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Market board information

Number ltem name Set value example
Date
1 Time stamp 9:00:01,000100
2 Issue code 6502
3 Asked price 1 420
4 E
5 Asked price 10 460
42a——~ 6 Asked quantity 1 3000
7 2
8 Asked quantity 10 5000
9 Bid price 1 449
10 i
11 Bid price 10 440
12 Bid quantity 1 5000
13 E
14 Bid quantity 10 8000
15 Sell market order quantity | 10000
16 Buy market order quantity | 12000
17 Last price 460
18 Volume 1,000,5000

FIG. 2
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Side Price Agreement determining conditions and quantity executed

P Limit price 2 Indicative quantity corresponding to
Buy | Limitprice | 5ekeq price ~ (muttiple prices)

Market price | Indicative quantity of best (lowest) indicative price ~

Limit price < Indicative quantity corresponding to bid price ~

Sell | Limit price (multiple prices)

Market price | Indicative quantity of best (highest) indicative price ~

FIG. 3

ltem name Calculation method
1 | Buy quantity Integration of buy quantities
2 | Sell quantity Integration of selling quantities
3 | Net position Buy quantity - selling quantity
4 | Buy amount > buy quantity x execution price
5 | Sell amount > selling quantity x execution price
6 | Position amount | Net position x last price
7 | Profitand loss Position amount - buy amount + sell amount
8 | VAR Standard deviation of profit and loss

FIG. 4
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d1
J
Time stamp Issue code | Asked price | Asked quantity
09:00:01. 234 6502 100 2000
d2
P
Order time stamp | Issue code | Sell/buy | Price | Quantity
09:00:03. 000 6502 2:buy | 99 | 2000
FIG. 7
d3
P,
Order time stamp | Issue code | Sell/buy | Price | Quantity
09:00:03. 000 6502 2:buy | 99 | 2000

FIG. 8




6/7

69

0007 = + SWN|OA ‘66 = 2o1d 1se| 06

= ov

000z = Apuenb ‘66 = And 606

000Z = Amuenb ‘g6 = Ang GO

{
Joe[nuis 1oxiep
gp
uonewojul X ) 81S
= uonewlo
Juowesiby PP e
b 000¢ | 66 | 000¢C ."
B ) TR TO00 | |
— LONBWLIOJUI JUaWSaIB fuenb fpuenb| |
5 Hewojury v oig | ©Md | paysy m
G06 | !

awi pasooid ajdiinw ybiH

Vo
-
v o

awiny pesooid sydiynw ybiH

A A

Josseo0id wyobly

P
0¢

UOIBWIOJUI \
1oyeU [elOISIH

000z = fnuenb ‘66 = 1195 GO6 |

JOJBINLUIS LOIJeULIou! JoX BN

uoneuLojul
Juswaaiby

P~

abeicis
uonewLouUl
EENTIEINY

A

7
0¢

A

|20LIOISIH

0l




717

d1
p ,
Time stamp Issue code | Asked price | Asked quantity
09:05:02. 001 6502 99 2000
d4
P,

Time stamp | Issue code

Execution price | Buy quantity

09:05:03.000| 6502 2000
FIG. 11
d5
P,
Time stamp issue code | Last price Volume
09:05:04. 000 6502 99 2000

FI1G. 12




