wo 2011/053722 A1 1NN 0O O O O

(12) INTERNATIONAL APPLICATION PUBLISHED UNDER THE PATENT COOPERATION TREATY (PCT)

Co o
1 1d Intellectual P t t TGRS
(19) Worid nlctua Property Organivadon. /@553 | [ DU WO 0 OO
International Bureau S,/ )
3\ 10) International Publication Number
(43) International Publication Date \'{:/_?___/ (10)
5 May 2011 (05.05.2011) PCT WO 2011/053722 Al
(51) International Patent Classification: brush Drive, Evergreen, CO 80439 (US). LAFEVER,
G06Q 40/00 (2006.01) M., Gary [US/US]; 440 Main Street, 2nd Floor, Lyons,
(21) International Application Number: Egdggisr?:?e(gg). ?é[:]l;?agl? 1?}};?13[[7}%1%?]’ 7097 Havi-
PCT/US2010/054538 » POV i ’
. - ) (74) Agent: LASTOVA, John, R.; Nixon & Vanderhye P.C.,
(22) International Filing Date: October 2010 (28102010 901 North Glebe Road, Suite 1100, Arlington, Virginia
ctober 2010 (28.10.2010) 22203-1808 (US).
(25) Filing Language: Fnglish (81) Designated States (unless otherwise indicated, for every
(26) Publication Language: English kind of national protection available). AE, AG, AL, AM,
. AOQ, AT, AU, AZ, BA, BB, BG, BH, BR, BW, BY, BZ,
(30) Priority Data: CA, CH, CL, CN, CO, CR, CU, CZ, DE, DK, DM, DO,
12/914,699 28 October 2010 (28.10.2010) Us HN, HR, HU, ID, IL, IN, IS, JP, KE, KG, KM, KN, KP,
(71) Applicant (for all designated States except US): FINAN- KR, KZ, LA, LC, LK, LR, LS, LT, LU, LY, MA, MD,
CIAL TECHNOLOGY EXCHANGE NETWORK ME, MG, MK, MN, MW, MX, MY, MZ, NA, NG, NI,
(FTEN) [US/US]; 885 3rd Avenue, 29th Floor, New NO, NZ, OM, PE, PG, PH, PL, PT, RO, RS, RU, SC, SD,
York, NY 10022 (US). SE, SG, SK, SL, SM, ST, SV, SY, TH, TJ, TM, TN, TR,
TT, TZ, UA, UG, US, UZ, VC, VN, ZA, ZM, ZW.
(72) Inventors; and . o
(75) Inventors/Applicants (for US only): COLE, Lee (84) Designated States (unless otherwise indicated, for every

[US/US]; 1348 Killington Court, Evergreen, CO 80439
(US). KITTELSEN, Douglas, G. [US/US]; 29824 Paint-

kind of regional protection available): ARIPO (BW, GH,
GM, KE, LR, LS, MW, MZ, NA, SD, SL, SZ, TZ, UG,

[Continued on next page]

(54) Title: METHOD AND SYSTEM FOR MONITORING FINANCIAL MARKET TRADING ACTIVITY TO ESTABLISH
AND TRACK AGGREGATE TRADING LIMITS

Liguidity Dustination!
barket Center

Liquidity Destination/
Market Center

1 1 T

r T i
Local Server : : Lacal Sexver : 000 : Local Server :
1o I ! |
120
150 A L \ L A L
S~e—— Centralized Hub 153
| Aggregate Limit and Sgb-Limit Collecior —_ (55
Tracker (a7
190 -
[ - T
Analyeer
Lind User End User End User

FI1G. 1

(57) Abstract: The present invention relates to systems
and methods for monitoring market transaction activity
data to determine when a trading entity has exceeded an
aggregated limit consisting of one or more trading sub-
limits corresponding to one or more custodial prime bro-
kers facilitating trading for the trading entity. The method
includes collecting at a centralized hub real time data re-
lated to conditions of a trading market from one or more
liquidity destinations trading at least one financial article
of trade. Trading activity for a trading entity is deter-
mined. An aggregate trading limit is determined that is
based on one or more trading sub-limits assigned by one
or more prime brokers for that trading entity. It is deter-
mined when that trading activity exceeds the aggregate
trading limit.
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