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FIG. 3

Order attributes

Order New Subsidiary
Order ID | Order type conditions order order Brand Quantity Price Sell/buy M_MMWMM mﬂmﬂuscmmm
1 conditional NO none 2,3
2 simple NO 1 none A 1,000 4,500 buy 0 0
: Condition
3 0OCO D: 100 1 4,5
current Condition Object ID:
4 price ID: 101 3 none A 1,000 10 sell 0 0
current Condition
. 1,000
5 price D: 103 3 none A ; met sell 0 0
. Condition
6 timed D 105 none 7,8
7 simple none none none B 30,000 OEMM ID: buy 0 0
8 simple Jooqn“_wm: none none C 10 1,200,000 sell 0 0
g curr ent none- none none D 5,000 Object ID: buy 0 0
price 11
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FIG. 4

Condition ID Order ID Event type Condition format Process statue Monitoring status
100 2 EXEC mxwmm,mmmmmm_ pending OFF
101 4 PRICE up %w_.ﬁwsmow%m pending OFF
102 4 EXEC mxwmm,mmmmvom_ pending OFF
103 5 PRICE Www\n%uummw pending OFF
104 5 EXEC mxm_w%%mmwm. pending OFF
105 6 TIME mo.__%w%vmsm_ pending ON
106 7 PRICE uP %mﬁm%m%%m pending OFF

FIG. 5
Object ID Process format
10 Optimal Second Order Interpolation (X, 'current value,’ O, -Y)
11 (OPEN(D)+CURRENT(D))/2
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FIG. 6

Condition ID Order ID Event type Condition format Process statue Monitoring status
100 2 EXEC mxwmﬂmmmm% © pending ON
101 4 PRICE up %wh.ﬁw:moﬂw%m pending OFF
102 4 EXEC mx%m%mmvom_ pending OFF
103 5 PRICE wﬂwwﬁ%.ommm% pending OFF
104 5 EXEC mxm_%%m%p pending OFF
105 6 TIME moc%_m%sm_ pending ON
106 7 PRICE UP (current price pending OFF

(A), 4600)
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Fig.7

< CONDITIONAL ORDER>
<SIMPLE ORDER>
<BRAND>A<.“BRAND>
<PRICE> 4500 <"PRICE>
<QUANTITY> 1000 <~ QUANTITY>
<SELLBUY CATEGORY>BUY < SELL.”BUY CATEGORY >
<~SIMPLE ORDER > ,
< ONE-CANCELS OTHER ORDER >
< CURRENT PRICE CONDITION ORDER>
<CONDITION> .
CURRENT PRICE IS 4600 YEN OR MORE
< /CONDITION>
<ACTION>
ISSUE AND SEND ORDER TO SELL 1000 SHARES OF BRAND A,
WHERE ORDER PRICE IS

<PROCESS OBJECT>

<NAME>2ND ORDER INTERPOLATION-BASED PRICE
PREDICTION<.~NAME>

<PARAM> A< PARAM>
<PARAM> 15SEC <. PARAM>
< /PROCESS OBJECT >
</ACTION>
<_/CURRENT PRICE CONDITION ORDER>
< CURRENT PRICE CONDITION ORDER >
< CONDITION >
CURRENT PRICES FALLS BELOW 4450 YEN
</ CONDITION>

<ACTION>
ISSUE AND SEND ORDER TO SELL 1000 SHARES OF BRAND A

WHEN ORDER PRICE MET
< /ACTION>
<./ CURRENT PRICE CONDITION ORDER >
<.~ ONE-CANCELS OTHER ORDER >
<./ CONDITIONAL ORDER >
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Fig.8
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OCO ORDER

BRAND A
4, 500YEN
1, OOOSHARES

CURRENT PRICE

CONDITIONAL
ORDER 1

CURRENT PRICE
CONDITIONAL
ORDER 2

CURRENT PRICE IS 4,600 YEN OR MORE

—SELL 1,000 SHARES OF BRAND A AT PRICE BASED
ON SECOND ORDER INTERPOLATION OF BAND A
IN PREVIOUS 15 SECONDS

CURRENT PRICE IS LESS THAN 4,450 YEN
—SELL 1,000 SHARES OF BRAND A
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FIG. 9

Order attributes

Order New Subsidiary
Order ID | Order type conditions order order Brand Quantity Price Sell/buy Number | Number
ordered | executed
1 conditional NO none
2 simple NO 1 none A 1000 4500 buy 1000 1000
3 oco | Gomawon | |
current Condition Object
4 price D- 101 3 none A 1000 ID- 10 sell 0 0
current Condition
5 price D: 103 3 none A 1000 met sell 0 0
6 timed o_wj_wm: none
. Object
7 simple none none none B 30000 ID: 13 buy 0 0
8 simple O_Muuaﬂ_mm; none none C 10 1200000 sell 0 0
9 curr ent none none none D 5000 Oc._moﬁ buy 0 0
price iD: 11
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FIG. 10

Condition ID Order ID Event type Condition format Process statue Monitoring status
100 2 EXEC: mxw%wmmmp done OFF
101 4 PRICE UP %ﬁwﬂoﬂ ice pending ON
102 4 EXEC mxmm%%mmmm. pending OFF
103 5 PRICE mﬁwwﬂwwmmmww pending ON
104 4 EXEC mxwmﬂwmmvo@ pending OFF
105 6 TIME moc%_m%am, pending ON
106 7 PRICE UP %_nﬁw:mow_‘am pending OFF
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FIG. 11

Condition ID Order ID Event type Condition format Process statue Monitoring status
100 2 EXEC mxwmwm_wmmwm_ done OFF
101 4 PRICE up %ﬂ M:m%%m done OFF
102 4 EXEC mxwmw%mmvo@ pending OFF
103 5 PRICE mﬂw%wymwmmm% pending ON
104 5 EXEC mxmm%%mmwm, pending OFF
105 6 TIME mc_.__%w%am, pending ON
106 7 PRICE UP (current price pending OFF

(A), 4600)
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FIG. 12

Order ID | Order type Order New Subsidiary Order attributes
conditions order order Brand Quantity Price Sell/buy | Number | Number
ordered | executed
1 conditional NO none 2,3
2 simple NO 1 none A 1000 4500 buy 1000 1000
3 0OCO Condition 1 4.5
ID: 100
4 current Condition 3 none A 1000 Object sell 0 0
price ID: 101 ID: 10
5 current Condition 3 none A 1000 met sell 0 0
price ID: 103
6 timed Condition none 7,8
ID: 105
7 simple none none none B 30000 Object buy 0 0
D: 13
8 simple Condition none none C 10 1200000 sell 0 0
ID: 106
9 current none none none D 5000 . Object buy 0 0
price ID: 11
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FIG. 13

Order ID | Order type Order New Subsidiary Order attributes Normb NGB
YPe | conditions | order order Brand | Quantity | Price | Selibuy | ohiber | NUMBET
ordered | executed
1 conditional NO none 2,3
2 simple NO 1 none A 1000 4500 buy 1000 1000
Condition
3 0CO D 100 1 4,5
current Condition
4 price D: 101 3 none A 1000 4500 sell 1000 0
current Condition
5 price D 103 3 none A 1000 met sell 0 0
. Condition
6 timed D 105 none 7,8
7 simple none none none B 30000 ngwﬁ ID: buy 0 0
8 simple mmﬁﬂwmm: none none C 10 1,200,000 sell 0 0
9 curt ent none none none D 5000 Object ID: buy 0 0
price 11
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FIG. 14

Condition ID Order ID Event type Condition format Process statue Monitoring status
100 2 EXEC mx%%%mmwum_ done OFF
101 4 PRICE up %w_.ﬁmm_‘m%%m done OFF
102 4 EXEC mxmmﬂ%mmwm_ pending ON
103 5 PRICE wﬂm%ﬁwﬁ%ﬁ pending ON
104 5 EXEC mxmww%mmwm_ pending OFF
105 6 TIME moc%w%wmgm_ pending ON
106 7 PRICE up %wﬁm:ﬁwow%m pending OFF
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FIG. 15

Condition ID Order ID Event type Condition format Process statue Monitoring status
100 2 EXEC mxw%mmmmwm_ done OFF
101 4 PRICE uP %ﬁwﬁoﬁwzom done OFF
102 4 EXEC | mx%mwm,‘mmwm_ done OFF
103 5 PRICE Wﬂ%ﬂwwmmm% cancelled OFF
104 5 EXEC mx%w%mmwp cancelled OFF
105 6 TIME mOc%,_moA.w_B@ pending ON
106 7 PRICE up %%,ﬁmm:mo_ov%m pending OFF
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FIG. 16

Order attributes

. Order New Subsidiary :
Order ID | Order type conditions order order Brand Quantity Price Sell/buy Number | Number
‘ ordered | executed
1 conditional NO none 2,3
2 simple NO 1 none A 1000 4500 buy 1000 1000
Condition
3 0OCO D 100 1 4,5
current Condition :
4 price D 101 3 none A 1000 4590 sell 1000 1000
current Condition
5 price ID: 103 3 none A 1000 met sell 0 0
. Condition
6 timed D- 105 none 7,8
7 simple none none none B 30000 mugmw buy 0 0
. Condition
8 simple D 106 none none C 10 1200000 sell 0 0
9 ocq.mnﬁ none none none D 5000 DEmQ buy 0 0
price ID: 11
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