CLAIMS
1. X method for processing a trade order for at least one type of asset, the method comprising:

eceiving market data for the at least one type of asset traded on at least one electronic

receiviRg at least one pricing parameter;

receiving & least one proposed order quantity;

receiving at lest one proposed order price;

constructing, by a\ least one computer device, one or more proposed trades based on the
at least one proposed order qdantity and the at least one proposed order price;

calculating, by the at leas one computer device, a theoretical price based on the received
market data, the at least one pricing parameter, and the proposed order price;

comparing, by the at least one coxaputer device, the one or more proposed trades with the
theoretical price to determine whether any oXthe one or more proposed trades are profitable; and

displaying, based on said comparison, oN¢ or more market data indicators associated with
said one or more proposed trades relative to a thdpretical price indicator associated with said

theoretical price.

2. The method of claim 1, further comprising displaying a projosed order quantity indicator and

a proposed order price indicator.

3. The method of claim 1, wherein one or more of the at least one proposgd order price is set to

at least one of a market bid and a market ask included in said market data.
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. The methad of claim 1, wherein a location of the one or more market data indicators relative
to the displayed theoretical price indicator indicates an extent to which the one or more proposed

trades axg profitable or unprofitable.

5. The method\of claim 1, wherein a location of the one or more market data indicators relative
to the displayed theoretical price indicator indicates whether any of the one or more proposed

trades are profitable.

6. The method of claim 1, wkerein one or more theoretical models are used to calculate the

theoretical price.

7. The method of claim 6, wherein the ong or more theoretical models comprise a user-specified

theoretical model.

8. The method of claim 1, wherein the theoretical \yrice indicator is displayed statically, and
wherein a location of the one or more market data indica¥rs changes dynamically in response to

changes in the market data.

9. The method of claim 8, wherein the theoretical price indicator is &{splayed as a centered static

mark, and the one or more market data indicators are displayed as dygamic marks that move

relative to the theoretical price indicator.
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10. The method of claim 9, wherein the dynamic changes in the display of the one or more
maxket data indicators are based on fluctuations of at least one of market bid data, market ask

data, market bid volume, and market ask volume.

11. The metho¥ of claim 1, wherein the one or more market data indicators comprise at least one

of market bid data\market ask data, market bid volume, and market ask volume.

12. The method of claim \, wherein the theoretical price indicator is displayed in a manner that

reflects risk associated with thg one or more proposed trades.

13. The method of claim 1, wherely the step of calculating the theoretical price comprises
calculating an implied volatility of the\at least one type of asset traded on the at least one

electronic exchange.

14. The method of claim 13, wherein the theoreticalprice indicator comprises a range of values
that are based on a bid/ask spread of the at least one Yype of asset traded on the at least one

electronic exchange.

15. The method of claim 14, wherein a width of the range of values of the theoretical price

indicator indicates a delta risk of the at least one type of asset traded on

exchange.
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16. The method of claim 1, wherein the at least one electronic exchange comprises at least one of
a\commodities exchange, a futures execution facility, an options exchange, a cash equities

exchayge, a swap execution facility and an unregulated electronic transaction execution venue.

20. The method of claim 19, wherein the gxaphical user is configured to allow the user to

override the prevention of selecting trades that are'got profitable.

21. The method of claim 18, wherein the graphical user itNerface is configured to allow a user to

select a profitable trade that does not correspond to the at leashone proposed order price.

22. The method of claim 21, further comprising selecting a profitadle trade that is based on at

least one of a live market bid and a live market ask selected by the user.
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23. The method of claim 1, wherein the at least one type of asset comprises at least one of an

ight option, a spread option, and an option combination.

24. The m¥¢thod of claim 1, further comprising highlighting each of the one or more market data

indicators thal\are associated with proposed trades that are profitable.

25. The method of cl&{m 1, wherein the at least one pricing parameter comprises at least one of
risk-free interest rate data\yolatility data, time to option expiration data, skew data, kurtosis data,
cormrelation data, interest rate\data, dividend yield data, and forward price data relating to an

underlying asset.

26. A computer device comprising one \Qr more processors configured to execute computer
executable instructions stored in a non-transitgry memory, the computer executable instructions
being configured, when executed, to generate a usdg interface configured to display:

a theoretical price indicator associated with a fReoretical price that is calculated based on
at least one proposed order price, at least one pricing paraxgeter, and market data for at least one
type of asset traded on at least one electronic exchange; and

one or more market data indicators displayed relative to thé\theoretical price indicator,

wherein the one or more market data indicators are associated With one or more proposed
trades constructed based on at least one proposed order quantity and on thi at least one proposed

order price, and
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wherein a relation between said one or more market data indicators and the theoretical

28. The computer device Rf claim 26, wherein one or more of the at least one proposed order

price is set to at least one of a lparket bid and a market ask.

29. The computer device of claim R6, wherein a location of the one or more market data
indicators relative to the displayed theoreXcal price indicator indicates whether any of the one or

more proposed trades are profitable or unprot¥able according to said comparison.

30. The computer device of claim 26, wherein aNocation of the one or more market data
indicators relative to the displayed theoretical price indicktor indicates an extent to which the one
or more proposed trades are profitable according to said com)iarison.

31. The computer device of claim 26, wherein the user interface is fixther configured to display:
the theoretical price indicator statically; and
the one or more market data indicators dynamicaily, changing loc3ions in response to

changes in the market data.
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2. The computer device of claim 31, wherein the user interface is further configured to display:
the theoretical price indicator as a centered static mark; and
he one or more market data indicators as dynamic marks that move relative to the

theoreticalNrice indicator.

33. The computer\Jevice of claim 26, wherein the user interface is further configured to display
changes in location oX the one or more market data indicators based on fluctuations of at least

one of market bid data, market ask data, market bid volume, and market ask volume.

34. The computer device of claim\26, wherein the one or more market data indicators comprises

at least one of market bid data, marke ask data, market bid volume, and market ask volume.

35. The computer device of claim 26, wher{n the user interface is further configured to display
the theoretical price indicator in a manner tha reflects risk associated with the one or more

proposed trades.

36. The computer device of claim 26, wherein the user intexface is further configured to display
the theoretical price indicator as a range of values that are based on a bid/ask spread of the at

least one type of asset traded on the at least one electronic exchang

37. The computer device of claim 36, wherein a width of the range of valyes of the theoretical
price indicator indicates a delta risk of the at least one type of asset traded &g the at least one

electronic exchange.
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38. The computer device of claim 26, wherein the user interface is further configured to receive

mpyt that allows a user to select which of the one or more proposed trades will be executed.

39. The coxpputer device of claim 38, wherein the user interface is further configured to prevent

the user from sglecting trades that are not profitable.

40. The computer devige of claim 39, wherein the user interface is further configured to receive

input that allows the user t\ override the prevention of selecting trades that are not profitable.

41. The computer device of claim X§, wherein the user interface is further configured to highlight
each of the one or more market data inicators that are associated with the one or more proposed

trades that are profitable according to said §pmparison.

42. The computer device of claim 26, wherein the\gser interface is further configured to receive
input that allows a user to select a profitable trade thy¢ does not correspond to the at least one

proposed order price.

43. The computer device of claim 42, wherein the user interface 13 further configured to receive
input that allows a user to select the profitable trade by selecting at leagt one of a live market bid

or a live market ask.

44. The computer device of claim 26, wherein the at [east one type of asset comprid¢s at least one

of an outright option, a spread option, and an option combination.
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S. The computer device of claim 26, wherein the at least one electronic exchange comprises at
lea¥t one of a commodities exchange, a futures execution facility, an options exchange, a cash
equitiel, exchange, a swap execution facility and an unregulated electronic transaction execution

venue.

46. The computer\device of claim 26, wherein the at least one pricing parameter comprises at
least one of risk-free iterest rate data, volatility data, time to option expiration data, skew data,
kurtosis data, correlation\data, interest rate data, dividend yield data, and forward price data

relating to an underlying asse

47. A system for trading financial insiuments, the system comprising:
an electronic exchange server cOmprising at least on processor and at least one non-

transitory computer-readable storage mediuty having computer-readable program code portions
stored therein, wherein the computer-readable pXpgram code portions, when executed, cause the
electronic exchange server to:

receive market data for the at least ong type of asset traded on at least one
electronic exchange;

receive at least one pricing parameter;

receive at least one proposed order quantity;

receive at least one proposed order price;

construct one or more proposed trades based on the at lea one proposed order

quantity and the at least one proposed order price;
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calculate a theoretical price based on the received market data, the at least one
pNging parameter, and the proposed order price;

compare the one or more proposed trades with the theoretical price to determine
whether agy of the one or more proposed trades are profitable; and

display based on said comparison, one or more market data indicators associated
with said one or'nore proposed trades relative to a theoretical price indicator associated with

said theoretical price.

48. The system of claim 47, wherein the computer-readable program code portions further cause
the electronic exchange server td\ display a proposed order quantity indicator and a proposed

order price indicator.

49. The system of claim 47, wherein the comyuter-readable program code portions further cause
the electronic exchange server to set one or morg of the at least one proposed order price to at

least one of a market bid and a market ask included i\said market data.

50. The system of claim 47, wherein a location of the one or ¥ore market data indicators relative
to the displayed theoretical price indicator indicates an extent to Which the one or more proposed

trades are profitable or unprofitable.

51. The system of claim 47, wherein a location of the one or more market daty indicators relative
to the displayed theoretical price indicator indicates whether any of the one or

trades are profitable.
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52. The system of claim 47, wherein the computer-readable program code portions further cause

th¢ electronic exchange server to use one or more theoretical models to calculate the theoretical

53. The systm of claim 52, wherein the one or more theoretical models comprise a user-

specified theoretigal model.

54. The system of claim\¢7, wherein the computer-readable program code portions further cause
the electronic exchange ser¥r to display the theoretical price indicator, and to change locations

of the one or more market data (dicators dynamically in response to changes in the market data.

55. The system of claim 54, wherein th¥ computer-readable program code portions further cause
the electronic exchange server to display thk theoretical price indicator as a centered static mark,
and to display the one or more market data indigators as dynamic marks that move relative to the

theoretical price indicator.

56. The system of claim 55, wherein the computer-readabl program code portions further cause
the electronic exchange server to base the dynamic changes \a the display of the one or more
market data indicators on fluctuations of at least one of market biddata, market ask data, market

bid volume, and market ask volume.

57. The system of claim 47, wherein the one or more market data indicators coprise at least one

of market bid data, market ask data, market bid volume, and market ask volume.
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58. The system of claim 47, wherein the computer-readable program code portions further cause
the\electronic exchange server to display the theoretical price indicator in a manner that reflects

risk asgociated with the one or more proposed trades.

59. The systely of claim 47, wherein the computer-readable program code portions further cause
the electronic exchange server to calculate the theoretical price by calculating an implied

volatility of the at leagt one type of asset traded on the at least one electronic exchange.

60. The system of claim 59\ wherein the theoretical price indicator comprises a range of values
that are based on a bid/ask spr¢ad of the at least one type of asset traded on the at least one

electronic exchange.

61. The system of claim 60, wherein a Width of the range of values of the theoretical price
indicator indicates a delta risk of the at least oNg type of asset traded on the at least one electronic

exchange,

62. The system of claim 47, wherein the at least one eleftronic exchange comprises at least one
of a commodities exchange, a futures execution facility, al options exchange, a cash equities

exchange, a swap execution facility and an unregulated electroni, transaction execution venue.,

63. The system of claim 47, wherein the computer-readable program cdde portions further cause
the electronic exchange server to display the one or more market dadg indicators and the

theoretical price indicator as part of a graphical user interface.
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4. The system of claim 63, wherein the graphical user interface is configured to allow a user to

seled{ which of the one or more proposed trades will be executed.

65. The systym of claim 63, wherein the graphical user interface is configured to prevent the user

from selecting trgdes that are not profitable.

66. The system of claim'§3, wherein the graphical user is configured to allow the user to override

the prevention of selecting trades that are not profitable.

67. The system of claim 63, whereit\the graphical user interface is configured to allow a user to

select a profitable trade that does not corkgspond to the at least one proposed order price.

68. The system of claim 67, wherein the computer-readable program code portions further cause
the electronic exchange server to select a profitableNrade that is based on at least one of a live

market bid and a live market ask selected by the user.

69. The system of claim 47, wherein the at least one type of asset comprises at least one of an

outright option, a spread option, and an option combination.

70. The system of claim 47, wherein the computer-readable program code pdtions further cause

the electronic exchange server to highlight each of the one or more market datX indicators that

are associated with proposed trades that are profitable.
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71. The system of claim 47, wherein the at least one pricing parameter comprises at least one of
-free interest rate data, volatility data, time to option expiration data, skew data, kurtosis data,

correltion data, interest rate data, dividend yield data, and forward price data relating to an

72. The computex device of claim 26, wherein the theoretical price indicator comprises a range
of values that are baded on a price of an underlying asset of the at least one type of asset, wherein

the underlying asset is udgd as a hedge for purchase or sale of the at least one type of asset.

73. The computer device of claln 26, wherein the user interface is further configured to display
the theoretical price indicator as a ragge of values that are based on a price of an underlying asset
of the at least one type of asset, wherely the underlying asset is used as a hedge for purchase or

sale of the at least one type of asset.

74. The system of claim 47, wherein the theoreticd] price indicator comprises a range of values
that are based that are based on a price of an underlyiug asset of the at least one type of asset,
wherein the underlying asset is used as a hedge for purchese or sale of the at least one type of

asset.
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CLAIMS

1. A method for processing a trade order for at least one type of asset, the method comprising:

receiving market data for the at least one type of asset traded on at least one electronic
exchange;

receiving, by at least one computing device, at least one pricing parameter;

receiving, by the at least one computing device, at least one proposed order quantity;

receiving, by the at least one computing device, at least one proposed order price;

constructing, by the at least one computer device, one or more proposed trades based on
the at least one proposed order quantity and the at least one proposed order price;

calculating, by the at least one computer device, a theoretical price based on the received
market data, the at least one pricing parameter, and the proposed order price;

comparing, by the at least one computer device, a price of the one or more proposed
trades with the theoretical price to determine whether any of the one or more proposed trades are
profitable; and

displaying, by at least one other computing device that is in communication with the at
least one computing device, one or more market data indicators associated with said one or more
proposed trades relative to a theoretical price indicator associated with said theoretical price,
wherein the market data, pricing parameter, proposed order quantity and proposed order price are

received electronically via a network, via local input or via a combination thereof.

2. The method of claim 1, further comprising displaying, by the at least one other computing

device, a proposed order quantity indicator and a proposed order price indicator.

3. The method of claim 1, wherein one or more of the at least one proposed order price is set to

at least one of a market bid and a market ask included in said market data.
4. The method of claim 1, wherein a location of the one or more market data indicators relative

to the displayed theoretical price indicator indicates an extent to which a proposed trade price is

less than or greater than the theoretical price.
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5. The method of claim 1, wherein a location of the one or more market data indicators relative
to the displayed theoretical price indicator indicates whether a proposed trade price is less than or

greater than the theoretical price.

6. The method of claim 1, wherein one or more theoretical models are used to calculate the

theoretical price.

7. The method of claim 6, wherein the one or more theoretical models comprise a user-specified

theoretical model.

8. The method of claim 1, wherein the theoretical price indicator is displayed statically, and
wherein a location of the one or more market data indicators changes dynamically in response to

changes in the market data.

9. The method of claim 8, wherein the theoretical price indicator is displayed as a centered static
mark, and the one or more market data indicators are displayed as dynamic marks that move

relative to the theoretical price indicator.

10. The method of claim 9, wherein the dynamic changes in the display of the one or more
market data indicators are based on fluctuations of at least one of market bid data, market ask

data, market bid volume, and market ask volume.

11. The method of claim 1, wherein the one or more market data indicators comprise at least one

of market bid data, market ask data, market bid volume, and market ask volume.
12. The method of claim 1, wherein the theoretical price indicator is displayed as a range of

values between a theoretical selling price and a theoretical buy price, said range of values

defining a risk associated with the one or more proposed trades.
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13. The method of claim 1, wherein the step of calculating the theoretical price comprises
calculating an implied volatility of the at least one type of asset traded on the at least one

electronic exchange.

14. The method of claim 13, wherein the theoretical price indicator comprises a range of values
that are based on a bid/ask spread of the at least one type of asset traded on the at least one

electronic exchange.

15. The method of claim 14, wherein a width of the range of values of the theoretical price
indicator indicates a delta risk of the at least one type of asset traded on the at least one electronic

exchange.

16. The method of claim 1, wherein the at least one electronic exchange comprises at least one
of a commodities exchange, a futures execution facility, an options exchange, a cash equities

exchange, a swap execution facility and an unregulated electronic transaction execution venue.

17. The method of claim 1, wherein the one or more market data indicators and the theoretical
price indicator are displayed by the at least one other computing device via a graphical user

interface.

18. The method of claim 17, wherein the graphical user interface is configured to allow a user to

select which of the one or more proposed trades will be executed.

19. The method of claim 18, wherein the graphical user interface is configured to prevent the

user from selecting trades that are not profitable.

20. The method of claim 19, wherein the graphical user interface is configured to allow the user

to override the prevention of selecting trades that are not profitable.

21. The method of claim 18, wherein the graphical user interface is configured to allow a user to

select a profitable trade that does not correspond to the at least one proposed order price.
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22. The method of claim 21, further comprising selecting a profitable trade that is based on at

least one of a live market bid and a live market ask selected by the user.

23. The method of claim 1, wherein the at least one type of asset comprises at least one of an

outright option, a spread option, and an option combination.

24. The method of claim 1, further comprising highlighting each of the one or more market data

indicators that are associated with proposed trades that are profitable.

25. The method of claim 1, wherein the at least one pricing parameter comprises at least one of
risk-free interest rate data, volatility data, time to option expiration data, skew data, kurtosis data,
correlation data, interest rate data, dividend yield data, and forward price data relating to an

underlying asset.

26. A computer device comprising one or more processors configured to execute computer
executable instructions stored in a non-transitory memory, the computer executable instructions
being configured, when executed, to generate a user interface configured to display:

a theoretical price indicator associated with a theoretical price that is calculated based on
at least one proposed order price, at least one pricing parameter, and market data for at least one
type of asset traded on at least one electronic exchange; and

one or more market data indicators displayed relative to the theoretical price indicator,

wherein the one or more market data indicators are associated with one or more proposed
trades constructed based on at least one proposed order quantity and on the at least one proposed
order price, and

wherein a relation between said one or more market data indicators and the theoretical
price indicator is based on a comparison between the theoretical price and the one or more

proposed trades.

27. The computer device of claim 26, wherein the user interface is further configured to display

a proposed order quantity indicator and a proposed order price indicator.
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28. The computer device of claim 26, wherein one or more of the at least one proposed order

price is set to at least one of a market bid and a market ask.

29. The computer device of claim 26, wherein a location of the one or more market data
indicators relative to the displayed theoretical price indicator indicates whether a proposed trade

price is less than or greater than the theoretical price according to said comparison.

30. The computer device of claim 26, wherein a location of the one or more market data
indicators relative to the displayed theoretical price indicator indicates an extent to which a
proposed trade price is less than or greater than the theoretical price according to said

comparison.

31. The computer device of claim 26, wherein the user interface is further configured to display:
the theoretical price indicator statically; and
the one or more market data indicators dynamically, changing locations in response to

changes in the market data.

32. The computer device of claim 31, wherein the user interface is further configured to display:
the theoretical price indicator as a centered static mark; and
the one or more market data indicators as dynamic marks that move relative to the
theoretical price indicator.
33. The computer device of claim 26, wherein the user interface is further configured to display
changes in location of the one or more market data indicators based on fluctuations of at least

one of market bid data, market ask data, market bid volume, and market ask volume.

34. The computer device of claim 26, wherein the one or more market data indicators comprises

at least one of market bid data, market ask data, market bid volume, and market ask volume.

35. The computer device of claim 26, wherein the user interface is further configured to display

the theoretical price indicator as a range of values between a theoretical selling price and a
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theoretical buy price, said range of values defining a risk associated with the one or more

proposed trades.

36. The computer device of claim 26, wherein the user interface is further configured to display
the theoretical price indicator as a range of values that are based on a bid/ask spread of the at

least one type of asset traded on the at least one electronic exchange.

37. The computer device of claim 36, wherein a width of the range of values of the theoretical
price indicator indicates a delta risk of the at least one type of asset traded on the at least one

electronic exchange.

38. The computer device of claim 26, wherein the user interface is further configured to receive

input that allows a user to select which of the one or more proposed trades will be executed.

39. The computer device of claim 38, wherein the user interface is further configured to prevent

the user from selecting trades that are not profitable.

40. The computer device of claim 39, wherein the user interface is further configured to receive
input that allows the user to override the prevention of selecting trades that are not profitable.

41. The computer device of claim 26, wherein the user interface is further configured to
highlight each of the one or more market data indicators that are associated with the one or more

proposed trades that are profitable according to said comparison.

42. The computer device of claim 26, wherein the user interface is further configured to receive
input that allows a user to select a profitable trade that does not correspond to the at least one

proposed order price.
43. The computer device of claim 42, wherein the user interface is further configured to receive

input that allows a user to select the profitable trade by selecting at least one of a live market bid

or a live market ask.
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44. The computer device of claim 26, wherein the at least one type of asset comprises at least

one of an outright option, a spread option, and an option combination.

45. The computer device of claim 26, wherein the at least one electronic exchange comprises at
least one of a commodities exchange, a futures execution facility, an options exchange, a cash
equities exchange, a swap execution facility and an unregulated electronic transaction execution

venue.

46. The computer device of claim 26, wherein the at least one pricing parameter comprises at
least one of risk-free interest rate data, volatility data, time to option expiration data, skew data,
kurtosis data, correlation data, interest rate data, dividend yield data, and forward price data

relating to an underlying asset.

47. A system for trading financial instruments, the system comprising:
an electronic exchange server comprising at least on processor and at least one non-

transitory computer-readable storage medium having computer-readable program code portions
stored therein, wherein the computer-readable program code portions, when executed, cause the
electronic exchange server to:

receive market data for the at least one type of asset traded on at least one
electronic exchange;

receive at least one pricing parameter;

receive at least one proposed order quantity;

receive at least one proposed order price;

construct one or more proposed trades based on the at least one proposed order
quantity and the at least one proposed order price;

calculate a theoretical price based on the received market data, the at least one
pricing parameter, and the proposed order price;

compare the one or more proposed trades with the theoretical price to determine

whether any of the one or more proposed trades are profitable; and
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display based on said comparison, one or more market data indicators associated
with said one or more proposed trades relative to a theoretical price indicator associated with

said theoretical price.

48. The system of claim 47, wherein the computer-readable program code portions further cause
the electronic exchange server to display a proposed order quantity indicator and a proposed

order price indicator.

49. The system of claim 47, wherein the computer-readable program code portions further cause
the electronic exchange server to set one or more of the at least one proposed order price to at

least one of a market bid and a market ask included in said market data.

50. The system of claim 47, wherein a location of the one or more market data indicators
relative to the displayed theoretical price indicator indicates an extent to which a proposed trade

price is less than or greater than the theoretical price.

51. The system of claim 47, wherein a location of the one or more market data indicators
relative to the displayed theoretical price indicator indicates whether a proposed trade price is

less than or greater than the theoretical price.

52. The system of claim 47, wherein the computer-readable program code portions further cause
the electronic exchange server to use one or more theoretical models to calculate the theoretical

price.

53. The system of claim 52, wherein the one or more theoretical models comprise a user-

specified theoretical model.
54. The system of claim 47, wherein the computer-readable program code portions further cause

the electronic exchange server to display the theoretical price indicator, and to change locations

of the one or more market data indicators dynamically in response to changes in the market data.
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55. The system of claim 54, wherein the computer-readable program code portions further cause
the electronic exchange server to display the theoretical price indicator as a centered static mark,
and to display the one or more market data indicators as dynamic marks that move relative to the

theoretical price indicator.

56. The system of claim 55, wherein the computer-readable program code portions further cause
the electronic exchange server to base the dynamic changes in the display of the one or more
market data indicators on fluctuations of at least one of market bid data, market ask data, market

bid volume, and market ask volume.

57. The system of claim 47, wherein the one or more market data indicators comprise at least

one of market bid data, market ask data, market bid volume, and market ask volume.

58. The system of claim 47, wherein the computer-readable program code portions further cause
the electronic exchange server to display the theoretical price indicator as a range of values
between a theoretical selling price and a theoretical buy price, said range of values defining a

risk associated with the one or more proposed trades.

59. The system of claim 47, wherein the computer-readable program code portions further cause
the electronic exchange server to calculate the theoretical price by calculating an implied

volatility of the at least one type of asset traded on the at least one electronic exchange.

60. The system of claim 59, wherein the theoretical price indicator comprises a range of values
that are based on a bid/ask spread of the at least one type of asset traded on the at least one

electronic exchange.
61. The system of claim 60, wherein a width of the range of values of the theoretical price

indicator indicates a delta risk of the at least one type of asset traded on the at least one electronic

exchange.
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62. The system of claim 47, wherein the at least one electronic exchange comprises at least one
of a commodities exchange, a futures execution facility, an options exchange, a cash equities

exchange, a swap execution facility and an unregulated electronic transaction execution venue.

63. The system of claim 47, wherein the computer-readable program code portions further cause
the electronic exchange server to display the one or more market data indicators and the

theoretical price indicator as part of a graphical user interface.

64. The system of claim 63, wherein the graphical user interface is configured to allow a user to

select which of the one or more proposed trades will be executed.

65. The system of claim 63, wherein the graphical user interface is configured to prevent the

user from selecting trades that are not profitable.

66. The system of claim 63, wherein the graphical user is configured to allow the user to

override the prevention of selecting trades that are not profitable.

67. The system of claim 63, wherein the graphical user interface is configured to allow a user to

select a profitable trade that does not correspond to the at least one proposed order price.

68. The system of claim 67, wherein the computer-readable program code portions further cause
the electronic exchange server to select a profitable trade that is based on at least one of a live

market bid and a live market ask selected by the user.

69. The system of claim 47, wherein the at least one type of asset comprises at least one of an

outright option, a spread option, and an option combination.
70. The system of claim 47, wherein the computer-readable program code portions further cause

the electronic exchange server to highlight each of the one or more market data indicators that

are associated with proposed trades that are profitable.
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71. The system of claim 47, wherein the at least one pricing parameter comprises at least one of
risk-free interest rate data, volatility data, time to option expiration data, skew data, kurtosis data,
correlation data, interest rate data, dividend yield data, and forward price data relating to an

underlying asset.

72. The computer device of claim 26, wherein the theoretical price indicator comprises a range
of values that are based on a price of an underlying asset of the at least one type of asset, wherein

the underlying asset is used as a hedge for purchase or sale of the at least one type of asset.

73. The computer device of claim 26, wherein the user interface is further configured to display
the theoretical price indicator as a range of values that are based on a price of an underlying asset
of the at least one type of asset, wherein the underlying asset is used as a hedge for purchase or

sale of the at least one type of asset.

74. The system of claim 47, wherein the theoretical price indicator comprises a range of values
that are based that are based on a price of an underlying asset of the at least one type of asset,
wherein the underlying asset is used as a hedge for purchase or sale of the at least one type of

asset.
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