market for quantities that vary according to
the quantities available in the market; quantities presetA 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 buttoh he clicks and what preset values he set.

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 click on the 18 in the BidQ column 1201 will send an
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order to market to sell 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

coiumn 1202 will send an order to market to buy 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
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 quamify of 150. 150 is the
cum 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 outsianding in the market to purchase the
commodity at each corresponding price. The quantity 5 is the quantity pre-set

in the R field 1205.

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 same 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 »quahtities 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'beAadided 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
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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 numbefs. 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 é 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 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 aciju;ting 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 quamity‘(LTQ)' column 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. Traders may also use

this feature to quickly exit the market upon making a desired profit. The
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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 conimodity. 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 ;Sointer is positioned and clicked over a cell'in
the Mercury display by the trader. In step 1304, the system determines whether
the cell clicked is a tradeable cell (i.e. in the AékQ 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,. invstep 1306, the system determines whethéi‘ it was the left or the
right button of the mouse that was clicked.’ If it was the right, then in step
1307, the systerﬁ 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, -
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the system will determine that the total quantity for the trade Grder 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 modifications within the scope of the present invention may be made
without departing frbm the spirit thereof, and the present invention includes all

such changes and modifications.
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We Claim:

1. ‘A method of displaying, on an electronic display device, the
market depth of a commodity traded in a market, said method coxﬁprising:

dynamically displaying a plurality of bids in the market for said
commodity;

dynamically displaying of a plurality of asks in the market for said
- commodity; and ’

staticaliy displaying prices corresponding to said plurality of bids and
asks; : ‘

wherein said pluralities of bids and asks are dynamically 'displayed in

alignment with the prices corresponding thereto.
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Abstract of the Invention

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 pricés 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. Dkt. 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
09/590692 and

Number or PCT International Application Number
{(if applicable).

was amended on

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 1 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 | 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 | acknowledge the duty to disclose to the U.S. Patent and Trademark Office all
information known to me to be material to patentability as defined in Title 37, Code of Federal

Regulations, §1.586.
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| 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
of America, listed below and have also identified below any foreign application for patent or
inventor's certificate or of any PCT international application having a filing date before that of
the application on which priority is claimed.

Prior Foreign Priority Czr;gled
ication Number Count Foreign Filing Date Claimed? Y
Apptication Nu ry 1gn Filing ime Attached?

| HEREBY CLAIM the benefit under Title 35, United States Code § 119(e) of any United
States provisional application(s) listed below.

U.S. Provisional Application Number. *  Filing Date

60/186,322 March 2, 2000

| 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
application is not disclosed in the prior United States or PCT International application in the
manner provided by the first paragraph of Title 35, United States Code, § 112, 1 acknowledge
.the duty to disclose information which is material to patentability as defined in Title 37, Code of
Federal Regulations, § 1.56 which became available between the filing date of the prior
applicatidn and the national or PCT international filing date of this application.

U.S. Parent. PCT Parent Parent Parent
Application Number Application Number Filing Date Patent Number

| HEREBY APPOINT the following registered attorneys and agents 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
business in the United States Patent and Trademark Office connected therewith:

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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JOHN P. ISACSON Reg. No. 33,715
MICHAEL D. KAMINSKI 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

Teiephone:

Facsimile:

' (202) 672-5485
(202) 672-5399

| UNDERSTAND AND AG-REE 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
and that all statements made on information and be
these statements were made with the knowledge that wi

made herein of my own knowledge are true,
lief are believed to be true; and further that
1iful 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 false statements may jeopardize the validity of the

application or any patent issuing thereon.

Name of first inventor Gary Allan Kemp 11
Residence : Winnetka, IL
.. Citizenship ‘ USA -

Post Office Address 335 Fairview Avénue, Winnetka, IL 60093
Inventor’'s signature /W

~V
Date _ Vigsr 24 Looe

7 7
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Name of second inventor Jens-Uwe Schluetter

002.349521

Residence
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Atty. Dkt. No. 024051-0228

IN THE UNITED STATES PATENT AND TRADEMARK OFFICE

Applicant: Gary Allan KEMP et al.

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

Appl. No.: Unassigned

Filing Date: 10/25/2006

Examiner: Unassigned

Art Unit: Unassigned

Confirmation Unassigned

Number:
PRELIMINARY AMENDMENT UNDER 37 CFR 1.115
Mail Stop
Commissioner for Patents
P.O. Box 1450

Alexandria, VA 22313-1450

Sir:
Prior to examination of the present Continuing Application, Applicant respectfully

requests that the application be amended as follows:
Amendments to the Specification begin on page 2 of this document.

Amendments to the Claims are reflected in the listing of claims which begins on

page 3 of this document.
Remarks/Arguments begin on page 4 of this document.
Please amend the application as follows:
-1-
WASH_1712973.1
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Atty. Dkt. No. 024051-0228

Amendments to the Specification:

Please amend the specification as follows:

Please replace paragraph starting at page 1, line 4, with the following rewritten

paragraph:

The present application is a continuation of 11/415,163, filed May 2, 2006, which is a
continuation of 10/237,131, filed September 9, 2002, which is a continuation of 09/590,692,
filed June 9, 2000, which is now U.S. patent no. 6,772,132, issued August 3, 2004, which
claims priority to a U.S. provisional application 60/186,322, filed March 2, 2000, the contents

of which are incorporated herein by reference.

2-
WASH_1712973.1
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Amendments to the Claims:

This listing of claims will replace all prior versions, and listings, of claims in the application:

Listing of Claims:

Claim 1. (Original) A method of displaying, on an electronic display device, the market

depth of a commodity traded in a market, said method comprising:
dynamically displaying a plurality of bids in the market for said commodity;
dynamically displaying of a plurality of asks in the market for said commodity; and
statically displaying prices corresponding to said plurality of bids and asks;

wherein said pluralities of bids and asks are dynamically displayed in alignment with

the prices corresponding thereto.

Claims 2-40. (Cancelled)

WASH_1712973.1
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REMARKS

Applicant respectfully requests that the foregoing amendments be made prior to

examination of the present application.

In the specification, paragraphs have been amended on pages 1 to incorporate the

cross-reference information.
Claims 2-40 are requested to be cancelled.

This amendment adds, changes and/or deletes claims in this application. A detailed
listing of all claims that are, or were, in the application, irrespective of whether the claim(s)
remain under examination in the application, is presented, with an appropriate defined status

identifier.

Applicant believes that the present application is now in condition for allowance.

Favorable consideration of the application as amended is respectfully requested.

The Examiner is invited to contact the undersigned by telephone if it is felt that a

telephone interview would advance the prosecution of the present application.

Respectfully submitted,

Date /0/2? /% By /Lcﬁ

FOLEY & LARDNER LLP Marc K. Weinstein
Customer Number: 22428 Attorney for Applicant
Telephone:  (202) 945-6002 Registration No. 43,250

Facsimile: (202) 672-5399

WASH_1712973.1
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UNITED STATES PATENT AND TRADEMARK OFFICE

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

P.O. Box 1450

Alexandria, Virginia 22313-1450

www.uspto.gov’

FILING or 371(0)

| APPLICATION NUMBER DATE

GRP ART UNIT FIL FEE REC'D ATTY.DOCKET.NO | DRAWINGS | TOT CLAIMS IND CLAIMS

11/585,907 10/25/2006 3624 1000 024051-0228 6 1 1

CONFIRMATION NO. 8200

22428 FILING RECEIPT
FOLEY AND LARDNER LLP

SUITE 500

3000 K STREET NW

WASHINGTON, DC20007

Date Mailed: 11/09/2006

Receipt is acknowledged of this regular Patent Application. It will be considered in its order and you will be
notified as to the results of the examination. Be sure to provide the U.S. APPLICATION NUMBER, FILING
DATE, NAME OF APPLICANT, and TITLE OF INVENTION when inquiring about this application. Fees
transmitted by check or draft are subject to collection. Please verify the accuracy of the data presented on
this receipt. If an error is noted on this Filing Receipt, please mail to the Commissioner for Patents
P.O. Box 1450 Alexandria Va 22313-1450. Please provide a copy of this Filing Receipt with the
changes noted thereon. If you received a "Notice to File Missing Parts" for this application, please
submit any corrections to this Filing Receipt with your reply to the Notice. When the USPTO
processes the reply to the Notice, the USPTO will generate another Filing Receipt incorporating the
requested corrections (if appropriate).

Applicant(s)
Gary Allan Kemp I, Winnetka, IL;
Jens-Uwe Schluetter, Evanston, IL;
Harris Brumfield, Chicago, IL;

Assignment For Published Patent Application

Trading Technologies International, Inc.
Power of Attorney: None

Domestic Priority data as claimed by applicant

This application is a CON of 11/415,163 05/02/2006
which is a CON of 10/237,131 09/09/2002 ABN

which is a CON of 09/590,692 06/09/2000 PAT 6,772,132
which claims benefit of 60/186,322 03/02/2000

Foreign Applications

If Required, Foreign Filing License Granted: 11/09/2006

The country code and number of your priority application, to be used for filing abroad under the Paris Convention, is
US11/585,907

Projected Publication Date: 02/15/2007
Non-Publication Request: No

Early Publication Request: No
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Title
Click based trading with intuitive grid display of market depth
Preliminary Class
705

PROTECTING YOUR INVENTION OUTSIDE THE UNITED STATES

Since the rights granted by a U.S. patent extend only throughout the territory of the United States and have
no effect in a foreign country, an inventor who wishes patent protection in another country must apply for a
patent in a specific country or in regional patent offices. Applicants may wish to consider the filing of an
international application under the Patent Cooperation Treaty (PCT). An international (PCT) application
generally has the same effect as a regular national patent application in each PCT-member country. The
PCT process simplifies the filing of patent applications on the same invention in member countries, but
does not result in a grant of "an international patent” and does not eliminate the need of applicants to file
additional documents and fees in countries where patent protection is desired.

Almost every country has its own patent law, and a person desiring a patent in a particular country must
make an application for patent in that country in accordance with its particular laws. Since the laws of many
countries differ in various respects from the patent law of the United States, applicants are advised to seek
guidance from specific foreign countries to ensure that patent rights are not lost prematurely.

Applicants also are advised that in the case of inventions made in the United States, the Director of the
USPTO must issue a license before applicants can apply for a patent in a foreign country. The filing of a U.S.
patent application serves as a request for a foreign filing license. The application's filing receipt contains
further information and guidance as to the status of applicant's license for foreign filing.

Applicants may wish to consult the USPTO booklet, "General Information Concerning Patents” (specifically,
the section entitled "Treaties and Foreign Patents") for more information on timeframes and deadlines for
filing foreign patent applications. The guide is available either by contacting the USPTO Contact Center at
800-786-9199, or it can be viewed on the USPTO website at
http://www.uspto.gov/web/offices/pac/doc/general/index.html.

For information on preventing theft of your intellectual property (patents, trademarks and copyrights), you
may wish to consult the U.S. Government website, http:/www.stopfakes.gov. Part of a Department of
Commerce initiative, this website includes self-help "toolkits" giving innovators guidance on how to protect
intellectual property in specific countries such as China, Korea and Mexico. For questions regarding patent
enforcement issues, applicants may call the U.S. Government hotline at 1-866-999-HALT (1-866-999-4158).

LICENSE FOR FOREIGN FILING UNDER
Title 35, United States Code, Section 184

Title 37, Code of Federal Regulations, 5.11 & 5.15
GRANTED

The applicant has been granted a license under 35 U.S.C. 184, if the phrase "IF REQUIRED, FOREIGN
FILING LICENSE GRANTED" followed by a date appears on this form. Such licenses are issued in all
applications where the conditions for issuance of a license have been met, regardless of whether or not a
license may be required as set forth in 37 CFR 5.15. The scope and limitations of this license are set forth in
37 CFR 5.15(a) unless an earlier license has been issued under 37 CFR 5.15(b). The license is subject to
revocation upon written notification. The date indicated is the effective date of the license, unless an earlier
license of similar scope has been granted under 37 CFR 5.13 or 5.14.

This license is to be retained by the licensee and may be used at any time on or after the effective date
thereof unless it is revoked. This license is automatically transferred to any related applications(s) filed under
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37 CFR 1.53(d). This license is not retroactive.

The grant of a license does not in any way lessen the responsibility of a licensee for the security of the
subject matter as imposed by any Government contract or the provisions of existing laws relating to
espionage and the national security or the export of technical data. Licensees should apprise themselves of
current regulations especially with respect to certain countries, of other agencies, particularly the Office of
Defense Trade Controls, Department of State (with respect to Arms, Munitions and Implements of War (22
CFR 121-128)); the Bureau of Industry and Security, Department of Commerce (15 CFR parts 730-774); the
Office of Foreign AssetsControl, Department of Treasury (31 CFR Parts 500+) and the Department of
Energy.

NOT GRANTED

No license under 35 U.S.C. 184 has been granted at this time, if the phrase "IF REQUIRED, FOREIGN
FILING LICENSE GRANTED" DOES NOT appear on this form. Applicant may still petition for a license
under 37 CFR 5.12, if a license is desired before the expiration of 6 months from the filing date of the
application. If 6 months has lapsed from the filing date of this application and the licensee has not received
any indication of a secrecy order under 35 U.S.C. 181, the licensee may foreign file the application pursuant
to 37 CFR 5.15(b).
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DAY

Atty. Dkt. No. 024051-0228

Applicant: Gary Allan KEMP et al.

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

Appl. No.: 11/585,907

Filing Date: October 25, 2006

Examiner: Unassigned

Art Unit: 3624

Confirmation No.: 8200

INFORMATION DISCLOSURE STATEMENT
UNDER 37 C.F.R. § 1.56

Commissioner for Patents
P.O. Box 1450
Alexandria, VA 22313-1450

- Sir:

Submitted herewith on Form PTO/SB/08 is a listing of the documents cited by or
submitted to the U.S. PTO in parent application Serial No. 11/415,163, filed May 2, 2006.
As provided in 37 C.F.R. § 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 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 art reference against the claims of the present application.

WASH_1712964.1
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Atty. Dkt. No. 024051-0228

TIMING OF THE DISCLOSURE
The listed document is beipg submitted in compliance with 37 CFR § 1.97(b), before

the mailing date of the first Office Action on the merits.

RELEVANCE OF EACH DOCUMENT

All of the documents are in English.

Applicants respectfully request that each 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.

Although Applicants believe that no fee is required for this Request, the
Commissioner 1is hereby authorized to charge any additional fees which may be required for
this Request to Deposit Account No. 19-0741.

~ Respectfully submitted,

Date: February 7. 2007 By (Y‘Z/\/-\ %

FOLEY & LARDNER LLP Marc K. Weinstein
Customer Number: 22428 Attqmey for Applicants
Telephone:  (202) 945-6002 Registration No. 43,250

Facsimile: (202) 672-5399

WASH_1712964.1 -2 -
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INFORMATION DISCLOSURE
STATEMENT BY APPLICANT

Date Submitted: February 7, 2007
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IN THE UNITED STA T}ES PATENT AND TRADEMARK OFFICE

Lo o s
& TRA Applicant: Gary Allan KEMP I et al.
Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
MARKET DEPTH

Appl. No.: 11/585,907

Filing Date: 10/25/2006

Examiner: : Unassigned

Art Unit: 3624

Confirmation No.: 8200

AMENDMENT TRANSMITTAL

Commissioner for Patents
P.O. Box 1450 '
Alexandria, VA 22313-1450

Sir:

Transmitted herewith is an amendment in the above-identified application.

[ 1 Small Entity status under 37 CF.R. § 1.9 and § 1.27 has been established by a previous
assertion of Small Entity status.

[ ] Assertion of Small Entity status is enclosed.

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

Claims Additional

As Amended Previously Paid For Extra Claims Present Rate Claims Fee
Total Claims: 34 - 20 = 14 X $50.00 = $700.00
Independent Claims: 2 - 3 = 0 x $200.00 = $0.00
First presentation of any Multiple Dependent Claims:  + $360.00 = $0.00

CLAIMS FEE TOTAL $700.00

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

[ 1 Extension for response filed within the first month: $120.00 $0.00
[ 1 Extension for response filed within the second month: $450.00 $0.00
{ 1 Extension for response filed within the third month: $1,020.00 $0.00
{ ] Extension for response filed within the fourth month: $1,590.00 $0.00
[ 1 Extension for response filed within the fifth month: $2,160.00 $0.00
EXTENSION FEE TOTAL: $0.00

[ ] Statutory Disclaimer Fee under 37 C.F.R. 1.20(d): $130.00 $0.00
CLAIMS, EXTENSION AND DISCLAIMER FEE TOTAL: $700.00

[1] Small Entity Fees Apply (subtract % of above): $0.00
Extension Fees Previously Paid: $0.00

TOTAL FEE: $700.00

A credit card payment form in the amount of $700.00 is enclosed.
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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 the credit card
payment form being unsigned, providing incorrect information resulting in a rejected credit card
transaction, 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,

Date J/a//, /J,’, Zﬂﬂ7 Byw// M

William T. Ellis

FOLEY & LARDNER LLP ' Registration No. 26,874
Customer Number: 22428

Telephone: (202) 672-5300 _ - Phillip J. Articola
Facsimile: (202) 672-5399 Registration No. 38,819
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IN THE UNITED TES PATENT AND TRADEMARK OFFICE

Applicant: Gary Allan KEMP et al.

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

Appl. No.: 11/585,907

Filing Date: 10/25/2006

Examiner: Unassigned

Art Unit: 3624

Confirmation No.: 8200

SECOND PRELIMINARY AMENDMENT UNDER 37 C.F.R. 1.115

Mail Stop Amendment
Commissioner for Patents
P.O. Box 1450

Alexandria, VA 22313-1450

Sir:
Prior to examination of the present Continuing Application, Applicant respectfully

requests that the application be amended as follows:

Amendments to the Claims are reflected in the listing of claims which begins on

page 2 of this document.
Remarks/Arguments begin on page 9 of this document.

Please amend the application as follows:

B7/16/2887 DEMNANUL 88800861 11585987
81 FC:1202 760.68 0P
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Amendments to the Claims:

This listing of claims will replace all prior versions, and listings, of claims in the application:

Listing of Claims:

1-40. (Cancelled).

41. (New) A method of displaying market information relating to and facilitating
trading of a commodity being traded on an electronic exchange, the method comprising:

receiving market information for a commodity from an electronic exchange, the
market information comprising an inside market with a current highest bid price and a current
lowest ask price;

displaying a bid display region comprising a plurality of locations, each location in the
bid display region corresponding to a different price level of the plurality of price levels;

displaying an ask display region comprising a plurality of locations, each location in
the ask display region corresponding to a different price level of the plurality of price levels;

dynamically displaying a first indicator representing quantity associated with at least
one trade order to buy the commodity at the current highest bid price in a first location of the
plurality of locations in the bid display region, the first location corresponding to a price level
associated with the current highest bid price;

upon receipt of market information cbmprising a new highest bid price, displaying the
first indicator at a second location of the plurality of locations in the bid display region, the
second location corresponding to a price level of the plurality of price levels associated with
the new highest bid price;

dynamically displaying a second indicator representing quantity associated with at
least one trade order to sell the commodity at the current lowest ask price in a first location of
the plurality of locations in the ask display region, the second location corresponding to a
price level associated with the current lowest ask price;

upon receipt of market information comprising a new lowest ask price, displaying the
second indicator at a second location of the plurality of locations in the ask display region, the
second location corresponding to a price level of the plurality of price levels associated with

the new lowest ask price;

WASH_1961172.1
0064
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displaying an order entry region comprising a plurality of areas for receiving single
click commands to set trade order prices and send trade orders, each area corresponding to a
different price level of the plurality of price levels; and

with a single click of a user input device, selecting a particular area in the order entry
region correéponding to a desired price level with a cursor of the user input device, such that
the single click sets a price for the trade order and sends the trade order having a default

quantity to the electronic exchange.

42. (New) The method of claim 41, wherein the order entry region further
comprises:

a bid order entry region comprising a plurality of locations for receiving single click
commands to send trade orders to buy, each location corresponding to a different price level
of the plurality of price levels; and

an ask order entry region comprising a plurality of locations for receiving commands
to send trade orders to sell, each location corresponding to a different price level of the

plurality of price levels.

43. (New) The method of claim 42, wherein the single click further sets whether

the trade order is an order to buy or sell the commodity.

44, (New) The method of claim 42, wherein the bid order entry region overlaps
with the bid display region and the ask order entry region overlaps with the ask display

region.

45. (New) The method of claim 44, wherein the overlapping of the bid order entry
region with the bid display region allows the user to send trade orders to buy the commodity
by positioning the curser over the first indicator and selecting an area corresponding to the
current highest bid price, and wherein overlapping of the ask order entry region with the ask
display region allows the user to send trade orders to sell the commodity by positioning the
cursor over the second indicator and selecting an area corresponding to the current lowest ask

price.
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46. (New) The method of claim 41, wherein the trade order is an order to buy the
commodity if the position of the cursor at the time of the single click is within a bid order
entry region and wherein the trade order is an order to sell the commodity if the position of

the cursor at the time of the single click is within an ask order entry region.

47. (New) The method of claim 41, wherein the default quantity is designated to

be used for a single trade order.

48. (New) The method of claim 41, wherein the default quantity is designated to

be used for a plurality of trade orders.

49, (New) The method of claim 41, further comprising dynamically displaying an

entered order indicator in association with a price level of the plurality of price levels.

50. (New) The method of claim 49, further comprising canceling the trade order
in response to single click of the user input device with the cursor of the user input device

positioned over the entered order indicator.

51. (New) The method of claim 41, further comprising receiving a re-centering

command to center the inside market in a window of a graphical user interface.

52. (New) The method of claim 41, wherein the bid display region, the ask display

region, and the order entry region are displayed vertically or horizontally.

53. (New) The method of claim 41, wherein the bid and ask display regions are
displayed separately.

54. (New) The method of claim 41, wherein the plurality of price levels are

displayed along an axis.

55. {New) The method of claim 54, wherein the axis is static such that the

plurality of price levels do not change positions in response to a change in the inside market.
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56. (New) The method of claim 41, further comprising receiving an input from a
user that designates a default quantity to be used for a plurality of trade orders, and receiving
a plurality of consecutive single click commands from a user input device, each single click
command sending a trade order to the electronic exchange, each trade order having an order
quantity based on the default quantity without the user designating the default quantity

between the single click commands.

57. (New) The method of claim 56, wherein the plurality of trades comprises the

combination of trade orders to buy and sell the commodity.

58. (New) A method of displaying market information relating to and facilitating
trading of a commodity being traded on an electronic exchange, the method comprising:

receiving market information for a commodity from an electronic exchange, the
market information comprising an inside market with a current highest bid price and a current
lowest ask price; '

displaying a bid display region comprising a plurality of locations, each location in the
bid display region corresponding to a different price level of the plurality of price levels;

displaying an ask display region comprising a plurality of locations, each location in
the ask display region corresponding to a different price level of the plurality of price levels;

dynamically displaying a first indicator representing quantity associated with at least
one trade order to buy the commodity at the current highest bid price in a first location of the
plurality of locations in the bid display region, the first location corresponding to a price level
associated with the current highest bid price;

upon receipt of market information comprising a new highest bid price, displaying the
first indicator at a second location of the plurality of locations in the bid display region, the
second location corresponding to a price level of the plurality of price levels associated with
the new highest bid price;

dynamically displaying a second indicator representing quantity associated with at
least one trade order to sell the commodity at the current lowest ask price in a first location of
the plurality of locations in the ask display region, the second location corresponding to a

price level associated with the current lowest ask price;

WASH_1961172.1
0067



Atty. Dkt. No. 024051-0228

upon receipt of market information comprising a new lowest ask price, displaying the
second indicator at a second location of the plurality of locations in the ask display region, the
second location corresponding to a price level of the plurality of price levels associated with
the new lowest ask price;

displaying an order entry region comprising a plurality of areas for receiving double
click commands to set trade orders prices and send trade orders, each area corresponding to a
different price level of the plurality of price levels; and

with a double click of a button of a user input device, selecting a particular area in the
order entry region corresponding to a desired price level with a cursor of the user input
device, such that the double click sets a price for the trade order and sends the trade order

having a default quantity to the electronic exchange.

59. (New) The method of claim 58, wherein the order entry region further
comprises:

a bid order entry region comprising a plurality of locations for receiving the double
click command to send trade orders to buy, each location corresponding to a different price
level of the plurality of price levels; and

an ask order entry region comprising a plurality of locations for receiving the double
click command to send trade orders to sell, each location corresponding to a different price

level of the plurality of price levels.

60. (New) The method of claim 58, wherein the double click further sets whether

the trade order is an order to buy or sell the commodity.

61. (New) The method of claim 58, wherein the bid order entry region overlaps
with the bid display region and the ask order entry region overlaps with the ask display

region.

62. (New) The method of claim 61, wherein the overlapping of the bid order entry
region with the bid display region allows the user to send trade orders to buy the commodity
by positioning the cursor over the first indicator and selecting an area corresponding to the

current highest bid price, and wherein overlapping of the ask order entry region with the ask
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display region allows the user to send trade orders to sell the commodity by positioning the
cursor over the second indicator and selecting an area corresponding to the current lowest ask

price.

63. (New) The method of claim 58, wherein the trade order is an order to buy the
commodity if the position of the cursor at the time of the double click is within a bid order
entry region and wherein the trade order is an order to sell the commodity if the position of

the cursor at the time of the double click is within an ask order entry region.

64. (New) The method of claim 58, wherein the default quantity is designated to

be used for a single trade order.

65S. (New) The method of claim 58, wherein the default quantity is designated to

be used for a plurality of trade orders.

66. (New) The method of claim 58, further comprising dynamically displaying an

entered order indicator in association with a price level of the plurality of price levels.

67. (New) The method of claim 66, further comprising canceling the trade order
in response to single click of the user input device with the cursor of the user input device

positioned over the entered order indicator.

68. (New) The method of claim 58, further comprising receiving a re-centering

command to center the inside market in a window of a graphical user interface.

69. (New) The method of claim 58, wherein the bid display region, the ask display

region, and the order entry region are displayed vertically or horizontally.

70. (New) The method of claim 58, wherein the bid and ask display regions are
displayed separately.
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'71. (New) The method of claim 58, wherein the plurality of price levels are

displayed along an axis.

72. (New) The method of claim 61, wherein the axis is static such that the

plurality of price levels do not change positions in response to a change in the inside market.

73. (New) The method of claim 58, furthér comprising receiving an input from a
user that designates a default quantity to be used for a plurality of trade orders, and receiving
a plurality of consecutive double click commands from a user, each double click sending a
trade order to the electronic exchange, each trade order having an order quantity based on the
default quantity without the user designating the default quantity between the double click

commands.

74. (New) The method of claim 58, wherein the plurality of trades comprises the

combination of trade orders to buy and sell the commodity.
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REMARKS

Applicants respectfully request that the foregoing amendments be made prior to

examination of the present application.
Claims 41-74 are currently being added.
Claim 1 is currently being canceled.

This preliminary amendment adds and cancels claims in this application. A detailed
listing of all claims that are, or were, in the application, irrespective of whether the claims
remain under examination in the application, is presented, with an appropriate defined status

identifier.
Claims 41-74 are now pending in this application.

The Examiner is invited to contact the undersigned by telephone if it is felt that a

telephone interview would advance the prosecution of the present application.

Respectfully submitted,
pae Tl /3 2007 By _%%LM_
FOLEY & LARDNER LLP William T. Ellis
Customer Number: 22428 Registration No. 26,874
Telephone:  (202) 672-5535
Facsimile: (202) 672-5399 Phillip J. Articola

Registration No. 38,819
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IN THE UNITED STATES PATENT AND TRADEMARK OFFICE

‘Applicant: Gary Allan KEMP et al.
Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
" MARKET DEPTH :
Appl. No.: 11/585,907
Filing Date: October 25, 2006
Examiner: | Unassigned
A-n;t Unit: 3624

Confirmation No.: 8200

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 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 art reference against the claims of the present application.
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TIMING OF THE DISCLOSURE

The listed documents are being submitted in compliance with 37 CFR §1.97(b),
before the mailing of the first Office action.

RELEVANCE OF EACH DOCUMENT

All of the documents are in English. These documents describe a tréding product of
GL Trade, and include users guides for several different versions of a LIFFE Connect for

Futures product, and user information notes for a CAC and Stoxx Futures product.

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/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: July 17, 2007

FOLEY & LARDNER Phillip J. Articola
Washington Harbour Attorney for Applicant
3000 K Street, N.-W., Suite 500 Registration No. 38,819

Washington, D.C. 20007-5143
Telephone:  (202) 672-5300
Facsimile: (202) 672-5399
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MODIFIED 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

Substitute for form 1449B/PTO

INFORMATION DISCLOSURE
STATEMENT BY APPLICANT

Complete if Known

éi Lo :
)a)

Application Number 11/585,907 / 3,
Filing Date 10/25/2006 / -

First Named Inventor

Gary Allan KEMP |

oL T I

itted: July 17, 2007 -
Date Submitted: July 17, 200 Group Art Unit 3624 P
(use as many sheets as necessary) Examiner Name Unassigned N
\Sheet [ 1 [of |1 Attorney Docket Number 024051-0228 Srrace®™
N
U.S. PATENT DOCUMENTS
- U.S. Patent Document . Pages, Columns, Lines,
Examiner | Cite : Name of Patentee or Applicant of Date of Publication of Where Relevant
Initials* No.' ng Cited Document Cited Document Passages or Relevant
: Number Code* (if MM-DD-YYYY Figures Appear
known)
FOREIGN PATENT DOCUMENTS
. Date of Publication of Pages, Columns, Lines,
Examiner Cite1 Foreign Patent Document . Name of Patentee or Cited Document Where Relevant
Initials* No. 3 4 Kind Code Applicant of Cited Documents -DD- Passages or Relevant
Office Number (if known) PP MM-DD-YYYY Figures Appear T°
NON PATENT LITERATURE DOCUMENTS
Examiner | Cite Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of the
PN 1 item (book, magazine, journal, serial, symposium, catalog, etc.) date, page(s), volume-issue number(s), T8
Initials No.
publisher, city and/or country where published.
B1 GL Trade, CAC and Stoxx Futures on MATIF NSC VF, User Information Notes, pages 1-14, published by
GL Trade, London, England, March 15, 1999.
B2 GL Trade, LIFFE Connect for Futures, User Guide, V4.50 Beta, pages 1-24, published by GL Trade,
London, England, January, 1999.
B3 GL Trade, LIFFE Connect for Futures, User Guide, V4.50, pages 1-39, published by GL Trade, London,
England, February, 1999.
B4 GL Trade, LIFFE Connect for Futures, User Guide, V4.50, pages 1-39, published by GL Trade, London,
England, March, 1999.
BS GL Trade, LIFFE Connect for Futures, User Guide, V4.51, pages 1-57, published by GL Trade, London,
England, June, 1999.
Examiner Date
Signature Considered

“EXAMINER: Initia! if reference considered, whether or not citation is in conformance with MPEP 609. Draw line through citation if not in conformance and not
cons:dered Include copy of this form with next communication to applicant.
* Unique citation desngnatlon number. *See attached Kinds of U.S. Patent Documents. *Enter 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.
5Kind of document by the appropriate symbols as indicated on the document under WIPQ Standard ST. 16 if possible. Appllcant 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, P.O. Box 1450,
Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO: Commissioner for Patents, P.O. Box 1450,
Alexandria, VA 22313-1450.
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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 displays a valid OMB control number.

4 Application Number 11/585,907 )
Filing Dat
TRANSMITTAL Ffrl:tha?nZd Inventor 2
i
FORM : Kemp
Art Unit 3624
(to be used for all correspondence after initial filing) Examiner Name TBA
\_ l Attorney Docket Number 024051-0228 )

ENCLOSURES (Check all that apply)

Drawing(s)
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(Appeal Notice, Brief, Reply Brief)
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Provisional Application Proprietary Information
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Change of Correspondence Address Other Enclosure(s) (please Identify
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X O

D Extension of Time Request Terminal Disclaimer below):
Statement Under 37 CFR
D Express Abandonment Request Request for Refund 3.73(b)
|:| Information Disclosure Statement CD, Number of CD(s)
Landscape Table on CD
Certified Copy of Priority
[::l Document(s) Remarks
D Response to Missing Parts/ No fee is believed due. However, please charge any underpayments to
Incomplete Application Deposit Account No. 13-2490.

D Response to Missing Parts
under 37 CFR 1.52 or 1.53

SIGNATURE OF APPLICANT, ATTORNEY, OR AGENT
Fim Name  IMcDonnell Boehnen Hulbert & Berghoff LLP

Signature /Joseph A. Herndon/
Printed name | Joseph A. Herndon
Date November 2, 2007 Reg. No. 150,469
4 CERTIFICATE OF TRANSMISSION/MAILING N

I hereby certify that this correspondence is being electronically transmitted to the USPTO or deposited with the United States Postal Service with
sufficient postage as first class mail in an envelope addressed to: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450 on
the date shown below.

Signature /Joseph A. Herndon/
Q/ped or printed name | Joseph A. Herndon Date INovember 2, 2007 -/

This collection of information is required by 37 CFR 1.5. 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 1.11 and1.14. This collection is estimated to 2 hours 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 Information Officer, U.S. Patent and
Trademark Office, U.S. Department of Commerce, P.O. Box 1450, Alexandria, VA 22313-1450, DO NOT SEND FEES OR COMPLETED FORMS TO THIS
ADDRESS. SEND TO: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.

If you need assistance in completing the form, call 1-800-PT0O-9199 and select option 2.
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Approved for use through 12/31/2008 OMB 0651-0035
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 displays a valid OMB control number

Application Number 11/585,907 N
REVOCATION OF POWER OF Filing Date 10/25/06
ATTORNEY WITH First Named Inventor Kemp
NEW POWER OF ATTORNEY Art Unit 3624
AND Examiner Name Unassigned
\CHANGE OF CORRESPONDENCE ADDRESS [35mey Docket Number _[024051-0228 J

I hereby revoke all previous powers of attorney given in the above-identified application.

[:] A Power of Attorney is submitted herewith.

OR

f

DX 1 hereby appoint the practitioners associated with the Customer Number: 39310

Please change the correspondence address for the above-identified application to:

The address associated with
Customer Number: 39310

OR

I:I Firm or

Individual Name

Address

City Istate | 1zip |

Country

Telephone |Email |

lam the:
l:] Applicant/Inventor.

Assignee of record of the entire interest. See 37 CFR 3.71.
Statement under 37 CFR 3.73(b) is enclosed. (Form PTO/SE/96)

s SIGNATURE of Applicant or Assignee of Record
Signature /J__/ 7 j/P
Name StevenF. Borsand
Date (Ol >0/) 0 | Telephone  |312-476-1000

signature is required, see below*,

NOTE: Signalures of all the inventors or assignees of record of the entire interest or their representative(s) are required. Submit muttiple forms if more than one

D *Total of forms are submitted.

This collection of information is required by 37 CFR 136 The information is required to obtain or retain a benefit by the public which is to file (and by the USPTO
lo process) an application Confidentiality is governed by 35 US C 122 and 37 CFR 1.11 and 114 This collection is estimated to lake 3 minutes lo complete,
including gathering, preparing, and submitting the completed application form to the USPTO Time will vary depending upon the individual case. Any commenls
on the amount of lime you require lo complete this form and/or suggestions for reducing this burden, should be sent to the Chiel Information Officer, U S. Patent
and Trademark Office, US Departiment of Commerce, P O Box 1450, Alexandria, VA 22313-1450 DO NOT SEND FEES OR COMPLETED FORMS TO THIS

ADDRESS SEND TO: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.
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STATEMENT UNDER 37 CFR 3.73(b)

Applicant/Patent Owner: Trading Technologies International, Inc.

Application No./Patent No.: 11/585,907 Filed/lssue Date: 10/25/06

Entitled: Click Based Trading With Intuitive Grid Display of Market Depth

Trading Technologies International, Inc. ,a Corporation
(Name of Assignee) (Type of Assignee, e g , corporation, parinership, university, government agency, efc )

states that it is:
1. X the assignee of the entire right, title, and interest; or

2.[] an assignee of less than the entire right, title and interest
(The extent (by percentage) of its ownership interest is %)

in the patent application/patent identified above by virtue of either:

A.[T] An assignment from the inventor(s) of the patent application/patent identified above. The assignment was recorded
in the United States Patent and Trademark Office at Reel | Frame , or for which a copy thereof is attached.

OR
B.[X] A chain of title from the inventor(s), of the patent application/patent identified above, to the current assignee as follows:

1. From: Gary Allan Kemp et al. To: Trading Technologies International, Inc.
The document was recorded in the United States Patent and Trademark Office at
Reel 011188  Frame 0355 , or for which a copy thereof is attached.
2. From: To:
The document was recorded in the United States Patent and Trademark Office at
Reel N , Frame » or for which a copy thereof is attached.
3. From: To:
The document was recorded in the United States Patent and Trademark Office at
Reel , Frame , or for which a copy thereof is attached.

[[] Additional documents in the chain of title are listed on a supplemental sheet.

As required by 37 CFR 3.73(b)(1)(i), the documentary evidence of the chain of title from the original owner to the assignee
was, or concurrently is being, submitted for recordation pursuant to 37 CFR 3.11.
[NOTE: A separate copy (i.e., a true copy of the original assignment document(s)) must be submitted to Assignment
Division in accordance with 37 CFR Part 3, to record the assignment in the records of the USPTO. See MPEP
302.08)

The undersignngqe title is-supplied below) isauthorized to act on behalf of the assignee. '
faar?®, N\~ [0/ 20/C7)

Vs [

Signature - Date
Steven F, Borsand 312-476-1000
Printed or Typed Name Telephone Number
Executive Vice President, Intellectual Property
Title

i

This collection of information is required by 37 CFR 3.73(b) The information is required to oblain or retain a benefit by the public which is to file (and by the
USPTO fo process) an application Confidentiality is governed by 35 US ¢ 122 and 37 CFR 1 11 and 1 14. This collection is estimated to take 12 minules to
complele, including gathering, preparing, and submilling the completed application form to the USPTO Time will vary depending upon the individual case. Any
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Atty. Dkt. No. 024051-0228

IN THE UNITED STATES PATENT AND TRADEMARK OFFICE

Applicant: Gary Allan KEMP 1II et al.

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

Appl. No.: 11/585,907

Filing Date: ~ 10/25/2006

Examiner: Unassigned

Art Unit: 3624

Confirmation 8200
Number:

WITHDRAWAL OF ATTORNEY OF RECORD AND
CHANGE OF CORRESPONDENCE ADDRESS

Commissioner for Patents
P.O. Box 1450
Alexandria, VA 22313-1450

Sir:

Effective immediately, Foley & Lardner LLP attorneys associated with CUSTOMER
NUMBER: 22428, withdraw as Attorney of Record for the captioned application, due to
Applicant’s request to transfer all files to McDonnell, Boehnen, Hulbert & Berghoff LLP, dated
June 2, 2007.

The undersigned is signing this withdrawal on behalf of himself and all the aforementioned

attorneys.
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All further correspondence should be sent to:

Joe Herndon

McDonnell, Boehnen, Hulbert, & Berghoff LLP
300 South Wacker Drive

Chicago, IL 60606-6709

Respectfully submitted,

v/ %77 By W%

FOLEY & LARDNER LLP William T. Ellis
Customer Number: 22428 Attorney for Applicant
Telephone:  (202) 672-5485 Registration No. 26,874

Facsimile: (202) 672-5399

WASH_2121918.1
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FOLEY AND LARDNER LLP
SUITE 500

3000 K STREET NW
WASHINGTON, DC 20007

In re Application of

Gary Allan KEMP II, et al
Application No. 11/585,907

Filed: October 25, 2006

Attorney Docket No. 024051-0228

Commissioner for Patents

United States Patent and Trademark Office
P.O. Box 1450

Alexandria, VA 22313-1450

www . yspio.gov

COPY MAILED

JAN 2 5 2008
OFFICE OF PETITIONS

DECISION ON PETITION
TO WITHDRAW
FROM RECORD

This is a decision on the Request to Withdraw as attorney or agent of record under 37 C.F.R.

§ 1.36(b), filed November 28, 2007.

The request is DISMISSED as moot.

A review of the file record indicates that the power of attorney to Foley and Lardner, LLP, has
been revoked by the assignee of the patent application on November 6, 2007. Accordingly, the

request to withdraw under 37 C.F.R. § 1.36(b) is moot.

The correspondence address of record has been changed and the new correspondence address is

the address indicated below.

Telephone inquires ¢gncerning this decision should be directed to undersigned at 571-272- 6735.

v Eglane fioodwyn

Petitions Examiner
Office of Petitions

cc: JOE HERNDON
MCDONNELL, BOEHNEN,
HULBERT & BERGHOFF LLP
300 SOUTH WACKER DRIVE
CHICAGO, IL 60606-6709

0083



UNITED STATES PATENT AND TRADEMARK OFFICE

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

P.O. Box 1450

Alexandria, Virginia 22313-1450

WWW.uspto.gov

APPLICATION NO. FILING DATE FIRST NAMED INVENTOR | ATTORNEY DOCKETNO. | CONFIRMATION NoO. |
11/585,907 10/25/2006 Gary Allan Kemp II 024051-0228 8200
39310 7590 10/06/2008 | XAMINER |
MBHB/TRADING TECHNOLOGIES
300 SOUTH WACKER DRIVE WEISBERGER, RICHARD C
SUITE 3200 ART UNIT PAPER NUMBER
CHICAGO, IL 60606 | | |

3693
| MAIL DATE | DELIVERY MODE |
10/06/2008 PAPER

Please find below and/or attached an Office communication concerning this application or proceeding.

The time period for reply, if any, is set in the attached communication.

0084
PTOL-90A (Rev. 04/07)



Application No. Applicant(s)
11/585,907 KEMP ET AL.

Office Action Summary Examiner ArtUnit
Richard C. Weisberger 3693

-- The MAILING DATE of this communication appears on the cover sheet with the correspondence address --
Period for Reply

A SHORTENED STATUTORY PERIOD FOR REPLY IS SET TO EXPIRE 3 MONTH(S) OR THIRTY (30) DAYS,
WHICHEVER IS LONGER, FROM THE MAILING DATE OF THIS COMMUNICATION.

Extensions of time may be available under the provisions of 37 CFR 1.136(a). In no event, however, may a reply be timely filed

after SIX (6) MONTHS from the mailing date of this communication.
- If NO period for reply is specified above, the maximum statutory period will apply and will expire SIX (6) MONTHS from the mailing date of this communication.
- Failure to reply within the set or extended period for reply will, by statute, cause the application to become ABANDONED (35 U.S.C. § 133).

Any reply received by the Office later than three months after the mailing date of this communication, even if timely filed, may reduce any

earned patent term adjustment. See 37 CFR 1.704(b).

Status

1)] Responsive to communication(s) fledon _____
2a)[] This action is FINAL. 2b)[X] This action is non-final.
3)[] Since this application is in condition for allowance except for formal matters, prosecution as to the merits is
closed in accordance with the practice under Ex parte Quayle, 1935 C.D. 11, 453 O.G. 213.

Disposition of Claims

4)X] Claim(s) 41-74 is/are pending in the application.
4a) Of the above claim(s) is/are withdrawn from consideration.
5] Claim(s) ____is/are allowed.
6)X] Claim(s) 41-74 is/are rejected.
7)[] Claim(s) _____is/are objected to.
8)] Claim(s) _____ are subject to restriction and/or election requirement.

Application Papers

9)[] The specification is objected to by the Examiner.
10)X] The drawing(s) filed on 07 October 2006 is/are: a)[X] accepted or b)[ ] objected to by the Examiner.
Applicant may not request that any objection to the drawing(s) be held in abeyance. See 37 CFR 1.85(a).

Replacement drawing sheet(s) including the correction is required if the drawing(s) is objected to. See 37 CFR 1.121(d).
11)[] The oath or declaration is objected to by the Examiner. Note the attached Office Action or form PTO-152.

Priority under 35 U.S.C. § 119

12)[] Acknowledgment is made of a claim for foreign priority under 35 U.S.C. § 119(a)-(d) or (f).
a)LJAIl  b)[]Some * c)[] None of:
1.0 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)).
* See the attached detailed Office action for a list of the certified copies not received.

Attachment(s)

1) |:| Notice of References Cited (PTO-892) 4) |:| Interview Summary (PTO-413)

2) ] Notice of Draftsperson’s Patent Drawing Review (PT0-948) Paper No(s)/Mail Date. ___

3) [] Information Disclosure Statement(s) (PTO/SB/08) 5) L] Notice of Informal Patent Application
Paper No(s)/Mail Date ______. 6) |:| Other:

U.S. Patent and Trademark Office
PTOL-326 (Rev. 08-08) Office Acticbtbggmmary Part of Paper No./Mail Date 20080930



Application/Control Number: 11/585,907 Page 2
Art Unit: 3693

DETAILED ACTION
Claim Rejections - 35 USC § 101

35 U.S.C. 101 reads as follows:

Whoever invents or discovers any new and useful process, machine, manufacture, or composition of
matter, or any new and useful improvement thereof, may obtain a patent therefor, subject to the
conditions and requirements of this title.

Claims 41-74 are rejected under 35 U.S.C. 101 because the claimed invention is directed to non-
statutory subject matter.
The method claims fail to be sufficiently tied to a statutory apparatus and transformation of the
underlying subject matter.

Claim Rejections - 35 USC § 112

Claim 44 is rejected under 35 U.S.C. 112, second paragraph, as being indefinite for
failing to particularly point out and distinctly claim the subject matter which applicant regards as
the invention.

Overlapping regions are indefinite with respect to how the bid/ask regions are displayed.
Double Patenting

Claims 41-74 are provisionally rejected on the ground of nonstatutory double patenting
over claims 1-56 of copending Application No. 11585907. This is a provisional double patenting
rejection since the conflicting claims have not yet been patented.

The subject matter claimed in the instant application is fully disclosed in the referenced
copending application and would be covered by any patent granted on that copending application
since the referenced copending application and the instant application are claiming common
subject matter, as follows:

The two sets of claims are commensurate in scope.

Furthermore, there is no apparent reason why applicant would be prevented from

presenting claims corresponding to those of the instant application in the other copending
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Application/Control Number: 11/585,907 Page 3
Art Unit: 3693

application. See /n re Schneller, 397 F.2d 350, 158 USPQ 210 (CCPA 1968). See also MPEP
§ 804.
Claim Rejections - 35 USC § 103
The following is a quotation of 35 U.S.C. 103(a) which forms the basis for all
obviousness rejections set forth in this Office action:

(a) A patent may not be obtained though the invention is not identically disclosed or described as set
forth in section 102 of this title, if the differences between the subject matter sought to be patented and
the prior art are such that the subject matter as a whole would have been obvious at the time the
invention was made to a person having ordinary skill in the art to which said subject matter pertains.
Patentability shall not be negatived by the manner in which the invention was made.

Claims 41-74 are rejected under 35 U.S.C. 103(a) as being unpatentable over Tokyo

Stock Exchange, Next Generation Futures Options Trading System (September 1997).

As shown in section 4(d)(a) the reference teaches a method of displaying market information
relating to and facilitating
trading of a commodity being traded on an electronic exchange, the method comprising:

receiving market information for a commodity from an electronic exchange, the
market information comprising an inside market with a current highest bid price and a current
lowest ask price;

displaying a bid display region comprising a plurality of locations, each location in the
bid display region corresponding to a different price level of the plurality of price levels;

displaying an ask display region comprising a plurality of locations, each location in
the ask display region corresponding to a different price level of the plurality of price levels;

dynamically displaying a first indicator representing quantity associated with at least

one trade order to buy the commodity at the current highest bid price in a first location of the
plurality of locations in the bid display region, the first location corresponding to a price level
associated with the current highest bid price;

displaying an order entry region comprising a plurality of areas for receiving single
click commands to set trade order prices and send trade orders, each area corresponding to a
different price level of the plurality of price levels; and

with a single click of a user input device, selecting a particular area in the order entry

region corresponding to a desired price level with a cursor of the user input device, such that
the single click sets a price for the trade Order and sends the trade order having a default
quantity to the electronic exchange .

The reference also teaches the recentering feature set forth in the claims.
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Application/Control Number: 11/585,907 Page 4
Art Unit: 3693

The reference fails to teach the updating features including the following;

upon receipt of market information comprising a new highest bid price, displaying the

first indicator at a second location of the plurality of locations in the bid display region, the
second location corresponding to a price level of the plurality of price levels associated with
the new highest bid price;

dynamically displaying a second indicator representing quantity associated with at
least one trade order to sell the commodity at the current lowest ask price in a first location of

the plurality of locations in the ask display region, the second location corresponding to a
price level associated with the current lowest ask price;

upon receipt of market information comprising a new lowest ask price, displaying the

second indicator at a second location of the plurality of locations in the ask display region, the
second location corresponding to a price level of the plurality of price levels associated with
the new lowest ask price.

It would have been obvious for one skilled in the art at the time to have updated the screen to
reflect current market condition as motivated by the need to trade on latest trade spreads.

With respect to claims 44, the overlapping regions fail to further limit the claimed method.

With respect to claim 50, it would have been obvious for one skilled in the art at the time to have
added a feature to cancel the orders as motivated by the needs of the trader.

Any inquiry concerning this communication or earlier communications from the
examiner should be directed to Richard C. Weisberger whose telephone number is 571 272 6753.
The examiner can normally be reached on 8:30-5:00.

If attempts to reach the examiner by telephone are unsuccessful, the examiner’s
supervisor, James Kramer can be reached on 571 272 6783. The fax phone number for the
organization where this application or proceeding is assigned is 571-273-8300.

Information regarding the status of an application may be obtained from the Patent
Application Information Retrieval (PAIR) system. Status information for published applications
may be obtained from either Private PAIR or Public PAIR. Status information for unpublished
applications is available through Private PAIR only. For more information about the PAIR
system, see http://pair-direct.uspto.gov. Should you have questions on access to the Private PAIR
system, contact the Electronic Business Center (EBC) at 866-217-9197 (toll-free). If you would
like assistance from a USPTO Customer Service Representative or access to the automated

information system, call 800-786-9199 (IN USA OR CANADA) or 571-272-1000.
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/Richard C Weisberger/ Richard C Weisberger
Primary Examiner, Art Unit 3693 Primary Examiner
Art Unit 3693
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Trademark Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO:
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145 GL WIN et Logiciels complementaires (French), G0009495-9874

147 |Internal Product News doc on QuickTrade, G0020468-20471

148 "Introducing the Company: GL Trade" product offerings and slide

presentation (to Reuters), G0026534-26559

140 |GL Product Leaflet Re: Mosaic, G0022529-22530

150 THOMSON FINANCIAL leaflet, 09/00/2003, G0022445-22450

151 | LIFFE CONNECT for Futures leaflet, G0023885-23888

—
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155 | US 5 243 331 9/7/1993 McCausland, et al. (DTX 1228)
156 | US- 6,343,278 1/29/2002 Jain, et al.
157 | U5 6,421,653 B1 7/16/2002  |May, etal. (DTX 1100)
158 | Y55 115,698 9/5/2000 Tuck, et al.
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us-
us-
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us-
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us-
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us-
us-
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160 TSE Japanese Document, pgs 4-15
161 | TSE Japanese Document, pgs 6-15
‘oo Megumi MIYOSHI, Japanese Patent Application No. 2001-564025,
4/18/200
165 "Amazon.com Catapults Electronic Commerce to Next Level with Powerful New
Features," Amazon.com Press Release, 9/23/97, DTX1034, Dezmelyk000012-13
166 Apple Advertisement, Scientific American, September 1984, Scientific
American Inc. NY, NY Dezmelyk000014-33
167 | Memo Re: Downloading the Terminal Program, 8/18/2005
—_—
169 "Specialist vs Saitori: Market-Making in New York and Tokyo", Richard LINDSAY
and Ulrike Schaede, DTX 1170, 7-8/00/1992, Silverman000494-Silverman000506
170 "Building for Excellence", MINEX Brochure, DTX 1153,
Silverman000330-Silverman000334
T —
71 Chicago Mercantile Exchange (CME) Brochure, DTX1163, Silverman000406-
Silverman000407
17» |MEFF Renta Fija Manual, DTX 1165, 10/00/1997,
Silverman000410-Silverman000473
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O'HARA and OLDFIELD, "The Microeconomics of Market Making", Journal of Financial
173 |and Quanitative Analysis, 12/00/86, DTX 1169 Silverman000478- Silverman000493
174 B. WEBER, "Information Technology in the Major International Financial
Markets", 4/7/1993, DX 79
Terminal Use Manual - Windows NT Version, Tokyo International Financial Futures
175 | Exchange (TIFFE), 0/0/1994, Silverman002552-Silverman002616, DTX 1226
176 USPTO Press Release, "Electronic Patent Application Records Replace
Paper Files at USPTQ", DTX 2285, 9/19/2007
177 Memorandum Opinion and Order Re: '132 and '304 Claim Construction [425],
10/31/2006
17¢ |Memorandum Opinion and Order Re: TT's Motion for Clarification [475],
2/21/2007
—_—
7o |Memorandum Opinion and Order Re: Non-Infringement [708], 6/20/2007
180 Memorandum Opinion and Order Re: Motions for Reconsideration [875],
8/27/2007
| —
181 |Memorandum Opinion and Order Re: "Single Action" Ruling [963], 9/12/2007
182 |Memorandum Opinion and Order Re: Preliminary Injunction [83], 2/9/2005
Examiner Date
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183 Memorandum Opinion and Order Re: eSpeed’s Motion for Summary
Judgment of Invalidity Denied [845], 8/21/2007
184 Memorandum Opinion and Order Re: TT’s Motion to Preclude Prior Sale
Defense Denied [873], 8/27/2007
185 Memorandum Opinion and Order Re: GL’s Motion for Reconsideration
Denied [994], 9/19/2007
186 |Memorandum Opinion and Order Re: Priority Date [769], 7/12/2007
457 |Memorandum Opinion and Order Re: Priority Date [1013], 9/25/2007
188 |Memorandum Opinion and Order Re: Prior Public Use [835], 8/16/2007
—_—
189 Memorandum Opinion and Order Re: Defendant's Motion for Judgment as a
Matter of Law on Indefiniteness [1141], 01/02/2008
160 Notification of Docket Entry Re: Defendants eSpeed's Motion for
Judgment as a Matter of Law on Invalidity is denied [1140], 01/03/2008
191 Notification of Docket Entry Re: Defendant eSpeed's Motion for a New Trial is
denied [1142], 01/03/2008
400 |Memorandum Opinion and Order Re: Defendant's Motion for Judgment as a
Matter of Law on Willfulness [1144], 01/03/2008
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13 Deposition testimony of Hiroyuki Kida dated May 17, 2007 and May 18,
2007 with DDX 617-624, PDX 519-524 and PDX 531
104 Trial testimony of Hiroyuki Kida dated September 28, 2007 and October 1, 2007
with DTX 617
15 Deposition testimony of Atsushi Kawashima dated November 21, 2005 with
DDX 178-185
106 | Trial testimony of Atsushi Kawashima dated September 26, 2007 with DTX
183
Deposition testimony of Philip Carre dated 6/22/07, 9/6/07 & 9/13/07 with DDX 384-385;
197 1473;494; 527;537-541; 592; 593A; 595-598; 605; 626; 629; 719-723; 728-732; 897-898; 896
108 |Deposition testimony of Michael Cartier dated May 9, 2007 with DDX 587-588,;
DDX 592-593A and PDX 498-500
—
199 Deposition testimony of Cristina Dobson dated May 18, 2007 with DDX
625-635; DDX 637; PDX 533 and PDX 535
200 Deposition testimony of Nicholas Garrow dated June 14, 2007 with DDX
116 and DDX 592
001 | T7ial testimony of Nicholas Garrow (via expert witness) dated October 2, 2007
Examiner Date
Signature Considered
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to process) an application. Confidentiality is governed by 35 U.S.C. 122 and 37 CFR 1.14. This collection is estimated to take 2 hours 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 Information Officer, U.S. Patent and
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202

Deposition testimony of Michael Glista dated February 20, 2007 with DDX
382-386

203

Trial testimony of Michael Glista dated Sept. 24, 2007 and Sept. 25, 2007 with DTX 382-386;
DTX 524; DTX 570; DTX 579; DTX 592; DTX 3020; DTX 3050; DTX 3057; DTX 3110;

PTX 1993; PTX 2065; PTX 2092; PTX 2094

204

Deposition testimony of Laurent Havard dated April 24-26, 2007, May 12, 2007, June 21,
2007 and September 5, 2007 with DDX 506; DDX 508; DDX 517; DDX 539; DDX 551-568;

DDX 570-573; DDX 575; DDX 603; PDX 462; PDX 464-483; PDX 767-769;
PDX 771-774; PDX 875-877; PDX 882-888 and PDX 893

205

Trial Testimony of Laurent Havard dated September 21, 2007 with DTX 384; DTX 520; DTX 561-62;
DTX 570; DTX 573; DTX 575; DTX 593; DTX 750-52; DTX 3011; DTX 3017-18; DTX 3050;

PTX §75; PTX 2064; PTX 2074; PTX 2077; PTX 2079

206

Deposition testimony of Jean Cedric Jollant dated April 26, 2007 and June 13, 2007
with DDX 384; DDX 517; DDX 520; DDX 551-568; DDX 575-577; PDX 465-483

207

Trial testimony of Jean Cedric Jollant dated September 20, 2007 with DTX 157; DTX 473; DTX
719; DTX 551-64; DTX 598; DTX 722; DTX 1903; DTX 3009-10; DTX 3014; DTX 3016-18

DTX 3020; DTX 3023; DTX 3025; PTX 166; PTX 520; PTX 526; PTX 539; PTX
573; PTX 575; PTX 579; PTX 2065
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Sighature

Date
Considered
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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 Information Officer, U.S. Patent and
Trademark Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO:
Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.

If you need assistance in completing the form, call 1-800-PT0-9199 (1-800-786-9199) and select option 2.
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208 Deposition testimony of Marc Lorin dated September 5, 2007 with DDX
385; DDX 721-722; DDX 730
200 Deposition testimony of Christopher Malo dated May 23, 2007 with DDX 524
210 Deposition testimony of Fred Mastro dated May 21, 2007 with DDX 638;
PDX 538; PDX 540-543
11 | Trial testimony of Fred Mastro dated September 25, 2007 with DTX 592
Deposition testimony of William McHorris dated April 10, 2007 with PDX
212
416-417
»13 |Deposition testimony of Josephine Sheng dated June 26, 2007 with DDX 520;
DDX 522; DDX 536; DDX 575; PDX 493; PDX 683-683a; PDX 775
—
Deposition testimony of Bruno Spada dated April 30, 2007 and May 2, 2007 with DDX 384-385;
214 |DDX 519-21; DDX 537-38; DDX 579-580; DDX 522; DDX 538; PDX 493-495; PDX 519-522
Trial testimony of Bruno Spada dated September 24, 2007 with DTX 306; DTX 384; DTX
215 |518-522; DTX 524; DTX 575; DTX 579-580; DTX 593; DTX 626; DTX 628; DTX 646; DTX 1899
DTX 2086; DTX 3020-3021; DTX 3058-3059; DTX 3061; DTX 3085; PTX 737;
PTX 840; PTX 2083; PTX 2087; PTX 2099; PTX 2101
Examiner Date
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amount of time you require to complete this form and/or suggestions for reducing this burden, 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 FORMS TO THIS ADDRESS. SEND TO:
Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.
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IN THE UNITED STATES PATENT AND TRADEMARK OFFICE
(Attorney Docket No. 07-1021-US-CONG6)

In re Application of:
G Art Unit: 3693
Gary Allan Kemp II roup ni

Examiner: Richard C. Weisb
Serial No.: 11/585,907 Raminer. Hehar eisberget

firmati .82
Filed: October 25, 2006 Confirmation No.. 8200

For: Click Based Trading with Intuitive Grid
Display of Market Depth

N e’ N N v e e e e’

Commissioner for Patents
P.O. Box 1450
Alexandria, VA 22313-1450

REMARKS ACCOMPANYING INFORMATION DISCLOSURE STATEMENT

Dear Examiner:

Applicant herewith submits an Information Disclosure Statement (IDS) listing numerous
references, including a few foreign-patent references and many non-patent-literature references.
Applicant would like to point out to the Examiner that copies of the foreign-patent and non-
patent-literature references listed in the IDS are not being submitted herewith. Applicant
respectfully submits that, for the reasons listed below, this approach is permissible.

To aid the Examiner in processing the IDS being submitted herewith, Applicant points
out that these references themselves were numbered to correspond with the “Cite No.” column in
the IDS prior to their uploading in the parent application on 5/20/2008. In particular, Applicant
has assigned each reference a number between 1 and 335. Note that certain numbers between 1
and 335 are not used, and thus there are less than 335 references listed. Thus, if the Examiner
navigates in the Image-File-Wrapper system to the parent application (11/415,163) and clicks on
references that were uploaded in that application on 5/20/2008, the Examiner will note that those
references have been marked on each and every page with a document number that corresponds
with the “Cite No.” column on the IDS being submitted herewith. This correlation should aid the

Examiner in tracking which references have been considered.
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Applicant respectfully submits that this approach is permissible because the present
application is a continuation of U.S. Patent Application Serial No. 11/415,163, filed May 2, 2006
in the name of Kemp et al., entitled “Click Based Trading with Intuitive Grid Display of Market
Depth,” Attorney Docket No. 07-1021-US-CON3. The foreign-patent and non-patent-literature
references listed in the IDS being filed herewith were uploaded in connection with this parent
application on May 20, 2008. Applicant respectfully points out that 37 C.F.R. § 1.98(d) permits
this approach, providing an exception to the general requirement to submit copies of foreign-
patent and non-patent-literature references in applications where those references were submitted
in a parent application.

Applicant respectfully submits that this situation satisfies the conditions of 37 C.F.R.
§ 1.98(d), in that (1) Application 11/415,163 is (a) properly identified in these remarks and (b) is
being relied on in this application for an earlier effective filing date under 35 U.S.C. § 120 and
(2) the IDS being filed herewith complies with paragraphs (a) through (c) of 37 C.F.R. § 1.98.
Thus, Applicant respectfully requests that, based on the reasons given above, the Examiner
consider the references in the IDS being filed herewith.

Applicant recognizes that the IDS being filed herewith lists a large number of references.
For the facts and circumstances leading to the uploading and disclosure of so many references in
the parent application, the Examiner is invited to review the remarks submitted in the parent
application on May 20, 2008.

Thus, Applicant respectfully requests consideration of each listed reference and, pursuant
to MPEP § 609.02(A)(2), it is requested that each of the references in the PTO/SB/08a and
PTO/SB/08b forms enclosed herewith appear on the face of the patent issuing from the present
application. No representation is intended as to the relative importance of any portion of the
references. In addition, these remarks are not a representation that the cited references have
effective dates early enough to be “prior art” within the meaning of 35 U.S.C. §§ 102 or 103, nor
as an admission that the information is considered to be material to patentability. Applicant
makes no representation regarding the importance or accuracy of the dates associated with
documents provided by third parties. Applicant does 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

application under examination.
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With respect to foreign-language references listed on the IDS being filed herewith, for the
Examiner’s convenience, Applicant in the following seven paragraphs excerpts the remarks
submitted on 5/20/2008 in the parent application:

The document entitled “TradePad Instructions (French), G0025748-49”, document
citation no. 86, is not in the English language. In accordance with 37 C.F.R. § 1.98(a)(3),
Applicants submit that the relevance of the document is that, in litigation, a party to the joint
defense agreement with the Defendants produced this document, it purportedly relates to the
alleged GL prior art, and the Defendants characterized this document as prior art on which they
intended to rely in a correspondence dated May 25, 2007.

The document entitled “GL WIN et Logiciels complementaires (French), 10/00/99,
G009121-G009486”, document citation no. 90, is not in the English language. In accordance
with 37 C.F.R. § 1.98(a)(3), Applicants submit that the relevance of the document is that, in
litigation, a party to the joint defense agreement with the Defendants produced this document, it
purportedly relates to the alleged GL prior art, and the Defendants characterized this document in
the Supplemental Disclosures Pursuant to 35 U.S.C. § 282, dated August 10, 2007.

The document entitled “GL WIN et Logiciels complementaires (French), 7/00/99,
G009875-G010238”, document citation no. 91, is not in the English language. In accordance
with 37 C.F.R. § 1.98(a)(3), Applicants submit that the relevance of the document is that, in
litigation, a party to the joint defense agreement with the Defendants produced this document, it
purportedly relates to the alleged GL prior art, and the Defendants characterized this document in
the Supplemental Disclosures Pursuant to 35 U.S.C. § 282, dated August 10, 2007.

The document entitled “tradepad.txt (French), 3/8/2000, G0025616-G0025618”
document citation no. 93, is not in the English language. In accordance with 37 C.F.R.
§ 1.98(a)(3), Applicants submit that the relevance of the document is that, in litigation, a party to
the joint defense agreement with the Defendants produced this document and it purportedly
relates to the alleged GL prior art.

The document entitled “GL Trade Presentation (French), 4/25/1999, GO0118989-
G0119044”, document citation no. 103, is not in the English language. In accordance with 37
C.FR. § 1.98(a)(3), Applicants submit that the relevance of the document is that, in litigation, a
party to the joint defense agreement with the Defendants produced this document and it

purportedly relates to the alleged GL prior art.
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The document entitled “GL WIN Summary (French), 6/00/1998, G0091004-G0091046”,
document citation no. 127, is not in the English language. In accordance with 37 C.F.R.
§ 1.98(a)(3), Applicants submit that the relevance of the document is that, in litigation, a party to
the joint defense agreement with the Defendants produced this document, it purportedly relates
to the alleged GL prior art, and the Defendants characterized this document in the Supplemental
Disclosures Pursuant to 35 U.S.C. § 282, dated August 10, 2007.

The document entitled “GL WIN et Logiciels complementaires (French), G0009495-
9874, document citation no. 145, is not in the English language. In accordance with 37 C.F.R.
§ 1.98(a)(3), Applicants submit that the relevance of the document is that, in litigation, a party to
the joint defense agreement with the Defendants produced this document, it purportedly relates
to the alleged GL prior art, and the Defendants characterized this document in the Supplemental
Disclosures Pursuant to 35 U.S.C. § 282, dated August 10, 2007.

To the extent that the Examiner would like more information about how these foreign-
language documents have been characterized in the litigation or the context of their production
therein, if in fact any such information exists, or if the Examiner feels that further discussion on
any particular point would be helpful, the Examiner is encouraged to call Mr. Mark Triplett at
312-476-1151. Lastly, Applicant certifies that the fee set forth in 37 CFR § 1.17(p) has been
submitted herewith, and authorizes the charging of any underpayment and the crediting of any

overpayment to Deposit Account No. 132490.

Respectfully submitted,
McCDONNELL BOEHNEN
HULBERT & BERGHOFF LLP

Date: _ December &, 2008 By: /Daniel P. Williams/
Daniel P. Williams
Reg. No. 58,704
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IN THE UNITED STATES PATENT AND TRADEMARK OFFICE
(MBHB Docket No. 07-1021-US-CON6)

Appl. No. : 11/585,907 Confirmation No. 8200
Applicant : Kemp et al.

Filed : 10/25/2006

TC/A.U. : 3693

Examiner : Richard C. Weisberger

Mail Stop Amendment
Commissioner for Patents
P.O. Box 1450

Alexandria, VA 22313-1450

RESPONSE TO THE OFFICE ACTION
MAILED OCTOBER 6, 2008

Dear Examiner,
In response to the Office Action of October 6, 2008, Applicants hereby submit the

following:

Amendment to the Claims begins on page 2; and

Remarks begin on page 10 of this paper.
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AMENDMENTS TO THE CLAIMS

This listing of claims will replace all prior versions, and listings, of claims in the

application:

Listing of Claims

1-40. (cancelled)

41. (currently amended) A method of displaying market information relating to
and facilitating trading of a commodity being traded on an electronic exchange, the
method comprising:

receiving, by a computing device, market information for a commodity from an

electronic exchange, the market information comprising an inside market with a current
highest bid price and a current lowest ask price;

displaying, via the computing device, a bid display region comprising a plurality

of graphical locations, each graphical location in the bid display region corresponding to

a different price level of the-a plurality of price levels along a price axis;

displaying, via the computing device, an ask display region comprising a plurality

of graphical locations, each graphical location in the ask display region corresponding to

a different price level of the plurality of price levels along the price axis;

dynamically displaying, via the computing device, a first indicator representing

quantity associated with at least one trade order to buy the commodity at the current

highest bid price in a first graphical location of the plurality of graphical locations in the

bid display region, the first graphical location in the bid display region corresponding to a
price level associated with the current highest bid price;
upon receipt of market information comprising a new highest bid price, moving

displaying the first indicator relative to the price axis to &t a second graphical location of

the plurality of graphical locations in the bid display region, the second graphical location

corresponding to a price level of the plurality of price levels associated with the new
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highest bid price, wherein the second graphical location is different from the first

graphical location in the bid display region;

dynamically displaying, via the computing device, a second indicator representing

quantity associated with at least one trade order to sell the commodity at the current
lowest ask price in a first graphical location of the plurality of graphical locations in the
ask display region, the first graphical seeend location in the ask display region

corresponding to a price level associated with the current lowest ask price;
upon receipt of market information comprising a new lowest ask price, moving

displaying the second indicator relative to the price axis to at a second graphical location

of the plurality of graphical locations in the ask display region, the second graphical
location corresponding to a price level of the plurality of price levels associated with the

new lowest ask price, wherein the second graphical location is different from the first

graphical location in the ask display region;

displaying , via the computing device, an order entry region comprising a plurality

of graphical areas for receiving single action single-eltek commands to set trade order

prices and send trade orders, each graphical area corresponding to a different price level

along the price axis-ofthe-plarality-efpricetevels; and

with-a-single-elick-of auser mput-deviee; selecting a particular graphical area in

the order entry region through a single action of the user input device to both set

single-ehelesets a price for the trade order and send sends the trade order having a default

quantity to the electronic exchange.

42. (currently amended) The method of claim 41, wherein the order entry region
further comprises:

a bid order entry region comprising a plurality of graphical arcas leeatiens for

receiving single action single-eliek commands to send trade orders to buy, each graphical
arca feeation corresponding to a different price level of the plurality of price levels along

the price axis; and
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an ask order entry region comprising a plurality of graphical arcas leeations for

receiving single action commands to send trade orders to sell, each graphical area
eeation corresponding to a different price level of the plurality of price levels along the

price axis.

43. (currently amended) The method of claim 42, wherein the single action
stngle-elieke further sets whether the trade order is an order to buy or sell the commodity.

44. (currently amended) The method of claim 42, wherein the bid order entry
region overlaps with the bid display region, and wherein the ask order entry region

overlaps with the ask display region.

45. (currently amended) The method of claim 44, wherein the overlapping of the
bid order entry region with the bid display region allows the user to send trade orders to
buy the commodity by positioning the curser over the first indicator and selecting a an
graphical area corresponding to the current highest bid price, and wherein overlapping of
the ask order entry region with the ask display region allows the user to send trade orders
to sell the commodity by positioning the cursor over the second indicator and selecting a

an_graphical area corresponding to the current lowest ask price.

46. (currently amended) The method of claim 41, wherein the trade order is an
order to buy the commodity if the position of the cursor at the time of the single action
single eliek is within a bid order entry region and wherein the trade order is an order to
sell the commodity if the position of the cursor at the time of the single action single eliek

is within an ask order entry region.
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47. (previously presented) The method of claim 41, wherein the default quantity

is designated to be used for a single trade order.

48. (previously presented) The method of claim 41, wherein the default quantity

is designated to be used for a plurality of trade orders.

49. (currently amended) The method of claim 41, further comprising

dynamically displaying an entered order indicator at a graphical location aligned i

asseetation with a price level of the plurality of price levels, wherein the entered order

indicator represents a user’s trade order working at the price level aligned with the

entered order indicator.

50. (currently amended) The method of claim 49, further comprising canceling

the user’s trade order represented by the entered order indicator in response to a single

action single-eliek of the user input device with the cursor of the user input device

positioned over the entered order indicator.

51. (previously presented) The method of claim 41, further comprising receiving
a re-centering command to center the inside market in a window of a graphical user

interface.

52. (previously presented) The method of claim 41, wherein the bid display
region, the ask display region, and the order entry region are displayed vertically or

horizontally.
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53. (previously presented) The method of claim 41, wherein the bid and ask
display regions are displayed separately.

54. (currently amended) The method of claim 41, wherein the plurality of price
levels are displayed along the price [[an]] axis.

55. (currently amended) The method of claim 41 elain54, wherein the axis-ts
static-sueh-that-the plurality of price levels do not move except as a result of a manual

repositioning command ehange-posttions-tresponse-to-a-change-in-the-inside-market.

56. (currently amended) The method of claim 41, further comprising receiving
an input from a user that designates a default quantity to be used for a plurality of trade
orders, and receiving a plurality of consecutive single action single-ehiek commands from
a user input device, each single action strgle-eliek command sending a trade order to the
electronic exchange, each trade order having an order quantity based on the default
quantity without the user designating the default quantity between the single action single
eltek commands.

57. (currently amended) The method of claim 56, wherein the plurality of trade
orders trades comprises a [[the]] combination of trade orders to buy and sell the

commodity.

58-74. (canceled)
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75. (new) The method of claim 41, wherein the single action of the user input

device consists of a single click of the user input device.

76. (new) The method of claim 41, wherein the single action of the user input

device consists of a double-click of the user input device.

77. (new) The method of claim 42, wherein the single action of the user input

device consists of a single click of the user input device.

78. (new) The method of claim 42, wherein the single action of the user input

device consists of a double-click of the user input device.

79. (new) The method of claim 50, wherein the single action of the user input

device to cancel the trade order consists of a single click of the user input device.

80. (new) The method of claim 50, wherein the single action of the user input

device to cancel the trade order consists of a double-click of the user input device.

81. (new) The method of claim 56, wherein the single action command consists

of a single click of the user input device.

82. (new) The method of claim 56, wherein the single action command consists

of a double-click of the user input device.
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83. (new) A computer readable medium having stored therein instructions for
execution by a computer to perform the following method steps:

receiving, by a computing device, market information for a commodity from an
electronic exchange, the market information comprising an inside market with a current
highest bid price and a current lowest ask price;

displaying, via the computing device, a bid display region comprising a plurality
of graphical locations, each graphical location in the bid display region corresponding to
a different price level of a plurality of price levels along a price axis;

displaying, via the computing device, an ask display region comprising a plurality
of graphical locations, each graphical location in the ask display region corresponding to
a different price level of the plurality of price levels along the price axis;

dynamically displaying, via the computing device, a first indicator representing
quantity associated with at least one trade order to buy the commodity at the current
highest bid price in a first graphical location of the plurality of graphical locations in the
bid display region, the first graphical location in the bid display region corresponding to a
price level associated with the current highest bid price;

upon receipt of market information comprising a new highest bid price, moving
the first indicator relative to the price axis to a second graphical location of the plurality
of graphical locations in the bid display region, the second graphical location
corresponding to a price level of the plurality of price levels associated with the new
highest bid price, wherein the second graphical location is different from the first
graphical location in the bid display region;

dynamically displaying, via the computing device, a second indicator representing
quantity associated with at least one trade order to sell the commodity at the current
lowest ask price in a first graphical location of the plurality of graphical locations in the
ask display region, the first graphical location in the ask display region corresponding to
a price level associated with the current lowest ask price;

upon receipt of market information comprising a new lowest ask price, moving
the second indicator relative to the price axis to a second graphical location of the
plurality of graphical locations in the ask display region, the second graphical location

corresponding to a price level of the plurality of price levels associated with the new
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lowest ask price, wherein the second graphical location is different from the first
graphical location in the ask display region;

displaying, via the computing device, an order entry region comprising a plurality
of graphical areas for receiving single action commands to set trade order prices and send
trade orders, each graphical area corresponding to a different price level along the price
axis; and

selecting a particular graphical area in the order entry region through a single
action of the user input device to both set a price for the trade order and send the trade

order having a default quantity to the electronic exchange.

84. (new) The computer readable method of claim 83, wherein the single action

of the user input device consists of a single click of the user input device.

85. (new) The computer readable method of claim 83, wherein the single action

of the user input device consists of a double-click of the user input device.
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REMARKS

| Status of the Claims

By this response, the present application includes claims 41-57 and 75-85.
Claims 41-46, 49-50, and 54-57 are currently amended, and new claims 75-85 are added.
Among the added claims, only claim 83 is independent, and it is directed to a computer
readable medium having stored therein instructions for execution by a computer to
perform the method of independent claim 41. Support for these amendments can be

found throughout the application and therefore no new matter is added in this response.

II. Interview Summary

Applicants thank Examiner Weisberger for the telephonic interview on December
19, 2008 (“the Interview”) with Applicants’ representative Mark Triplett. Applicants
appreciate the Examiner’s time in discussing the present application, including potential
amendments that are presented in the claim listing of this response, the current rejections,
and the cited art. During the interview, Examiner Weisberger tentatively agreed that the
claims with the presented amendments are allowable over the art. The substance of the

Interview is reflected herein.

II1. Related Applications

Applicants understand that Examiner Weisberger reviews the claims and
prosecution history of related applications as they contain common subject matter. To
this end, Applicants remind the Examiner that the present application is related through a
common claim of priority to U.S. Patents 6,772,132 and 6,766,304, Patent Application
Serial Nos. 11/415,163, 11/585,905, 11/585,906, and 11/585,966. For the convenience of
the Examiner, Applicants respectfully submit the latest Office Actions for the above

pending cases in an IDS submitted herewith.

IV. Double Patenting

To expedite prosecution, Applicants respectfully submit terminal disclaimers with

respect to U.S. Patent Nos. 6,772,132 and 6,766,304.
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V. Claim Rejections

The claims have been amended, and therefore obviate the rejections previously
made under 35 U.S.C. 101 and 35 U.S.C. 112. Specifically, claims 41-74 were rejected
under 35 U.S.C. 101 as being directed to non-statutory subject matter. Applicants
respectfully disagree that the claims as previously written were directed to non-statutory
subject matter. However, in the interest of expediting prosecution, Applicants amended
independent claim 41 (from which the other rejected claims depend) to make more clear
the recitation of statutory subject matter. Claim 44 was rejected under 35 U.S.C. 112,
second paragraph. Again, in the interest of expediting prosecution, Applicants amended
claim 44 accordingly. Applicants respectfully submit that the claims, as presented,
clearly satisfy 35 U.S.C. 101 and 35 U.S.C. 112.

Claims 41-74 were rejected under 35 U.S.C. 103(a) as being unpatentable over
Tokyo Stock Exchange, Next Generation Futures Options Trading System (“TSE”).
First, as always, Applicants do not concede that the cited reference is “prior art” under 35
U.S.C. 103(a). Second, during the interview and upon further consideration, the
Examiner tentatively agreed that the discussed claims are patentable over the cited art
when making the assumption that it is prior art.

For the record, Applicants note that the present claims contain a similar type of
claim language that has been found patentable in related patents, U.S. Patent Nos.
6,772,132 and 6,766,304, which both have been confirmed in reexamination (US
6,772,132 C1 and 6,766,304 C1). Applicants respectfully submit that the TSE reference
is at most cumulative to what was previously used in the thorough examination of the
similar, issued patents (e.g., Friesen, WO 00/62187, was considered in the examination of
the issued patents among other art). Additionally, the TSE reference, along with many
other references (that have been cited in an IDS in this case on or around December 8,
2008), were fully considered during the reexamination of the two issued patents (before a
separate Central Reexamination Unit and examiner); Applicants respectfully point out
that the reexamination resulted in a confirmation being granted in both patents with no
claim amendments. Likewise, Applicants respectfully submit that claims 41-57 and 75-

85 are also patentable over the art of record, including the TSE reference.
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V1.  Conclusion

In general, the Office Action made various statements regarding the pending
claims and the cited art that are now moot in light of the above. Thus, Applicants will not
address such statements at the present time. However, Applicants expressly reserve the
right to challenge such statements in the future should the need arise (for example, if such
statements should become relevant by appearing in a rejection of any current or future
claim).

All the stated grounds of objection and rejection have been respectfully traversed,
accommodated, or rendered moot. Applicants therefore submit that the present
application is in condition for allowance. If the Examiner believes that further dialog
would expedite consideration of the application, the Examiner is invited to contact
Trading Technologies in-house Patent Counsel Mark Triplett at 312-476-1151, or the
undersigned attorney or agent.

Respectfully submitted,

McDONNELL BOEHNEN
HULBERT & BERGHOFF LLP

Date: April 6, 2009 By: /Daniel P. Williams/
Daniel P. Williams
Registration No. 58,704
(312) 913-0001
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PTO/SB/26 (03-09)

Approved for use through 04/30/2009. 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 displays a valid OMB control number.

TERMINAL DISCLAIMER TO OBVIATE A DOUBLE PATENTING Docket Number (Optional)
REJECTION OVER A “PRIOR” PATENT 07-1021-US-CON6

In re Application of: Kemp et al.
Application No.: 11/585,907

Filed: October 25, 2006

For: Click Based Trading with Intuitive Grid Display of Market Depth

The owner®, Trading Technologies. Inc. , of 100 percent interest in the instant application hereby disclaims,
except as provided below, the terminal part of the statutory term of any patent granted on the instant application which would extend beyond
the expiration date of the full statutory term prior patent No. 6,766,304 as the term of said prior patent is defined in 35 U.S.C. 154

and 173, and as the term of said prior patent is presently shortened by any terminal disclaimer. The owner hereby agrees that any patent so
granted on the instant application shall be enforceable only for and during such period that it and the prior patent are commonly owned. This
agreement runs with any patent granted on the instant application and is binding upon the grantee, its successors or assigns.

In making the above disclaimer, the owner does not disclaim the terminal part of the term of any patent granted on the instant application that
would extend to the expiration date of the full statutory term as defined in 35 U.S.C. 154 and 173 of the prior patent, “as the term of said prior
patent is presently shortened by any terminal disclaimer,” in the event that said prior patent later:

expires for failure to pay a maintenance fee;

is held unenforceable;

is found invalid by a court of competent jurisdiction;

is statutorily disclaimed in whole or terminally disclaimed under 37 CFR 1.321;

has all claims canceled by a reexamination certificate;

is reissued; or

is in any manner terminated prior to the expiration of its full statutory term as presently shortened by any terminal disclaimer.

Check either box 1 or 2 below, if appropriate.

1. |:| For submissions on behalf of a business/organization (e.g., corporation, partnership, university, government agency,
etc.), the undersigned is empowered to act on behalf of the business/organization.

| hereby 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 false
statements may jeopardize the validity of the application or any patent issued thereon.

2. The undersigned is an attorney or agent of record. Reg. No._58,704

/Daniel P. Williams/ April 6, 2009
Signature Date

Daniel P. Williams
Typed or printed name

312-913-0001
Telephone Number

Terminal disclaimer fee under 37 CFR 1.20(d) included.

WARNING: Information on this form may become public. Credit card information should not
be included on this form. Provide credit card information and authorization on PTO-2038.

*Statement under 37 CFR 3.73(b) is required if terminal disclaimer is signed by the assignee (owner).
Form PTO/SB/96 may be used for making this certification. See MPEP § 324.

This collection of information is required by 37 CFR 1.321. 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 1.11 and 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 Information Officer, U.S. Patent
and Trademark Office, U.S. Department of Commerce, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS
ADDRESS. SEND TO: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.

If you need assistance in completing the form, call 1-800-PT0-9199 and select option 2.
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The owner®, Trading Technologies. Inc. , of 100 percent interest in the instant application hereby disclaims,
except as provided below, the terminal part of the statutory term of any patent granted on the instant application which would extend beyond
the expiration date of the full statutory term prior patent No. 6,772,132 as the term of said prior patent is defined in 35 U.S.C. 154

and 173, and as the term of said prior patent is presently shortened by any terminal disclaimer. The owner hereby agrees that any patent so
granted on the instant application shall be enforceable only for and during such period that it and the prior patent are commonly owned. This
agreement runs with any patent granted on the instant application and is binding upon the grantee, its successors or assigns.

In making the above disclaimer, the owner does not disclaim the terminal part of the term of any patent granted on the instant application that
would extend to the expiration date of the full statutory term as defined in 35 U.S.C. 154 and 173 of the prior patent, “as the term of said prior
patent is presently shortened by any terminal disclaimer,” in the event that said prior patent later:

expires for failure to pay a maintenance fee;

is held unenforceable;

is found invalid by a court of competent jurisdiction;

is statutorily disclaimed in whole or terminally disclaimed under 37 CFR 1.321;

has all claims canceled by a reexamination certificate;

is reissued; or

is in any manner terminated prior to the expiration of its full statutory term as presently shortened by any terminal disclaimer.

Check either box 1 or 2 below, if appropriate.

1. |:| For submissions on behalf of a business/organization (e.g., corporation, partnership, university, government agency,
etc.), the undersigned is empowered to act on behalf of the business/organization.

| hereby 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 false
statements may jeopardize the validity of the application or any patent issued thereon.

2. The undersigned is an attorney or agent of record. Reg. No._58,704

/Daniel P. Williams/ April 6, 2009
Signature Date

Daniel P. Williams
Typed or printed name

312-913-0001
Telephone Number

Terminal disclaimer fee under 37 CFR 1.20(d) included.

WARNING: Information on this form may become public. Credit card information should not
be included on this form. Provide credit card information and authorization on PTO-2038.

*Statement under 37 CFR 3.73(b) is required if terminal disclaimer is signed by the assignee (owner).
Form PTO/SB/96 may be used for making this certification. See MPEP § 324.

This collection of information is required by 37 CFR 1.321. 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 1.11 and 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 Information Officer, U.S. Patent
and Trademark Office, U.S. Department of Commerce, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS
ADDRESS. SEND TO: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.

If you need assistance in completing the form, call 1-800-PT0-9199 and select option 2.
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PETITION FOR EXTENSION OF TIME UNDER 37 CFR 1.136(a) Dacket Number (Optional)

FY 2009 07-1021-US-CONG6
(Fees pursuant to the Consolidated Appropriations Act, 2005 (H.R. 4818).)
Application Number 11/585,907 Filed October 25, 2006

For  Click Based Trading with Intuitive Grid Display of Market Depth

Art Unit 3693 Examiner  Richard C. Weisberger

This is a request under the provisions of 37 CFR 1.136(a) to extend the period for filing a reply in the above identified
application.

The requested extension and fee are as follows (check time period desired and enter the appropriate fee below):

Fee Small Entity Fee
[] One month (37 CFR 1.17(a)(1)) $130 $65 $
[J Two months (37 CFR 1.17(a)(2)) $490 $245 $
Three months (37 CFR 1.17(a)(3)) $1110 $555 $M
[] Four months (37 CFR 1.17(a)4)) $1730 $865 $
[] Five months (37 CFR 1.17(a)(5)) $2350 $1175 $

Applicant claims small entity status. See 37 CFR 1.27.
A check in the amount of the fee is enclosed.
Payment by credit card. Form PTO-2038 is attached.

The Director has already been authorized to charge fees in this application to a Deposit Account.

N OO0 O

The Director is hereby authorized to charge any fees which may be required, or credit any overpayment, to
Deposit Account Number 132490

WARNING: Information on this form may become public. Credit card information should not be included on this form.
Provide credit card information and authorization on PTO-2038.

| am the |:| applicant/inventor.

I:l assignee of record of the entire interest. See 37 CFR 3.71.
Statement under 37 CFR 3.73(b) is enclosed (Form PTO/SB/96).

attorney or agent of record. Registration Number 58,704

I:l attorney or agent under 37 CFR 1.34.
Registration number if acting under 37 CFR 1.34

/Daniel P. Williams/ April 6, 2009
Signature Date
Daniel P. Williams 312-913-0001
Typed or printed name Telephone Number

NOTE: Signatures of all the inventors or assignees of record of the entire interest or their representative(s) are required. Submit multiple forms if more than one
signature is required, see below.

Total of 1 forms are submitted.

This collection of information is required by 37 CFR 1.136(a). 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 1.11 and 1.14. This collection is estimated to take 6 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 Information Officer,
U.S. Patent and Trademark Office, U.S. Department of Commerce, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED
FORMS TO THIS ADDRESS. SEND TO: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.

If you need assistance in completing the form, call 1-800-PT0-9199 and select option 2.
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Electronic Patent Application Fee Transmittal

Application Number: 11585907

Filing Date: 25-Oct-2006

Title of Invention: Click based trading with intuitive grid display of market depth
First Named Inventor/Applicant Name: Gary Allan Kemp

Filer: Daniel P. Williams

Attorney Docket Number: 07-1021-US-CON6

Filed as Large Entity

Utility under 35 USC 111(a) Filing Fees

Sub-Total in

Description Fee Code Quantity Amount USD($)

Basic Filing:

Pages:

Claims:

Miscellaneous-Filing:

Petition:

Patent-Appeals-and-Interference:

Post-Allowance-and-Post-Issuance:

Extension-of-Time:

Extension - 3 months with $0 paid 150 1253 1 1110 1110




Description Fee Code Quantity Amount Sullaj-s'l's(tsa)l in
Miscellaneous:
Submission- Information Disclosure Stmt 1806 1 180 180
Statutory disclaimer 1814 2 140 280
Total in USD ($) 1570
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Electronic Acknowledgement Receipt

EFS ID: 5104834

Application Number: 11585907

International Application Number:

Confirmation Number: 8200
Title of Invention: Click based trading with intuitive grid display of market depth
First Named Inventor/Applicant Name: Gary Allan Kemp
Customer Number: 39310
Filer: Daniel P. Williams

Filer Authorized By:

Attorney Docket Number: 07-1021-US-CON6
Receipt Date: 06-APR-2009
Filing Date: 25-0CT-2006
Time Stamp: 17:07:14
Application Type: Utility under 35 USC 111(a)

Payment information:

Submitted with Payment yes

Payment Type Deposit Account
Payment was successfully received in RAM $1570

RAM confirmation Number 3504

Deposit Account 132490

Authorized User

The Director of the USPTO is hereby authorized to charge indicated fees and credit any overpayment as follows:
Charge any Additional Fees required under 37 C.F.R. Section 1.16 (National application filing, search, and examination fees)

Charge any Additional Fees required under 37 C.F.R. SectionJ1B2(Patent application and reexamination processing fees)




Charge any Additional Fees required under 37 C.F.R. Section 1.19 (Document supply fees)

Charge any Additional Fees required under 37 C.F.R. Section 1.20 (Post Issuance fees)

Charge any Additional Fees required under 37 C.F.R. Section 1.21 (Miscellaneous fees and charges)

File Listing:
Document . . File Size(Bytes Multi Pages
Document Description File Name ( y V . . 9
Number Message Digest | Part/.zip| (ifappl.)
. . 169729
1 Amendment/Req. Reconsideration-After 07-1021-Us- no 12
Non-Final Reject CON6_01_Response.pdf
8de20dff087f602197c62af855e447f1c7124]
08e
Warnings:
Information:
Inf tion Discl Stat t (IDS) 838849
nrormation Liscliosure >tatemen
2 Filed (SB/08) 07-1021-US-CON6_02_IDS.pdf no 4
93f3ceab5692f6e81e9fe8d861e3cd434695
che2
Warnings:

Information:

A U.S. Patent Number Citation ora U.S. Publication Number Citation is required in the Information Disclosure Statement (IDS) form for
autoloading of data into USPTO systems. You may remove the form to add the required data in order to correct the Informational Message if
you are citing U.S. References. If you chose not to include U.S. References, the image of the form will be processed and be made available
within the Image File Wrapper (IFW) system. However, no data will be extracted from this form. Any additional data such as Foreign Patent
Documents or Non Patent Literature will be manually reviewed and keyed into USPTO systems.

54210
3 Terminal Disclaimer Filed 07-1 021_US_COde6—03—TD—3O4' no 1
p 18d5793728bc1b3ed72238f03d7845394 1f:
6ab0
Warnings:
Information:
07-1021-US-CON6_04 _TD_132 >4210
4 Terminal Disclaimer Filed df - - T no 1
p f6d47f543b156fde83f0beacde20f9a68392
151
Warnings:
Information:
07-1021-Us- 261150
5 NPL Documents CON6_05_Reexam_Certificate_ no 5
6_766_304_C1.pdf 10cd8c96{dOBF186a55 3adebdaff0612do8s
Warnings:
Information:
07-1021-Us- 537549
6 NPL Documents CON6_06_Reexam_Certificate_ no 8
6_772_132_Cl.pdf e32c4aa272dacd 11d627¢2900fa99d463b4
898ca
Warnings:
Information:
07-1021-Us- 125401
7 NPL Documents CON6_07_Office_Action_CON3 no 4
.pdf 1ba9%e3378c54986ebb473409169ac5dbedy
caleb
Warnings:
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Information:

07-1021-Us- 865536
8 NPL Documents CON6_08_Office_Action_CON4 no 18
.pdf 301aa6f021aeed94fd4798b5235a7735e31
bcfcs
Warnings:
Information:
07-1021-Us- 232135
9 NPL Documents CON6_09 Office_Action_CON5 no 6
.pdf 5507baecffacbf8cae5568ee6bc1e6683bee
7ad5
Warnings:
Information:
07-1021-Us- 3955164
10 NPL Documents CON6_10_Office_Action_CON7 no 36
.pdf 2e4543a02b7cb434f27e78da82436cff7441
163a
Warnings:
Information:
07-1021-Us- 49791
11 Extension of Time CON6_11_Extension_of_Time. no 1
pdf 21b191be2db2d4d8ff703be5579dedb17
d8b8c
Warnings:
Information:
33580
12 Fee Worksheet (PTO-06) fee-info.pdf no 2
3582e95132439e3a08cebad7255¢1fd707f4|
e9fa
Warnings:
Information:
Total Files Size (in bytes); 7177304

This Acknowledgement Receipt evidences receipt on the noted date by the USPTO of the indicated documents,
characterized by the applicant, and including page counts, where applicable. It serves as evidence of receipt similar to a
Post Card, as described in MPEP 503.

New Applications Under 35 U.S.C. 111

If a new application is being filed and the application includes the necessary components for a filing date (see 37 CFR
1.53(b)-(d) and MPEP 506), a Filing Receipt (37 CFR 1.54) will be issued in due course and the date shown on this
Acknowledgement Receipt will establish the filing date of the application.

National Stage of an International Application under 35 U.S.C. 371

If a timely submission to enter the national stage of an international application is compliant with the conditions of 35
U.S.C. 371 and other applicable requirements a Form PCT/DO/EO/903 indicating acceptance of the application as a
national stage submission under 35 U.S.C. 371 will be issued in addition to the Filing Receipt, in due course.

New International Application Filed with the USPTO as a Receiving Office

If a new international application is being filed and the international application includes the necessary components for
an international filing date (see PCT Article 11 and MPEP 1810), a Notification of the International Application Number
and of the International Filing Date (Form PCT/RO/105) will be issued in due course, subject to prescriptions concerning
national security, and the date shown on this Acknowledgement Receipt will establish the international filing date of
the application.
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PTO/SB/06 (07-06)

Approved for use through 1/31/2007. OMB 0651-0032
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 displays a valid OMB control number.

* If the entry in column 1 is less than the entry in column 2, write “0” in column 3.
** |If the “Highest Number Previously Paid For” IN THIS SPACE is less than 20, enter “20”.
*** If the “Highest Number Previously Paid For” IN THIS SPACE is less than 3, enter “3”.

PATENT APPLICATION FEE DETERMINATION RECORD | Application or Docket Number | Filing Date
Substitute for Form PTO-875 1 1/585,907 10/25/2006 I:l To be Mailed
APPLICATION AS FILED — PART | OTHER THAN
(Column 1) (Column 2) SMALL ENTITY [] OR SMALL ENTITY
FOR NUMBER FILED NUMBER EXTRA RATE ($) FEE ($) RATE ($) FEE ($)
L Basic Fee N/A N/A N/A N/A
(37 CFR1.16(a). (b). or (c))
[ seARcH FEE
(37 CFR1.16(. (). or (m) N/A N/A N/A N/A
|:| EXAMINATION FEE
(37 CFR 1.16(0), (p), or (q)) N/A N/A N/A N/A
é?%ﬁLREL'I'%I(,I\;I)S minus20= | * X$ = ORI X3 =
INDEPENDENT CLAIMS . N _ -
(37 CFR 1.16(h)) minus 3 = X$ = X$ =
If the specification and drawings exceed 100
sheets of paper, the application size fee due
] pap: pp
A?’F;PCLF'(&TJSN SIZE FEE is $250 ($125 for small entity) for each
( 16(s) additional 50 sheets or fraction thereof. See
35 U.S.C. 41(a)(1)(G) and 37 CFR 1.16(s).
[ MULTIPLE DEPENDENT CLAIM PRESENT (37 CFR 1.16()))
* If the difference in column 1 is less than zero, enter “0” in column 2. TOTAL TOTAL
APPLICATION AS AMENDED — PART Il
OTHER THAN
(Column 1) (Column 2) (Column 3) SMALL ENTITY OR SMALL ENTITY
CLAIMS HIGHEST
REMAINING NUMBER PRESENT ADDITIONAL ADDITIONAL
- 04/06/2009 | Arrer PREVIOUSLY EXTRA RATE () | Fee $) RATE ($) FEE ($)
E AMENDMENT PAID FOR
E I?Gt?' (37 CFR * 28 Minus | = 34 =0 X$ = OR | x $52= 0
E '2;’2‘;2”1‘??6?}1)) x D Minus | =3 =0 X$ = OR | x $220= 0
<§E l:l Application Size Fee (37 CFR 1.16(s))
|:| FIRST PRESENTATION OF MULTIPLE DEPENDENT CLAIM (37 CFR 1.16(j)) OR
TOTAL TOTAL
ADD'L OR ADDL 0
FEE FEE
(Column 1) (Column 2) (Column 3)
CLAIMS HIGHEST
REMAINING NUMBER PRESENT ADDITIONAL ADDITIONAL
AFTER PREVIOUSLY EXTRA RATE () | Fee $) RATE ($) FEE ($)
— AMENDMENT PAID FOR
Z | 1o erem . Minus | * = xs = oR [ xs =
2 e, |- Minus | - - xs = oR [xs =
E D Application Size Fee (37 CFR 1.16(s))
=
< |:| FIRST PRESENTATION OF MULTIPLE DEPENDENT CLAIM (37 CFR 1.16(j)) OR
TOTAL TOTAL
ADD’L OR ADDL
FEE FEE

Legal Instrument Examiner:

/ROZENIA HARMON/

The “Highest Number Previously Paid For” (Total or Independent) is the highest number found in the appropriate box in column 1.

This collection of information is required by 37 CFR 1.16. 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 Information Officer, U.S. Patent and Trademark Office, U.S.

Department of Commerce, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS

ADDRESS. SEND TO: Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.
If you need assistance in completing the form, call 1-800-PT0O-9199 and select option 2.

0155




Applicant(s)/Patent under

Application Number Application/Control No. Applicant(s)/Pz
L
Document Code - DISQ Internal Document — DO NOT MAIL
TERMINAL
DISCLAIMER X APPROVED []1 DISAPPROVED

Date Filed : 4/2/09

This patent is subject
to a Terminal
Disclaimer

Approved/Disapproved by:

2td's
j-proctor

U.S. Patent and Trademark Office
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UNITED STATES PATENT AND TRADEMARK OFFICE

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

P.O. Box 1450

Alexandria, Virginia 22313-1450

WWW.uspto.gov

NOTICE OF ALLOWANCE AND FEE(S) DUE

39310 7590 09/21/2009 | EXAMINER |
MBHB/TRADING TECHNOLOGIES WEISBERGER, RICHARD C
300 SOUTH WACKER DRIVE | ART UNIT PAPER NUMBER |
SUITE 3200

3693

CHICAGO, IL 60606 DATE MAILED: 09/21/2009

APPLICATION NO. FILING DATE FIRST NAMED INVENTOR ATTORNEY DOCKET NO. CONFIRMATION NO.

11/585,907 10/25/2006 Gary Allan Kemp II 07-1021-US-CON6 8200
TITLE OF INVENTION: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF MARKET DEPTH

APPLN. TYPE SMALL ENTITY ISSUE FEE DUE PUBLICATION FEE DUE | PREV. PAID ISSUE FEE TOTAL FEE(S) DUE DATE DUE

nonprovisional NO $1510 $300 $0 $1810 12/21/2009

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

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.

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 U.S.C. 151. THE ISSUE FEE DUE INDICATED ABOVE DOES
NOT REFLECT A CREDIT FOR ANY PREVIOUSLY PAID ISSUE FEE IN THIS APPLICATION. IF AN ISSUE FEE HAS
PREVIOUSLY BEEN PAID IN THIS APPLICATION (AS SHOWN ABOVE), THE RETURN OF PART B OF THIS FORM
WILL BE CONSIDERED A REQUEST TO REAPPLY THE PREVIOUSLY PAID ISSUE FEE TOWARD THE ISSUE FEE NOW

DUE.
HOW TO REPLY TO THIS NOTICE:

I. Review the SMALL ENTITY status shown above.

If the SMALL 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 above is to be removed, check box 5b on Part B - B. If applicant claimed SMALL ENTITY status before, or is now
Fee(s) Transmittal and pay the PUBLICATION FEE (if required) claiming SMALL ENTITY status, check box 5a on Part B - Fee(s)
and twice the amount of the ISSUE FEE shown above, or Transmittal and pay the PUBLICATION FEE (if required) and 1/2

the ISSUE FEE shown above.

II. PART B - FEE(S) TRANSMITTAL, or its equivalent, must be completed and returned to the United States Patent and Trademark Office
(USPTO) with your ISSUE FEE and PUBLICATION FEE (if required). If you are charging the fee(s) to your deposit account, section "4b"
of Part B - Fee(s) Transmittal should be completed and an extra copy of the form should be submitted. If an equivalent of Part B is filed, a
request to reapply a previously paid issue fee must be clearly made, and delays in processing may occur due to the difficulty in recognizing
the paper as an equivalent of Part B.

III. 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 issuing 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.

Pagg J-of 3

PTOL-85 (Rev. 08/07) Approved for use through 08/31/2010.



PART B - FEE(S) TRANSMITTAL

Complete and send this form, together with applicable fee(s), to: Mail Mail Stop ISSUE FEE
Commlssmner for Patents
P.O.Box 1
Alexandria, Virginia 22313-1450
or Fax (571)-273-2885

INSTRUCTIONS: This form should be used for transmitting the ISSUE FEE and PUBLICATION FEE (if required). Blocks 1 through 5 should be completed where

é)roprlate All further correspondence including the Patent, advance orders and notification of maintenance fees will be mailed to the current correspondence address as

icated 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
malntenance fee notifications.

CURRENT CORRESPONDENCE ADDRESS (Note: Use Block 1 for any change of address) 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

Eapers Each additional paper, such as an assignment or formal drawing, must

ave its own certificate of mailing or transmission.

39310 7590 09/21/2009
Certificate of Mailing or Transmission
MBHB/TRADING TECHNOLOGIES I hereby cerltify that thisﬂfee(fsf) Transmittal isf be%ng dfiposited 1With the Uriited
States Postal Service with sufficient postage for first class mail in an envelope
300 SOUTH WACKER DRIVE addressed to the Mail Stop ISSUE FEE address above, or being facsimile
SUITE 3200 transmitted to the USPTO (571) 273-2885, on the date indicated below.
CHICAGO, IL. 60606 (Depositor
epositor's name)
(Signature)
(Date)
APPLICATION NO. FILING DATE FIRST NAMED INVENTOR ATTORNEY DOCKET NO. CONFIRMATION NO.
11/585,907 10/25/2006 Gary Allan Kemp II 07-1021-US-CON6 8200

TITLE OF INVENTION: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF MARKET DEPTH

| APPLN. TYPE SMALL ENTITY | ISSUE FEE DUE | PUBLICATION FEE DUE | PREV. PAID ISSUE FEE TOTAL FEE(S) DUE DATE DUE
nonprovisional NO $1510 $300 $0 $1810 12/21/2009
| EXAMINER | ART UNIT | CLASS-SUBCLASS |
WEISBERGER, RICHARD C 3693 705-035000
1. Change of correspondence address or indication of "Fee Address" (37 2. For printing on the patent front page, list
CFR 1.363). . 1
(1) the names of up to 3 registered patent attorneys
| Chan%e of correspondence address (or Change of Correspondence or agents OR, alternatively,
Address form PTO/SB/122) attached. 2
(2) the name of a single firm (having as a member a
[ "Fee Address" indication (or "Fee Address” Indication form registered attorney or agent) and the names of up to
PTO/SB/47; Rev 03-02 or more recent) attached. Use of a Customer 2 registered patent attorneys or agents. If no name is 3
Number is required. listed, no name will be printed.

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

PLEASE NOTE: Unless an assignee is identified below, no assignee data will appear on the patent. If an assignee is identified below, the document has been filed for
recordation as set forth in 37 CFR 3.11. Completion of this form is NOT a substitute for filing an assignment.

(A) NAME OF ASSIGNEE (B) RESIDENCE: (CITY and STATE OR COUNTRY)

Please check the appropriate assignee category or categories (will not be printed on the patent) : [ ndividuat Corporation or other private group entity [ Government

4a. The following fee(s) are submitted: 4b. Payment of Fee(s): (Please first reapply any previously paid issue fee shown above)
[ Issue Fee [ A check is enclosed.
[ Publication Fee (No small entity discount permitted) | Payment by credit card. Form PTO-2038 is attached.
(] Advance Order - # of Copies (1 The Director is hereby authorized to charge the required fee(s), any deficiency, or credit any
overpayment, to Deposit Account Number (enclose an extra copy of this form).

5. Change in Entity Status (from status indicated above)
. Applicant claims SMALL ENTITY status. See 37 CFR 1.27. . Applicant is no longer claiming SMALL ENTITY status. See 37 CFR 1.27(g)(2).

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

Authorized Signature Date

Typed or printed name Registration No.

This collection of information is required by 37 CEFR 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 v. epending 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 toalt'f}lle Chief Information Officer, U.S. Patent and Trademark Office, U.S. Department of Commerce, P.O.
Box 1450, Alexandria, Virginia 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO: Commissioner for Patents, P.O. Box 1450,
Alexandria, Virginia 22313-1450.

Under the Paperwork Reduction Act of 1995, no persons are required to respond to a collection of information unless it displays a valid OMB control number.
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UNITED STATES PATENT AND TRADEMARK OFFICE

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

P.O. Box 1450

Alexandria, Virginia 22313-1450

WWW.uspto.gov

APPLICATION NO. FILING DATE FIRST NAMED INVENTOR | ATTORNEY DOCKETNO. | CONFIRMATION NO. |
11/585,907 10/25/2006 Gary Allan Kemp II 07-1021-US-CON6 8200
39310 7590 09/21/2009 | EXAMINER |
MBHB/TRADING TECHNOLOGIES WEISBERGER, RICHARD C
300 SOUTH WACKER DRIVE | ART UNIT PAPER NUMBER |
SUITE 3200

3693

CHICAGO, IL 60606 DATE MAILED: 09/21/2009

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 242 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 242 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) WEB site (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 (571)-272-7702. Questions relating to issue and publication fee payments should be
directed to the Customer Service Center of the Office of Patent Publication at 1-(888)-786-0101  or
(571)-272-4200.
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Application No. Applicant(s)
. . 11/585,907 KEMP ET AL.
Richard C. Weisberger 3693

-- 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 04/96/2009.
2. [X] The allowed claim(s) is/are 41-57 and 75-85.

3. [] Acknowledgment is made of a claim for foreign priority under 35 U.S.C. § 119(a)-(d) or (f).

a)[d Al b)[J Some* c¢)[JNone 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:
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.

4. [] 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 oath or declaration is deficient.

5. [] CORRECTED DRAWINGS ( as “replacement sheets”) must be submitted.
(@) [ including changes required by the Notice of Draftsperson’s Patent Drawing Review ( PTO-948) attached
1) [ hereto or 2) [ to Paper No./Mail Date .

(b) [ including changes required by the attached Examiner's Amendment / Comment or in the Office action of

Paper No./Mail Date .
Identifying indicia such as the application number (see 37 CFR 1.84(c)) should be written on the drawings in the front (not the back) of
each sheet. Replacement sheet(s) should be labeled as such in the header according to 37 CFR 1.121(d).

6. (] 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) 5. [] Notice of Informal Patent Application
2. [1 Notice of Draftperson's Patent Drawing Review (PT0O-948) 6. [] Interview Summary (PTO-413),
Paper No./Mail Date .

3. [ Information Disclosure Statements (PTO/SB/08), 7. [ Examiner's Amendment/Comment

Paper No./Mail Date
4. [ Examiner's Comment Regarding Requirement for Deposit 8. [ Examiner's Statement of Reasons for Allowance

of Biological Material

9. [] Other .

/Richard C Weisberger/
Primary Examiner, Art Unit 3693

U.S. Patent and Trademark Office
PTOL-37 (Rev. 08-06) Notic&oé&llowability Part of Paper No./Mail Date 20081221




Search Noftes

Application/Control No.

Reexamination

Applicant(s)/Patent under

11/585,907 KEMP ET AL.
Examiner Art Unit
Richard C. Weisberger 3693

SEARCH NOTES

(INCLUDING SEARCH STRATEGY)

SEARCHED
Class Subclass Date Examiner
705 35,37 9/1/2009 RW

INTERFERENCE SEARCHED

DATE

EXMR

East, Dilalog

9/1/2009

RwW

Class

Subclass

Date

Examiner

705

35,37

9/1/2009

RW
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Issue Classification

Application/Control No.

Applicant(s)/Patent under
Reexamination

11/585,907 KEMP ET AL.
Examiner Art Unit
Richard C. Weisberger 3693

ISSUE CLASSIFICATION

ORIGINAL CROSS REFERENCE(S)
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Title: CLICK BASED TRADING WITH INTUITIVE GRID DISPLAY OF
" MARKET DEPTH :
Appl. No.: 11/585,907
Filing Date: October 25, 2006
Examiner: | Unassigned
A-n;t Unit: 3624

Confirmation No.: 8200

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 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 art reference against the claims of the present application.

WASH_1968902.1

ALL REFERENCES CONSIDERED EXCEPT WHERE LINED THROUGH. /RW./



Atty. Dkt. No. 024051-0228

TIMING OF THE DISCLOSURE

The listed documents are being submitted in compliance with 37 CFR §1.97(b),
before the mailing of the first Office action.

RELEVANCE OF EACH DOCUMENT

All of the documents are in English. These documents describe a tréding product of
GL Trade, and include users guides for several different versions of a LIFFE Connect for

Futures product, and user information notes for a CAC and Stoxx Futures product.

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/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: July 17, 2007

FOLEY & LARDNER Phillip J. Articola
Washington Harbour Attorney for Applicant
3000 K Street, N.W., Suite 500 Registration No. 38,819

Washington, D.C. 20007-5143
Telephone:  (202) 672-5300
Facsimile: (202) 672-5399

WASH_1968902.1
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MODIFIED 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

Substitute for form 1449B/PTO

Complete if Known

éi Lo :
)a)

INFORMATION DISCLOSURE Application Number 11/585,907 / >,
STATEMENT BY APPLICANT Filing Date 10/25/2006 / o
- First Named Inventor Gary Allan KEMP{ juL 1 1 W
: 17, 2007
Date Submitted: July 17, 200 Group Art Unit 3624 P
(use as many sheets as necessary) Examiner Name Unassigned N
\Sheet [ 1 [of |1 Attorney Docket Number 024051-0228 Srrace®™
N
U.S. PATENT DOCUMENTS
- U.S. Patent Document I~ Pages, Columns, Lines,
Examiner | Cite : Name of Patentee or Applicant of Date of Publication of Where Relevant
Initials* No.! King Cited Document Cited Document Passages or Relevant
: Number Code* (if MM-DD-YYYY Figures Appear
known)
FOREIGN PATENT DOCUMENTS
. Date of Publication of Pages, Columns, Lines,
Examiner Cite1 Foreign Patent Document . Name of Patentee or Cited Document Where Relevant
Initials* No. 3 4 Kind Code Applicant of Cited Documents -DD- Passages or Relevant
Office Number’ (if known) PP MM-DD-YYYY Figures Appear T°
NON PATENT LITERATURE DOCUMENTS
Examiner | Cite Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of the
PN 1 item (book, magazine, journal, serial, symposium, catalog, etc.) date, page(s), volume-issue number(s), T8
Initials No.
publisher, city and/or country where published.
B1 GL Trade, CAC and Stoxx Futures on MATIF NSC VF, User Information Notes, pages 1-14, published by
GL Trade, London, England, March 15, 1999.
B2 GL Trade, LIFFE Connect for Futures, User Guide, V4.50 Beta, pages 1-24, published by GL Trade,
London, England, January, 1999.
B3 GL Trade, LIFFE Connect for Futures, User Guide, V4.50, pages 1-39, published by GL Trade, London,
England, February, 1999.
B4 GL Trade, LIFFE Connect for Futures, User Guide, V4.50, pages 1-39, published by GL Trade, London,
England, March, 1999.
BS GL Trade, LIFFE Connect for Futures, User Guide, V4.51, pages 1-57, published by GL Trade, London,
England, June, 1999.
Examiner /Richard Weisherger/ Date 0t/
Signature g Considered 10/01/2008

“EXAMINER: Initia! if reference considered, whether or not citation is in conformance with MPEP 609. Draw line through citation if not in conformance and not
cons:dered Include copy of this form with next communication to applicant.
* Unique citation desngnatlon number. *See attached Kinds of U.S. Patent Documents. *Enter 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.
5Kind of document by the appropriate symbols as indicated on the document under WIPQ Standard ST. 16 if possible. Appllcant 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, P.O. Box 1450,
Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO: Commissioner for Patents, P.O. Box 1450,
Alexandria, VA 22313-1450.

WASH_1968915.1
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UNITED STATES PATENT AND TRADEMARK OFFICE

Page 1 of 1

BIB DATA SHEET

UNITED STATES DEPARTMENT OF COMMERCE
United States Patent and Trademark Office
Address: COMMISSIONER FOR PATENTS
P.O. Box 1450
Alexandria, Virginia 22313-1450
WWW.Uspto.gov

CONFIRMATION NO. 8200

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

*k CONTINUING DATA kkkkkhkkhkhkhkkhhhhhkhhhkhhd

11/09/2006

This application is a CON of 11/415,163 05/02/2006
which is a CON of 10/237,131 09/09/2002 ABN
which is a CON of 09/590,692 06/09/2000 PAT 6,772,132
which claims benefit of 60/186,322 03/02/2000

*k FOREIGN APPLICATIONS kkkkhkdkhkhkhhhkhkhhkhkkhkhkkd
** IF REQUIRED, FOREIGN FILING LICENSE GRANTED **

SERIAL NUMBER FILINgAgrrE 371(c) CLASS GROUP ART UNIT ATTORN'\IJE(\)(.DOCKET
11/585,907 10/25/2006 705 3693 07-1021-US-CON6
RULE
APPLICANTS

Foreign Priority claimed D Yes QNO

35 USC 119(a-d) conditions met D Yes QNO

Verified and /RICHARD C
WEISBERGER/

Examiner's Signature

D Met after
Allowance

Acknowledged Initials

STATE OR
COUNTRY

IL

SHEETS
DRAWINGS

6

TOTAL
CLAIMS

INDEPENDENT
CLAIMS

1

ADDRESS

MBHB/TRADING TECHNOLOGIES
300 SOUTH WACKER DRIVE
SUITE 3200

CHICAGO, IL 60606

UNITED STATES

TITLE

Click based trading with intuitive grid display of market depth

FILING FEE
RECEIVED |No.

1700 No. for following:

FEES: Authority has been given in Paper
to charge/credit DEPOSIT ACCOUNT

|Q All Fees

|0 1.16 Fees (Filing)

|EI 1.18 Fees (Issue)

|EI Other

|0 Credit

|
|
|EI 1.17 Fees (Processing Ext. of time) |
|
|
|

BIB (Rev. 05/07).
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Under the Paperwork Reduction Act of 1995, no persons ar

gbstitute for form 1449/PTO

PTO/SB/08B (11-07)

Approved for use through 11/30/2007. OMB 0651-0031
U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE

Complete if Known

e required to respond to a collection of information unless it contains a valid OMB control number.

Application Number 11/585,907
INFORMATION DISCLOSURE | Filing Date 10/25/2006
STATEMENT BY APPLICANT | First Named Inventor (o,
Art Unit 3693
(Use as many sheets as necessary) -
Examiner Name Richard C. Weisberger
Sheet |41 of | 32 Attorney Docket Number |n7_1021-US-CONS
NON PATENT LITERATURE DOCUMENTS
Examiner | Cite Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of
Initials™ No.” the item (book, magazine, journal, serial, symposium, catalog, etc.), date, page(s), volume-issue T2
number(s), publisher, city and/or country where published.
; eSpeed's Supplemental Invalidity Contentions, 5/25/2007
» eSpeed's Disclosure of Invalidity Contentions Pursuant to 35 USC 282,
5/25/2007
5 Invalidity Contentions Re: TradePad Module (Letter Dated 5/25/2007)
. |Supplemental Invalidity Contentions Pursuant to 35 U.S.C. 282, 8/10/2007
5 eSpeed’s and Ecco’s Answers to Plaintiff's Eighth Set of Interrogatories,
8/4/2006
¢ |eSpeed and Ecco’s Supplemental Answers to Plaintiff's First, Third, Seventh,
Eighth, and Ninth Set of Interrogatories, 5/25/2007
—_—
; Defendant GL Trade Americas, Inc’'s Supplemental Responses and Objections
to Interrogatory Nos. 5, 17, and 18, 7/24/2006
. eSpeed’s Objections and Answers to Plaintiff’s Third Set of Interrogatories
to Defendant eSpeed, 5/12/2005
1» | GL WIN Version 4.50, 03/03/99, DX 538, G 107459-G 107480, DTX 538
;3 | Trading Pad User Manual, 08/10/99, DX 539, G 112123-G 112131, DTX 539
Examiner Date
Signature Considered

*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.

1 Applicant’s unique citation designation number (optional). 2 Applicant is to place a check mark here if English language Translation is attached.
This collection of information is required by 37 CFR 1.98. 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 2 hours 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 Information Officer, U.S. Patent and
Trademark Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO:
Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.

If you need assistance in completing the form, call 1-800-PT0-9199 (1-800-786-9199) and select option 2.
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Under the Paperwork Reduction Act of 1995,_no persons are

PTO/SB/08B (11-07)
Approved for use through 11/30/2007. OMB 0651-0031
U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE

gbstitute for form 1449/PTO

Complete if Known

required to respond to a collection of information unless it contains a valid OMB control number.

Application Number 11/585,907
INFORMATION DISCLOSURE | Filing Date 10/25/2006
STATEMENT BY APPLICANT | First Named Inventor (o,
Art Unit 3693
(Use as many sheets as necessary) -
Examiner Name Richard C. Weisberger
Sheet |2 of | 32 Attorney Docket Number 07-1021-US-CONS
NON PATENT LITERATURE DOCUMENTS
Examiner | Cite Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of
Initials™ No.” the item (book, magazine, journal, serial, symposium, catalog, etc.), date, page(s), volume-issue T2
number(s), publisher, city and/or country where published.
” Email from WATTIER to M. Cartier attaching Matif VF: V4.50 manual,
3/30/1998, DX 592, MC000046-MC000116, DTX 592
18 User Guide V4.60 LIFFE Connect for Futures by GL Trade, 06/00/99, DX 605,
G 123548-G 123603, DTX 605
"A System and Method for Conducting Security Transactions Over a Computer
21 |Network”, MAURO & BUIST, 03/01/99, DX 196, €S 066150-eS 066229, DTX 196
., | RCG's Presentation re WitCapital, 4/22/2004, DX 208, RCG 000635-RCG
000663, DTX 208
03 MAURO, Certified Patent Application No. 09/292,552, 4/15/1999, DX 209, eS
065994-eS 066149,
o, |Various declarations Re: Patent Application No. 09/292,552, 11/3/2003, DX
284, TT 099877-TT 099907, DTX 284
—_—
25 EVENSTREET Presentation prepared for National Discount Brokers,
00/00/1999, DX 301, CM 006787-CM 006817, DTX 301
o WIT DSM user interface instructions, 08/06/98, DX 427, CM 006591-CM
006632, DTX 427
,, |Presentation re WIT DSM user interface Trade4.ppt, 10/12/98, DX 430, CM
008265-CM 008330, DTX 430
s |WIT DSM Presentation re Information display and decision variables, 12/20/98,
DX 431, CM 004334-CM 004347, DTX 431
Examiner Date
Signature Considered

*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.

1 Applicant’s unique citation designation number (optional). 2 Applicant is to place a check mark here if English language Translation is attached.
This collection of information is required by 37 CFR 1.98. 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 2 hours 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 Information Officer, U.S. Patent and
Trademark Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO:
Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.

If you need assistance in completing the form, call 1-800-PT0-9199 (1-800-786-9199) and select option 2.

0177
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PTO/SB/08B (11-07)
Approved for use through 11/30/2007. OMB 0651-0031
U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE

gbstitute for form 1449/PTO

Complete if Known

e required to respond to a collection of information unless it contains a valid OMB control number.

Application Number 11/585,907
INFORMATION DISCLOSURE | Filing Date 10/25/2006
STATEMENT BY APPLICANT | First Named Inventor (o,
Art Unit 3693
(Use as many sheets as necessary) -
Examiner Name Richard C. Weisberger
Sheet |3 of | 32 Attorney Docket Number 07-1021-US-CONS
NON PATENT LITERATURE DOCUMENTS
Examiner | Cite Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of
Initials™ No.” the item (book, magazine, journal, serial, symposium, catalog, etc.), date, page(s), volume-issue T2
number(s), publisher, city and/or country where published.
»o EVENSTREET Presentation prepared for Flatiron Partners, 00/00/1999,
DX 437, CM 007139-CM 007172, DTX 437
WIT Capital digital trading facility presentation to Goldman Sachs, DX 438, CM 004523-CM 004547,
30 |DTX 438 (06/99).
o WIT Capital Digital trading facility presentation to PaineWebber, Inc., DX
439, DTX 439 (circa 1999).
. | WIT Capital after hours trading system, MAURO, 3/19/1999, DX 440, CM
009028-CM 009059, DTX 440
WIT Capital Corporation digital trading facility presentation, 03/00/99, DX 441,
33
DTX 441
s |WIT Capital pdf operator manual for Digital trading facility, 00/00/1999, DX
442, CM 006510-CM 006513, DTX 442 (1999).
—_ |
35 Overview re Digital trading facility, DX 443, CM 006315-CM 006344, DTX 443
(circa 1999).
a0 Utility Patent Application Transmittal Re: Computer Trading System,
Method and Interface, 4/15/1999, MAURO, KLEIA, and BUIST, PX368
. Photocopy of Disks containing exhibits A and B to declaration of W. Buist,
PX366 (4/26/06).
ss |SISS Functional specifications version 2.1, 02/16/88, DX 445, DTX 445
Examiner Date
Signature Considered

*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.

1 Applicant’s unique citation designation number (optional). 2 Applicant is to place a check mark here if English language Translation is attached.
This collection of information is required by 37 CFR 1.98. 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 2 hours 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 Information Officer, U.S. Patent and
Trademark Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO:
Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.

If you need assistance in completing the form, call 1-800-PT0-9199 (1-800-786-9199) and select option 2.
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PTO/SB/08B (11-07)
Approved for use through 11/30/2007. OMB 0651-0031
U.S. Patent and Trademark Office; U.S. DEPARTMENT OF COMMERCE

gbstitute for form 1449/PTO

Complete if Known

e required to respond to a collection of information unless it contains a valid OMB control number.

Application Number 11/585,907
INFORMATION DISCLOSURE | Filing Date 10/25/2006
STATEMENT BY APPLICANT | First Named Inventor (o,
Art Unit 3693
(Use as many sheets as necessary) -
Examiner Name Richard C. Weisberger
Sheet |4 of |32 Attorney Docket Number 07-1021-US-CONS
NON PATENT LITERATURE DOCUMENTS
Examiner | Cite Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of
Initials™ No.” the item (book, magazine, journal, serial, symposium, catalog, etc.), date, page(s), volume-issue T2
number(s), publisher, city and/or country where published.
5 Overview re SPATS; the Electronic Broker, DX 446, DTX 446 (date
unavailable).
40 Status review specialist support system study NYSE, 04/10/86, DX 447, DTX
447
» Declaration of W. BUIST re: WIT DSM System, 04/26/06, PX 365, DTX
1777
s | Sample screens of APT system, DX 150, DTX 150 (circa 1989).
" Photo of trader w/ APT screen, DX 151, LIFFE 00167-LIFFE 00168, DTX 151
(pre-1998).
45 | APT User Guide, 01/00/94, DX 152, LIFFE 000262-LIFFE 000363, DTX 152
—
. |LIFFE guide/pamphlet, DX 148, DTX 148 (pre-1994).
. Release Notes - Market Trader V5.2a, 03/18/99, DX 617, G 118137-G
118152, DTX 617
48 Market Trader - Nikkel 225 & Nikkel 300 Index options and Index futures trading
users guide, 03/20/98, DX 618, G100444-G100462, DTX 618
40 |MIDAS KAPITI Delivery Note and Release Note- Market Trader V5.2b,
03/31/1999, DX 619, G 096511-G 096527, DTX 619
Examiner Date
Signature Considered

*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.

1 Applicant’s unique citation designation number (optional). 2 Applicant is to place a check mark here if English language Translation is attached.
This collection of information is required by 37 CFR 1.98. 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 2 hours 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 Information Officer, U.S. Patent and
Trademark Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO:
Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.

If you need assistance in completing the form, call 1-800-PT0-9199 (1-800-786-9199) and select option 2.
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gbstitute for form 1449/PTO

Complete if Known

e required to respond to a collection of information unless it contains a valid OMB control number.

Application Number 11/585,907

INFORMATION DISCLOSURE | Filing Date 10/25/2006
STATEMENT BY APPLICANT | First Named Inventor (o,
Art Unit 3693
(Use as many sheets as necessary) -
Examiner Name Richard C. Weisberger
Sheet | 5 of | 32 Attorney Docket Number 07-1021-US-CONS
NON PATENT LITERATURE DOCUMENTS
Examiner | Cite Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of
Initials™ No.” the item (book, magazine, journal, serial, symposium, catalog, etc.), date, page(s), volume-issue T2
number(s), publisher, city and/or country where published.
s MIDAS KAPITI Release Notes - Market Trader V5.2e, 04/12/1999, DX
620, G 096694- G 096711, DTX 620
5 MIDAS KAPITI Release Notes - Market Trader V5.2, DX 621, G 096712 -G
096727, DTX 621, 05/26/99
o MIDAS KAPITI Release Notes - Market Trader V5.2e, DX 622, G 096728- G
096754, DTX 622, 06/01/99
55 MIDAS KAPITI Delivery Note and Release Note- Market Trader V5.2e, DX
623, G 105641- G 105667, DTX 623, 5/26/99
54 Drawing of 1997 TSE terminal by H. KIDA, DX 624, DTX 624
s |Directory of Software Solutions for LIFFE Connect, 02/0099, DX 156, DTX
156
—_—
5 ScreenShots: Patsystem "Canned" Demo, 02/00/97, DX 120, PATS 00545-
PATS 00559, DTX 120
5 PTS Client Version 2.1F, DX 119, PATS 00067-PATS 00082, DTX 119
(1998).
58 PTS trading application Version 1.1 Beta H.1, 03/31/1998, DX 118, PATS
00560 -PATS 00560, DTX 118
Examiner Date
Signature Considered

*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.

1 Applicant’s unique citation designation number (optional). 2 Applicant is to place a check mark here if English language Translation is attached.
This collection of information is required by 37 CFR 1.98. 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 2 hours 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 Information Officer, U.S. Patent and
Trademark Office, P.O. Box 1450, Alexandria, VA 22313-1450. DO NOT SEND FEES OR COMPLETED FORMS TO THIS ADDRESS. SEND TO:
Commissioner for Patents, P.O. Box 1450, Alexandria, VA 22313-1450.

If you need assistance in completing the form, call 1-800-PT0-9199 (1-800-786-9199) and select option 2.
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Application Number 11/585,907
INFORMATION DISCLOSURE | Filing Date 10/25/2006
STATEMENT BY APPLICANT | First Named Inventor (o,
Art Unit 3693
(Use as many sheets as necessary) -
Examiner Name Richard C. Weisberger
Sheet |g of | 32 Attorney Docket Number 07-1021-US-CONS
NON PATENT LITERATURE DOCUMENTS
Examiner | Cite Include name of the author (in CAPITAL LETTERS), title of the article (when appropriate), title of
Initials™ No.” the item (book, magazine, journal, serial, symposium, catalog, etc.), date, page(s), volume-issue T2
number(s), publisher, city and/or country where published.
s Directory of Software Solutions for LIFFE Connect, Issue 1, 10/00/1998,
DX 155, DTX 155
Directory of Software Solutions for LIFFE Connect, Issue 3, 6/10/1999, DX 157,
60
DTX 157
o Trading Technologies Trader System User Documentation, 04/01/98,
Release 3.10, DX 3, TT 015867-TT 015955, DTX 3
> |Aurora Chicago Board of Trade Brochure, 1990, ES0021230-ES0021241
o Ecco Consulting Study Report MEFF Software Systems, 3/17/1999,
ES0060578-ES0060591
e |Osaka Stock Exchange Manual (Japanese Document), 4/1996
REFCQO0009773-REFC0O0009826
—_—
TSE Manual (Japanese Document),11/15/05,DX179,TSE647-995,w/certified translation eS562258-62366
65 |[TSE609-647,694-711,714-721,735-736,749-756,759-760,779-782,784-810,982-995] v
o TIFFE Manual (Japanese Document), 1/1996, REFCO0010861-
REFCO0011210, (translation included as cite no. 175)
o Final Detailed Design Document NYMEX ACCESS, 5/5/1992,
€S0003127-eS0003541
s |The Application Program Interface (API) Reference Manual for LIFFE Connect,
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