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determining via the computing device that the increase does not conform to the
increase parameter when the leaned on quantity in the second tradeable object increased
less than the increase parameter; and

sending via the computing device the command to increase the order quantity of
the first trade order for the first tradeable object based on the increase in the leaned on
quantity in the second tradeable object according to the trading strategy when it is

determined that the increase conforms to the increase parameter.

4. The method of claim 1, further including the step of:

- the leaned on quantity in the second tradeable object.

3. The method of claim 1, wherein the command to increase the order quantity of the
first trade order includes commands to cancel the first trade order and submit a second trade
order for the first tradeable object with a quantity based on the definition for the trading strategy

and the increase in the leaned on quantity in the second tradeable object.

6. The method of claim 1, wherein the command to increase the order quantity of the
first trade order includes a command to place a second trade order for the first tradeable object
with a quantity based on the definition for the trading strategy and the increase in the leaned on

quantity in the second tradeable object.

7. The method of claim 1, wherein the definition for the trading strategy further
includes a volume multiplier parameter, wherein the leaned on quantity in the second tradeable
object is determined based on a quantity available in the second tradeable object and the volume

multiplier parameter.

&. The method of claim 1, further including:

displaying via the computing device the increased order quantity in relation to an

indicator for the first trade order for the first tradeable object.

9. A method including;:
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sending by a computing device a first command to enter a first trade order for a
first tradeable object, wherein the first trade order includes an order quantity, wherein the
order quantity is based on a definition for a trading strategy, a desired strategy quantity,
and market data for a second tradeable object, wherein the trading strategy includes the
first tradeable object and the second tradeable object;

detecting by the computing device an increase in quantity available for the second
tradeable object;

determining by the computing device a new quantity based on the definition for
the trading strategy and the increase in quantity available for the second tradeable object;

and

sending by the computing device a second command to increase the order
quantity of the first trade order to the new quantity when the increase in quantity

available for the second tradeable object conforms to an increase parameter.

10.  The method of claim 9, wherein the increase parameter is one of defined as a

percentage value, defined as an integer value, based on one or more defined risk parameters.

11.  The method of claim 9, further including:

comparing by the computing device the increase in quantity available for the
second tradeable object with the increase parameter;

determining by the computing device that the increase in quantity available for the
second tradeable object conforms to the increase parameter when the increase in quantity
available for the second tradeable object is more than or equal to the increase parameter;
and

determining by the computing device that the increase in quantity available for the
second tradeable object does not conform to the increase parameter when the increase in

quantity available for the second tradeable object is less than the increase parameter.

12. The method of claim 9, further including the step of:

sending by the computing device a third command to decrease the order quantity
of the first trade order for the first tradeable object, wherein the third command is sent

after the step of sending the first command and before the step of sending the second

command.



