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Shown below and on the other side of this page 
are three examples of what the market will look like 

in the INTEX trading system. 

TRADING SCREEN 

I NTEX/04·JMH3/9: 17 T·BOilD 

MflRSJ lliST: 87.30 JUN 83 LAST: 86.19 

810 SIZE PRICE OFFER SIZE BIJ SIZE PRICE OFFER SIZE 

88.05 192 i es.2s 182 
88.0~ 146 I • 86.25 192 
88.03 273 ll 86.24 146 
88.02 221 

I I 86.23 273 

88.01 117 8E.22 221 
88.00 118 86.21 317 
87.31 175 BS.20 250 

''LAST" 87.30 ''LAST" i l.LAST" 

I' 210 

66.19 "LAST" 

170 87.29 86.18 
173 87.28 1 324 86.17 
191) 87.27 ·I m BS.!S 
142 87.26 1 zss 86.15 
176 87.25 1 ! 142 86.14 
193 87.24 ! 176 86.13 

0:87.25 Hl:88.03 L0:87.23 V:990 '0:86.15 HI: 86.25 LO: 86. IS 

0110ER TYPE :LIMIT LIMIT PRICE :87.29 
Bl!Y/SELL :BUY PR!fiCIPAL!AGEIICY: PRIIICIPAL 
QUANTITY :25 TIME If I FD~CE :CTC 
CCNTRACT ID (MMMYY): MAR 83 MEMO :(ACCOUNT NO.) 

Trading Scr-.-Here is seen "the book· and marileldata for the contract 
months desired. These numbers will be changing dynamically to reflect all 
marilet transactions as well as order entries end cancellations affecting that 
contract month. A scroll feature can move the book up or down in order to 
add depth to the market 

V: 1466 

06675 

DEFENDANT'S 
TRIAL EXHIBIT 

10 

eS0003542 

IBG 1047 
CBM2015-00182

f 

 

Find authenticated court documents without watermarks at docketalarm.com. 

https://www.docketalarm.com/


MARKET SUMMARY 

INTEX/04·JAN·83/9:17 T·BOND 

MONTH ~ SIZE·OFFER SIZE·LAST CHG OPEN HIGH LOW VOLUME 

MAR83 79/86.00 93/86.02 30/86.00 +02 85.16 86.10 85.08 932 
JUN83 115/86.18 110/86.20 5/86.19 +01 86.05 86.30 85.28 466 

SEP83 100/87.02 78/87.04 20/87.03 +02 86.16 87.14 86.13 389 
DEC83 95/87.15 80/87.18 4/87.17 +01 86.29 87.27 86.27 380 

MAR84 70/87.28 75/87.31 10/87.30 +01 87.14 88.08 87.09 390 
JUN84 73/88.08 91/88.12 50/88.10 +02 87.24 88.15 87.23 365 

SEP84 52/88.19 60/88.22 8/88.21 +02 88.02 88.25 88.02 225 
DEC84 45/88.28 41/89.00 10/88.31 +03 88.15 89.03 88.10 360 

MAR85 75/89.05 105/89.11 25/89.08 +03 88.25 89.12 88.24 248 
JUN8S 34/89.13 32189.19 12/89.16 +03 89.10 89.20 89.00 240 

SEPBS 25/89.19 30/89.26 5/89.23 +04 89.02 89.27 89.02 172 
DEC85 10/89.26 15/90.02 5/89.30 +04 89.15 90.02 89.15 95 

Markel Summary-This screen summarizes. by open contract month, the 
bids, offers, size, last sale, daily range and volume. All of this information 
is updated dynamically, reflecting second-by-second market activity. 

SPREADS 

INTEX/04·JAN·83/ 12:16 f. BOND 

MAR83 
JUN83 

SEP83 
DECBJ 

MARB4 
JUN 84 

SEP84 
OEC84 

MAR85 
JUN85 

SEP85 
DEC85 

PR·MAR83·NO PR·JUN83-NO PR·SEPBHJO i PR·OECB3·NO I PR·MARB4·NO I PR·JUNB4·NO 

.16 93 1.00 93 1.13 93 . 1.26 70 2.06 73 
.20- 79 .14 tOO .27 95 1.08 70 1.20 

1.04- 78 .18- 78 .11 78 .24 70 1.04 
1.18- 79 1.00- 80 I .16- 80 .10 70 .22 

1.31- 75 1.13- 751 .29- 75 . .16- 75 .09 
2.12- 79 1.26- 91 I .42- 91 I .29- 91 .16- 70 

2.22- 60 2.04- 60 1.20- 60 1.07- 60 .26- 60 .14-
2.32- 41 2.14- 41 1.30- 41 1.17- 41 11.04- 41 .24-

3.1t- 79 2.25- 105 2.09- 100 11.28- 9511.15- 70 1.03-
3.19- 32 3.01- 32 2.17- 3212.04- 32 1.23- 32 1.11-

3.26- 30 3.08- 30 2.24- 30 ,2.11- 30 lt.30- 30 1.18-
3.34- 15 3.16- 15 3.00- 15 2.19- 15 I 2.06- 15 1.26-

Spreads-This display shows the spread relationship among the various 
maturity months within a contract. The column on the left identifies the buy 
months of spread transactions. and the row of headings across the top 
identifies the sell months. The intersection of the buy row and sell column 
shows the current spread value and number of contracts that can be 
executed at that value. The spread values are determined by subtracting the . 
offer price of the buy month from the bid price ol the sell month. 
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