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1. Introduction

5 & 66( 5 >( 05 & &A 5A &
5 & " & 5 & % : & ( 6(& &
&*& * 4 : B & 6 & : " (& 3& 3&: & " & 5
&
I 6 &A6 3& " 5& & " &
( 1 6& T 4 & : J & ( & 5& &G
e , & & 4)0,)7: " 4 :4BO0": ) "F & ., 3# (# * &
e 0 & 5 ) ( (" 2 (5 &5%& *& 3&
o #& (& # & J 6 (
e 2"& < & 6 1 < & 5 3& 3& "4
B I & & 66 ( 6(& (&
6 & : : 6 (A&™*& " & & & &
&  *&( & ( & & 5 & 5 & "& &6 &&
I (G " && 15 &*&( < & ( & & 3 & 1 "
&& &( 3& &
2" & (6 * & & (& *&*& 5 I #&5 & 5 &6
( & & & & ( & 6& ( 6 & &
5& & (& " "& &
66 (( 9 -1 *& 5 F#: / :9
6& &
#& & &58& C" 66= 66 " ( =E5

(& 6 & "8 6

HOLD BROTHERS



Graybox — User Manual_v3.63

2. Graybox Basics

2" & & 6( "8 5 & 5 S ( 158 &
"& & & | : " & (& & '
2.1.Logging on to Graybox
2 ( G
(3
0&(& &&
6( & 8 &
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"¢ &3 6
rracer 10 |
rassword |
s I |
Ok | I Zancel ]
1
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Note

! ( 3&" 2"& 66& " 8




Graybox — User Manual_v3.63 10

2.2. Main Window

)5 & ( ) C& (E 66& " 8 &

File Edit Wiew MNew Trading Tools Configuration  Help
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2.4.Changing Password
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figuration Help

Layout i E” | e
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Change Password

Exit

B LOCKED [Click To Unlock]

Status
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2.5.User Entitlements
2 *& & & (& & :; (3 ( 3K/Z&
" (& & L "&5 (( & & & & * (&5 "& &G

. G, 6 & 6 & && (&

. . G, 6 5 & 6 & ( *& *&

& 6 &
L ) & 4 6, 6 & & 6& &
L ) 156 , 6 & 6 " & & 3&
6& 3

. - / G, 6 & 6 * ( (&

. 15 1 G, 6 &0 3# &

° G, 6 0 6

. I + & G, 6f & & "&8 & ( &+ & *&

*& "& 0 6 (

_

I Login ID:
Buying Power -
Market Hours:

Pre & Post Market:

—Floating Exposure Limit —

Max Position Per Stock:

Stock Price Limit:

Share Count Limit:

Stop Loss: 100

Paositive Block Delta:

Max Crder Size:
—Buying Power Concentration Per Stack
Market Hours: (%) 100

Pre & Post Market:(%) | 100

Bl
—
—

Market Hours: |0
Pre & Post Market: |0

,07

Max Mumber of Positions: | 0
107

,07

Force Claseout Loss Limit: | O

Positive Block Threshold: | O
,07

[tooo
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3. Graybox Windows

" 6( & & (: &
3.1. Active Orders Window
2"& *& & 6( *&=( *&=6& & & 3&
I Graybox - Locked Eﬁg

FiIe Edit Wiew Mew Trading Tools Configuration  Help

N ECER Carc

Since | Status

I]I]I]2 B LMT MSFT 200 25.8700 00:1.. HNSXS:Floating
oooy B LMT DELL 300 14.3200 00:1... BATS:Floating

0015 B LMT INTC 200 20.4900 00:0.. EDGX:Floating

8 (( & & ( &) *& & G

04 0&< & &4 &

0 0 &6 0&((

2 6& 26& 5 &C : 3&:&E

0 0 3 (
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3.1.1. Order Details Window
2"+ & L& ( 6( &
& ") *& &
278+ & & & 5 & &
B & & ( & 6 & 8
& && && & 6

& & &6 &: && &
"8 "8 & &: " &

-
Crder Details

Sequence #
Order Type
Side [0y
Symbol
Quantity
Qty Left
Limit Price
Time
Conf, Time
Exchange

Line Index
Contra

Stop Price
Reference #

Message
Status
Display Mode [

Time In Force [

[ DO NOT CANCEL

| Replace Order | Print Details |
&n - = |
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3.2.Messages Window
2"& & & 6( & & & & 0&6 & * & & * ( &
5 ( & & & & : &(( &
& Messages El_‘i:—hj
| All Exec.
&) Messages [il_‘ﬁ
All Exec.
SIS | Sym | Oy Frice Tirme < | Exchange
— -
D
2" ' (( & MM *F& && & & &((& & &
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& & & 6( & & & & &
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3.2.1. View Selections
B & & & & & & &
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Note

3.3. Position Window
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27¢( & 6 586 6( &6 5 g 3
8 (( & "8 ( "8 6 6
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68 #= 4 (# 5= 5 6& 6 C 3& "& 5
( 6 "&)35 " 6 E
# & ) =6 & & ( *( @5 3 6
0" & 4 & 5 & & 6 *& 6 5 &
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& &
. Positions v | Show Header

Show Summary

Position Close Out 1
Position Close Qut 2
Position Close Out 3
Position Close Out 4

$47 480.00

Close Out1 > Selected Stock
Close Cut 2 » Longs Only
Close Qut 3 J Shorts Only
Close Cut 4 » Winners Only
I Losers Only
Sumrmary Setup
| Wiew »
>
B & *& ( "& &< & ( 5 "& 66& 6 5 "&#
2 & & "& &G
;5 "A( 3 Tt&# ( 3+ 2"& & 6
66& ' 8 &
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, _

5]

Column Headers:

Hedges
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Last Update
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Close Out Keys - Setu

Close Out Key 1

Close Out Percentage:

Close Out Mode:
Close Out Use:
Close QutKey 2
Close Out Percentage:

Close Out Mode:
Close Out Use:

Close QutKey 3
Close Qut Percentage:

Close Out Mode:
Close Out Use:

Close Qut Key 4
Close Qut Percentage:
Close Out Mode:
Close Out Use:

P
Keymap Configuraticn

Graybox Window  MarketMaker Window | Pref. fListed Trading Wnd |

Lp SubGroup Function Key Shift Chrl Al Disabled -
cel Order Cancel Oldest Buy Selected Stock X

cel Order Cancel Oldest Sell Selected Stock x

cel Order Cancel Oldest Order X E

selut Position Close Out Key 1 F1

selut Position Close Out Key 2 F2

se0ut Position Close Out Key 3 =

nections Reconnect All Servers X

nections Reconnect All Market Data Servers E

er Cover Position Close Out Key 4 =

er Cover Position Close Out Key 1 for Selected 5... | F4

er Cover Position Close Out Key 2 for Selected 5... | F6

er Cover Position Close Out Key 3 for Selected 5... | F8

er Cover Position Close Out Key 4 for Selected 5... X

B CSFB-XFinder Buy Entry X

B CSFB-XFinder Sell Entry X

B CSFB-XFinder Short Sell Entry X %
] T 3

Position Close Qut Key 3 for Selected Stock]

Regular KeyBoard

Print | Scroll || Pause
F1 H Fz H [ “ F4 H FS H F& ” 7 ” F& H Fo HFID“FII FIZ‘ s e isses: ‘
@ 4§ % ol [ ( ) - ||+ [ Back Page Tunn T
A NHHHEIAE %% | o [pome [ | e | -
0% |1 Page | |7
o o[ [e [x[¥ |+ [u]1]o]r H S AN R
Caps i
s | & H 5 ” D ‘ H H ‘ i | | Retun MM | 5[ MUME
. < = |7 ;
Shift (8 (S ¥ [B | NI[|M [ Shift P 1 MUMZ 3
- T Return
Chrl “ ” Ak Al | “ | Chrl Left | Down | Right ‘ T DEL
Unda all ‘ | Apply ‘ Cancel ‘ Show Conflicks |

2 + & " =

6 ( & 3& & 5 & o3& 5 V& @& 6 5
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3.4. Executions — Ticker Window

28 " & 6( (& &

i | Conva| Comm.

0ons i 0G ao a AS $0.00

oong
oot
oot

3, 1 = 15

8 (( & "& &t & 2 3& G
H 1
2 & " & & 5 "& &
04 0&< & & &
0 & 0&((
0 0O 3 (
7 4 & 5 " & & & &
# & # & 5 "& 3
- - & " oToog "t g && & &
2"& 6 5 "&
((
# O 36
" & #9 " & # 5
# #9 # # 5
2 (#9 2 (# 5
3.5. Notifier
2"84 5& 6( ( & & & & & & & 28 &
( &6& & & & ' & & "& &

"& O 5 "& & & "& 3& : (3 "& & *&

& : (3 K & O L 2"& 5 & & 6( & 4 58&
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w4 MNotifier

- !

All Fositions wer

Al

24

6 . [/ =
8 (( & "& "84 5& G
2 ,& 6
2 & 2 & & & & & & & "8
8 0O & 5"& & &
& & & & & &
0&*& ( 5" & &

HOLD BROTHERS <




Graybox — User Manual_v3.63 25
4. Order Entry
B 3& & & & 55& & 5& & 2" "6 &
& 6( 55& & 5 6( & &
4.1. Market Maker — mini Order Entry window
2"& 3& 3& 5 & & && 2" &
& «C*( @&@"4=" " & B & (& +2 &
& + & " B ( 6( & 5&& 6& 5 & '
O 6:0 6 . + ' & &2 & 8 &5 * ( &
2 *& & + & " 5 3& 3& G
; "A( 3 " 3& 3&
0&& - N & , 2"'& + & " 66&
Lst 66.051(1) Net Low 66.00 &*&( . 6
Yol 6,069,835
M 100 ﬁ RESY H v g
oo RN - ouv [ TR -| & ~o '
MM Bid . SIZE MM Ask
EDGA* 66.00 EDGX* 66.22
EDGX* 66.00 EDGX* 66.23
EDGX* 65.00 EDGX* 66.24
EDGX* 65.08
&*&(
. 6(
EDGA*
EDGA*
EDGA*
8> 5 D>Y5 = & »
> B (& "& + & 5
& *& V& 2" & & & " (3 & 6
i 3&  3& ;" (3 3&  3& "&
&  && K/& & & L: "& 3= & 3
& = & +"
%6 » D 3& & & & & =& & 6 &
5 (5 & &
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4.1.1. Setting Order Type

B "8 "% & 6& & & + & - B
38 &5 ( ) "8 &< & &
2 " & "& 6& 5 &: (3 "% & 6&( 2"& 6 &

8 & . 6 & H&& 6& 5 & * ( (&

LRET |

Lst 66.05(1) Net 0.81 Low 66.00 Hi 67.73
Yol 6,069,835

v | SR - 8 oo [x]
M

. SIZE | Ask . SIZE
EDGX* 66.22 2
EDGX* 66.23 1
EDGX* 66.24 6

- Ll LT =k

EDGX* 66.27 3
EDGX* 65.95 2 EDGX* 66.28 2
EDGA* 65.87 1 EDGA* 66.29 1
EDGX* 65.57 2 EDGX* 66.29 2
| ARCA* 63.94 15 EDGA* 66.52 1
| ARCA* 63.75 1 EDGA* 66.61 1
| BSE 65.45 25 EDGA* 66.62 1
D&
2"& 6 & "&¢0 6 & 6 & & ( &< &
= & & & & 3&

Hote

2"&  55& & 6& 5 & * (& &

. 3&

. 3& ( &
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4.1.2. Set Order Price

. (( 6 & &

- 0&& K *&L & "& &6 & (" & ( e ( K L
K) 3L "&K &*&( L 6

. # (3 & "&K&*&( L, 6( : " & 6 & &
g & & & (3 10" ( && (& 5 g +* 0& 6

4.1.3. Set Order Quantity

+ & < && && ((

8 "&K;"0/L 6 & "& & ( 6 < D& & &<
"8 &6 &5 & =& & g <

4.1.4. Switching between Live and Custom Mode

2 & (&6 & " & "¢ ( K L K)3L (3 ", 2" &
& & (& @&(*& 6 & ", 38 " &

4.1.5. Time in Force

2 & 8 &C28 & & "& & 5 & & & & 5 & &

"& & & (:28 & & > &*& " & "&

285 * ( &

5 /" (3& : "& & & 6 & & 3& 6 & (( 5

"&6 & ' & C: "& 7/~ & & (&
- - & "& & (28 & & 5 4 ) &
® ( & & &CE & && &
HNote

B ' & "&28 6&5 6 ( & 5 "&2 8 6 (

" 8 &

2"& 6 *( (&5 2 & 8 & &

- ,8 (28

e +

e ) +6&

e +6& F ( &

g ( &F ( &

3 F+(
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= jm . - . A—— :i_mr = = IL

.EIF'. 100 s _ ~4| == |FIEM rT-rT-
_ HYS LRF/ I
Lst 66.05{1) Net 0.81 Low G66.00 Hi 67.73

Yol 6,069,835
0 M::j RESY m
Dl e EEES
MM

SIZE i Ask . SIZE
EDGX* 66.22 2
EDGX* 6i6.23

-

- L LN =k

EDGX* 66.24 6
_ EDGX* 66.27 3
EDGX*  65.95 2 EDGX* 66.28 2
EDGA* 6587 1 EDGA* 66.29 1
'EDGX* 66.20 2
: 'EDGA 66.52 1
[ARCA* 6375 1 EDGA* 66.61 1
| BSE 65.45 25 EDGA* 66.62 1
5+ !
v & " ,8 (28C && & 2
2 +6 E @ "& & «( ™ &5 6 ( &
Note
4.1.6. Buy & Sell
2 "8 & & &: (3 7A=, &< &
& (1 "& &6 & "& & & 3 "8 &( &6 & & &
& > &*&: & "&< & & (3 ,3)0@ 5 R )
6 & (: & 6 6 "8 =0 6 &  5& "8
& & & *8 2 & "&(*& & (3 *&

4.1.7. Setting Destination Exchange, Routing Modes & Strategies

(« & "™ " %&& & " & B && &

&< & & B & & && &= & &
e+ g -

) & g & & & g0 aalhy 6 * &
& & 6 0&(& & (3 :( & (&
& L + &( 3& " & & (& &

", & 38  3& ) & & % ( 3 - &(&

(6@& &
2 " e &= & &G
e+ & " (3 "&,& -t & 6
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0&& & &< & & & 5 "& 6 ( "
8 & ove & g v S g
& " &
/ ; +6 & * ( (& 2"& &
)20 ##H6 2" )20 6  6& & "M & "&6 &
& 6 54
.]_Iill:l
Lst 66.05 (1) Net 0.81 Low 66.00 Hi  67.73
Vol 6,069,835
T O | <= [
cove RN - v N TS -1 &
MM Bl  sSHUANE | Ask | SIZE
EDGA*  66.00 1 LrAmiEa e 2
EDGX*  66.00 5 3 1
EDGX*  65.99 3 4 6
|EDGX*  65.98 1
._ s
EDGX*  65.95 2
EDGA*  65.87 1 'EDGA* 66.29 1
EDGX*  65.57 2 'EDGX* 66.29 2
| ARCA*  63.94 15 EDGA* 66.52 1
[aRCA* 6375 1 [EDGA* 66.61 1
| BSE 65.45 25 'EDGA* 66.62 1
| = - —
< +
4.1.8. Add & Remove Liquidity
+ & & 5 & 3&  3& *8 "85 ( )
& *&(< 5 "&  3&  3& &(
% "6 (&6 & "&6 & & *&(< 5
3&
4.1.9. Setting Routing Order Buttons
; & " & & & 6( & "8 L& LI}
6 & "&(6 5 B & "& &
6( & e+ & " 2 & & & &
e+ & " G
: "A(3 3& 3k
0&(& N & , > N & 2"& ;

+ & 664&
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Selected:

Column Headers:

HDOT-n

( =& & (

30

5 B >& & (
5 "8 0&& & |
NN G 2 *& (& & 5 "8 ( >& & (
"8 0&(& & (
2?62 *& (& & 5 & 0&(& &
( >& & (
7 G2 *& 6 & (
# 62 *8& "8 (
1 ( 3&"
4.1.10. Cancel All open orders.
Y & 5 && & 3 3& 3& & &((&
K a0 B -
4.2.ECN Order Entry Windows
"4 & & ( "& * (" 4 3& 3&
- @& 3& 5 " "4 & &&6( & "8 @&
@ ;85& & & "6 & -
Mote
2 6& "4 & :
e + "&2 & 1 && & &< & & & (3°
&< & & 6&
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File Edit Miew New Tools  Configuration  Help

Preference Wifindow || 9 Cancel
MNEDQEDOT Orders 3 | Status |

ECH » ARCA b ARCA Buy

Order 3 MAILL 3 ARCA Buy Entry

Cancel BATS ARCA Sell
Close Quts 4 INET L ARCA Sell Entry

Trailing Stops 4 TRAC 4 ARCA Short Sell

CSFB 3 ARCA Short Sell Entry
EDGX
EDGA,
XBOS
DTTx
MEXS
CBSX
TP
FL O

B LOCKED

BeLz JHooT e Juvse |
QS
8 & &6 "& T 4 & & & * ( (& & );: ) & " &
8 (( & 6 * & & (& & 6( "4 & & &
. 2"& 0 6& " 43& & & = 4 "&6 & 6& 5&
@ & H && & &+ & 2"& & & & (< &
Hote

4.2.1. Sending ARCA/BATS/TRAC/INET/RASH Buy Entry

B & & & & M " & " & 2 & & &
& " &G
+6& "
" & 0 3 & 37
% & & (&= 3& 3& && &6 &C &
6& 3& 3&E & "&0 &6 6
«( ,
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4.2.2. Sending ARCA/BATS/TRAC/INET/RASH Sell Entry

32

B & & & & & " v & " &2 & & & &
& " &6
+6& 0&(( "
&0 3 & 37
% & & (&= 3& 38 &8& &6 &C
6& 3&  3&F & "&08&6 6
¢
1 (3

4.2.3. Sending ARCA/BATS/TRAC/INET/RASH Short Sell Entry

B & " & & & & "0t & " &2 &
& & & " &6
+6& 0" 0&("
" & 3 & 3<
% & & (&= 3& 38 &8& &6 &C
6& 3&  3&F & "&08&6 6
G
1 (3

&(

&
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4.3. Preference Window
2"& # &5& & & & 3& & & &) *&+ & 6&
#&8& & & : & 1 &@& N / !
> && & & 6&
(6 & / LIS

2V& # &5& & & ;+55& 1 O™ +55& : # &5 TH# & 0&((: # &5 O™ 0&((

6& & H# &5& & & " 8 & %

(s / !
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- B 6& "&# && & & " 3& & @&
Hote
2 & & & #8&5& & & ¢
+6& M& &< & # && & &
" & "&O # & 7
& & & & & "&6 & &6 & 0 &6 (
I 0&& "& & " & & & 6( 5 : & &
6&
$ 0&& $, &9#F (
- (3 = = & Y& 6 && & & 6& "& &

4.4, Trailing Stops— Buy/Sell

2 ( 06 & (6 & B & 6( 6 & &
5 & 6 &6& & & & & 3% 6 & "& "& 36 & &: "&0 6
6 & & 6 6 &( e & 36 &5(: & 6( 6 & &

& & & & & & "6 & 0&& 8 & .
2 ( 06 0&(( & (6 & B & 6( 6 & &
5 & 6 &6& & & & & 3% 6 & "& "& 36 & &: "&0 6
0&(6 & & 6 6 &( e & 36 &5(: " 6( 6 & &
& & & & & & "6 & 0&& 8 & .
2 6 & 6 & & & " (3 & : 00& 6D
2 ( O 6) 2" ( 6& "2 ( O 6 & 6 8 & .
" (& 6( &2 0O 6 = & (& K% & ,&( 5 3% L 6
K,&( 5 3& L 0&& 8 &
(: 7
2"& " & "&6 & 5 "& & ( & & & 6 " &
"&6 & 5 & * *& 3 L& 2™ & & && & & Q&
Q
& 2 0O 6 =0&((: ( & ( " (& 66
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(

&& & & &

"3 3 "&K)

O 6 0& 6
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4.5.Changing a Floating Order
D & " & & & =6& (& 5 & & &
" &

(< + /



Graybox — User Manual_v3.63

4.6.Canceling an Order

37

B & & & & & B
2> + 1
2 &( * ( &G
o&& & & &
(3+ 1 &
_|_
+ &2 & 6 +
#& 8 3&

Note & x5 @ &
2 & (& 6
.- c
g (39 &
.
- #e (R8 2" & &
& (& 88 &
2 & (& 5 &8 &
&g & 3 668

36

+

( 3&
3

"
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38

N
#6& 8 ca2™ & & ( 3& 3&E
2 &( (( 5 = 36
0&(& "& 3 " 66& &
+ &2 & :6 + 1 "& (39
N
# & "& 0" 5 R8 c2" & & ( 3& 3&E
2 & (( &( 5 * (36
0&(& "& 15 " 66& "&
& 2 & :6 + 1 "& (39
# & "&)(R8 c2™" & & ( 3& 3&E
& 0472 0+"0 &
4.7.Manual Order Entry Window
+ & D&& - D & 2"'&
+ & - 66& ' 8 &
2 D
& V&5 (( 5 G
0o + & O &G 0&& "& 6& 5 & : & "& 0&((
o7 G*" & "& & <
o0 G" & "& &< & 3 (
o # &G 0&& "& & 6 &
0 2 6&6 0&(& & & 6&
02 & 8 &O&& " ( "6 & *( 08&&$
o ,& G 0&(& "& & & " &

(3
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5. Graybox Configuration
2"& 5 5 "& & "'& 2 +6 &
6 & : & 3& "
5.1. Configuring Trading Options
B 5 & 2 +6 & 2 6 B &
+ & , 6 &5 5& & & & &  + &5 55& & & ., 6
0O &,& ( :,& (7 #& O 3: ., H& & 2 +6
o "*& 5 & & 2 +6 *& & (
(} ( 6 * & 5 * 6 5(@& > &*&: "& 6 && &
& *& 6 5 & (( : "8 & 58 &
Note & "% &( 3 58&(
2 & 6 5 G
; "A( 3 & *& &
0&(& & 5 "6 6 6 & 2"8& 2 +6
66& " 8 &
2( & -
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5.1.1. Default Quantity
B & & (" &< 5 & =+2 3 & & 278 & =2
3 "e & < "8 & ( &*& & & 3 6&
22 #/1 %
6 & # D
B & & 6( & ' 6 2"& & & T && 6&
5 & 6 &6) 4 ( > &
23 & # D
- 6)( & "4 & 3% K4 (8 "8
& " "% 4)0,)7 &*&( 6( &(( &t 4 3
> &*& : K4 (- (3 "&  3& 5
& 6 torve & &J& &
- 9 16 & & e & " 6 & (( ( 3
& 3& & & KO & + (LI "& &
K4 (L
. 62"& 04%26 && & & (( & " & &
" &(& &> & "& 3 &6 && & & 2"& &
* & &%&( "8 ( 3
6 (D 5 >5
B 3’ HR& & 5 3& "8 &
26 ) 5 )5
0" 8 =& &# A & & 5 &
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+ 1 $ $ B!

0&& 3& 3& 0& 8 & $

+ & & &(3& (« && & &< & 5
0+"0 "4 &

6 2 9 1+ D

) (( 1] & Il&< & Oll 6 1A

6 ( 3 "& *& 6

28 9  + >

3 > &*&:5 &6 & & " & (< & "&
@ e & (( 5 & & ( &8 & 6@& 5 & &
- ( $ & 5 0 +: & :
Note < 5 0 + ( 5 3t &
$ 4 1 / C
2" 5% & && Y& " & & 5& 3 & & (<
& & 6 8 & 6(&: 5 & ( g 5t
& (7 5 ," D ve & &C ( "& & &E
(« & 5
6 3 & 9 +1
2" 6 * (& &2 +6 &
& 0 + & :0 + & && 68 6 5 o5
"8 B& 5& 3 & & "&< *& &6 0: & 5
& & 5 & (< & & & 5 6&
6
‘ L] 1A ]
(} 5 68 6 & & &5 (< & &
& & 5 & & (< &
Hote

5.1.2. Order Entry, Positions Window Mode, & Level 2 Order
Settings

B &8& & (" 4+ & " 0& "8 &
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8 ( & & D& & (" 4 & & 0 (+"( & ,& (I
910 (+" +2 ,8& (0D
2"¢ & (6 &5 0" 4 & & & *&(< & &
2" & & & * ( (&5 # . &6 8( , 3& 5
& (&8 CH & *&
&6 & 5 & (&, 3&: "&# "8 "8
*& "
+ & & 6 & "6 & & & &*&(
"8 6 + & (&*&( D
5.1.3. Time In Force
2 & 8 & & "&6& 5 o & " *8
2"& & & DB &, & & *g o
( 6 38
2; 1
5k% &28 0& L && & 5 ,& (2 & 8 & "& *( * (&
& & & 5 &2 & 8 &C 0& E5&
5.1.4. 10C Mode
2" & (& 5 & & 5 & &+ & &
& &5(& & "& & & &((&
2" & ((* (& & &5 & " 4?7 " & 66 &
- "&+G)(+ & & & & 5 & 4
"8 3:"% & & 5(&: & & & & (¢
&((&
- . G+ & & & e & (2 & 8 &2
et 4 &6 *§  "& & " 5 &
0472 "8 " 4 5 " 5 e 3
-
(‘,> 2" 58 & & & & &
Hote
- 9 162" ( & & & "&"& &
+ 4 ( & (: (& 6 (< & &
4 ( (« & (< & & + 8
&  B6(& (( & *§ "& 55& + 1 & (
& & & 55& 4 (
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5.1.5. ECN\Exchange Routing Mode

43

B & "4 & "& &
2< $ $ D
,& & & &5 & "* &?" 4 5 "& (&
5.1.6. Display Size Defaults/ECN
B & , 6( 0 &,& ( =" 4"&&
3> # 4 # / @,+-
8 & " 4: "& 6 & & & "85 (( G
c ) &
L) ) & <
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5.1.7. Scroll settings for Maximum and Minimum Qty

278 (" & & < . &

5.1.8. Default Quantity Per Stock

B & "& & (< 5 " & 6& 378 & 278
< &*& & "& 3 6&
3 #/ % 15
e 2 & "& & ( < & 6& 36
- 268 & " & 3 & &0 35 68 5
<
- (3)
. B ( & & & &6 & ¢
(} & & &
Note 8 & " 3 B&& < & &
2 && & 35 & (
. 0&& & 3 (3% 1 28,8 (7
3 & *&
2" & 66( (& (& &
. & & : +* : & 2
(} & & & H && & &
Note 2" & *& & (0 (( : *&
6 5(&
5.1.9. Optimization
B ' & "& 6( & & "' & & 3 6
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3( & 4
5.1.10.0Other Settings
B 3& "& & ' " & ;& + &
, 6( :&0 (c 5 &E: 6( & & "& & 2" 6
& (& *& 66 &6 5 "& 6 2" &
( 3& " " 6
B & ) *&+ & O & "& & & ) & &
B & & (8 0] (=# &=7 6&
&
32 &

5.2.Setting Up Smart Order Routing

2" 5& & (( & 6 & 3& C & ( 2; R : 2; RO:
0"5 ROES &A3& & & B4 3& 3& "4 5 " & B
& 6 ( 5" 4 3& 3& 6& 6

v 5 &5 & * (& & 5% & *& " (
(} ", & * ( @& 4 3& 3% ("% & &

- 0"5ROA & g & & (

2 & 60 + & G
0"5 5 e *& &
; "A(3 & & & 2"8& 66&
0&(& ", & 2"&0 + & 0& 6 g 8
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T 26& "&5 A& &

&

3&

"& 658
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$ (3 "&) C ™ "&" & 3&EZ2%" 4 3&%  3& 668
Il& (
- ;868 &6 ! $5 & " 3% 3 "4 (&
2 " & "% & 5 ( "&( G
- 0&& "& (  "&(
- (3 "& *&%6 *8 & & &
5.2.1. Split Order by Display Size
B 6( & 6( & &3 6 & 5 "&*( &
(&*&( & "™ "& &5 "& & & & 8 & 6(& 5
&  O&(+ &5 & 472 &A"& & 6 6
" & & 472 & & & "¢ & " 4
o B ( 6& 5 "6 & "& & " ( & & *&
@ ) & 3% J e & * (&
Note
B & *& " 4 38  3& 5 & (
2 & *& "4 3& 3& 5 "&( G
0&& & ( "&(
(3 "&#
B & & *§ 2 (& "&( : (3 &+
5.3.Dynamic Smart Orders
, & 3 " & & & & "8
5 & &6 6
-, & & (« & + &
- & & & & & &6 &C & &6 &
6 $ & E: 5 & & & &((& &J& &
5.4. The Super ECN Key
2"&0 6& " 43& :C & ()R E & & (" 4 ( & "% & 6
" 8 & 1$: "6 & 6& 5& & # && & & & B &
40,72?4B0" ( 3% &5 Y& & 6&5& " & 6
2 (1 " T&& & : "&68&8&8& & & 68 278 & &
& (< &
6 40,7?4B0" & & 5 g < 68 5&  "& & 6
Hote
B & 6 "&0 6& " 4 3& & ( & & "4 2" 5% & & &
(8 .
2 & (&7 45 "&0 6& " 43&6
; "A(3 &) &+ & 2"'& & 66&
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0&(& : & && ,+- T 2"&0 6& " 4@& 0& 6
: " 8 & 1$: 66& G

36 ,+. T hol
(3 "&" 4CE ™ "&0 6& " 4 3& &
-
(} " & "'& 40 ,7?4B0" (& "&4B0"?40,7 &
Hote
! 0&& "& 6& 5 & & 5 & 6 & 50+"0
& 6&
$ 06& 5 "6 & & "& & " & 6& "& &
3& C "8 55& = &(( "& E
- ( 3&"

5.5.Direct Super ECN Key

& 50 6& " 4 @& 30" xR HERRE & "8 &
2 6& 2"& & e & & 3& T & & &
& 35 "8 & & 5 &(=" & 2"& & & &
& & "& "& 0 6& " 4 @&
- 2"&3&  3& & & & | & & "8
@ @& 6 5 "& 3% 3&

Hote

5.6. Multiple Swipe Keys

0 6& & "& & 4)0,)7 = B&: ", & & &
) =%& 5 Y& 6&5 " 4 & & 3& 2"& & 6 & 6
& 6& 5 "4 3 &  3&
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Hote

3 278 O+~
(;} 6& 5&

0.& @& (
&

&

*& & 3& 6 &
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"4 683&% & ( && & 0" *2 @& B 5 &5%& &
"4 6&3& B & & 68 5& 58 & (€5 E  *&= &
"8 & =+5& 5 6& 5& 42 (T &: "4688& & 88
& 6& :  "&3& &  && (& & &  "&3& 6 5
8 & " =+ & & & 5 &5 Q0 & "& 3&Q&
& & Lo 5 & 858 (6
38 >
2 5 & (6@& 6&3&
"g & 6 3
2"& "§ 683& 2 & (& "& 6&3& 6
0 @& 6 5 & (& "&0 6&@&
-
(} 5 8< & : "& "&3& 3%
Note
0%& "& & & O 6& 4C& 472  "&0 6&8 (& E:
65 5"& 6& " ( & & & & 3& "4 3
& 0+0( &
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2 & & & &
+ & & & (3
& 0+"0 L& / ( &5& :& & & & (* (& 5 "& & & 5 "&(
6 &
- & (:0+"0 ,&( 3& 5 & (& 3& 3& &
@ & 2 &" 3& & @& 6 5
Py 66 6 & 3& 3& &3& 5 & & "&
5.7.Setting Up Keyboard Shortcuts
*& 5 & @& 3& & * & "&&( G
e @& 3& 5 &
e @& 3& 5 & 3& 3&
e @& 3& 5 T&# && & & & 2
3: - D + |/ >
; &5& 8 & 1. *& )(( 3& " & & ( & & (& 2"& 3&
5 & & & 5 & &((
& R (R & 3& T () &(( 8 & 6(&: "&
o Q &((( + & Q "&3& 3%)( R8 & ("&
;& (1 0&
2 & "& 3& 3&: 6& 5 &5 (( &6 G
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0&(@& &5 50 o & "&3& 3&
g~ ( : (3 "&& 38 3% 8 & 6(&  "&# 6A 6
(3 "&3& 368 g & "8 5 K &)(
+ & L 2"&8 3& "8 B - &(
2 " & "&3& 3&5 8 8 : (3 "&8 3& 5 "8 $
1 ( 3+ *g & &
5 "% & 3& 3& &(& (& &5 g 5 : (
66& " g & & B & & T & & & 3& 3&5
"8 & 5 & "& & 3& 38
2 & 5 & 3& 3% 5 & & (3
. & & 3& 3& &
€ &6& (( 5 & & &
B & "8 & ( 3& 66 &2 & (3 "a0& & (
2" && & (( "&3& i " & &

5.8. Trailing Stop Order

B & 6 "& ( 6 & 5 & 8 & 5 (
6 : && 2 0 61 =0&((_' !
2 & 2 0O 6: "3 & N N
3; E hed
B & & 66 6 &2 ( 0O 6 5 &2 0O 6 ,& (5 &
B & &2 & & 5 & (02 & & + 0 6 & 2"& &
5 6 : 3 # A# 28 & & "&2 |
O 6% &5 & 6 & 2"& & 50 6# & L& 5 3& :
S5 3&
B ( & & &2 ( 0O 6 ., & 2 0O 6> @& 5 & B
&& , & 2 0O 6> @& 5 & 6 & 2"& & 5
% & ,& 5 @2: % & S5 @2 2"& : & &/ ( &5 & 6 &

5/ (&
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B "¢ & 0 62 &5 & 6 & 50 62 && 2% &
5 # ) 3 : 6 1# - 8 ((: & & "&
& & "™ &5 "'& 6 & 5.,& 2" & 5
" T=0+"0: 4BO0" , & =0+"0:) ;+=0+70 10 );2+;5,";

5.9. Showing or Hiding Parts of Graybox Main Window

B & "&*& 6 5 2 v " &6 )
G

(3- "8 & && & 6 5 "% 6 &

+6 5 6 & &G

o . / 1" « & & & & &

(0]

o ! 1 & 3 * ( @5 "& & & "&
& 5 5 & " &( 5" & 3

O ) A 1A 1A ] & Il& & & 1] ( :( 55 II&
& *& & * & & & & &

o N .oy vy oo 5

& * ( (@& 6 &

o , 1 A" & & &

0 5 + 151 & "& 3& ( 3

o> A " "8 & "% 6 5 & ) &+ &

0 A & "&" 40 & &

5 & & & && "4
0 1" I L S "% 6 5 & *&
&

0 1 & "& (& & *& &

o 9 12" 6 & "& & 6( | 6
5

0&(& 6 & 6 &

2 ) 2 6:9 =5 e (& & : (

(} 6 * (@& 5 "8 (38 #

: .38 ( 3" & 38&:4 5& :>8 & 9

Hote &

5.10.Mini OE Setup

2 & +* & 6: " (3 & *& & 5 & 6
& +* & 6 & & &
B & "& 6 L& (T A & 6 & +"
" @, (& 6 5 KT @&# (3 &6 &K (&& & 3&
& &L K* (&, (& (3 O0& &L
2 & & & 0 1 & & 2 & &
&(& & && 6 & & &( & (3
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5.11.Graybox Main Window — Setting Colors

53

B & "& (5 & 2 " & "&5 &
( 5 "&0 3 7 & "% & &  :6&5
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5.12.Graybox Main Window — Setting Font
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5.13.Graybox Main Window — Setting Sounds
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5.14.Changing Server and Router Settings
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5.16.1.Cancel/Replace Orders -Hotkeys
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6. Market Maker Window Configuration
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6.1.2. Level 2 Display
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6.2. Time & Sales
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6.3. ECN Book Window
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6.3.1. Changing the Colors
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6.3.4. Filtering ECNs in the ECN Book
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6.3.5. ECN Book Window — Always On Top
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6.3.6. ECN Book Window — Aggregate by Price
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6.4.1. Interval
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6.4.2. Show Last
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6.4.4. Show Volume
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6.4.6. Series Style
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6.4.7. Color Settings
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6.4.9. Draw Trend Lines
B & (& *& & " & & & (&
;" (3 && K, 2 & &L (3 "8 K2 & &L
0&& 8 &
12 H#
6.4.10.Draw Horizontal Lines
B > (( & *& & ( 2
> (( & ;: (3 && K> ( &L 08&&8 &
1
;3 # 4

Ho.

0THE



Graybox — User Manual_v3.63

6.4.11.Studies
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6.5. BoardView
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6.5.2. Imbalances
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6.5.5. General Option
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6.6. Ticker
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6.7.NYSE Open Book
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6.7.1. Set Up Colors/Font
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6.9. Market Clock
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7. Back Office Functions
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7.1.Viewing Statistics
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7.2.Graybox API
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8. Appendix

8.1. Frequently Asked Questions (FAQ’S)
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8.2. Graybox Installation

8.2.1. Computer requirements
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8.2.2. Supported Internet Connections

(& & :,0: 0,4:2 : 2 ., (A6 & &1 5
66 | 5 &
% &(& & * & & & & & ( &
& && & &(& & # (« ( & 5

8.2.3. Graybox Installation & Configuration
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8.3. Graybox Exchange codes displayed in Prints
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4H0,)7+ F F

4 (0 3" " &

843

. (& 7 0 &

( 0& &

&)

" o |0 |0

" &F

o 3° * &

4% B 30 3" " &

4B0") O

N [D @ |

4)0,)7 + F

+*0 3° " &

4)0,)7 + F #OF

)20 BA® &:

—|(m T

)20 " " &
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&/ -
# 858 & fu—
#8&8& & ( )C( A2 /ATE FFFM)
(DC( A2 /ATE FFF)
#8586 & & & FFFM ,
& . & FFF ,
FFF
(Ddc( n2 /ATE FFF_ )
(& FFFY
() (&Cc( A2 /ATE FFF )Y
#8586 & (& EEEMY
#&& & PO (& C (A2 /ATE FEFM )Y
#&& & KL & & C( A2 /ATE FFFM ) /
T & 6 & H#H & FFF "
#__(# FFFW
& (& FFFS
( & (& FFF)S
N o (¢ FFFSY
= FFF ;
% FFF %
& & FFF /
A & FEF ; /
#8586 & & & FFEM /7
(00 "& & C( A2 /ATE FFF) /
& & FFF_ /

HOLD BROTHERS <
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) °F 9 & 3, " &C) "FE 38 " & &
4& B 3 ( & & &
)20 )20 38 " & & & & :@
5 & H & % "4 & 5 & &
)&  *&2 0 & & ( & & &
( & & "™ & "& *( & &' "&4& B 30 3
LI ) 4)0,)7
/& /& g5 & * ( (& & e * g
5 g 2 & # &4& T & &
& 0 & & ) 3 & 0 && 5 && &
"4 L& + _& 3¢ 4E 6(& &
& & 3 ( g & &
88 & & "¢K (3 L5& &
0 o (" 5 & o &( 3& " "& 66(
1 5 & 66( 5 >(05 &
&GA A& & 5 & 5 & &
& 2" 3 "¢ 3 * ( &5 & & v &
"8 & 5 5 0te "t &5 & 3
3& 3& 3% 6( &< & 5 "& && & 3
3& 6& & & &
4)0,)7 - (9 5 & & #& (& 9 & %
€4)0,)7E ) & 3& " & " tov&( &
&(& && A & &< & & & &
% & 0 &
4 5& 2"& 4 58& 6( « & & & & &
"t &6& & & & " & & &
&
480" 2"& .& A 3 3, " &C4BO"E 38 " &( &
48 B 3 :%0) e (V ( & 38 " &
3% 6 5 (& 6 &
# 2"& # 6( 36 & ( 2v
* g 6 2"& 66& 6 5 "& 6(
& (& 36 "&( & 6 6( &
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basics, 9 74,76, 85, 94

BoardView, 81, 82, 83, 94

C
Cancel Order, 37, 56, 57
Canceling an order, 37
Changing a particular order, 26
Charts, 8, 71
Configuration, 11, 49, 50, 55, 59, 62

D
DAY orders, 42
Default Quantity, 40, 44
Display Size Defaults/ECN, 43

Dynamic smart orders, 47

E
Edit Chart Dialog, 73
ESignal, 45, 56, 94

G

Graybox Main Window, 10, 13, 52, 53, 54,

70
Graybox trading, 8

H
Hidden, 40

L
Links, 55

M

main window, 9, 10, 21, 37, 38, 42, 45, 50,

52, 53, 56
Manual Order Entry, 11, 38, 41

Messages window, 16, 17, 37
Multiple Swipe Keys, 48

N
Normal, 40, 42

@)
Order Display Mode, 39, 40

Order Entry, 25, 26, 28, 29, 38, 41, 45, 64

P
Password, 9, 10, 13, 56
Preference window, 33, 34
Prints, 60, 64, 65

R
Router Settings, 55

S
Setting the Colors, 53
Setting the Font, 53
Setting the Sounds, 54
Setting Up Keyboard Shortcuts, 50
Setting Up Smart Order Routing, 45
Showing/Hiding the Time, 65

T
The Super ECN Key, 47, 48
Ticker, 11, 23, 84, 85

Trading, 11, 25, 28, 30, 33, 37, 38, 39, 41,

48, 50, 56, 94
Trailing Stop Order, 51

U

user entitlements, 14



