ABSTRACT SYSTEM AND METHOD FOR PROVI DI NG ELECTRONI C PRI CE FEEDS FOR
TRADEABLE OBJECTS System and nethods for a price feed generation are
descri bed. According to an exanple nmethod descri bed herein, upon receivVving
mar ket information including a plurality of linear prices and order
guantities. a reference price level is selected and a price feed nessage is
generated to include the reference price level and the plurality of order
guantities. The price feed nessage is then provided to client term nals.
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System and methods for a price feed generation are described. According to an
example method described herein, upon receiving market information including a plurality
of linear prices and order quantities, a reference price level is selected and a price feed
message is generated to include the reference price level and the plurality of order
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