A METHOD AND A SYSTEM FOR TRADI NG STRI PPED BONDS ABSTRACT I n an aut omat ed
trading systemfor matching bids and offers entered into the systemby a
nunber of traders connected to the system the system preferably conprises
a server hosting a matching processor and an associ ated nenory form ng an
order book of the system and wherein both bonds and stripped bonds are
traded. The systemis additionally designed to derive prices for bonds
using information fromstri pped bonds or vice versa. (Figure 8)
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A METHOD AND A SYSTEM FOR TRADING STRIPPED BONDS

ABSTRACT

In an automated trading system for matching bids and offers entered into the system by
a number of traders connected to the system, the system preferably comprises a server
hosting a matching processor and an associated memory forming an orderbook of the
system and wherein both bonds and stripped bonds are traded. The system is

additionally designed to derive prices for bonds using information from stripped bonds or
vice versa.

(Figure 8)




