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1. Introduction
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2. Graybox Basics
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2.2.Describing the Main Window
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2.3. Customizing the Layout
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Change Passwor ===

User ID
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2.5. Describing User Entitlements
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Login ID:

Buying Power
Market Hours: i |
| Pre &Post Market: 1

Floating Exposure Limit:

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

Max Position Per Stock: 'Di
Max Number of Positions: | 0

Stock Price Linit: [o
Share Count Limit: 0

Stop Loss: 100

Force Closeout Loss Limit: |0

Positive Block Threshold: |0

Positive Block Delta: 0

Max Order Size: 10000
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Market Hours: (%) 100

Pre & Post Market:(%) | 100
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3. Graybox Windows
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3.1. Active Orders Window
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3.2.Messages Window
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3.3. Position Window
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 Clase Out Keys - Setug

’ Close Out Key 1
Close Out Percentage:
Cloze Out Mode:
Close Out Use:

Close Cut Key 2
Close Out Percentage:

Close Out Mode:
Close Out Use:

Close Out Key 3
Close Qut Percentage:

Close Out Mode:
Close Out Use:

Close Out Key 4
Close Out Percentage:
Close Out Mode:
Close Out Use:
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4. Order Entry
B "2 44 44 1 5
5 44 45) "
4.1. Market Maker — mini Order Entry window
1 2 2 4 " 1
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/59/5 "9 /19 | 1" 7 4 + )
B "2" , ( 5 "2
1 5 4
1+ T 4" 2 2 G
5 |ARm | 3.000 [ 1,000
100@$37.71  MYS el
Lst 37.7523(10) Net 1.03 Low 37.30
Vol 28,334,730 Bid 37.75 BShr 13 ; 76 +)
AShr 10 Cls 38.78 Opn 38.38 Tme 12:39:16
Imb -0(M) OBl OAl
Nt% 2.6501 Shrtint Div
A | - | EC | (
[cove| ST - | [ e
MM Bid SIZE MM Ask SIZE
EDX 37.75 BAT 37.76 2 D
NYS 37.75 12 EDX 37.76 1 D %
BSE 37.75 NAS 37.76 1 ks
PSX 37.75 NYS 37.76 3 N
NAS 37.75 PSE 37.76 2 K
BYX 37.75 NSE 37.76 10 T
EDA 37.75 EDA 37.77 2 T +)
BAT 37.75 BYX 3777 2 T 5)
PSE 37.75 BSE 37.78 2 =] 7)
XBOS5+(1):100@37.72 x|PSX 37.78 3 T
NSE 37.72 CSE 37.78 30 N
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4.1.1. Setting the Order Type
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4.1.2. Set Order Price

|ET

100

—

Lst 57.8
MNet 0.09

9 (1)

Vol 7,260,149
Imb -0(M)

- l

Limit

ARCH*
EDGX*

/5||

1) /5
1) /5"
S5
"
)"

0n Close

57.89
57.89

FIRM: 0 0

AShr 21
Opn 58.20
QBI

Low 57.7801
Hi 58.46
Tme 13:43:24
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%

4
) 5
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4.1.3. Set Order Quantity
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7" K(/L5 4) 5 ) 9 +
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4.1.4. Switching between Live and Custom Mode
1 )5 ) KL K*2L91) 2 I+ 1
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4.1.5. Time in Force
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Lst 57.89 (1) i 4 BsShr 18 Low 57.7801

MNet 0.09 8 AShr 24 Hi  58.46
Vol 7,318,616 A Opn 58.20

Tme 13:49:00
Imb -0(M) 0BI OAT

| T - | | ==
ouv | EEN EYSE - |[ oo | nev
C b

Ask SIFE Prints
3
24
12
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4.1.6. Buy & Sell
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1 91 2 TA <+ ;
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o+ 1 )+ " 9 2 +

4.1.7. Setting Destination Exchange, Routing Modes & Strategies
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—

Lst 57.87 (1) 5 BShr 13 Low 57.7801
Net 0.11 : AShr 24 Hi  58.46
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4.1.8. Add & Remove Liquidity
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4.1.9. Setting Routing Order Buttons
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Column Headers: Selected:

HDOT-n

Cancel ‘
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4.2.ECN Order Entry Windows
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of} Graybox v3.5.0 beta:14 - THRE [0S =)
[File Edit View New Tools Configuration Help

Preference Window

Cancel

MNSDQ/SDOT Orders

ECN ARCA Buy

ARCA Sell

ARCA Sell Entry
ARCA Short Sell
ARCA Short Sell Entry

Cancel

Close Outs

3
3
3
Order 3 ARCA Buy Entry
3
3
3

Trailing Stops

[ UMLOCKED [click To Lock] |

+*
7 5 (3 +)) *i1%
7)) 5+ ) 5) (13
‘ 1/5 (132 N3 5 5 4
(} % 4 1 4); #
Note

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

B 1

Cancel

Qty RESV
Price [N iIStep

$ N2

4.2.2. Sending ARCA/BATS/TRAC/INET/RASH Sell Entry

B )) 1 )
G

5 I)(
(/2" 26
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Qty RESV
= step
2 +
$ N2

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

B ) 1 )

Short Sell
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4.3. Preference Window

31

1 % 4 "2
% 4 9 0
) ) 5
6 % . )
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i Preference Window

i Symbol Price
RESV | Step

ARCA XBOS BATS | INET | TRAC/ EDGX EDGA NSXS
RASH MKT|RasH LT [Ea el ~ | ARCA-PSO

= - | Hoor eeLz |wyse| ML csFe| o
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NSE
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1
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4.5. Changing a Floating Order
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4.6. Canceling an Order
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4.7.Manual Order Entry Window
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5. Graybox Configuration

5.1. Configuring Trading Options

B 4 1 5 1 5
, 5) 4 44 9 J 4 44 9
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+ 5 4 ))) 9 4
" ")2 4)

A) 2 +
/) %/ 4 555" 11 5
55 7

2w )



Graybox — User Manual_V8

5.1.1. Default Quantity
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5.1.2. Order Entry, Positions Window Mode, & Level 2 Order
Settings
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5.1.3. Time In Force
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5.1.7. Default Quantity Per Stock

43

B 4); 4 5 1
: + " 2 5
7 $G 4)6 % /2
1 4); 5 2G
15 2" [ 24) 5 4
2
B ) 4 5 #
1) 24" )
/) 2 )2 # 1 1 4)6 4
"4
7 29 44
5.1.8. Optimization
B 5) 4 25"
7 $G5"#
5.1.9. Other Settings
B "2 [
5)9/ )C 4 E9 1"5)
) + 55 " 54 <) 5
) 2 5

B * 4+ ]




Graybox — User Manual_V8

B ) 7 /" <% <6 5

7 $G, |/

5.2. Setting Up Smart Order Routing

44

14 ) 5" 2 C4) 1:R9!I1:R/9
/4 R/IE4 A2 "2 2 (134 B
5) 4(13 "2 "2 5 5
4 4 +))9 " 4 "+ )
+))(@3 "2 "2 )
I 4R/ A ) " )
1 5/ G
/4 4 +
:A)2 + 1 " 55
/) / 1/ /5
$$ 55 G

33 % I
$ 15 4 A "2"2 (3") 54)



Graybox — User Manual_V8

& h2 * C ( 2E1 (

45

5 4
7

>>

) 9)2

+)"
"5)9 4
A
('3

*

5) 59

) !

5.4.The Super ECN Key

1 /5 (32 9C 4) *RE9
7 $&9 5 5 4 %
3/673B/()" "2 4 #5 4

1) 9 514
4); #

3/ 623B/( 4 ; 54

B 5 /5 (32 ) (

) 9 )9

1 ) (34" /5 (132G
A2 o+ 1

N(3)
B
5

3 1 4

5

55



Graybox — User Manual_V8

D) /9 ) [+ & 1/5 (3@ /5
9 7 $89 55 G

36 | +-& /)

N2 (3CE /5 (132
( >  3/673B/ ) 3B/(?3 /6
$ /) 5 4 4" 5 " 4l
5
& /5 4 5 5
2 C 44 <)) E
N2 %&

5.5. Direct Super ECN Key

4/5 (3@ 2 + % 4
1 5 1 2
24 4 ) )< )1
/5 (3@
12 2 )  4)
@ 5!4 2 2

5.6. Multiple Swipe Keys

/5 3% %6 <44 9
<44 4 5 4 (3 2 1 5) 54
54 (13 2 2



Graybox — User Manual_V8

(13 52 "y 4 /| + @ B 4 4+ 4
(3 52 B 5 4 44 )C4 E + <)
<44 4 5 4 (131) 9 54
59 2 ) 5 )y 2"5 4
7 <44 9 4 4 Q "2Q
9 " "4 4 )5
38 | /)
1 4 ")5) 5209
" 52
1 52 1 ) 520G
0 @ "5! 4 ) /5@
4 ; 9 2 2
/) . /5(3C 3(1E / 57 C >>>E9
544 5 ) 2 (8 2
14,0) @ ) L)
54 " + "25

a7



Graybox — User Manual_V8 48
1 "9
"9)2 / /
() .) 4)9 ")+ 4 4 )"
5
4)9/( ) 2 4 ) 2
1 2 9 @ "5!4
555 2 2 2 4 )
5.7. Setting Up Keyboard Shortcuts
+ 4 9 @ 2 + ) G
@ 24
@ 24 2 2
@ 24 %4 1
3B & (/*. )
47 % + )2 1
" 4 44 4 )
) 4 9 2 2 ) ) 7 "5)9
) Q' )M) Q 2 2 ) R7 )
1) @
1 "# 2 2954" 4)) 5G



Graybox — User Manual_V8 49

1y 4 4 "# o2 2
& )"9)2 2 27 "5)9 + @
#. : %5A5 9)2 2 27
) 4 K )¥) , L1 7 2 #
& )
1 2 24"7 79)2 724" #
&
$ nH2 * +
4 2 2 ) ) 4 4 9 )
55 " B " 2 24
499 ) 2 2
1 ) 4 2 2 4 )9 ) )2
) )"
) 22 9
5 ) 4
B 4)2 "55 "1 9)2 | 4)
1) ) 2 4

5.8. Trailing Stop Order

B 5 ) 5 4 70 g )
504 1) /50 <) $$

1 1) /59 )2 " N / N
/

7 $G1) /5A/ 5

B 4 555 1) /54" 1) /5 4) 4"
B 4 1 4" P1 ,D 5 " 1"
4 59 929 % A%" (19 4 1)
/5 4" 5 " 1" 4/5% 9 ) 4" 29
sa" 2
B ) 4 1) /5 1) /5= @ 4" B
) 1) /5= @ 4" 5 " 1" 4
) 4" @19' S4" @119 4 ) 4" 5 "
4.)



Graybox — User Manual_V8 50
B /51 4" 5 " 4/ 51 1"
4 % 9 9*2 9 5 0 %" (7)9 4
4" 5 " 4 1" 4
(T<L(193BI(  <I(19*:<l(I 9/*1, (¢
5.9. Showing or Hiding Parts of the Graybox Main Wi ndow
B + 5 4 " 1 5 4
" G

N2 ) 5 4 5

5 45 G

o 0 ) )

(0]

o] 0 2 +))4

4 4 ) 4 2
o ( A ) <) 44
+9 + 9
o] % 5
+)) 5

o + A

o ( A 54 * o+

o] A (137

4 (13
/) 5 " 5)

5.10.Graybox Main Window — Setting the Colors

B ) 4 1 4 2
) 4 | 2 6 " 954" 4))
5G

D A)2 o+ 1 " 55

/) /9 * 1) 5 55 G

3, % )

N 2 7 2 1)

55
$ /) )

N2 %&

N2 %e& +



Graybox — User Manual_V8

5.11.Graybox Main Window — Setting the Font
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6. Market Maker Window Configuration
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6.1.2. Level 2 Display
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6.2.4. Filtering ECNs in the ECN Book
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6.3.2. Show Last
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6.3.4. Show Volume
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6.3.7. Color Settings
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6.3.9. Draw Trend Lines
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6.6. NYSE Open Book
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6.8. Market Clock
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