047053762 A2 I OO0 RO

The invention relates to a nethod for a clearing
system in which positions held are affected by
trades, said trades being executed during trading
(123 WIEBSATIONAN A PHLECATOSN PUBDASHEDRIDER O HD YARFAIT ¢ COPERIISON TREATY (PCT)
clearing cycles, said nmethod conprising letting a
f(ig)avormrlaﬁli;mgﬁgl Bpeyt ed a ﬁ:;‘s\) ng said first trade
conpri SeginivhGdnat i on re P
ai 1 Cctmbonposad o, Accdgionona OTNBTNGRGRIRHRmnmm
first trade can be recei ved the clearing system at
@3t mfmanbanpiviaition Paei ng cycl e for tioeftérnstondl Pabliza@miNumber
anat have 200£@ri06806ycl e f or P€libsequent WQOWRGOA0SIPE2. A2
and a trade which belongs to a first clearing cycle
51) IdRAAEEPaRntIdabsitat¥@s | ALRFIDE0 asDOSiklaRMsh®(ntild@S: AE, AG, AL, AM, AT, AU,
clearing cycle. A trade whi ch bel angs BB®GIBRSBEM®YBZ, CA, CH, CN, CO, CR,
1) IftdrR@6nhNphXdGdn&um¥ddi Ch 1S al so opedV. GpdELIEs DY, BeBO Y BG, BS, Fl, GB, GD,
vari abl e for the pasistiommofser tha@E’@H’%%%U%‘r@?&lﬂﬁ@ﬂm’mKR’
,NI,NO,NZ,

i nvention also relates to a cl ear%’lgﬁ’)é g@:;@ﬁ")ﬁg%ﬁ%’gz

(22) Intddva@sbhl FOiAg Date: 1 December 2003 (01.12.2003) SC. SD. SE. SG. SK. SL. SY. T1. TM. TN. TR TT. TZ. UA
UG, UZ, VC, VN, YU, ZA, ZM, ZW.

(25) Filing Language: English
(84) Designated States (regional): ARIPO patent (BW, GH,
(26) Publication Language: English GM, KE, LS, MW, MZ, SD, SL, SZ, TZ, UG, ZM, ZW),
Eurasian patent (AM, AZ, BY, KG, KZ, MD, RU, TJ, TM),
(30) Priority Data: European patent (AT, BE, BG, CH, CY, CZ, DE, DK, EE,
10/313.013 6 December 2002 (06.12.2002)  US ES, FI, FR, GB, GR, HU, IE, IT, LU, MC, NL, PT, RO, SE,

SI, SK, TR), OAPI patent (BE, BJ, CF, CG, CI, CM, GA,

GN, GQ, GW, ML, MR, NE, SN, TD, TG).
(71) Applicant: OM TECHNOLOGY AB [SE/SE]; Nor-

rlandsgatan 31, S-10578 Stockholm (SE). Published:

—  without international search report and to be republished
(72) Inventor: JOSEFSSON, Magnus; Sangarvigen 17, upon receipt of that report

S-18733 Tiby (SE).

For two-letter codes and other abbreviations, refer to the "Guid-
(74) Agent: OM TECHNOLOGY AB; Staffan Sandstrtdm , ance Notes on Codes and Abbreviations" appearing at the begin-
Norrlandsgatan 31, S-10578 Stockholm (SE). ning of each regular issue of the PCT Gazette.

(54) Title: A METHOD AND A SYSTEM WITH IMPROVED POSSIBILITIES OF KEEPING TRACK OF TRADING POSI-
TIONS

Trading Cycle 1 Trading Cycle 2 Trading Cycle 3
LN Y N ™
r v \/ Y
14:00 14:_00 18:00 14300 18:00 14;00 14500

1.

| | | 1 1 r b |
[ | T t

-

Clearing Cycle 1

|
|

Clearing Cycle 2

| : —
Clearing Cycle 3

(57) Abstract: The invention relates to a method for a clearing system, in which positions held are affected by trades, said trades
being executed during trading cycles, with the positions updated by said trades in clearing cycles, said method comprising letting a
first trade be executed and letting said first trade comprise information regarding how the trade should affect the position. According
to the method, the first trade can be received by the clearing system at a time when the clearing cycle for the first trade and another
clearing cycle for subsequent trades are open, and a trade which belongs to a first clearing cycle updates a first variable for a position
for that clearing cycle. A trade which belongs to a second clearing cycle, which is also open updates a second variable for the position
for that clearing cycle. The invention also relates to a clearing system using the invention.



