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Methods and apparatus which deal with the management of 
risk relating to specified, yet unknown, future events are 
disclosed. 

Sponsor stakeholders specify a particular product relating to 
an event or phenomenon for which there is a range of possible 
future outcomes. 

Ordering stakeholders then offer contracts relating to the 
predetermined phenomenon and corresponding range of out 
comes. The offered contracts specify an entitlement or (pay 
oft) at the future time of maturity for “each outcome,” and a 
consideration (or premium) payable, in exchange, to a 
counter-party stakeholder. 
Independently of the offered contracts, the counter-party 
stakeholders input data as to their view of the likelihood of 
occurrence of each outcome in the predetermined range into 
the future, or specifically at the predetermined date of matu 
rity. 

Each offered contract is priced by the processing units by 
calculating counter-party premiums from the registered data, 
and a match attempted by a comparison of the offered pre 
mium with the calculated premiums. 
Matched contracts can be further traded until maturity, and 
at-maturity processing handles the exchange of entitlement as 
between the matched parties to the contract. 
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FIG. 45A 
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-Bilateral Payments netting? (if applic.) 
-Hultilateral Obligations netting (if applic. 
-Multilateral Payments netting (if applic.) 
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FIG. 45B 

93.07.01. 1425.3000 

Consideration 
Entitlement Consideration Entitlement 
Denomination . 

Consideration type Money Money N.A. 
Entitlement type XPW's N.A. XPW's 

Currency type (if applic. Colt Bak Dep Co?t Bnk Dep CoA Bnk Dep 
National Curr. type if applic.) AO AU). AU) 

Max. Consid. Amount N.A. 32,000 As below 

Pricing and Matching Process 
Minimize consideration payanent under an EVICE regime 

SPECIAL 
DEAL TYPE. Not Applicable 

Partial Matches desired? No Unacceptable Counterparties and 
Manual Approval of Matches desired? No Other Stakeholders 
Desired degree of trading transparency Not Applicable 

(if applicable) Not Applicable 
Applicable Consid. Entitlerent Transfer Entity 
Account details: ABC Banking Corp 
Operating Alc 1-1-502026-617634-1 (and 2 
Desired date time of Order Submission: I?raediate 
Desired Order retention perid: O0.00.01.00.00.00 
Desired Max. time for counterparty 
manual Order approval (if applic.): . Not Applicable 
Preferred/Preferential Dealing: 

Not Applicable 
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FIG. 46A 

ORDER SPECIFICATION PRICING By : Demdata Inc 
- - AOplication ID: 

C G UN T E R P A R Y PRIC ING SPEC IF I C A T ION section 

Defined Co?amission Discount 
Circumstances ID 14 Rate: 1.10% Rate 

Feasible Gross 00ICP Net 
Product Contingent citat Contingent 

Definition Entitle?cent Adiust Entitlenent 
Values Amounts. uS AMOUnts 

Component 
Product 

0.000 O. 149588 
(21.040). OSSS056 
(27.160) 0.020458 
(33.290) 0.02039S 
(39.410) 0.020328 
(45.540) 0.020258 
(51.660) 0.020 180 
(57.790) 0.008007 
(83.90 0007927 
(70.030) 0.007844 
(76.60) O.007758 
(82.280) O.007669 
(88.410) 0.007578 
(94.530) O.OO7484 
(00:660) 0.007387 
(106.780) 0007288 
(112.910) O.007187 
(119.030) 0.007084 
(2550) 0.008979 
(13.280) 0.006872 
(137.400 . OOOS7S3 
(43.530) 0.006853 
(49.850) OOO6542 
(55.780) OOOS429 
(161.900) 0.01955 

0.000 
(21040) 
(27.160) 
(33.290) 
(39.40) 
(45.540) 
(51.660) 
(57.790) 
(63.910) 
(70.030 
(76.60) 
(82.280) 
(88.410) 
94530) 

(100.660) 
{106.780) 
(112.910) 
(19030) 
(125.150) 
(131280) 
(37.400) 
(143.530) 
(149.50) 
(155,780) 
161.900) 

0 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0. 
0 
0. 
0. 
0. 
0. 
0. 
0. 

x Applic. Entitle. Exchange Rates . . . . . . ., a 4 4 a a a (. . . . . - - - - - 1 - a 4 - 

= Base contract bid price (in Product Denom. tes) -- re 
Net Present Yalue at........ 9.90% p.a. ...) 
* Flat Commission (. . . . . . . . . . 1.40% . ...) 
= Contract Bid Price in Product Denom. teras) 
X Applic. Consid. Exchange Rates (. . . . . . . . CfE 

Implied Base "Margin' on Contract 
* Exchange Rate and Consideration Investment Margin 
- Implied Contract Value (to CP) 
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FIG 46B 

ASAT 93.07.0114.26.40.00 

- 100 Consideration Exchange 
210 Rates (if applic : CIE ..... - - - - - Currency..... . . . . . Nat. Cur? . . . . . . . . . . 

3.30% p.a. Entitle?nent Exchange 
Rates: if applic) :CE .....- ..... Currency..... - - - - - Nat.Curr..... - - - - - 

Implied Assessed Nat Net Contingent Maxinuin 
Contingent Probabilities Contingent Negative Absolute 
Entitlenent of Entitlement Entitlement Negative 
Amounts OCCUrence (YaluationlArts. (Yaluation AOUnts Entitlement Amounts 

0.000 0.195.375 9,000 0.000 
14.04 0.620536 (13.056) 3.036 
(0.555 0.008358 (0.227) (0.227). 
(OS8. 0.008295 0.276 (0.276) 
(0.80) 0.0O8228 0.324 (0.324 
(0.923) 0.00359 (0.372) (0.372 
(1.043) 0008084 (0.48) (0.48) 
(0.63 0.008.007 (0.463) (0.463) 
(0.507 0.007927 0.507 (0.507 
(0.549) 0.007844 O549) 0.543) 
0.531) 0.00758 (0.531) 0.531) 
(0.631. 0.007SSS 0.63 (0.3 
(0.670) 0.007578 (0.570) (0.60) 
(0.107 0.007434 (0.707) (0.707) 
(0.744) 0.007:387 0.744) (0.744 
(0.778) 0.007288 (0.778) 0.779) 
(0.811) 0.00787 (0.81) (0.811) 
(0.843) 0.007084 (0.843) (0.843) 
(0.83 0.00GS79 (0.973 (0.873 
(0.902) 0.006872 (0.902) (0.902) 
0.929) OOO67G3 (0.929) (0.929) 
(0.955) 0.00GG53 0.955) (0.955) 
(0.979 0.00652 0.979) (0.979) 
(1.002), 0.006.429 t.002) ( 1.002) 
(3.158 0.01955 (3.159) 3.159) (61.900) 

(34.110) 1.0000 (30.170) (30.770 (61.900) 
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FIG. 47A 

contract waLUATION 
(c. 1 RAct so I ARY GRAPHICAL 
Ordering Party: Denisons Application IO: 100 
Counterparty: Dendata Inc 0.P. Own reference: 5096263 

Product: (IO: 210 
Market Factory Output Quality Indices 
Sub-Market 64B.M.F.T. Index Market Type Spot 
Estab.datef time 92.02.10.17.00.00.00 
Maturity date? time 95.02.10.17.00.00.00 

Application Promoter Demdata Inc 
Product Sponsor De(data Inc 
Counterparty-guarantor - - 

'Regulator Dept of Defense 

Valuations as at 93.07.01.16.00.00.00 
F.P. Y's Contract 

Confidate/time (if app.) 93.07.01.14.38.50.00 Expected Value 38 29.330 
Contract/Product Context: of 1. Std. Deviation 4 6.213. 

Special Deal Type: Not Applicable 

Order ID (if app.) 35746235 

Feasible Product Values (F.P.V's) 
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FIG. 47B 

ASAT 93.07.01.16.00.00.00 Report for: Denisons 

Consideration 
Entitlement Consideration Entitie?nent 
Denomination, 

Cons.IEntitlement type MoneyIXPW's Money XPW's 
Currency type (if app) Con Bnk dep. Co?t Bnk dep, N.A. 

National Curr..type (if applic.) AD AUD N.A. 
Amount N.A. 29.540 AS below 

Minimize consideration payment 
under an EVICE regime 

Pricing and Matching Process: 

  



Patent Application Publication May 22, 2008 Sheet 54 of 117 US 2008/0120222 A1 

FIG. 4BA 

contRACT VALUATION 
C O N T R A C T S J M M A R Y ( G R A PH I C A 

Ordering Party: Denisons Application ID: 
Counterparty: Dendata Inc C.P. Own (reference: 

Application Promoter De?adata Ine 
Product Sponsor Demdata Inc 
Counterparty-guarantor -- or 

Market factory Output Quality Indices 
Sub-Market 64B.M.F.T. Index Market Type Spot 
Estab.date time 92.02.10. 700,00.00 
Maturity dateftime 95.02.07.00.00.00 

Regulator Dept of Defense 

Valuations as at 93.07.01.16.00.00.00 

Expected Yalue (29.330) 
Std. Deviation (6.23 

Order ID (if app.) 85746235 
Conf. date?tine (if app.) 93.07.01438.50.00 
Contractiproduct context: of 1 

Special Deal Type: Not Applicable 

Feasible Product values (F.P. V.'s. 
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FIG. 48B 

ASAT: 93.07.01.16.00.00.00 Report for: Oe?adata Inc 

Consideration 
Entitlement Consideration Entitlecte?t 
Denomination 

Cons.IEntitlement type MoneyIXPW's Money XPW's 
Currency type (if appl Com Brk dep. Com Bnk dep, N.A. 

National Curr, type (if applic.) AE) AUD. N.A. 
Amount N.A. 29,540 As below 

Pricing and Matching Process: Minimize consideration payment 
under an EVICE regime 
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FIG. 49A 

CoNTRACT VALUATION 
CONTRAC SYH H A R Y GRAPHICAL 
Ordering Party: Denisoas Application IO: 100 
Counterparty: DeAdata Ine O.P. Own reference: 5096263 

(): Application Prooter Deadata Inc 
Market Factory Output Quality Indices Product Sponsor Oendata Inc 
Sub-Market 648.M.F.T. Index Market Type . Spot Counterparty-guarantor - - : 
Estab.date? time 92.02.10.17.00.00.00 Regulator Dept of Defense 
Maturity date? time 95.02.10. 17.00.00.00 

Valuations as at 34.11.15.10.00.00 
Order ID (if app.) 574623s 
Conf. date? time (if app. 93.07.01. 14.38.50.00 Expected Value 58 42.60 

Std. Deviation 5 6.209 Contract/Product context: of 

special Deal Type: Not Applicable 
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FIG. 49B 

ASAT: 94.11.15.10.00.00.00 Report for: Denisons 

Consideration! 
Entitlement Consideration Entitlement 
Oenomination 

Cons.IEntitlement type Money IXPW's Money 
Currency type if appl CoA. Bak dep. CoA Bnk dep. 

National Curr..type (if applic. AUD AUD 
AOUnt N.A. 29,540 

Minimize consideration payment 
under an EY ICE regime 

Pricing and Matching Process. 
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FIG. 50A 

contRACT MATURITY 
C O N T R A C T S J M M A R Y ( G R A PHICAL 
Ordering Party: Denisons Application ID: 100 
Counterparty: Demdata ?ic O.P.Own reference: 50962S3 

Application Promoter Dendata Inc 
Product Sponsor Dendata Inc 
Counterparty-guarantor 
Regulator Dept of Defense 

Product: (ID 
Market Factory Output Quality Indices 
Sub-Market 64B.M.F.T. Index Market Type Spot 
Estab.date? time 92.02.10.12.00.00.00 
Maturity date?tine 95.02 107.000000 

95.02 10000000 

FPN's contract 
Expected Yalue 74 100.6SO 
Std. Deviation O O 

valuations as at 
order Io if app. 85746235 
Conf. date?tine (if app. 93.07.0 38.50.00 
Contract PProduct context: 1 of 

Special Deal Type: Not Applicabie 

crl re- co co e cru sco o 
y Err arse's as as as a 
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FIG. 50B 

AS AI: 95.02.10.17.00.00.00 Report for: Denisons 

Consideration! 
Entitlement Consideration Entitlement 
Deno?tination 

Cons.IEntitlement type Money (XPW's Money 
Currency type (if app) COM Bok dep. Con Bnk dep. 

National Curr. type (if applic. AED AUD 
AROy?t N.A. 29,540 

Pricing and Matching Process: Minimize consideration payment 
under an EVICE regime 
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APPLICATION SPECIFICATION 

May 22, 2008 Sheet 60 of 117 US 2008/0120222 A1 

FIG 51A 

Application ID: 
Application Pro?oter: 
Primary Application Use: 
Feasible Cou?terparty No's: 
Public/private use?: 
Acceptable COMs (ediums: 
Retail/Wholesale Use: 
Pricing and Matching 
Process: 

NeWCOM Inc 

Private 

Wholesale 

Contract Revaluation Frequency: 

Ordering Parties allowed negative 
contract payoffs? 
Application Access Liaitations: 

Netting Details (if applicable) 
Applicable Discount Rate: . 
Obligation Netting trigger: 
Kin required settlements: 

Counterparty provided? 

Ordering Party Guarantor provided? 

Hardware capacity management 
Multiple counterparties 

Computer to COmputer 

Minimize consideration 
payment under an EVICE regime 

Not applicable 
Not applicable 

. Not applicable 

ordering Party consideration-credit options 

Applicable Product ID's 
Preferred/preferential dealing? 
Pre or Post Tax Matching? 
Tax deduction/subsidy at source? 
Degree of Trading transparency: 
Secondary trading allowed? 
Derivative trading allowed? 
Deferred Order Submissions possible? 
Partial Matches possible? 
Settlement terms: 

- Considerations 
- entitlements 

Manual Approvals possible? 
Ordering Party consideration credit? 
Collateralisation. Payments? 

- Counterparties 
- Ordering Parties 

Bilateral Obligations Netting? 
Bilateral Payments Netting? 
Multilateral Obligations Netting 
Multilateral Payments Netting? 

Daily 

Yes 

collateralisation Details (if applicable. 
Trustee: Not Applicable 

--Participating Basis: --Ord. Party-guarantor protected 

--Jnprotected 
--Non-Participating basis: --Ord. Party-guarantor protected 

--Unprotected 
--Participating basis: 
--Non-Participating basis: 
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FIG 51B 

7 ASAT 93.11.01.17.00.00.00 

f 2004-200 Applicati in a nine 
Available 
Not applicable 
Not applicable 
Nil 
Yes 
Yes 
Yes 
Yes 

Contract Ordering Parties: 

Contract Counterparties: 
Nil 

IMediate 
. Imaediate 
No 
No 

Counterparty Guarantors: 
No Nil 
No 
No 
NO 
No 
NO 

valuation Details 
Applicable Discount Rate: Ordering Party Guarantor: 

. Not Applicable 

Counterparty: 
-Participating i.Interest Rate (% p.a.) 
-Non-Participating 2.Participation rate (%) 

-Participating Order Party-quarantor 
-Non-Participating 1.Interest Rate (% p.a.) 

2. Participation rate (%) 

  

  

    

    

  

  

  

  

    

    

    

  

    

  

    

    

    

  

  

  

  

  



Patent Application Publication 

FIG. 52A 

PRODUCT SPECIFICATION 
PRODUC I O : 2001 

Product Su?mary 
Application ID: 001 

Product Specification 

Market: Telecommunications Carrying Capacity 

Sub-market: Prime TU's 

Market type: Spot 

Establishment date/time: 93.11.01.17.00.00.00 

Maturity date? time: 96.11.01 7.00.00.00 

Minimum Product Definition Yalue: 

Product Details 

Conditional Payoff Dimensions IG: One 
Market Phenomena Class Identifier: Primary 

Elementall compound sub-market Identifier - - 
Future Period Datel time Identifier: At Contract Maturity date time 
Minimu? Product Definition Value: -1.000 
Product Establishinent Datel time: 93.11.01.17.00.0000 
Consideration denomination of Product: Ord Party T. F.U.'s 
Entitlement denom. Of Product: Counterparty T.T.U.'s (Transmission Time Units 

May 22, 2008 Sheet 62 of 117 US 2008/0120222 A1 

Product Sponsor: 

(Transmission time units 1200-1800 hrs daily NY-Boston link) 

Maximum Product Definition Value: 

Actual/Perceived Market Identifie?: 
Specific Phenomenon: 

Sub-market Phenomenon Class Identifier:) 
Event Type Identifief: 
Maximum Product Definition Value: 
Product Maturity Datel time: 
Currency type denomination of 

Product (if applic) 
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FIG. 52B 

ASAT: 93.11.01.17.00.00.00 

NeWCOA Inc 

Consideration denom.type: Ordering party T.T.U.'s 

Entitlement denom.type Counterparty T.T.U.'s 

Currency type (if applic.): Not applicable 

National currency type (if applic.): Not applicable 

Product Step Value: 

Actual Elementall compound 
(Log of difference in the OP's Market Identifier:Single Market 
utilization of the CP's network and the CP's utilization of the OP's network 

Spot Value 
1.000 Product Step Value: 0.05 
96.11.01.17.00.00.00 o 

Not applicable National currency type denomination 
of Product (if applic.) Not applicable 
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FIG. 53A 
PRIMARY ORDER SPECIFICATION ASAT: / 

Ordering Party: Basstel Co. Application Io. 001 
Own reference: o6H582 

Application Promoter NeWCOM Inc 
Product Sponsor NeWCOA Inc 
Counterparty-guarantor 
Regulator 

Product: (IO: 

Market Telecommunications Carrying Capacity 
Sub-Market Prime T.T.U.'s Market Type Spot 
Estab.date/time 93.11.01 1700,0000 
Maturity date? time 96.11.0117.00.00.00 

X Range Value 
Alpha (X) 
Beta (X) 

ORDER SUPPORT DE TA ILS 
Coalatynications medium: Corputer-to-COOputer 
Consideration Credit sought? No 
Desired form of Consideration Credit (if appl. Not Applicable 
Counterparty Collateralisation payments required? No 
Preparedness to make 'own' collateralisation payments (if applicable)? Not Applicable 
Applicable Marginal tax fate (if applicablel? 

-Consideration: Not Applicable 
-Entitlenents: Not Applicable 

Netting System Participation? 
-Bilateral Obligations netting (if applic. 
-Bilateral Payments netting (if applic.) 
-Multilateral Obligations netting (if applic. 
-Multilateral Payments netting (if applic.) 
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FIG. 53B 

Consideration? 
Entitlement Consideration Entitle?nent 
Denomination 

Consideration type 
Entitlement type 

Currency type (if applic.) 
National Curr..type (if applic. 

Max. Consid. AMount 

Pricing and Matching Process: 
Minimize consideration payment under an EY ICE regime 

SPECIAL Ordering party negative entitlement allowed. 
DEAL TYPE: 

Partial Matches desired? No Unacceptable Counterparties and 
Manual Approval of Matches desired? NO Other Stakeholders 
Desired degree of trading transparency Not Applicable 

(if applicablel Not Applicable 
Applicable Consid. Entitlement Transfer Entity 
ACCOUnt details: ABC Banking Corp 
Operating Alc 1-1-502026-345896-0 
Desired date? time of Order Submission: IMAediate 
Desired Order retention period: 0000.000.00.00 
Desired Max. time for Counterparty 
Manual order approval (if applic.: Not Applicable 
Preferred/Preferential Dealing: 
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FIG. 54A 

ORDER SPECIFICATION PRICING By: Tasnet ( 
COUNT E R P A R T Y PRIC ING SPECIF I C A T ON 

ProductID: 

Defined Cotnission DiSCOunt 
CircuAstances ID Rate: 1.00% Rate: 

Feasible Gross OPICP Net 
Product Contingent ClCredit Contingent 

Definition Entitlement Adjust Entitle?nent 
Yalues Amounts JUS AmOuats 

Component 
Product 
Prices 

(386.340) 0.567639 
(305.910) 0.022.56 
(225. 470) 0.02499 
(145.040) 0.019544 
(64.60) 0.017349 
15.830 0.01724. 
96.2SO - 0.016983 
176.700 0.016258 
257. 30 0.01600 
337.560 0.015847 
418.000 0.015654 
499.430 0.290238 

(100) - O.S (386.340) 
(.30) (305,910) 
(0.25) (225. 470) 
(O.20) (145.040) 
(0.5) (64.60) 
(0.0) f5,830 
0.05) 92.260 
0 176.700 
O 257.130 
0. 337.SSO 
1 48,000 

20-00 498.430 

1.036416 
x Applic. Entitle. Exchange Rates (........ . . . . . . . . . . . . . . r ... I 

s CE NetCurr. . . 

- Base contract bid price (in Product Denon. teris) 
Net Present Value (at........ 9.90% p.a. ...) 

Flat Commission (. . . . . . . . . . 1.00% ...) 
= Contract Bid Price in Product Denom. terms 

x Applic. consid. Exchange Rates "...is - - - - - - - a . . . . . . Currency . . . . . Net (Gr. 
= Contract Bid Price (in OP requested terms) (if applic. --- 

Implied Base "Margin' on Contract 
Exchange Rate and Consideration Investinent Margia 

= Implied Contract Yalue (to CP 
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FIG. 54B 

ASAT.94.06.01.14.26.40.00 

Consideration Exchange 
Rates: (if applic) :CIE .....-..... Currency. . . . . . . . . . Nat. Cur?...., . . . . . . 

00 
2001 

Entitlement Exchange 
9.30% p.a. Rates: (if applic) : C/E .....-..... . Currency........... NatCurr........ 
Implied Assessed Nat Net Contingent Maximum 

Contingent Probabilities Contingent Negative Absolute 
Entitlement Of Entitle?nent Entitlement Negative 
AROUnts OCCUre?ce Valuation Arts. (Valuation) Amounts Entitlement Amount 

(29.302) 0.54454 20.3S75 20.3ST5) 
(S777) O.O16838 (5.15) (5.151) 
(4,847 OO6793 (3.786) (3.786) 
(2.8346) 0.01678 2.425) (2.425 
1.1209) 0.06614 (1073) (1073) : 
0.2729 0.016481 0.26 
1354 0.016320 1571 
2.97.27 0.016132 2.851 
4.143 O.O15918 4.093 
5.3493 OO1578 5,292 
6.5433 0 0 15414 6,443 
144633 0.29257 145.825 (498.43 

(69.432) 1.0000 (56.463) (222,8025) (498.430) 
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FIG. 55A 
ORDER SPECIFICATION PRICING By : AarCOM 
CO UN TER PARTY PRIC ING SPECIFICATION Application ID: 

ProductID: 

Defined COMmission 
Circumstances ID 9 Rate: 0.90% 

Feasible Gross Net 
Product Contingent Contingent 

Definition Entitlement Entitlement 
Yalues AOunts AMOUnts 

(386.340) 0.566603 
(305.910) 0.019357 
(225.470) 0.018492. 
(145.040) 0.018417 
(64.60). 0.018313 
15,830 0.01648. 
92.260 0.016320 
7S700 - 0.016132 

257.130 0.015918 
337.5GO 0.015678 
418.000 0.01544 
498.430 * O.292577 

Discount 
Rate: 

Component 
Product 
Prices 

(100- 0.35 (386.340) 
(0.30) (305.90) 
(0.25) (225.470) 
(0.20) (145.040 

(64.610) 
15,830 
92.260 
176.700 
257.130 
337.5GO 
4.000 
498.430 

1.028702 
x Applic. Entitle Exchange Rates (. . . . . . . . . . . ...) ... " 

CfE Curreacy Net Curr. = Base Contract bid price (in Product Denon, terms) ---- 
Net Present Yalue (at........ 8.50% p.a...) 
t flat Co(IGission (.......... 0.90% ...) 
P. Contract Bid Price (in Product Denom. terns 
X Applic. Consid. Exchange Rates (. . . . . . . . . . . . . . . 
= Contract Bid Price in OP requested ters applic.) 

Implied Base 'Margin' on Contract 
Exchange Rate and Consideration Investment Margin 

= Implied Contract Value to CP) 

Currency 
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FIG 55B 

( so to 
001 Consideration Exchange 
2001 Rates (if applic :CIE .....- ..... Currency........... Nat. Curr..... - . . . . . 

Entitlement Exchange R 
8.50% p.a. Rates: if applici : CIE .....-..... Currency.....- . . . . . Nat. Curr.....-..... . 

Implied ASSessed Net Net Contingent Maximum 
Contingent Probabilities Contingent Negative Absolute 
EntitleAent Of Entitlement Entitlement Negative 
Amounts Occurence (Valuation A?ts. (Valuation AROUnts Entitlement. Amount 
(28.90 0.5450 15 (210.SS) (210.SS 
(5.616) 0.07545 (5.3S12 (S.3672) 
(4.69) 0.017020 (3.837.49). 383749) 
(2.67 0.016978 (2.4625) (2 4625) 
(1.183) 0.016875 O902 (1,0902) 
0.261 0.016754 O2S5 
1571 OO 16256 1565 
2.851 0.015689 2.772 
4.093 0.05456 3.974 
5.292 0.015S25 5.274 
S. 443 OO 5401 S.438 
145.829 0.291.395 5.240 (498.430) 

(66.200) 1.0000 (57.790) (223.318) (498.430) 
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FIG 55A 

CONTRACT VALUATION ) 
C O N T R A C T S U M M A R Y ( G R A PHICAL) 
Ordering Party: Basstel Co. Application ID: 001 
Counterparty: Tasnet C.P.Own reference: 7M036 

Product; (ID: 200 
Market Telecommunications carrying capacity 
Sub-Market Prime T.T.U.'s Market Type Spot 
Estab.date?tine 93.11.01.17.00.00.00 
Maturity date time 96.11.01.17.00.00.00 

Application Promoter NeWCOM Inc 
Product Sponsor NeWCOM Inc 
Counterparty-guarantor - - 

Regulator 

Valuations as at 94.06.01.16.00.00.00 
F.P. Y's Contract 
(0.150) 54.236 
0.023 9.207 . 

Order IO if app.) 92837465 
Conf. date/time (if app.) 94.06.01.14.38.50.00 
Contract/Product context: 1 of 

Expected Yalue 
Std. Deviation 

Special Deal Type: Ordering party negative entitlement allowed 

Feasible Product Values (F.P. Y's)\ 
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FIG. 56B 

AS AT 94.06.01600.00.00 Report for: Basstel Co. 

consideration? 
: Entitlement Consideration Entitle?ment 

Denomination 
Cons.IEntitlement type T.T.U.'s T.T.J.'s 
Currency type (if app) t.A. N.A. N.A. 

National Curr..type (if applic.) i.A. N.A. N.A. 
Amount N.A. 55,180 AS below 

Pricing and Matching Process: Minimize consideration payment 
under an EVICE regime 
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FIG. 57A 

CONTRACT VALUATION 
CONTRAC SUHMARY GRAPHICAL 
Ordering Party: Basstel Co. Application ID: 001 
Counterparty: asnet ; O.P. Own Reference: O6H582 

Application Promoter Newcom Inc 
Product Sponsor NeWCOA Inc 
Counterparty-guarantor - 

Regulator I.T.T. 

Product: (IO 
Market TeleCOMunications carrying CapaCity 
Sub-Market Prime T.T.U.'s Market Type Spot 
Estab.date? time 93.11.01.17.00.00.00 
Maturity date? time 96.11. Of 1700.00.00 valuations as at 94.06.01.1soooooo 

Expected Value (O 150) 54.236 
Std. Deviation 0.023 9.207 

special Deal Type: Ordering party negative entitlement, allowed 

Order IO (if app.) 82837465 
Conf. date/time (if app. 94.06.01438.50.00 
Contract/Product context: 1 of 1. 
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FIG. 57B 

ASAT 94.06.01.16.00.00.00 Report for: Tasnet 

Consideration? 
Entitlement Consideration Entitleinent 
Denoni?ation 

Cons. Entitlement type ...U.'s 
Currency type (if appl v - V N.A. 

National Curr..type if applic.) N.A. 
AMOUnt AS below 

Pricing and Matching Process: Minimize consideration payment 
uAder an EY ICE regime 
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FIG 5BA 

CONTRACT VALUATION 
C O N T R A C T S U M M A R Y ( G R A PHICAL ] 

Application ID: 001 
C.P.Own reference: 17MO3S 

Ordering Party: Basstel Co 
Counterparty: Tasnet 

Product: (ID 2001 
Ma?ket TeleCommunications carrying capacity 
Sub-Market Prime T.T.J.'s Market Type Spot 
Estab.date?tine 93.07.00.00.00 
Maturity date? time 96.07.00.00.00 

Application Promote? NetCOA. Inc 
Product Sponsor NewCOA Inc 
Counterparty-guarantor - 

Regulator 

valuations as at 94.11.22.10.00.00.00 
F.P. Y's contract 

Expected Yalue (0.400) 350.810 
Std. Deviation , 0.00 14.200 

Special Deal Type: Ordering party negative entitlement allowed 

Order ID (if app.) 92937465 
Conf. dateftime (if app. 94.06.011438.50.00 
Contract /Product context: of 1 
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FIG. 5BB 

ASA 94,122.10.00.00.00 Report for: Basstel Co 

Consideration? 
Entitlement Consideration F. Entitlecaent 
Denomination 

Cons.IEntitlement type 'S 
Currency type (if app) - V N.A. 

National Curr. type if applic.) N.A. 
Amount .A. As below 

Minimize consideration payment 
under an EVICE regime 

Pricing and Matching Process: 
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FIG. 59A 

CONTRACT MATURITY - 

C O N T R A C T S UMM A R Y ( G R A PHICAL 
Ordering Party: Basstel Co Application ID: 001 
Counterparty: Tasnet C.P.Own reference: 17MO3S 

Product: (ID: 2001 
Market TeleCOMunications carrying capacity 
Sub-Market Prime T.T.U.'s Market Type Spot 
Estab.datel time 93.11.01.17.00.00.00 
Maturity dated time 96.1 01 7.00.00.00 

Application Promoter NewCon Inc 
Product Sponsor NeWCOM Inc. 
Counterparty-guarantor - - 

Regulator 

Valuations as at 96.11.01.17.00.00.00 

Expected Yalue (0.400) 366.340 
St(d. Deviation O O 

Special Deal Type: Ordering party negative entitlement allowed 

Order IO (if app.) 92837465 
Conf. date/time (if app.) 94.06.0114.38.50.00 
Contract/Product context: of 1 

Feasible Product values (F.P.V's) 
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FIG. 59B 

ASAT 9G 101.70000.00 Report for Basstel CO 

Consideration? 
Entitlement Consideration Entitle ent 
Denomination 

Cons.IEntitlement type 
Currency type (if appl 

National Curr. typetif applic. 
AOUat 

Pricing and Matching Process: Minimize consideration payment 
under an EVICE regime 
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FIG. 60A 

APPLICATION SPECIFICATION 
Part A 

Application ID: 
Application Promoter: B.L.C. InC 
Priciary Application Use: Economic risk management 
feasible Couaterparty Numbers: Multiple Counterparties 
Public/private use: Public Use 
Acceptable COMMs mediuMs: Computer-computer link. 
Retail/Wholesale Use: Wholesale 
Pricing & Matching Minimize pre-tax consideration 
Process: payment under an EVICE regime 

Applicable Product ?o's 
Preferred/preferential dealing? 
Pre or Post Tax Matching? 
Tax deduction/subsidy at source? 
Degree of Trading Transparency: 
Secondary trading Allowed? 
Derivative trading Allowed? 
Deferred Order Submissions possible? 
Partial Matches possible? 
Settlement terms: 

- Considerations 
- Entitlements: 

Manual Approvals possible? 
Ordering Party consideration credit available? 
Collateralisation payments required? 

- Counterparties 
- Ordering Parties 

Bilateral Obligations Netting? 
Bilateral Payments Netting 
Multilateral Obligations Netting? 
Multilateral Payments Netting? 

Contract revaluation frequency: 

Ordering Parties allowed negative 
contract payoffs? Yes 
Application Access limitations: 

Netting Details (if applic.) 
Applicable Discount rate: 3.80% p.a. trustee: - 
Obligatio a netting trigger: 100,000 NOT APPLICABLE 
Min required settlements: 5.000 . . . . 
ordering Party consideration-credit options 
Counterparty provided? --Participating basis: --Ord, Party-guarantor protected 

--Unprotected 
-Non-participating basis: --Ord. Party-guarantor protected 

-Unprotected 
Ordering Party Guarantor --Participating basis: 
provided? -Non-participating basis: 
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FIG. 60B 

ASAT 94.06.03.17.00.00.00 

10020-11400 Application Access Limitations 
Available 
Pre-ax 
Not Applicable 
NIL 
Yes 
Yes 

Yes 
Yes 

Contract Ordering Parties 

Contract Counterparties 
NIL 

Imediate 
Emmediate 
No 
Yes 

Counterparty Guarantors 
Yes NIL 
Yes 
Yes 
Yes 
No 
No 

Valuation Details 
Applicable discount rate: 

9.80% 

Consideration Credit Details if applicablel 
Ordering Party Guarantor: 

ADVENTCO Inc 

Key: 
Counterparty: 

-Participating 1.Interest Rate (% p.a. 
-non-part. basis 2. Participation rate (%) 

-Participating V Ord. Party-Guarantor 
-non-part. basis 3. Interest Rate (%p.a. 

4. Participation rate (%) 
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FIG. S1A 

PRODUCT SPECIFICATION 
PRODUC D : 100S 

Product Suamary 
Application ID: 001 Product Sponsor: 

Product Specification 

Market: Stock Indices 

Sub-Market: PTSE 75 

Market type: Spot 

Establishment datel time: 91.06.03.17.00.00.00 

Maturity date? time: 94.06.03.17.00.00.00 

Minimum Product Definition Value: 1600 axi?NUA Product Definition Value: 

Product Details 
Conditional Payoff Dimensions ID: One Actual/Perceived Market Identifier: 
Market Phenomena Class Identifier: Share. Price Index Specific Phenomenon: 
Elementall compound sub-market Identifier - - Sub-market Phenomenon Class Identifier: 
Future Period Datel time Identifier: At Contract Maturity date? time Event Type Identifier: 
Minimum Product Definition value: 1600 Maximua Product Definition Value: 
Product. Establishment Dateltine: 91.06.03.17.00.00.00 Product Maturity Date? time: 
Cons.lentitlement denomination of Product: Money Currency type denotination of 

. - Product (if applic 
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FIG. 61B 

ASAT 91.06.03.17.00.00.00 

B.L. C. Inc 

Considerationlentitlement denom.type: Money 

Currency type (if applic.): Con Bnk Dep. 

National Currency type (if applic.): AUD 

2200 Product Step value: 

Actual 
PSE 75 Elementall compound Market Identifier:Single Market 

Spot Value 
2200. Product Step Yalue: 0010 

94.06.03.17.00.00.00 
Com Bak Dep. National Currency type deno?ination 

of Product (if applic. AUD 
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FIG 62A 

P 

Ordering Party. Abbots & Taylor Application ID: 00 
Own reference: . POZ2SO 

Application Promoter B.L.C. Inc 
Product Sponsor B.L.C. Inc 

RIMARY ORDER SPECIFICATION 

Product: (IO: 
Market Stock Endices 
Sth-Market PTSE 75 Market Type Spot Counterparty-guarantor CNZ Banking Corporation 

Regulatof Pacific Central Bank Estab.dated time 91.06.03.17.00.00.00 
Maturity date/time 94.06.03.17.00.00.00 

'X'Yalue: { 
X Range Value. 5 6 
Alpha (X) 1600 1930 1990 2200 
Beta (X) 87.200 

ORDEA SUPPORT DEIAILS 
COAUnications mediurn: Coaputer-to-computer 
Consideration Credit sought No 
Desired form of Consideration Credit (if appl.) Not Applicable 
Counterparty Collateralisation payments required? Yes 
Preparedness to make 'own' collateralisation payments (if applicable)? ... Not Applicable 
Applicable Narginal Fax fate (if applicablel? . 

-Consideration: Not Applicable 
-Entitledents: Not Applicable 

Netting System Participation? . . . 
-Bilateral Obligations netting (if applic.) 
-Bilateral Payments netting? (if applic.} 
-Multilateral Obligations netting (if applic.) 
-Multilateral Payments netting (if applic.) 
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FIG. G2B 

93.01.017.37.06.00 

Considerationl 
Entitlement Consideration Entitlement 
Denomination 

Cons.IEntitlement type Money Money Money 
Currency type (if applic.) Com Bnk Dep Con Bnk Dep. Com Bnk Dep 

National Curr. type (if applic. AUD AUD AUD 
ax. Consid. Amount N.A. 54,000 AS below 

Pricing and Matching Process: 
Minimize pre-tax consideration payment under an EVICE regime 

SPECIAL collateralisation Payments 
DEAL TYPE: 

Partial Matches desired? Yes Unacceptable Counterparties and 
Manual Approval of Matches desired? No Other Stakeholders - 
Desired degree of trading 
Transparency (if applicable Not Applicable 
Applicable Consid. Entitlement Transfer Entity 
Accouat details: ABC Banking Corp. 
Operating Alc 1-1-502026-619930-0 
Desired dated time of Order Submission: ILRediate 
Desired Order retention period: 00.00.000.00.00 
Desired Max.time for Counterparty 
manual Order approval (if applic.): Not Applicable 
Preferred/Preferential Dealing: 
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FIG. 63A 

ORDER SPECIFICATION PRICING B. S. ( 
AOplication ID: 

C O U N T E R P A R T Y PRIC ING SPEC IF I C A T I O N set 

Defined Circumstances ID Co?tnission Rate Discount Rate f 
26 - 1.25% 10.00% p.a. 

feasible Gross 00ICP Net 
Product Contingent clai Contingent 

Definition Entitlement Adjust Entitlement 
Yalues AMounts Just. AROu?ts 

Colponent 
Product 
Prices 

0.00 
(187.200) 0.000220 
(197.200) 0.000227 
(87.200) 0.000237 
(1872OO) 0000249 
(187.200) 0.000266 
(187.200) 0.000287 
(187.200) 0.000314 
A M 

0.00 
(87.200) 
(187.200) 
(187.200) 
(187.200) 
(187.200) 
(187.200) 
(87.200 

(37.440) 
(37.440) 
(37.440) 
(37.440) 
(37.440) 

37.440) 0.029642 
(37.440) 0.028625 
(37.440) 0.027469 
(37.440) 0.026.93 
(37.440) 0.024849 
(37.440 0.023369 
(37.440) 0.021865 
(37.440 0.020330 
0.000 . 0.146535 

(37.440) 
(37.440) 
(37.440) 
0.000 O O O 

x Applic. Entitle. Exchange Rates (................ 
= Base contract bid price (in Product Oenom. tes) 
Net Present Yalue at... . . . . 10.00% p.a. ... 

flat Comission (.......... 1.25% ... 
= Contract Bid Price (in Product Denom. terms) 
x Applie. Consid. Exchange Rates ... . . . . . . it 
s Contract Bid Price (in OP requested terms) if applic.l 
Inplied Base "Margin' on Contract - H 

+ Exchange Rate and Consideration Investment Margin 
= Implied Contract Yalue (to CP 
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FIG. S3B 

AS AI 93.01.01.17.38.02.00 

001 Consideration Exchange : 
0.061 Rates: (if applic. : CIE Currency.....-..... Nat. Curr.....-..... 

Entitlement Exchange 
Rates: (if applic) . : CIE .....-..... Currency..... "..... Nat. Curr..... -..... 

Implied Assessed Net Net Contingent Maxinum 
Contingent Probabilities Contingent Negative Absolute 
Entitlement of Entitlement Entitlement Negative 
AMOUnts OCCUre?ce (Valuation) Amounts Entitlement AROUnt ... (Valuation Amts. 

(0.04) 0.000020 (0.004) (0.004 (187.200) 
(0.042 0.000027 (0.005) (0.005 
(0.044) 0000037 (0.007) (0.007 
(0.047) 0.000049 (0.009) (0.009 
(0.050 0.000066 (0.02) (0.012) 
(0.054 0.000067. (0.016) (0.01S 
(0.059 0.000114 (0.021) (0.021) 

M 

M /. M 
(10) 0.028442 1.02) (1.102) 
(1072) 0.028425 tf.064) (1064) 
(028 0.027269. (i.02) (1021) 
(0.981 0.025993. (0.973) (0.973) 
(0.929) 0.024619 (0.922) (0.922) 
(0.875 0.0231.69 (0.867) (0.867) 
(0.819) 0.02665 (0.811) (0.811) 
(0.76 0.020430 (0.754) (0.754} 
0.000 0.158835 0.000 0.000 

is so oooo (soo (so I (1972o 

51.260 
51.920. . . 
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FIG. 64A 
nintrtn, By : Carpenters Inc ORDER SPECIFICATION PRICING Air E. 

- - - Application ID: 

COUNT E.R P A R T Y PRIC ING SPEC F I C A ION E" 

Defined Circumstances I) Conission Rate oiscount Rate 
7 1.30% 9.8% p.a. 

Feasible Gross OICP Net 
Product Contingent citat Contingent 

Definition Entitlement . Adiust Entitlenent 
Values Amounts Just. Amounts 

Component 
Product 
Prices 

0.00 
(87.200) 0.000220 
(187.200) . 0.000226 
(187.200) 0.000237 
(197.200) 0.000249 
(197.200) 0.000265 
(187.200) 0.000287 
(87.200) 0.000314 

0.00 
(187.200) 
(187.200) 
187.200 

(187.200) 
(187.200) 
(187.200) 
(187.200) 

4. 
Y 

M. 
. (37.440) 0.0296.41 
(37.440) 0.028625 
(37.440) 0.027469 
(37.440) 0.02692 
(37.440) 0.024819 
(37.440) 0.023363 
(37.440) 0.021864 
(37.440) 0.020330 
0.000 O. 14635 

37.440) 
(37.440) 
(37.440) 
(37.440) 
(37.440) 
(37.440) 
(37.440) 
(37.440) 
0.000 O O 

X Applic. Entitle. Exchange Rates (........ . . . . . . . 
- Base contract bid price (in Product Denom. te's 
Net Present Value (at. . . . . . .. 3.80% p.a. ...) 
Flat Conaission (.......... 1.30% ...) 

- Contract Bid Price (in Product Denom. terms 
x Applic. Consid. Exchange Rates ''' it v 
= Contract Bid Price (in OP requested terms) if applic. 
Implied Base 'Margin' on Contract - - 
Exchange Rate and Consideration Investment Nargin 

2 Implied Contract Yalue (to CP) 

Nat Curr. 
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FIG. 64B 

ASAT 93.01.01.1738,0200 

001 Consideration Exchange 
1006 Rates: (if applic) CIE .....-..... Currency.....-..... Nat. Curf.....-..... 

Entitlement Exchange : 
Rates: (if applic) : CIE . . . . . . . . . . Currency. . . . . . . . . . Nat. Cufr . . . . .- ..... 

Implied Assessed Net . Net Contingent Maximya. 
Contingent Probabilities . Contingent Negative Absolute 
Entitlement of Entitle?nent Entitlement Negative 

(Valuation) Amts. (Valuation) Amounts Entitlement Amount Amounts Occurence 

0.04 0.000020 (0.004) (0.004) 187.200) 
(0.042 0.000028 (0.005) (0.005) 
(0.044) 0.000037 0.007) (0.007 
(0.047 0.000049 O009) (0.009) 
(0.050) 0.000065 (0.012) (0.012) 
(0.054) 0.000087 (0.016) (0.016 
(0.05S 0.00014 (0.02 (0.021) 

0.029442 102) (102 (1,110) 
1072) 0.028425 ( 1064) (OS4) 
(1028) 0.02726 (1021) (1021) 
(G,981} . 0.025993 (O 973) (0.973) 
(O929) 0.024619 (0.922) (0.922) 
(0.875 0.0231.69 (0.867) (0.867) 
(0.819) 0.02GSG (0.81) (0.81) 
(0.76) 0.02030. (0.754) (0.754). 
0.000 0.15B834 0.000 . 0.000 

(60.640) to (55.120) (55.120) (167.200) 

to 840 
52.370 
0,680 
53.050 
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FIG. SSA 

CONTRACT SPECIFICATION INIS By Aralason 
c o UNT E R p A R T Y CON S T R A J N T S YER I FI CAT I ON 

r - Individual Contract Constraint 
Impact folio Constraint Inpact ) 

Measure impact of Contract Check Inppact of contract 

Absolute toss 107.200 

Incremental 
Impact 

500,000 tonax) NOT APPLICABLE 

Expected Loss 55.000 100.000 (enax) 600,000 nax) . 
Exp. Incr. Value 4.580 NOT APPLICABLE 

- Details Increatental 
Impact 

300.000 (min) 

All Mat. Dates Total Product 
Portfolio Constraint Impact 

Allowable Incremental Status 
Impact of contract Check 

NOT APPLICABLE 
210.000 (?ax) Y . 

NOT APPLICABLE 

Measure W - . 

Absolute toss 
Exp. Incf. Value 

  

  

  

  

    

  

  

  

  

  

  

  

  

  

  

  



Patent Application Publication May 22, 2008 Sheet 89 of 117 US 2008/0120222 A1 

FIG. 65B 

AS A 93.01. Of 17.38.02.00 

"Equivalent" Maturity Date Total - same Month" Mat. Date total 
Product Portfolio Constraint Impact Product Portfolio Constraint Impact 
Allowable Incremental Status Allowable Incremental Status 
Impact of Contract Check Impact of Contract Check 

NOT APPLICABLE NOT APPLICABLE 

497.000 (max) Y 1046.000 (max) Y 
NOT APPLICABLE NOT APPLICABLE 

Contract expected loss as a proportion of the 
expected loss of all contracts/products 
Product expected loss as a proportion of the 
expected loss of all contracts/products 
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FIG. 66A 
CONTRACT SPECIFICATION LIMITS By: creaters Ine r 
CO UN E E R P A R T Y 

Details Incretental 
impact 

Absolute LOSS 187.200 
-Expected loss 55.000 

Exp. Incr. Value 5610 

Incremental 
Impact 

Measure. 
Absolute Loss 
Expected loss 55.20 
Exp. Incr. Value 

C O N S T R A N T S 

Minlinax required incremental 
impact of contract 

460.000 (max) Not APPLICABLE 

Y 

93.000 (max) 

280,000 (min) 

All Mat. Dates Total Product 
Portfolio Constraint Impact 

Allowable Incremental 
Imppact of contract 

NOT APPLICABLE 

661000 (max) Y 

NOT APPLICABLE 

v E R if I c. At of 

single Product Port 
folio Constraint Impact 

Status Allowable Incremental I 
Check Imppact of contract 

Individual contract constraint 
Impact 

Y 14,000 nax 
NOT APPLICABLE 

Status 
Check 
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FIG. SSB 

ASAT 93.01.0. 7.38.02.00 . 

"Equivalent" Maturity Date Total "Same Month" Mat. Date Total 
Product Portfolio Constraint Impact Product Portfolio Constraint Impact 
Allowable Increatental Status Allowable Incremental Status - 

Impact of Contract Check Impact of Contract Check 
M NOT APPLICABLE NOT APPLICABLE 

280.000 (max) 370.000 (?ax) Y 

NOT APPLICABLE NOT APPLICABLE 

Current i?it Status 
Check 

Contract expected loss as a proportion of the 4.5% 5% Y 
expected loss of all Contracts/products - . 

Product expected loss as a proportion of the Y 
expected loss of all contracts/products 
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FIG. 67A 

CONTRACT VALUATION 
co N. R. Act suit A Y ( G R A PHIC A 

Ordering Party: Abbotts & Taylor Application ID: 001 
Counterparty: AbrahamSons O.P.Own reference: PO2GO 

Application Prototer B.L.C, Inc IO: 
Market Stock Indices Product Sponsor B.C. Inc 

Counterparty-guarantor CNZ Banking Corp 
Regulator Pacific Central Bank 

Sub-Market PSE 75 Market Type Spot 
Estab.date time 3.06.03.17.00.00.00 
Maturity date? time 94.06.03.17.00.00.00 valuations as at 93.01.01.23.00.0000 
Order IO (if app.) 95655,899 
Conf. date? time (if app. 93.01.01.17.38.11.00 Expected Yalue 1970 53.000 

m Std. Deviation 333 2.160 Contract/Product context: 1 of 

Special Deal Type: Collateralisation Payments 

AUD 'OOO'S 
200 

90 
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Feasible Product Yalues F. v's 
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FIG. S7B 

ASAT: 93.01.01.23.00.00.00 Report for: Abbotts & Taylor 

Conside?ation? 
Entitlement Consideration Entitlement 
Denomination 

Cons.IEntitlement type Money Honey Money 
Currency type (if applic.) Cam Bnk dep. Con Bnk dep. Con Bnk dep. 

National Curr..type (if applic.) AUD. AU). AD. 
Amount N.A. 51,920 As below 

Pricing and Hatching Process: 
Minimize pre-tax consideration payment under an EVICE regime 
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FIG. 68A 

CONTRACT VALUATION 
C O N T R A C T S U M M A R Y ( G R A PHICAL ) 

Ordering Party: Abbotts & Taylor : Application ID: OO 
Counterparty: Abraha(OSO?s C.P.OW? reference: FFR-263 

Product. (ID. 1006 ) 
Market Stock Indices 

|Sub-Market PSTE 75 Market Type Spot 
Estab.date? time 91.06.03.17.00.00.00 
Maturity date? time 94.06.03. 7.00.00.00 

Application Promoter B.L.C. Ine 
Product Sponsor B.L.C. Inc 
Counterparty-guarantor CNZ Banking Corp. 
Regulator Pacific Central Bank 

Valuations as at 93.01.01.23.00.00.00 
Order ID (if app.) T915,51589s FPy's Contract 
Conf. date? time (if app. 93.01.01.17.38, 11.00 Expected Value 1970 (53.000) 

Std. Deviation 333 (21.160) Contract?Product context: 1 of 1 
Deal Type: Collateralisation Payments 

-120 

-140 

-160 

-180 

-200 
AD '000's m Feasible Product Yalues (F.P.V's) 
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FIG. BBB 

ASAT 93.01.01.23.00.00.00 Report for: AbrahaaSO(S 

Conside?ation - 

Entitlement Consideration Entitlement 
Denomi?ation 

Cons.IEntitlement type Money Money Money 
Currency type (if appl COM Brk dep. Com Bok dep. Con Bnk dep. 

National Curr..type (if applic. AUD. AU). AD. 
Amount N.A. 51.920 As below 

Pricing and Matching Process: Minimize pre-tax consideration payment 
under an EVICE regime 
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FIG SGA 

SECONDARY ORDER SPECIFICATION ASAT: ( 
Application ID: o01. 
Order I): 95S55899 
Acq.P. Own reference: 667-3 

Acquiring Party: Shearer & Associates 
Own reference: G1932O76 

Product: . (ID: 
Market Stock indices 
Sub-Market PSTE 75. Market Type Spot 
Estab.date? time 91.06.03. 70000.00 
Maturity datel time 94.06.03.17.00.00.00 

Application Promoter B.L.C. Inc 
Product Sponsor B.L.C. Inc 
Counterparty-guarantor CNZ Banking Corporation 
Regulator Pacific Central Bank 

X Range Value 
Alpha (X) 
Alpha (X) 

1600 1930 1990 2200 
17.20 T 1720 3.0 340 

| 1 || 2 || 3 

CONTRACT CONDITIONS 
Comunications (Redium: Computer-to-computer 
Consideration Credit sought? No 
Desired Form of Consideration Credit (if appl.) Not Applicable 
Counterparty Collateralisation payments required? Yes 
Preparedness to make 'own' collateralisation pay Rents (if applicable) Not Applicable 
Applicable Marginal Tax rate (if applicablel? 

-Consideration: Not Applicable 
-EntitleRients: Not Applicable. 

Netting System Participation? 
-Bilateral Obligations netting (if applic.) 
-Bilateral Payments. netting? (if applic.) 
-Multilateral Obligations netting (if applic.) 
-Multilate?al Payments netting (if applic.) 
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FIG. 69B 

93.06.06.08.00.00.00 

Consideration! 
Entitleneat Conside?ation Entitlement 
Denomination 

Cons.IEntitlement type Money Money Money 
Currency type (if applic.) Com Bnk Dep Coin Bnk Dep Con Bnk Dep 

National Curr type (if applic.) AU) AUD. AU) 
ax. Consid. Amount N.A. G0,000 As below 

Pricing and Matching Process: 
Minimize pre-tax consideration payment under an EVICE regime 

SPECIAL. Collateralisation Payments 
DEA TYPE 

Partial Matches desired? Yes Unacceptable Counterparties and 
Manual Approval of Matches desired? No Other Stakeholders ', 
Desired degree of trading 
Transparency(if applicable) Not Applicable 
Applicable Consid. Entitlement Transfer Entity 
ACCount details: ABC Banking Corp 
Operating Alc 1-1-502026-846752-0 (and 1) 
Desired dated time of Order Submission: Immediate 
Desired Order retention perid: 0000.000.00.00 
Desired Max.time for counterparty 
fanual Order approval (if applic.): Not Applicable 
Preferred/Preferential Dealing: 
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FIG. 70A 

CONTRACT VALUATION 

C O N T R A C T S UK M A R Y GAA phic All 
Ordering Party: Shearer & ASSOciates Application ID: 00 
Counterparty: Abrahamsons C.P.Own reference: 667-3 

Application Promoter B.L.C. Inc 
Product Sponsor B.L.C. ?ic 
Counterparty-guarantor CNZ Banking Corp 
Regulator Pacific. Central Bank 

valuations as at 93.06.06.08.00.00.00 

1960 58.300 
306 10.60 

Market Stock Indices 
Sub-Market PTSE 75 Market Type Spot 
Estab.date?tine 91.06.03.17.00.00.00 
Maturity date/time 94.06.03.17.00.00.00 

Order IO if app. $156515899 
Confidate/time (if app. 93.01.01.17.38.11.00 
Contract/Product context: 1 of 1 

Expected Value 
Std. Deviation 

Special Deal Type: Collateralisation Payments 

AUD "000's 
200 

18O 

fSO 

140 

29 

100 

80 

60 
40 

20 
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FIG. 70B 

ASAT 93.06.06.09.00.00.00 Report for: Shearer & Associates 

Considerationl 
Entitlenent Consideration Entitle?ent 
Denomination 

Cons.IEntitlement type Money : Money Money 
Currency type (if app) Com Bnk dep. Co?t Bak dep. Con Brk dep. 

National Curr..type (if applic.) AU). AU). AD. 
Amount N.A. 58,300 As below 

Pricing and Matching Process: Minimize pre-tax consideration payment 
under an EVICE regime 

  












































































































