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1. Introduction 
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2. Graybox Basics 

2"����&
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2.1. Logging on to Graybox 
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2.2. Main Window 
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2.3. Customizing Layout 
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2.4. Changing Password 
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2.5. User Entitlements 
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3. Graybox Windows 
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����������������������"������6(������&���& ���(�:����&������	�:������������

3.1. Active Orders Window 
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3.1.1. Order Details Window 
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3.2. Messages Window 
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3.4. Executions – Ticker Window 
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4. Order Entry 
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4.1. Market Maker – mini Order Entry window 
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4.1.1. Setting Order Type 
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4.1.2. Set Order Price  
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4.1.6. Buy & Sell  
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4.1.7. Setting Destination Exchange, Routing Modes & Strategies 
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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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4.1.10. Cancel All open orders. 
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4.2. ECN Order Entry Windows 
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4.2.2. Sending ARCA/BATS/TRAC/INET/RASH Sell Entry 
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4.2.3. Sending ARCA/BATS/TRAC/INET/RASH Short Sell Entry 
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4.3. Preference Window 
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4.4. Trailing Stops– Buy/Sell 
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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 
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5.1.1.  Default Quantity  
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5.1.3. Time In Force  
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5.1.4. IOC Mode  
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5.1.5. ECN\Exchange Routing Mode 
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5.1.6. Display Size Defaults/ECN 
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5.1.7. Scroll settings for Maximum and Minimum Qty 
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5.1.8. Default Quantity Per Stock 
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5.1.9. Optimization  
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5.1.10. Other Settings 
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5.2. Setting Up Smart Order Routing 
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5.2.1. Split Order by Display Size 
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5.3. Dynamic Smart Orders  
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5.4. The Super ECN Key 
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5.5. Direct Super ECN Key 
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5.6. Multiple Swipe Keys 
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5.7. Setting Up Keyboard Shortcuts 
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5.9. Showing or Hiding Parts of Graybox Main Window 
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5.11. Graybox Main Window – Setting Colors 
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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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5.15. Links 
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5.16. Cancel Order 
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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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6.3.2. Changing the Font 
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6.3.4. Filtering ECNs in the ECN Book  

B�	�
���5�(�&��'�4������"&�'�4����3��

2��5�(�&��'�4������"&�'�4����3G�

��  0&(&
�� ����
� �����"&�'�4����3��&�	��2"&�'�4����3�8�(�&���������� 66&�����
0&&�8��	�&�.���

������� �

����������
�
�:2 �,+.����5�����
��*������

��  2�6&��"&����&��5��"&�'�4�����"&�'�4�5�&(�:��"&���(� 
3� 9�� ��2"&����&��'�4�
�66&��������"&�8�(�&�&�������5�&(����

��  �(�
3� &' ��

2���&��*&�����'�4�5�����"&�8�(�&�&������:��

·  0&(&
���"&�'�4:��(�
3� $
��1
 :������(�
3� &'� ��

6.3.5. ECN Book Window – Always On Top 

B�	�
���6(�
&��"&�'�4����3��������)(�����+��2�6��5� ������"&�������������
�
�&&����2���&���"&�'�4����3���������66&���)(�����+ ��2�6G�

0&(&
�� 9������&����� �����"&�'�4����3��&�	���

6.3.6. ECN Book Window – Aggregate by Price 
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6.4.1. Interval 

)�����&�*�(��������6��&��&&��6����������&�6(���&��� B�	�
����&��������&�*�(������������
,���
"������)�����&�*�(�
���*����5���������	�&����� �&��������&������"&���6&��5�
�"������

 

)�����&�*�(�
�������&��&��5���2�
3��"�����

2���&���"&����&�*�(:�;��"���(�
3����
"��������0&(&
 �� "��
�1�� ����	�&��"&����6������
�����6���������&�����&�*�(�����"�����&(������8��	�& �.$���

�

���
�
�:6 �"��
�1����
������*������



Graybox – User Manual_v3.63  
 

 

73 

6.4.2. Show Last 
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6.4.3. Edit Chart Dialog 
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6.4.4. Show Volume 
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6.4.5. Information Panel 
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6.4.6. Series Style 
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6.4.7. Color Settings 
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6.4.8. View Chart Data 
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6.4.9. Draw Trend Lines 
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6.4.10. Draw Horizontal Lines 
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6.4.11. Studies 
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6.5. BoardView  

�������������/�&��6��*��&������������5����������	
" ���������2���&��#��
&:�4&���"���&:�
�&������:��&���0� &:��&���)�3:������&���0� &�&�
�5� ���&(&
�&�����
3���

�����/�&��
����(����&�	�&������&������3&�����&����� ��3&�����&���6���������*��(��(&�5����
�"&��	���&�	�����"�����&(�����

��  �(�
3��"&� ��
���������������������������2"&��������������*�&� ��������
�66&������

��  ;��"�A�(�
3��"&������/�&����������2"&������*�&����� �����	���&�	��66&�����
0&&�8��	�&�����

�

���
�
�<� ��������������-�
��*������

6.5.1. Adding Symbols 

B�	�
����������
3������(��5�����"&������/�&���B�	�
 ��������������������(�����
�&<	��&����

2�6&�����"&������(��	��&�:��

·  #�&���'42';:������"&����6&��������"&�������(��2"&�� �6&�������(����&�
���&������"&������/�&���

2�����������(�:��

·  ;��"�A�(�
3��"&������/�&��������:��(�
3����0����(�� �0&&�8��	�&�����)���
�&<	��&��0����(����(�
3� &' ��

������/�&���5�&����������"&������(���66&��������"�� �����8��	�&�����

�

���
�
�<( ��������������-�
�����	���������9��
��

�

0����(����������/�&��
����&������&���������66&����� ���3&����3&��
�����������3&����3&�����������((��"����"&����66&��� ����(�



Graybox – User Manual_v3.63  
 

 

82 

�

6.5.2. Imbalances 
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6.5.3. Load from Analytics  
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6.5.4. Customizing  Headers 
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6.5.5. General Option  
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6.5.6. Refresh Interval 
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6.6. Ticker 
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6.6.1. Setting Up the 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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6.7.2. Show Size in 100s  

B�	�
����&���"&�7������6(����� &�������������"����� ��8��	�&�������

6.7.3. Show Time  
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6.8. Hedges and Locates 

>&��&��������
��&����������"�����"&�"&��&����3&���� ��"&�����&����

�

�

���
�
��>� ��
��
��������!��
��*������

�

�

�

�

�



Graybox – User Manual_v3.63  
 

 

87 

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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7.3. Web Blotter 
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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 
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8.2.3. Graybox Installation & Configuration 
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8.4. Graybox Symbology 
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