
Traders may regularly operate many such trading interfaces in order to track market 

conditions for a plurality of tradable objects and execute various trading strategies 

simultaneously. The use of multiple interfaces can become burdensome to a trader who 

needs to accurately view critical changes in the market conditions of a large number of 

tradable objects in order to quickly execute trades. Unless accommodations are made, the 

interfaces that are supposed to help the trader operate more efficiently and effectively can 

ultimately become overwhelming and inhibit the trader instead. 

SUMMARY 

rOOOSa'l According to a first aspect of the present invention, there is provided a method 

including: 

displaying by a computing device a trading interface including: 

1} a plurality of generallv axially aligned value levels defining a. 

value axis, wherein each, of the axiaily aligned value levels corresponds to a. 

price for a tradable object: 

ii) a plurality of ask regions, wherein each ask region of the 

plurality of ask regions is transversely aligned to a value level of the value axis 

and contains a value representing an ask quantity at the price corresponding to 

the transversely aligned value level: 

lip a plurality of bid regions, wherein each bid region of the 

•plurality of bid regions is transversely aligned to a value level of the value axis 

and contains a value representing a bid quantity at the price corresponding to 

the transversely aligned value level: 

generating by tire computing device a first activation region, associated, with a 

first value level of the value axis, wherein the first activation region is transversely 

aligned to the value level: 

receiving by the computing device an instance of user input within the first 

activation region: 

generating by the computing device an order entry field in response to 

receiving the instance of user input within, the first activation region., wherein the 

order entry field is configured to receive a Quantity value from a. user to facilitate the 

placement of a trade of the tradable- object at the price corresponding to the first value 
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level associated, with the first activation region and for the received quantity value: 

and 

displaying by the computing device the generated, order entry field. 

rOOOSbl According to a second aspect of the present invention, there is provided a computer 

readable storage medium comprising processor-executable instructions which, when. 

executed, configure a. processor to perform the method as defined in the first aspect. 

fOOOSel According to a third aspect of the present invention, there is provided a system for 

displaying market data comprising: 

a) computing device in a communication with an. electronic exchange: 

fa) a display device for displaying a trading interface of current market data including: 

i ) a plurality of generally axial.lv aligned, value levels defining a value axis, 

wherein each of the axially aligned value levels corresponds to a price for a. tradable 

object: 

ii) a plurality of ask regions, wherein each ask, region of the plurality of ask 

regions is transversely aligned, to a value level of the value axis and contains a value 

representing an ask quantity at the price corresponding to the transversely aligned 

value level: 

ill) a plurality of bid regions, wherein each, bid, region of the plurality of bid 

regions is transversely aligned to a. value level of the value axis and contains a value 

•representing a bid quantity at the price corresponding to the transversely aligned value 

level: 

c) a data input device for .receiving an instance of user input within a first activation region, 

the first activation associated with a first value level of the value axis, wherein the 

first activation region is transversely aligned, to the value level, and for generating an 

order entry field in response to receiving the instance of user input within the first 

activation region, wherein the order entry field is configured to receive a quantity 

value from a user to facilitate the placement of a trade of the tradable object at the 

price corresponding to the first value level associated with the first activation region 

and for the received quantity value. 
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| 0005»d] According to a fipst-fourth aspect of the present invention, there is provided a 

method for displaying market data and executing trade orders facilitated by a computing 

device in a communication with an electronic exchange, the method comprising the steps of: 

displaying a trading interface for presenting current market data in an area of a display device 

including: a plurality of generally axially aligned value levels defining a central price axis, 

wherein each of the axially aligned value levels contain therein a price for a tradable object in 

sequential order along the price axis; a plurality of ask regions, wherein each ask region of 

the plurality of ask regions is transversely aligned to a value level relative to the central price 

axis and contains a numerical value representing a current quantity of ask orders at the price 

displayed in the transversely aligned value level, thereby displaying a positional relationship 

between the current quantity of ask orders and a price along the central price axis for at least 

indicating the price of each ask order of the current quantity of ask orders; a plurality of bid 

regions, wherein each bid region of the plurality ofbid regions is transversely aligned to a 

value level relative to the central price axis and contains a numerical value representing a 

current quantity ofbid orders at the price displayed in the transversely aligned value level, 

thereby displaying a positional relationship between the current quantity of bid orders and a 

price along the central price axis for at least indicating the price of each bid order of the 

current quantity ofbid orders; and generating an order entry field for display on the trading 

interface in response to receiving an instance of user input within an activation region defined 

within the trading interface in a positional relationship with a unique axially aligned value 

level of the plurality of axially aligned value levels, wherein the order entry field facilitates 

the execution of a trade of the tradable object at the price displayed in the unique axially 

aligned value level. 

rOOOSe] According to a fifth aspect of the present invention, there is provided a. computer 

readable storage medium comprising processor-executable instructions which, when executed, 

configure a processor to perform the method as defined in the fourth aspect, 

[ 000511 According to a sixth aspect of the present invention, there is provided a system for 
displaying market data comprising: 

a) a computing device in a communication, with an electronic exchange; 

b ) a display device for displaying a. trading interface of current market data including: 
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i) a plurality of generally axially aligned value levels defining a central price 

axis, wherein each of the axially aligned value levels contain therein a price 

for a. tradable object in sequential order along the price axis: 

ii) a. plurality of ask regions, wherein each ask region of the plurality of ask 

regions is transversely aligned to a value level relative to the central price axis 

and contains a numerical value representing a. current quantity of ask orders at 

the price displayed in the transversely aligned value level thereby displaying 

a positional, relationship between the current, quantity of ask orders and a 

price along the central price axis for at least indicating the price of each ask, 

order of the current quantity of ask, orders; 

iii) a plurality ofbid regions, wherein each bid region of the plurality ofbid 

regions is transversely aligned to a value level relative to the central price axis 

and contains a numerical value representing a current quantity ofbid orders at 

the price displayed in the transversely aligned value lev eh thereby displaying 

a positional, relationship between the current quantity ofbid orders and a price 

along the central price axis for at least indicating the price of each bid order 

of the current quantity ofbid orders: and 

c) a data input device for generating an. order entry field for display on the trading interface in 

response to receiving an instance of user input within an activation region defined within the trading 

interface in a positional .relationship with a unique axially aligned value level of the plurality of 

axially aligned value levels, wherein the order entry field facilitates the execution of a trade of the 

tradable object at the price displayed in. the unique axially aligned value level, 

[OOOSfeg] According to a seeead-seventh aspect of the present invention, there is provided a 

method for displaying market data and executing trade orders facilitated by a computing device in a 

communication with an electronic exchange, the method comprising the steps of: displaying trading 

interface for presenting current market data in an area of a display device including: a plurality of 

generally axially aligned value levels defining a central price axis, wherein each of the axially 

aligned value levels contain therein a price for a tradable object in sequential order along the 

price axis; a plurality of ask regions, wherein each ask region of the plurality of ask regions is 

transversely aligned to a value level relative to the central price axis and contains a numerical 
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value representing a current quantity of ask orders at the price displayed in the transversely 

aligned value level, thereby displaying a positional relationship between the current quantity 

of ask orders and a price along the central price axis for at least indicating the price of each 

ask order of the current quantity of ask orders; a plurality ofbid regions, wherein each 

bid region of the plurality ofbid regions is transversely aligned to a value level relative to the 

central price axis and contains a numerical value representing a current quantity ofbid orders 

at the price displayed in the transversely aligned price region, thereby displaying a positional 

relationship between the current quantity ofbid orders and a price along the central price axis 

for at least indicating the price of each bid order of the current quantity ofbid orders; a 

plurality of activation regions defined within the trading interface in a transversely aligned 

positional relationship with the axially aligned price regions of the plurality of axially aligned 

price regions; and generating an order entry field for display on the trading interface in 

response to positioning a cursor within an activation region, wherein the order entry field 

facilitates the execution of a trade of the tradable object at the price displayed in the 

transversely aligned price region. 

rOOOShl According to an eighth aspect of the present invention, there is provided, a computer 
readable storage medium comprising processor-executable instructions which, when 
executed, configure a. processor to perform the method as defined in the seventh, aspect, 

[OOOSef] According to a thk-d-nineth aspect of the present invention, there is provided a 
system for displaying market data comprising: a computing device in a communication with 
an electronic exchange; a display device for displaying a trading interface of current market 
data including: a plurality of generally axially aligned value levels defining a central price 
axis, wherein each of the axially aligned value levels contain therein a price for a tradable 
object in sequential order along the price axis; a plurality of ask regions, wherein each ask 
region of the plurality of ask regions is transversely aligned to a value level relative to the 
central price axis and contains a numerical value representing a current quantity of ask orders 
at the price displayed in the transversely aligned value level, thereby displaying a positional 
relationship between the current quantity of ask orders and a price along the central price axis 
for at least indicating the price of each ask order of the current quantity of ask orders; a 
plurality ofbid regions, wherein each bid region of the plurality ofbid regions is transversely 
aligned to a value level relative to the central price axis and contains a numerical value 
representing a current quantity ofbid orders at the price displayed in the transversely aligned 

2d 



value level, thereby displaying a positional relationship between the current quantity ofbid 
orders and a price along the central price axis for at least indicating the price of each bid 
order of the current quantity ofbid orders; a plurality of activation regions defined within the 
trading interface in a transversely aligned positional relationship with the plurality of axially 
aligned value levels; and a data input device for generating an instance of user input within an 
activation region, wherein the computing device is configured to generate an order entry field 
for display on the trading interface in response to receiving an instance of user input within 
an activation region, wherein the order entry fi eld facilitates the execution of a trade of the 
tradable object at the price displayed in the transversely aligned value level. 

BRIEF DESCRIPTION OF THE FIGURES " 

[0006] Certain embodiments are disclosed with reference to the following drawings. 

[0007] FIG. 1 illustrates a block diagram representative of an example electronic trading 
system in which certain embodiments may be employed. 

100081 FIG. 2 illustrates a block diagram of another example electronic trading system in 
which certain embodiments may be employed. 

[0009] FIG. 3 illustrates a block diagram of an example computing device which may be 
used to implement the disclosed embodiments. 

[0010] FIGS. 4-9 illustrate an exemplary trading interface for presenting market data 
relating to a tradable object which may be employed with certain disclosed embodiments and 
the generation of order entry fields for facilitating the execution of trades of the tradable 
object, among other things. 

[0011] FIGS. 10-12 illustrate a pair of exemplary trading interfaces positioned to 
illustrate the effects of proximity on the generation of order entry fields for facilitating the 
execution of trades of the tradable object, among other things. 

[0012] FIG. 13 is a flow diagram illustrating an exemplary method for presenting market 
data and facilitating the execution of trades through dynamically generated displays of order 
entry fields on a trading interface, among other things, relating to a tradable object which 
may be employed with certain disclosed embodiments. 

[0013] Certain embodiments will be better understood when read in conjunction with the 
provided figures, which illustrate examples. It should be understood, however, that the 
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CLAIMS 

What is claimed is: 
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a) displaying a-by a computing device a trading interface fcr-f»fesefiteig 

curi ©nt market data-in an area of a display de /ice including. 

i) a plurality of generally axially aligned value levels defining a 

^•©HrtT 0,1 I^Fl 6T0" -value axis, wherein each of the axially aligned value levels 

theyeifl-corresponds to a price for a tradable object 

peee-axis; 

ii) a plurality of ask regions, wherein each ask region of the plurality 

of ask regions is transversely aligned to a value level 

of the value axis and contains a -value representing 
ef ask eretefsquantity at the price fepfaved-fficoiTesponding to the transversely 

aligned value level-

©iiffowf /-nio-yff.tHj ..A~P nclr AfrloiT1 n T\V*- <>.0 ^ ty<> 1 /-*• ct oyip of 'fell1'!"J:1 v-i i t11 x/i. aSK tJftlt'iS ullu jX p^K"V^XH.TIT£p^ri.lX~t^^rtTiTrXI |.i.i s <PO «• A uriXTI HTrva>.sT 
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iii) a plurality ofbid regions, wherein each bid region of the plurality 

ofbid regions is transversely aligned to a value level relative to the central priee 

of the value axis and contains a -value representing a em^eftt-bid 

quantity ef feid orders at the price €tis#iwed-ift--correspoiidiiig to the transversely 
oil rrnpH \7C»1n^ I^TT^I ' r A t -rs o r\ ̂  r, 1 *«pJ of ailtllCu V uiUv V ^y^^XXT^lOCrj \J,ijplCi.j^Tr^~a. J: wi'«xl\7:iiL7i:iI|?/ ovTyvvvn crxc-
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generating by the computing device a first activation region associated with, a first 

value level, of the value axis, wherein the first activation .region, is transversely 

aligned to the value level: 

21 



receiving fay the computing device an instance of user input within the first 

activation region: 

b) generating by the computing device an order entry field fer-4isp4ay-ea4fe-

tfadiBg-Hrterfaee-in response to receiving aa-the instance of user input within as 

the first activation region defined within the trading Interface in a positional 
1 f ̂  t"S nkjtt. Y\. 71frit O t /Ti E ,Q 0,11 \ ; I* V/ i i-'tt r4CO i3'it"r|T W l,,t5: sr,,TT^Tl'rTI'C| uLC' XtT^ZlXXXij 
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order entry field is configured to receive a quantity value from a user to facilitates 

the e?fceetriieft-i)l.acement of a trade of the tradable object at the price-

#t6~aBi€jti^~ajed^ corresponding to the first value level 

associated with the first activation .region and for the received quantity valuer; and 

displaying by the computing device the generated order entry field. 

2 . The method, of method of claim 1. wherein value levels are in sequential order 

3 . The method of any one of claim 1 or 2, farther including displaying by the 

computing device the first activation region. 

4. The method of any one of claims 1 to 3. wherein the first activation region 

extends transversely over a portion of one of a first ask region, in the plurality of 

ask regions and a. first hid region, in the plurality ofbid regions, 

5. The method of any one of claims 1 to 3, wherein the first activation region 

extendstrangvgfgely over all of one of a first ask region in the plurality of ask 

regions and a first bid region in the plurality ofbid regions. 

6. The method, of any one of claims 1 to 3. wherein the first, activation region 

extCTdstansrejMEQutsidg^f^ of a first askregion in the plurality of ask. 

regions and a first bid region in the plurality ofbid regions. 

7. The method of any one of claims 1 to 3, wherein the first activation region 

extends .transversely outside of the trading interface. 

8. The method of any one of claims 1 to 3. wherein the first activation region 

extends transversely over a portion, of the first value level 

9. The method of any one of claims 1 to 8, wherein the order entry field is displayed 

within the first activation region. 
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!(), The method, of any one of claims 1 to 8, wherein the order entry field is displayed 

adjacent to the first value level 

11. The method of any one of claims 1 to 8. wherein the order entry field is displayed. 

outside the first activation region. 

1.2, The method, of any one of claims 1 to 11, further including: 

receiving by the computing device a quantity value from, the user via, the displayed order 

entry field; and 

sending by the computing device an order for the tradable object at the price associated 

with the first value level and for the received quantity value. 

13. The method of any one of claims 1 to 12, wherein, the instance of user input 

within, the first activation, region, is received in. response to a cursor being moved 

into the first activation region.. 

14. The method, of any one of claims I. to 12, wherein the instance of user input 

within the first activation region is received, in response to a touch by a user. 

15. The method of any one of claims 1 to .14. wherein, the first activation region is 

generated based on a proximity of a second trading interface. 

16. A computer readable storage medium comprising processor-executable 

instructions which, when executed, configure a. processor to perform the method, 

of any one of claims 1 to 15. 

17. A system for displaying market data comprising: 

a) a computing device in a communication with an. electronic exchange: 

b ] a. display device for displaying a trading interface of current market data 

including: 

22a 



i) a plurality of generally axially aligned value levels defining a value axis. 

wherein, each of the axially aligned value levels corresponds to a price for a 

tradable object; 

ii) a plurality of ask regions, wherein each ask, region of the plurality of ask 

regions is transversely aligned to a value level of the value axis and contains a 

value representing an ask quantity at the price corresponding to the transversely 

aligned value level; 

ill) a plurality ofbid regions, wherein, each bid, region of the plurality ofbid 

regions is transversely aligned to a value level of the value axis and, contains a 
value representing a bid quantity at the price corresponding to the transversely 

aligned, value level; 

c) a data input device for receiving an. instance of user input within a first activation 

region, the first activation, associated with a first value level of the value axis, 

wherein the first activation region is transversely aligned to the value level, and 

for generating an order entry field in response to receiving the instance of user 

input wi.th.iii the first activation region, wherein the order entry field is configured 

to receive a quantity value from, a user to facilitate the placement of a trade of the 

tradable object at the price corresponding to the first value level associated with 

the first activation region and for the received quantity value, 

18. The system of claim 17, wherein value levels are in sequential order along the 

value axis. 

19. The system of any on.e of claims 17 or 18. further including displaying by the 

computing device the first activation region. 

20. The system of anv one of claims 17 to 19. wherein the first activation region 

extends transversely over a. portion of one of a first ask region, in the plurality of 

ask regions and a first bid region in the plurality ofbid regions. 
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21. The system of any one of claims 17 to 20, wherein the first activation region 

extends transversely over ail of one of a first ask region, in the plurality of ask. 

regions and a first bid region in the plurality ofbid regions, 

22. The system of any one of claims 1.7 to 20, wherein the first activation region 

extends transversely outside of one of a first ask region in the plurality of ask 

regions and a first bid, region in the plurality of bid regions. 

23. The system, of any one of claims 17 to 20, wherein the first activation .region 

extends transversely outside of the trading interface. 

24. The system of any one of claims 1.7 to 20, wherein the first activation region 

extends transversely over a portion of the first value level. 

25. The system, of any one of claims 17 to 24, wherein the order entry field, is 

displayed, within the first activation region. 

26. The system of any one of claims 17 to 25, wherein the order entry field is 

displayed adjacent to the first value level. 

27. The- system of any one of claims 17 to 25. wherein, the order entry field is 
displayed outside the first activation region. 

28. The system of any one of claims 17 to 27, wherein the data input device is further 

for: 

receiving by the computing device a quantity value from the user via the displayed order 

entry field; and 

sending by the computing device an order for the tradable object at the price associated 

with the first value level and for the received quantity value. 

29. The system of any one of claims 17 to 28, wherein the instance of user input 

within the first activation region is received in response to a. cursor being moved 

into the first activation region. 
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30. The system, of any one of claims 1.7 to 28. wherein the instance of user input 

within the first activation region is .received in response to a touch by a user. 

31. The system of any one of claims 1.7 to 29, wherein the first activation, region is 

generated based on a proximity of a second trading interface. 

32. A method, for di.spla.yi.ng market data and executing trade orders facilitated by a. 

computing device in a communication with an. electronic exchange, the method 

comprising the steps of: 

a) displaying a trading interface for presenting current market data in an area of a 

display device including: 

D a plurality of generally axially aligned, value levels defining a central, price axis. 

wherein, each of the axially aligned value levels contain therein a price for a 

tradable object in sequential order along the price axis: 

ill a plurality of ask, regions, wherein each ask region of the plurality of ask regions 

is transversely aligned to a value level relative to the central price axis and 

contains a. numerical value representing a current quantity of ask orders at the 

price displayed in the transversely aligned value level, thereby displaying a 

positional relationship between the current quantity of ask orders and a price 

along the central price axis for at least indicating the price of each ask order of the 

current quantity of ask orders; 

iii) a plurality ofbid regions, wherein each bid region of the plurality ofbid regions is 

transversely aligned to a value level relative to the central price axis and contains 

a numerical value representing a current quantity ofbid orders at the price 

displayed in the transversely aligned value level thereby displaying a positional 

relationship between the current quantity ofbid orders and a price along the 

central price axis for at least indicating the price of each bid order of the current 

quantity ofbid orders; and 
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b) generating an order entry field for display on the trading interface in response to 

receiving an instance of user input within, an activation region defined within the 

trading interface in a positional relationship with a unique axially 

aligned value level of the plurality of axially aligned value levels, wherein the order entry 

field facilitates the execution, of a trade of the tradable object at the price 

displayed, in. the unique axially aligned value level. 

233. The method of Claim 4-32, wherein the activation region is defined in a transverse 

positional relationship with respect to the unique axially aligned value levels. 

3r34 The method of Claim 432, wherein the activation region is defined in a perpendicular 

positional relationship with respect to the unique axially aligned value levels. 

4T35 The method of Claim 132, wherein the activation region is not visibly displayed on the 

trading interface. 

S36. The method of Claim 432, wherein the activation region is defined over the unique 

value level. 

§37. The method of Claim 432, wherein the activation region is defined over the respective 

bid and ask regions transversely aligned to the unique axially aligned value level. 

738. The method of any one of Claims 4-32 to 37, wherein the order entry field is displayed 

adjacent to the unique axially aligned value level. 

•83 9. The method of any one of Claims 432 to 38, wherein the instance of user input 

comprises positioning a cursor within the activation region. 

940. The method of any one of Claims 4-32 to 38, wherein the instance of user input is 

generated by a data input device in communication with the computing device. 

41. A computer readable storage medium comprising processor-executable instructions 

which, when executed, configure a processor to perform the method of any one of claims 

32 to 40. 

42. A system for displaying market data comprising: 
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a) a computing device in a communication with an electronic exchange; 

b ) a. display device for displaying a trading interface of current market data including: 

i ] a plurality of generally axially aligned value levels defining a central, price axis, 

wherein each of the axially aligned value levels contain therein a price for a tradable object in 

sequential order along the price axis; 

ii) a plurality of ask regions, wherein each ask region of the plurality of ask regions is 

transversely aligned to a value level, relative to the central price axis and contains a numerical 

value representing a current quantity of ask orders at the price displayed in the transversely 

aligned, value level, thereby displaying a positional relationship between the current quantity 

of ask orders and a price along the central price axis for at least indicating the price of each 

ask order of the current quantity of ask orders; 

ill) a plurality ofbid regions, wherein each bid region of the plurality ofbid regions is 

transversely aligned to a value level relative to the central price axis and contains a numerical 

value representing- a current quantity ofbid orders at the price di.spl.ayed. in the transversely 

aligned value level, thereby displaying a positional relationship between, the current quantity 

ofbid orders and a price along the central price axis for at least indicating the price of each 

bid, order of the current quantity ofbid. orders: and 

c) a data input device for generating an order entry field, for di.spl.ay on the trading 

interface in response to receiving an instance of user input within an activation region, 

defined within, the trading interface in a positional relationship with a unique axially 

aligned value level of the plurality of axially aligned value levels, wherein the order entry 

field facilitates the execution of a trade of the tradable object at the price displayed in the 

unique axially aligned value level. 

43. The system of Claim 42, wherein the activation, region, is defined in a transverse positional 

relationship with, respect to the unique axially aligned value levels. 

44. The system of Claim 42. wherein the activation region is defined in a perpendicular positional 

relationship with respect to the unique axially aligned value levels. 
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45. The system of Claim 42. wherein the activation region is not visibly displayed on the trading 

interface. 

46. The system of Claim 42, wherein the activation region is defined over the unique value level. 

47. The system of Claim. 42. wherein the activation region is defined over the respective bid and 

ask regions transversely aligned to the unique axially aligned value level. 

48. The system of anv one of Claims 42 to 47, wherein the order entry field is displayed adjacent 

to the unique axially aligned, value level. 

49. The system of anv one of Claims 42 to 48. wherein the instance of user input comprises 

positioning a cursor within the activation region. 

50. The system of anv one of Claims 42 to 48. wherein, the instance of user input is generated by 

a data input device in communication with the computing device. 

51. The system of any one of Claims 42 to 50. wherein the display device and computing device 

are mounted in a unitary housing. 

52. The system of anv one of Claims 42 to 51. wherein a. user display device and user input 

device are mounted in a unitary housing. 

53. The system of anv one of Claims 42 to 52, wherein the data input, device comprises a mouse. 

44r~~54. A method for displaying market data and executing trade orders facilitated by a 

computing device in a communication with an electronic exchange, the method comprising the 

steps of: 

a) displaying a trading interface for presenting current market data in an area of a 

display device including: 

i) a plurality of generally axially aligned value levels defining a central price 

axis, wherein each of the axially aligned value levels contain therein a 

price for a tradable object in sequential order along the price axis; 
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ii) a plurality of ask regions, wherein each ask region of the plurality of ask 
regions is transversely aligned to a value level relative to the central price 
axis and contains a numerical value representing a current quantity of ask 
orders at the price displayed in the transversely aligned value level, 
thereby displaying a positional relationship between the current quantity 
of ask orders and a price along the central price axis for at least indicating 
the price of each ask order of the current quantity of ask orders; 

iii) a plurality ofbid regions, wherein each bid region of the plurality ofbid 
regions is transversely aligned to a value level relative to the central price 
axis and contains a numerical value representing a current quantity ofbid 
orders at the price displayed in the transversely aligned price region, 
thereby displaying a positional relationship between the current quantity 
ofbid orders and a price along the central price axis for at least indicating 
the price of each bid order of the current quantity ofbid orders; 

iv) a plurality of activation regions defined within the trading interface in a 
transversely aligned positional relationship with the axially aligned price 
regions of the plurality of axially aligned price regions; and 

b) generating an order entry field for display on the trading interface in response to 
positioning a cursor within an activation region, wherein the order entry field 
facilitates the execution of a trade of the tradable object at the price displayed in 
the transversely aligned price region. 

44T55. The method of Claim 4-054, wherein the activation region is defined over the unique 
value level. 

4A-56, The method of Claim 44)54, wherein the activation region is defined over the 
respective bid and ask regions transversely aligned to the unique axially aligned value 
level. 

13T~57, The method of anv one of Claims 4-054 to 56, wherein the order entry field is 
displayed adjacent to the unique axially aligned value level. 

58. A computer readable storage medium comprising processor-executable instructions 
which, when executed, configure a processor to perform the method of anv one of claims 
54 to 57. 

4-4r-59. A system for displaying market data comprising: 



a) a computing device in a communication with an electronic exchange; 

b) a display device for displaying a trading interface of current market data including: 

i) a plurality of generally axially aligned value levels defining a central price axis, wherein 

each of the axially aligned value levels contain therein a price for a tradable object in 

sequential order along the price axis; 

ii) a plurality of ask regions, wherein each ask region of the plurality of ask regions is 

transversely aligned to a value level relative to the central price axis and contains a 

numerical value representing a current quantity of ask orders at the price displayed in the 

transversely aligned value level, thereby displaying a positional relationship between the 

current quantity of ask orders and a price along the central price axis for at least 

indicating the price of each ask order of the current quantity of ask orders; 

iii) a plurality ofbid regions, wherein each bid region of the plurality ofbid regions is 

transversely aligned to a value level relative to the central price axis and contains a 

numerical value representing a current quantity of bid orders at the price displayed in the 

transversely aligned value level, thereby displaying a positional relationship between the 

current quantity of bid orders and a price along the central price axis for at least 

indicating the price of each bid order of the current quantity ofbid orders; 

iv) a plurality of activation regions defined within the trading interface in a transversely 

aligned positional relationship with the plurality of axially aligned value levels; and 

c) a data input device for generating an instance of user input within an activation region, 

wherein the computing device is configured to generate an order entry field for display on 

the trading interface in response to receiving an instance of user input within an 

activation region, wherein the order entry field 
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facilitates the execution of a trade of the tradable object at the price displayed in the 

transversely aligned value level. 

60. The system of Claim 59, wherein the activation region is defined over the unique 

value level. 

61. The system of Claim 59, wherein the activation region is defined over the respective 

bid and ask regions transversely aligned to the unique axially aligned value level. 

62. The system of any one of Claims 59 to 61. wherein the order entry field is displayed 

adjacent to the unique axially aligned value level. 

4-5T63. The system of any one of Claims 4459 to 62, wherein the display device and 

computing device are mounted in a unitary housing. 

4-&T-64. The system of any one of Claims 4-459 to 63, wherein tbe-a user display device and 

user input device are mounted in a unitary housing. 

4T7T-65, The system of any one of Claims 4459 to 64, wherein the data input device comprises 

a mouse. 
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