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ABSTRACT 

 

SWAP CROSSING SYSTEM AND METHOD 

 

An exchange through which swap contracts may be traded. Embodiments may allow a trader 

to announce a potential crossing before the crossing is requested. The user may then request 

the crossing between two parties. An announcement window may be kept open through a 

chaining of announcements. An interloper with a same price but better time than a party to 

the cross may be kept out of interloping in the cross. A ticker symbol system may list a 

clearinghouse to be used to execute a requested cross. 

 

 

 

(Figure 1) 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 


