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C T      D  S
Milkin CATP   10/29/98  860
John MSFT   10/30/98 -950
Milkin CATP   10/30/98  700
Garcia CATP   10/29/98 -630
John MSFT   10/29/98  950
Boffet AAPL   10/30/98  410
Boffet MSFT   10/29/98 -800
Garcia CATP   10/29/98  500
Milkin AAPL   10/30/98 1250

OrderCTDS

PositionCTS PositionHistCTDS

Σ

T D   V
CATP 10/29/98   46.500
MSFT 10/29/98   132.00
AAPL 10/29/98   40.00
AAPL 10/30/98   41.125
MSFT 10/30/98   131.00
CATP 10/30/98   45.250

PriceTDV

ValueCTV

fact node

node

*

ValueHistCTDV

*

hyperedge

D

π σ
D=todayCTV

PriceTodayTV

D=todayTV
π σ

Σ
D

*
D=today

π σ

RΣ
D

*

D=todayCTV
π σ

A

B

Note:

C T      D  V
Milkin CATP   10/29/98  39990
John MSFT   10/30/98 125400
Milkin CATP   10/30/98  -105600
Garcia CATP   10/29/98 23250
John MSFT   10/29/98  70590
Boffet AAPL   10/30/98  0
Boffet MSFT   10/29/98 16861
Garcia CATP   10/29/98  -58825
Milkin AAPL   10/30/98 51406

C T      D     S
Milkin CATP   10/29/98   860
John MSFT   10/30/98   950
Milkin CATP   10/30/98  -800
Garcia CATP   10/29/98   500
John MSFT   10/29/98  1560
Boffet AAPL   10/30/98     0
Boffet MSFT   10/29/98   410
Garcia CATP   10/29/98  -130
Milkin AAPL   10/30/98  1250

RΣ
D
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