SUMMARY

[0009] The embodiments described herein include, but are not limited to, various devices,

systems, methods, and computer program products.

10009al According to a first aspect of the present invention, there is provided a method

including: displaving by a client device an aleorithm area including a first expression,

wherein the first expression is specified by one or more placed building block buttons

placed in the algorithm area, wherein each placed building block button represents an

element of the first expression: determining by the client device an expression live

evaluation value. wherein the expression live evaluation value is determined for the first

expression in the aleorithm area, wherein the expression live evaluation value is determined

based on evaluating the first expression specified by the one or more placed building block

buttons: displaving by the client device the determined expression live evaluation value in

the alporithm area: determining by the client device a first element live evaluation value,

wherein the first element live evaluation value is for a first element represented by a first

placed building block button of the one or more placed building block buttons, wherein the

first element live evaluation value is determined based on evaluating the first element; and

displaving bv the client device the determined first element live evaluation value in relation

to the first placed block representing the first element.

[0009h! According to a second aspect of the present invention, there is provided an

apparatus including: a client device, wherein the client device 1s adapted to display an

algorithm area; wherein the client device is adapted to determine and display an expression

live evaluation value for a first expression in the algorithm area. wherein the first expression

is specified bv one or more placed building block buttons placed in the algorithm area,

wherein each placed building block button represents an element of the first expression;

wherein the client device is adapted to determine the expression live evaluation value based

on evaluating the first expression specified by the one or more placed building block

buttons: wherein the client device is adapted to determine a first element live evaluation

value, wherein the first element live evaluation value is for a first element represented by a

first placed building block button of the one or more nlaced building block buttons, wherein

the first element live evaluation value is determined based on evaluating the first element;




wherein the client device is adanted to display the determined first element live evaluation

value in relation to the first placed block representing the first element.

10009¢] According to a third aspect of the present invention, there is provided a computer

readable storage medium including instructions that. when executed. cause a client device to

at least: display an algorithm area including a first expression. wherein the first expression

is specified by one or more placed building block buttons placed in the ajeorithm area,

wherein each placed building block button represents an element ofthe first expression:

determine an expression live evaluation value, wherein the expression live evaluation value

is determined for the first expression in the algorithm area. wherein the expression live

evaluation value is determined based on evaluating the first expression specified by the one

or more placed building block buttons: display the determined expression live evaluation

value in the algorithm area: determine a first element live evaluation value. wherein the first

clement live evaluation value is for a first element represented by a frst placed building

block button of the one or more placed building block buttons. wherein the first element live

evaluation value is determined based on evaluating the first element; and display the

determined first element Hve evaluation value in relation to the first placed block

representing the first element.

[0010] Certain embodiments provide building block buttons and an algorithm area to define
an algorithm. Certain embodiments allow for adjusting both the parameters and the logic of
an algorithm rapidly, even during a single trading session. Certain embodiments provide
live evaluation of an expression as the algorithm is being defined. Certain embodiments
reduce the risks of traditionally programmed algorithms such as syntax errors, unclear logic,
and the need for a non-trader programmer to develop the algorithm as specified by a trader
by reducing or eliminating the writing of programming code by a user. Certain
embodiments provide a single application for building, debugging, and simulating (with real
market data) an algorithm all at the same time. In addition, the single application may also

provide for initiating the placement of orders using the algorithm.

[0011] Certain embodiments provide a design canvas area and blocks for designing an
algorithm. Certain embodiments provide blocks with complex functionality for use in an
algorithm. Certain embodiments provide for grouping blocks placed in the design canvas

area. Certain embodiments provide for virtualized group blocks enabling dynamic
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instantiation of portions of an algorithm to handle particular discrete events. Certain
embodiments allow for adjusting both the parameters and the logic of an algorithm rapidly,
even during a single trading session. Certain embodiments provide live feedback for blocks
as the algorithm is being designed. Certain embodiments provide safety features to reduce
potential errors when an algorithm is designed. Certain embodiments provide for operation
of some or all portions of an algorithm when a connection between a client device and an
algorithm server is broken. Certain embodiments reduce the risks of traditionally
programmed algorithms such as syntax errors, unclear logic, and the need for a non-trader
programmer to develop the algorithm as specified by a trader by reducing or eliminating the
writing of programming code by a user. Certain embodiments provide a single application
for building, debugging, and simulating (with real market data) an algorithm all at the same
time. In addition, the single application may also provide for initiating the placement of

orders using the algorithm.
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1. A method including;:

displaying by a client device an algorithm area including a first expression,
wherein the first expression 1s specified by one or more placed building block buttons
placed in the algorithm area, wherein each placed building block button represents an
element of the first expression;

determining by the client device an expression live evaluation value, wherein the
expression live evaluation value is determined for the first expression in the algorithm
area, wherein the expression live evaluation value is determined based on evaluating the
first expression specified by the one or more placed building block buttons;

displaying by the client device the determined expression live evaluation value in
the algorithm area;

determining by the client device a first element live evaluation value, wherein the
first element live evaluation value is for a first element represented by a first placed
building block button of the one or more placed building block buttons, wherein the first
element live evaluation value 1s determined based on evaluating the first element; and

displaying by the client device the determined first element live evaluation value

in relation to the first placed block representing the first element.

2. The method of claim 1, further including:

managing by the client device an order based on the first expression.

3. The method of claim 2, wherein the algorithm area includes one of the following:

a price area, wherein the price area includes the first expression, wherein
managing the order includes setting the price of the order based on the first
expression;

a quantity area, wherein the quantity area includes the first expression,
wherein managing the order includes setting the quantity of the order based on the
first expression;

a conditional area, wherein the conditional area includes the first
expression, wherein managing the order includes entering the order in the market

and removing the order from the market based on the first expression.
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4, The method of any preceding claim, wherein the first element is an IF-THEN-
ELSE element, wherein the IF-THEN-ELSE element includes an IF portion including an
IF sub-expression, a THEN portion including a THEN sub-expression, and an ELSE
portion including an ELSE sub-expression, wherein the first element evaluates to one of
(1) the evaluation of the THEN sub-expression when the IF sub-expression evaluates to
TRUE and (2) the evaluation of the ELSE sub-expression when the IF sub-expression
evaluates to FALSE.

5. The method of claim 4, further including:
determining by the client device a plurality of element live evaluation values,
wherein the plurality of element live evaluation values mcludes an element live
evaluation value for each of the IF sub-expression, the THEN sub-expression, and the
ELSE sub-expression based on evaluating each sub-expression respectively: and
displaying by the client device the determined plurality of element live evaluation

values in relation to the respective sub-expression.

6. The method of any preceding claim, further including:

determining by the client device a second element live evaluation value, wherein
the second element live evaluation value 1s for a second element represented by a second
placed building block button of the one or more placed building block buttons, wherein
the second element live evaluation value is determined based on evaluating the second
element; and

displaying by the client device the determined second element live evaluation

value in relation to the second placed block representing the second element.

7. The method of any preceding claim, further including:

receiving by the client device market data, wherein evaluating the first element 1s
based on the market data; and

updating by the client device the first element live evaluation value in response to

receiving new market data.
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8. The method of any preceding claim, wherein the algorithm area is displayed in a
trading interface including at least one of: (1) a design canvas mncluding one or more
placed blocks arranged to define a trading algorithm, (2) a market grid, and (3) a value

axis.

9. The method of any preceding claim, further mcluding:
displaying by the client device a plurality of available building block buttons; and
recetving by the client device a command to place a selected building block
button of the plurality of available building block buttons, wherein the command includes
one of: (1) a drag-and-drop operation of the selected building block button from the
plurality of available building biock buttons to the algorithm area and (2) a selection of
the selected building block button to place the selected building block button n the

algorithm area.

10.  Anapparatus including:

a client device,

wherein the client device is adapted to display an algorithm area;

wherein the client device is adapted to determine and display an expression live
evaluation value for a first expression in the algorithm area, wherein the first expression
is specified by one or more placed building block buttons placed in the algorithm area,
whereimn each placed building block button represents an element of the first expression;

wherein the client device is adapted to determine the expression live evaluation
value based on evaluating the first expression specified by the one or more placed
building block buttons;

wherein the client device is adapted to determine a first element live evaluation
value, wherein the first element live evaluation value is for a first element represented by
a first placed building block button of the one or more placed building block buttons,
wherein the first element live evaluation value is determined based on evaluating the first

element;
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wherein the client device is adapted to display the determined first element live

evaluation value in relation to the first placed block representing the first element.

11, The apparatus of claim 10, wherein the client device is adapted to manage an

order based on the first expression.

12. The apparatus of claim 11, wherein managing the order includes one of the
following:
setting the price of the order based on the first expression; wherein the
algorithm area includes a price area, wherein the price area includes the first
expression;
setting the quantity of the order based on the first expression; wherein the
algorithm area includes a quantity area, wherein the quantity area includes the
first expression; or
entering the order in the market and removing the order from the market
based on the first expression; wherein the algorithm area includes a conditional

area, wherein the conditional area includes the first expression.

13.  The apparatus of any one of claims 10 to 12, wherein the first element 1s an IF-
THEN-ELSE element, wherein the IF-THEN-ELSE element includes an IF portion
including an IF sub-expression, a THEN portion including a THEN sub-expression, and
an ELSE portion mcluding an ELSE sub-expression, wherein the first element evaluates
to one of (1) the evaluation of the THEN sub-expression when the IF sub-expression
evaluates to TRUE and (2) the evaluation of the ELSE sub-expression when the IF sub-

expression evaluates to FALSE.

14,  The apparatus of claim 13, wherein the client device is adapted to determine a
plurality of element live evaluation values, wherein the plurality of element live
evaluation values includes an element live evaluation value for each of the IF sub-
expression, the THEN sub-expression, and the ELSE sub-expression based on evaluating

each sub-expression respectively; and
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wherein the client device is adapted to display the determined plurality of element

live evaluation values in relation to the respective sub-expression.

1s. The apparatus of any one of claims 10 to 14, wherein the client device is adapted
to determune a second element live evaluation value, wherein the second element live
evaluation value is for a second element represented by a second placed building block
button of the one or more placed building block buttons, wherein the second element live
evaluation value 1s determined based on evaluating the second element; and

wherein the client device 1s adapted to display the determined second element live

evaluation value in relation to the second placed block representing the second element.

16.  The apparatus of any one of claims 10 to 15, wherein the client device is adapted
to recetve market data, wherein evaluating the first element is based on the market data;
and

wherein the client device is adapted to update the first element live evaluation

value in response to receiving new market data.

17. The apparatus of any one of claims 10 to 16, wherein client device 1s adapted to
display the algorithm area in a trading interface including at least one of: (1) a design
canvas including one or more placed blocks arranged to define a trading algorithm, (2) a

market grid, and (3) a value axis.

18.  The apparatus of any one of claims 10 to 17, wherein the client device is adapted
to display a plurality of available building block buttons; and

wherein the client device 1s adapted to receive a command to place a selected
building block button of the plurality of available building block buttons, wherein the
command includes one of: (1) a drag-and-drop operation of the selected building block
button from the plurality of available building block buttons to the algorithm area and (2)
a selection of the selected building block button to place the selected building block

button in the algorithm area.



the command includes one of; (1) a drag-and-drop operation of the selected building
block button from the plurality ofavailable building block buttons to the algorithm
area and (2) a selection of'the selected building block button to place the selected

building block button in the algorithm area.

19. A computer readable storage medium including instructions that, when executed,
cause a client device to at least:

display an algorithm area including a first expression, wherein the first expression
is specified by one or more placed building block buttons placed in the algorithm area,
wherein each placed building block button represents an element of the first expression;

determine an expression live evaluation value, wherein the expression live
evalnation value 1s determined for the first expression in the algorithm area, wherein the
expression live evaluation value is determined based on evaluating the first expression
specified by the one or more placed building block buttons;

display the determined expression live evaluation value in the algorithm area;

determine a first element live evaluation value, wherein the first element live
evaluation value is for a first element represented by a first placed building block button
of the one or more placed building block buttons, wherein the first element live
evaluation value is determined based on evaluating the first element; and

display the determined first element live evaluation value in relation to the first

placed block representing the first element.

20.  The computer readable storage medium of claim 19, including instructions that,

when exccuted, cause the client device to manage an order based on the first expression.

21. The computer readable storage medium of claim 20, mcluding instructions that,
when executed, cause the client device to manage the order by one of the following:
setting the price of the order based on the first expression, wherein the
algorithm area includes a price area, wherein the price area includes the first

expression;
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setting the quantity of the order based on the first expression, wherein the
algorithm area includes a quantity arca, wherein the quantity area includes the
first expression; or

entering the order in the market or removing the order from the market
based on the first expression, wherein the algorithm area includes a conditional

area, wherein the conditional area includes the first expression.

22, The computer readable storage medium of any one of claims 19 to 21, wherein
first element 18 an IF-THEN-ELSE element, wherein the IF-THEN-ELSE element
includes an IF portion including an IF sub-expression, a THEN portion including a
THEN sub-expression, and an ELSE portion including an ELSE sub-expression, wherein
the first element evaluates to one of (1) the evaluation of the THEN sub-expression when
the IF sub-expression evaluates to TRUE and (2) the evaluation of the ELSE sub-

expression when the IF sub-expression evaluates to FALSE.

23.  The computer readable storage medium of claim 22, including instructions that,
when executed, cause the client device to;

determine a plurality of element live evaluation values, wherein the plurality of
element live evaluation values includes an clement live evaluation value for each ofthe
IF sub-expression, the THEN sub-expression, and the ELSE sub-expression based on
evaluating each sub-expression respectively; and

display the determined plurality of element live evaluation values in relation to

the respective sub-expression.

24.  The computer readable storage medium of any one of claims 19 to 23, including
instructions that, when executed, cause the client device to:

determine a second element live evaluation vaiue, wherein the second element
live evaluation value is for a second element represented by a second placed building
block button of the one or more placed building block buttons, wherein the second

element live evaluation value is determined based on evaluating the second element; and



display the determined second element live evaluation value in relation to the

second placed block representing the second element.

25.  The computer readable storage medium of any one of claims 19 to 24, including
instructions that, when executed, cause the client device to:

receive market data, wherein evaluating the first element is based on the market
data; and

update the first element live evaluation value in response to receiving new market

data.

26.  The computer readable storage medivm of any one of claims 19 to 25, including
instructions that, when executed, cause the client device to display the algorithm area in a
trading interface including at least one of: (1) a design canvas including one or more
placed blocks arranged to define a trading algorithm, (2) a market grid, and (3) a value

axis,

27.  The computer readable storage medium of any one of claims 19 to 26, including
instructions that, when executed, cause the client device to:

display a plurality of available building block buttons; and

receive a conunand to place a selected building block button of the plurality of
available building block buttons, wherein the command includes one of: (1) a drag-and-
drop operation of the selected building block button from the plurality of available
building block buttons to the algorithm area and (2) a selection of the selected building

block button to place the selected building block button in the algorithm arca.
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CLAIMS /X

What is claimed is: /

I.

following:

A method including:

displaying by a client device an algorithm area including a first 7 pression,
wherein the first expression is specified by one or more placed building block
butt,ops placed in the algorithm area, wherein each placed building yZ:k button
represents an element of the first expression;

determining by the client device an expression live evalyation value, wherein

the expression live evaluation value is determined for the first/expression in the
algorithm area, wherein the expression live evaluation valug/is determined based on
evaluating the first expression specified by the one or moré placed building block
buttons; '

displaying by the client device the determined@xpression live evaluation
value in the algorithm area;

determining by the client device a first elefnont live evaluation value,
wherein the first element live evaluation value ‘é/for a first element represented by a
first placed building block button of the one of more placed building block buttons,
wherein the first element live gvaluation vajlie is determined based on evaluating the

first element; and

displaying by the client device the determined first element live evaluation

ck representing the first element.

2. The method of claim 1, fufther including:

managing by the client device an order based on the first expression,

3. The method of claizh 2, wherein the algorithm area includes one of the

a price grea, wherein the price area includes the first expression,
wherein mandging the order includes setting the price of the order based on

the first expression;
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a quantity area, wherein the quantity area includes the first
expression, wherein managing the order includes setting the quantity
order based on the first expression;

a conditional area, wherein the conditional area includes tHe first
expression, wherein managing the order includes entering the ofder in the

market and removing the order from the market based on thefirst expression,

nent 1s an [F-
THEN-ELSE element, wherein the IF-THEN-ELSE element includey’an IF portion

including an IF sub-expression, a THEN portion including a THEN

4. The method of any preceding claim, wherein the first el

sub-expression, and an
ELSE portion including an ELSE sub-expression, wherein the fiyst element evaluates to one
of (1} the evaluation of the THEN sub-expression when the [FAub-expression evaluates to
TRUE and (2 the evaluation of the BLSE sub-expression when the IF sub-expression

evaluates 1o FALSE.

5. The method of claim 4, further includi

0

determining by the client device a plurality of element live evaluation values,
wherein the plurality of element live evalation values includes an element live
evaluation value for each of the IF sub/expression, the THEN sub-expression, and
the ELSE sub-expression based on efaluating each sub-expression respectively; and

displaying by the client deyice the determined plurality of element live

evaluation values in refation to jhe respective sub-expression.

6. The method of any greceding claim, further inclading:

determining by thé client device a second element live evaluation value,
wherein the second elefnent live evaluation value is for a second element
represented by a secdnd placed building block button of the one or more placed

building block butfons, wherein the second element live evaluation value is

evaluation ¥alue in relation to the second placed biock representing the second

element,
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7. The method of any preceding claim, further including:
receiving by the client device market data, wherein evaluating the first
element is based on the market data; and

updating by the client device the first element live evaluation value i

response to recaiving new market data.

8. The method of any preceding claim, wherein the algorithm agéa is displayed
in a trading interface including at least one oft (1) a design canvas includifg one or more
placed blocks arranged to define a trading algorithm, (2) a market grid, And (3} a value axis.
9. The method of any preceding claim, further includi

displaying by the client device a plurality of avaijéble building block buttons;
and

receiving by the client device a command to place a selected building block
button of the plurality of available building block buttons, wherein the command
includes one of: (1) a drag-and-drop operation ¢f the selected building block button
from the plurality of available building block/buttons to the algorithm area and (2} a
selection of the selected building block buglon to place the selected building block

button in the algorithm area.

10. An apparatus including:
a client device,
wherein the client devige is adapted to display an algorithm area;

wherein the client d

rice is adapted to determine and display an expression
live evaluation value for a/first expression in the algorithm area, wherein the first
expression is specified fy one or more placed building block buttons placed in the
algorithun area, whergin each placed building block button represents an element of
the first expression/
wherein the client device is adapted to determine the expression live

gvaluation v

e based on evaluating the first expression specified by the one or
more placed building block buttons;
wherein the client device is adapted to determine a first element live

evaluafion value, wherein the first element live evaluation value is for a first element
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represenied by a first placed building block button of the one or more placed
building block buttons, wherein the first element live evaluation value is dete
based on evaluating the first element;

wherein the client device is adapted to display the determined first glement
live evalnation value in relation to the first placed block representing the/Airst

element.

11.  The apparatus of claim 10, wherein the client device is adapted to manage an

order based on the first expression.

12, The apparatus of claim 11, wherein managing the ofder includes one of the
following:
setting the price of the order based on ke first expression; wherein
the algorithm area includes a price area, whetein the price area includes the
first expression;
sefting the quantity of the order pased on the first expression; wherein
the algorithm area includes a quantity area, wherein the quantity area
includes the first expression; or
entering the order in the sharket and removing the order from the
market based on the first exprgssion; wherein the algorithm area includes a

conditional area, wherein thg conditional area includes the first expression.

13,  The apparatus of any oge of claims 10 to 12, wherein the first element is an
IF-THEN-ELSE element, wherein thie IF-THEN-ELSE element includes an IF portion
including an IF sub-expression, a AHEN portion including a THEN sub-expression, and an
ELSE portion inclading an ELSE sub-expression, wherein the first element evaluates to one
of (1) the evaiuation of the THEN sub-expression when the IF sub-expression evaluates to
TRUE and (2) the evaluatign of the ELSE sub-expression when the IF sub-expression
evaiuates to FALSE,




14, The apparatus of claim 13, wherein the client device is adapted to determine

a plurality of element live evaluation values, wherein the plurality of element live
evaluation values includes an element live evaluation value for each of the IF sub-
expression, the THEN sub-expression, and the ELSE sub-expression based on evalugting
each sub-expression respectively; and

wherein the client device is adapted to display the determined plgrality of

clement Hve evaluation values in relation to the respective sub-expresgion.

15. The apparatus of any one of claims 10 to 14, wherein the flient device is
adapted to determine a second element live evaluation value, wherein the second element
live evaluation value 1s for a second element represented by a second placed building block
button of the one or more placed building block buttons, wherein/the second element live
evaluation value is determined based on evaluating the second glement; and

wherein the client device is adapted {o display the determined second
clement live evaluation value in relation to the secgnd placed block representing the

second element.

16, The apparatus of any one of claims Y0 to 15, wherein the client device 1s
adapted to receive market data, wherein evaluatigg the first element is based on the market
data; and

wherein the chent device ts agapted to update the first element live
evalnation value in response to re é;n_g new market data.

17.  The apparatus of any ¢he of claims 10 to 16, wherein client device 1s adapted

to display the algorithm arca in a tpading interface including at least one oft (1} a design
canvas including one or more placed blocks arranged to define a trading algorithm, (2) a

market grid, and (3) a value ayds.

18.  The appargtus of any one of claims 10 to 17, wherein the client device is
adapted to display a phyrality of available building block buttons; and
whergin the client device {s adapted to receive a command to place a selected
building bidck button of the plurality of availeble building block buttons, wherein

the compand includes one of: (1) a drag-and-drop operation of the selected building
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block button from the plurality of available building block buttons to the algoritt

area and (2) a selection of the selected building block button to place the select

building block button in the algorithm area.

19. A tangible computer readable storage medium including instructions that,
when executed, cause a chient device to at least:
display an algorithm area including a first expression, wherefn the first
expression is specified by one or more placed building block buttghs placed in the
algorithm area, wherein each placed building block button represents an element of
the first expression;
determine an expression live evaluation value, whegein the expression live
evaluation value is determined for the first expression inthe algorithm area, wherein

the expression live evaluation value is determined basgd on evaluating the first

expression specified by the one or more placed building block buttons;
display the determined expression live evgluation value in the algorithm
area;
determine a first element live evaluatipn value, wherein the first element live
evaluation value is for a first element repregented by a first placed building block
button of the one or more placed building block buttons, wherein the first element
Hive evaluation value is determined baged on evaluating the first element; and
display the determined first glement live evaluation value in relation to the
first placed block representing the/first element.
20.  The tangible computey readable storage medium of claim 19, including
instractions that, when executed, cduse the client device to manage an order based on the

first expression.

fifst expression;
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setting the guantity of the order based on the first expression, Wherei/w’
the algorithm area includes a quantity area, wherein the quantity area
inclades the first expression; or

entering the order in the market or removing the order from th
market based on the first expression, wherein the algorithm area ingludes a

conditional area, wherein the conditional area includes the first eXpression.

22, The tangible computer readable storage medium of any one 6f claims 19 to
HEN-ELSE

\ portion including a

21, wherein first element is an IF-THEN-ELSE element, wherein the [F-
element includes an [F portion including an IF sub-expression, a THE
THEN sub-expmssion; and an ELSE portion including an ELSE st/
the first element evaluates to one of (1) the evaluation of the Tf?

fexpression, whereln
{ sub-expression when
the IF sub-expression evaluates to TRUE and (2) the evaluatior/of the ELSE sub-expression
when the [F sub-expression evaluates to FALSE,
23.  The tangible computer readable storage mediom of claimn 22, including
instruciions that, when executed, cause the client devige to:
determine a plurality of element live/evaluation values, wherein the plurality
of element live evaluation values includey an element live evaluation value for each
of the IF sab-expression, the THEN sujf-expression, and the BELSE sub-expression
based on evaluating each sub-expregéion respectively; and
display the determined pluyfality of element live evaluation values in relation

to the respective sub-expression/

24.  The tangible compyter readable storage medium of any one of claims 19 to
23, including instructions that, when executed, cause the client device to:

determine a sefond element live evaluation value, wherein the second
element live evaluaflon value is for a second slement represented by a second placed
building block byfton of the one or more placed building block buttons, wherein the
second element Hive evaluation value is determined based on evaluating the second
element; an

digplay the determined second element live evaluation value in relation to the

second placed block representing the second element.
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25, Thetangible computer readable storage medium of any one of claims 19 «
24, including instructions that, when executed, cause the client device to:
receive market data, wherein evaluating the first element is based on the
market data; and
update the first element live evaluation value in response to receiving new

market data.

26.  The tangible computer readahle stovage medium of any one/of claims 19 10
25, inchuding instructions that, when executed, cause the client device to/display the
algorithm area in a trading interface including at least one of’ (1) a deslgn canvas including
one or more placed blocks arranged to define a trading algorithm, (3} a market grid, and (3)

a value axis.

27.  The tangible computer readable storage mediuh of any one of claims 19 fo
26, including instructions that, when executed, cause the chiént device to:

display a plurality of available building blgck buttons; and

receive a command to place 2 selected bilding block button of the plarality
of available building block butions, wherein fhe command includes one oft (1) 2
drag-and-drop operation of the selected building block button from the plurality of
available building block buttons to the algorithm area and (2) a selection of the
selected building block button to place/he selected building block bution in the

algorithm area.
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