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Frames - Charts

There are, of course, many ways to represent data. A chart displays historical data for an issue in graphic format:

@ Charts 1 Position mouse in this region to

left-click buy / right-click sell at
price displayed.

1440.1

1440.00

Left Click:

Buy 6 March'07 E-Mini SP index (Electronic) @1415.75
Right Click:

Sell & March'07 E-Mini SP index (Electronic) @1415.75

|
WI=t 1201272006 3
A —— ——— =31

Lines(CLY & | 55T0(14,5,5) ®C0®

Actions for this window: Lnes(CL) @ | 55T0(14,3,5) @000

* Press the left mouse button while on the chart to see the value and the timestamp of the point where the mouse pointer
is. Eg.: value: 1363.30, Timestamp 12/12/2006 3:22:34 PM. In the info box, information about the evolution of the
contract will be displayed at the mouse pointer position as well.

* Positioning the mouse to the right of the value scale (see blue box above), you can left-click buy / right-click sell to
place an order at the price corresponding to the mouse pointer position.

» Turn the mouse wheel over the values scale to zoom in or zoom out the values on the values scale.
* Turn the mouse wheel over the time scale to zoom in or zoom out the time on the time scale.

* Navigate through the chart by 1.) pressing the arrow keys on the keyboard, or 2.) (top to bottom) keeping the left mouse
button pressed and moving up and down over the values scale / (right to left) keeping the left mouse button pressed and
moving the blue scroll bar across the bottom.



Cancelling orders:

From the chart, you can flatten the contract at the market price, reverse the contract, cancel the buy orders for the contract,
cancel all the orders for the contract or cancel the sell orders for the contract. The buttons are in the lower right part of the

frame.

Cancel buys

Cancel all

| Reverse contract |

1620.C

Cancel sells

1610.C

| Flatten contract

New Contract:

If you start typing the symbol of a contract, a date pull down menu appears. And if you click on the arrow pointing right, a full
contract lookup window appears. The lookup can access agricultural contracts, currency, energy, financial, indices, metals,

and weather contracts.

New Chart x|
x
Conkrack IEC 3 L 5
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i REX7C400
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Note: Enter a valid contract code then click Incices Pt
. . - Click For Yideo Hel RSX7C415
“options” or “spreads.” If options / spreads are : - "| = |% R5xX7C420 5
. . . h _ IR RSx7C430 hd
available for that contract, they will be listed. e ——— =




The Right Click:

With the mouse positioned on any blank area within the chart, right-clicking will open up a menu containing many options. You
can change the chart to line, area, bar, or candle (discussed later), or access chart modifiers, chart tools (Fibonacci fans and
arcs, for example). In this case, we have selected “switch mode,” which causes an informational window displaying the con-
tract highs, lows, and net change for the day.

-iBix
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Charts - the 4 types

There are four types of chart data representation - line, area, bars, candles:
Line Chart

A line chart is the simplest chart type. It is created by drawing lines from one price to another during a time period. The prices
used for the line chart are: close, low, high and open price. By default the price used is close. You can change itin the “Lines
Properties” dialog, found by double clicking on the status bar - “Lines” section.

5P ~ Daily

line chart

A

Area Chart
Area chart is similar with line chart, the difference being that the area chart is filled.

EC ~ Daily
area chart

.Y




Bar Chart

A bar chart shows more data then a line chart. The open, high, low and close price for a chart point are shown all at the same

time on a bar chart.
high

opeh
cloze
[owr

When a chart point is created, the first line that is drawn is open price. Then the price is oscillating from one price to another,
this will give the high and the low price for the chart point. The final price for the chart point is close price.

When you click the left mouse button, the bar at the same timestamp as the mouse pointer will be highlighted as in the ex-
ample below. The same feature is available with the Candles Chart.

¥ I Charts

S5 NS Tl THu Dec 21 2006[10:30:00 AMH:1435,50 L:1430.25
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Candles Chart

A candle chart shows the same information as a bar chart: open, low, high and close price. In plus, the change in price is more
evident on this type of chart because the difference between the open and close is shown graphically. In the following example,
the O<C color is white and the O>C color is red. The color of candles can be changed from the preferences dialog

o
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Spread Charts

Spread Charts help you to watch over the evolution of a contract in comparison with another contract. A simple spread chart
can be, for example, the price of the first contract minus the price of the second contract. In the example below are two con-
tracts: ES and SP with the multipliers: 1 and -1.

The price for the Spread Chart is computed using the formula:

Spread Chart=a* X +b *Y where:a = the multiplier for the first contract (1).b = the multiplier for the second contract (-1).X =
the close price for the first contract (ES).Y = the close price for the second contract (SP).

ES - 5P ~ Daily
Last 0
Time 70746 aM 110572004
ES - SP ~ Daily
ES
Last
Met Chg -2.75%

If you don’t want to use contracts with multipliers you can write your own formula. See how a new spread chart is created.
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Creating a new spread chart

New Spread Chart x|
~Spread Chart Settings ~Templates

¥ Leg 1 q 0 s [es ; Soybean Crush -
Savbean Crush: 1- vs 2-

[V Leg2 4 -1.0 bk fSP 3 ilshare

[ Lea3 'l -1.0 b 3 Beans [ Corn
E ies 111 Gas Crack

[ b IfS'SD nergies as Crac

Encrgies 1:1 Haat Crack

Energies 3:2:1 Crack

fDily = oA £l Financial 1:1 Fy vs TY
Financial 1:1 FY ws US
Financial 1:1 TU vs FY =]
[V Limnit tor ; 4 I 2 b years . " CGR |

: Ok - [ Resef . - Carcel |

Spread Chart Settings

The spread chart in the figure is composed from two contracts: ES and SP with the factors: +1 and -1. The spread chart is
calculated using formula: 1*ES - 1*SP. You can choose the contracts and the factors (as is shown in the figure) or you can
write the formula - is the same thing.

The formula may contain operators: “+”, “-”, “*” “/” parenthesis: “(“, “)”, variables as: “EC”, “ECUO03” or “EC1-" and any float
number. The values as “2.4651E+1” are NOT accepted. Some examples of formulas:

ES - 2.5"SP
ESUO05 - (2*SPUO0S + ECUO05 - ECMO05)
ES1--2*SP1-

The advantage of using formula is that you can use unlimited number of contracts in your formula. If you don’t use formula you
are limited at three contracts.

Templates
You can save the formula that you are using for a spread chart (from “Save” button) in a template and use this template any

time you need it. If you no more need a template you can delete it. To delete a template, first you have to select it and then
press “Delete” button.

11



Point and Figure Charts

Point and figure chart

The point and figure chart graphs an issue’s significant up and down trends over a specified period of time. The box size tells
how great the change in price must be to be significant and the reversal shows the number of boxes required to change the
trend. Each X indicates that the price has increased with the value of one box (with one box size); each O indicates that price

has decreased with the value of one box.

PnF chart

A column of X’s represent an up trend and a column of O’s represent a down trend. The P&F Charts are used to identify
support levels, resistance levels and chart patterns. The charts ignore the time factor and concentrate only on movements in
price - up trends and down trends represented by colums of X’'s and O’s.

12



Quote Monitor

The Quote Monitor shows the quotes and their evolution in time. You can have one or more tables with quotes. Each table can
contain many rows, but must contain at least one row. Every row contains data for a specified contract (ECY, ECZ05, ... or
other). Every row is receiving real time contract updates. WWhen an update comes, the cell is highlighted. For example, in the
picture below the “Last” amount for ESUO5 has changed, so the cell is highlighted in blue.

Quate Monitar 1 — i = 0O X

“contract | _Last | Netchange [NetChange..| Hoh | Low | B | ask |

Euro FX (Conr

posite)

ECY 1.22270 0.01310 1.08 % 1.22300 1.21640 10:02:0(
ECZ05 1.23320 0.01420 1.16 % 1.23390 1.21990 1.232801( 2 1.233204{ 2 ) [10:23:4;
ECMOD5 1.20450%  |-0.00730 -0L60 % 1.21190 1.20120 4:05:05

SP 500 (Composite)

SPY 1215.06 4.10 0.34 % 1219.50 1213.19 10:28:2:
SPZ05 1225.80 4.20 0.34 % 1228.00 1225.80 10:17:2:
SPHOS 1M90.708  |0.70 0.06 % 0:40:57
SPMO5 1210508 |5.90 0.32 % 1212.30 1205.60 3:20:32

E-mini 5P Ind

ex (Composit

SP 500 Index{Campaosite) CashfTndex

1220.25(4) 0.37 % 1225.25 1215.25 122026 ( 1... 122050 ( b...
ESHOA 1190.705 [D.70 0.06 % 1192.50 1189.25 9. 40:57
4 | 2
Table 2

13



Quote Monitor Features

Drag-and-drop

There is drag-and-drop at column level. You can change the
order of columns in a table, simple by drag-and-drop. Drag-
and-drop at row level allows you to change the order of the
rows in a table.

Row types
There are three types of rows:

Empty rows: You can change an empty row into a quote row
by writing the name of the contract in the contract cell. You
can also use empty rows for some delimitations in the table.

Titled rows: On a title row you can write the name of an
exchange, for example, for a group of rows.

Quote rows: These are rows that contain information about a
quote and receives real time quote updates.

Last Met.Change |Change ...
1.21710 0.00750 k)
1.23230{1) 0.01330 %
1.20450 5 -0.00730 D %

Contract Last Het Change
Euro FX (Composite)
ECY 122270 0.01310
ECZ0A 1.23220( 2) 0.01320
ECMD5S 1.20450% [-0.00730

litled rowe

gucte rovwy

Empty Fowy
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Quote Monitor Columns

Contract

The “Contract” column contains a list of contracts. For example
ECMO05 means Euro FX (Composite) for June 2005.You can edit a
cell by double clicking on that cell. Then you can write the name of
a contract that you want to see and press <Enter>. This row will
listen now for online updates for the contract you typed.

Last

The price of the last trade (or settlement if the market has already
been closed and the settlement price has come in).In the graphic,
prices containing S at the end (S from settlement) show that the
market is closed.

High
High is the highest value reached in the current trading session.
Low

Low is the lowest value reached in the current trading session.

Net Change

The variation of the current price (last/trade) related to the previous
settlement. It can be either positive or negative, based on the
market trend. Any cells marked “N/A” indicate that the information
is not available.

Contract
ECY
ECMDA
SPMO5
SPZ0A
SPY
SPHDS
Contract Last
ECY 1.22380
ECZD4A 1.23310
ECMDA 1.20450 S
ECUDA 1.22780(1)
ECHDA 1.33890 S
ECZ0G 1.24130 S
Contract High
ECY 1.22300
ECMDA 1.21190
SPMD5 1212.30 |_Contract Low
SPZ0A5 1228.00 ECY 1.21640
sSPY 121050 ECZ05 1.21990
ESUDS 1225 25 [ECMO5 1.20120
ECUDA 1.21310
ECHODA 1.33700
Contract Net Change
ECY 0.01420
ECZ05 0.01410
ECMD5 -0.00730
ECUDA 0.01370
ECHODA -0.006G6G0

15



Quote Monitor Columns (Cont’d)

Bid / Ask

Bid

The price that a market participant is prepared to pay at a
particular time to buy a commodity.

Ask

The price that a market participant is prepared to pay at a
particular time to sell a commodity.

When a new contract is trading, the bid and ask cells will be
highlighted. In this picture, ECZ05 and ESUOQS5 are trading. For
ECZO05, bid starts from 1.23300 and ask from 1.23340. Buyers
and sellers will negotiate until bid and ask rich the same value.
When this occurs the trading will take place.

Tick

The evolution of the current trading session displayed as a
trade-to-trade variation with pluses and minuses (or equal signs)
based on the up or down trend of the market. Starting with
version v1.2.5 the pluses, minuses and equal signs are substi-
tuted with colors:

The color of NC positive (green in the picture) for pluses

The color of NC negative (red in the picture) for minuses

The color of text (black in the picture) for equal

Contract Bid Ask
ECY
ECZD5 1.23300 1.23340
ESUDS 1219.50 1219.75
ECMO5

Contract Tick
ECUDS | N |
SPY [ |
ESUDA [ L[ B ]

16



Quote Monitor Columns (Cont’d)

Open
Opening

The period at the beginning of the trading session officially
designated by the exchange during which all transactions are
considered made “at the opening.”

Opening Price

The price recorded during the period designated by the ex-
change as the official opening.

Volume

Volume is the number of shares, certificates or contracts that
changed hands during one day.

Previous Settlement

The price at which the market has closed its previous session.
This is actually set by the exchange shortly after the market has
stopped trading.

Contract Open
ECY 1.21720
ECZ05 1.21990
ECMO5 1.21120
ECUDA 1.21460
ECHOA 1.34650

Contract Yolume
ECZ05 18
ESUDS F31931
SPZ05 1582
ECUD5 185563
SPMO5 34021

Contract Prev. Settlement
ECY 1.20960
ECZ05 1.21900
ECMO5 1.21180
ECUDS 1.21390
ECHOD5 1.34550
ECZ06 1.24310

17



Quote Monitor Columns (Cont’d)

Close

Close

The period at the end of the trading session officially designated Contract Close
by the exchange during which all transactions are considered ECY
made “at the close.” ECMOD5 1.20450
. . SPMO5 1210.20
Closing Price
The price recorded during the period designated by the ex-
change as the official close.
Contract Open Interest
ECY
ECZ05 1750
ECMOD5 83472
Open Interest ECUD5 139314
Open interest is the total number of outstanding contracts. [ECHD5 47235
Contract Timestamp
ECY 11:01:59 AM
ECZ05 11:07:39 AM
Timestamp ECMOD5 4:05:05 PM
, . : . ECU05 11:40:25 AM
Timestamp is the time at which the last trade occurred. ECHO5 30356 P
ECZ06 4:03:56 PM

Alarm High
Alarm High sets a superior limit of price for a given contract.
In this example an alarm high is set for US Dollar Index (DX) at

90. When an update comes, if the last price is higher than the - -
.. Contract | Alarm Low | Alarm High Last Net Change Tick
value of alarm, the alarm is invoked.
Alarm Low DX 80 90 88.64 -0.07
Alarm Low sets a inferior limit of price for a given contract. [EC 1.18 1.22 122560 __.0.00100 | IS
, ) |BP 1.60 1.80 1.8341 0.0000 o
In this example an alarm low is set for US Dollar Index (DX) at |

80. When an update comes, if the last price is lower than the
value of alarm, the alarm is invoked.

18



Depth of Market

Depth Of Market provide a detailed real time information for a given contract. You can see here ask size and bid size for each
price in a different row.

| Contract Lookup |

1] Depth OF Market 1

| Hi: 1431.25 | Lo 1429.50 | Chg: +0.75

| Pos: +4 |avg: 1385.38 |Op PL: $9,025... |TotPL: % 8,95...
@ Pause Timeout (sec) 4 | 5 % v Fill gaps in Bidfask

Flatten ESHY at Market Reverse ESH7 at market

Buy MET Buy LMT Sell LMT Sell MET

Cancel All ESH7 Orders Cancel ESH7 Sell Orders

Cancel ESH7 Buy Orders

Cffset PL ¥ | Bid Size fisk Size| M COffset PIL
§8,975.00 127 L FE 143050 (3) 76 $9,02500 |~
F 892500 . 108 1 430.00 143075  §Y . 4,
$8,875.00 ekl 142075 303 $9,125.00
§83825.00 2 1429.50 143125 1 71 - §817500

e 142925 143150 [hpdl | $9225.00

$8,725.00

| emrs | temo | || ssasoo

§8,625.00

Depth Of Market is easy to use: type a contract in the “Contract” field and hit <Enter>. You can also choose a contract from
Contract Lookup dialog. To open Contract Lookup dialog press the right arrow button from the right side of “Contract” field.

19



Contract Lookup

Contract Lookup Dialog

The Contract Lookup Dialog is used to get a contract or a list of contracts and use
them in a module.

Exchanges / Categories bar From “Exchanges / Categories” bar you can
choose an exchange or a category. To see categories press “Categories” button;
to see exchanges press the “Exchanges” button - the buttons will switch.In the
figure the “Exchanges” button is active, this means that the exchanges are visible.
If you select an exchange or category, the symbols for that exchange or category
will be loaded in the list of symbols called “Symbol”.

Exchanges
_ateqaties

Choose contract(s)

After you have chosen an exchange or category you have a symbol list. Now, you can select one contract or multiple contracts
depending on the module you are in. In some modules you work with one contract, in others you can have many contracts. If
you are in a module that works with only one contract, then select a symbol, a month, a year and then press “Ok”.

Symbol Morth YEar

@ ES - E-Mini 5P index (Electranic) [T F-January A0 06 - 2006 =]
" Uf - EMTA Reference Price * Russian Ruble (Eu_y |7 G- Fehruary

" EW - EOM E-Mini S&P Options (Electronic) i@ H - March 08 - 2002

" EEV - EOM S&P Options (Electronic) I J- April 09 - 2009
" REV - EOM S5&P Options (Pit-traded) I K- May — [ 10- 2010
™ F1 - Fortune E-50 Index (A0M) (Fit-traded) % M- June 11 - 2011 |
™ FE - Fortune E-50 Index (Fit-traded) o [ M- duly 12 - 2012
Kl | _'|J A et =] | 13- 2013 4|

20



Contract Lookup (Contd)

If you are in a module that works with multiple contracts you have to select a symbol or a list of symbols, then you select a
month or a list of months and then you select the year. You are not allowed to select more than one month if you have selected
a list of symbols; the same for symbols: you are not allowed to select more than one symbol if you have selected a list of
months. You cannot have many symbols and many months at the same time.

Contract(s] to insert Options I Spreads ¥ Insert 47 Remove
[EsH7 ESZGRESHT £+ +« v F

ESFGESHTY EC -
ESM7 ESHTC1400:ESHTF1400

ESHY

ik Cancel

In the example (see the screen on the previous page) | selected the symbol “ES - E-Mini SP index (Electronic)” with two
months: March and June for 2007. If none of the “Options” or “Spreads” buttons are toggled, and you press the Insert
button, the selected contracts from the left side will be added in the list of the selected contracts (both: ESM7 and ESH7).

If the “Options” button is toggled, the options contracts for the selected contract will be loaded in the list below the “Options”
and “Spreads” buttons; if you press the Insert w button, the selected options contract(s) will be added in the list of selected

contracts.
If the “Spreads” button is toggled, the spread contracts for selected contract will be loaded in the list below the “Options” and

“Spreads” buttons; if you press the Insert s button, the selected spread contract(s) will be added in the list of selected con-
tracts.
To delete contracts from the list of selected contracts, select the contracts you want to delete and then press the Remove é/
button.

If you agree with the selected contract (s) click “Ok”.

21



Snapshot Quote

Snapshot Quote

Snapshot Quote shows the last values for a given contract without making any future updates. If you want the snapshot to

update its data, click on the contract field and press <Enter>. The snapshot will load the current values for the contract that you
specified. The updates in a snapshot can be made manually only; each time you want it. In a snapshot, you can watch only one

contract at a time.
jf-SnapsthEthel

_ontract

[EsH7 N

Drag-and-drop

There is drag-and-drop at column level. You can
change the order of columns in a table simply by

drag-and-drop.

Snapshot Quote Columns

For more on the snapshot quote columns Bid, Ask, Volume, Open, Last, Close, Low, Prev. Settlement, High, Open Interest,

Ashk

Bid

Last

Ly

High

Met Change

1413.25

1413.00

1413.00

1413.00

1420.00

-3.50

9:19:25 AW

9:19:24 AW

9:19:25 Al

9:12:29 A

FAT6 Al

9:19:25 A

Kl

Bid | Last Lo
1.02110 w2110 2110
75100 PM | 50550 P 15:50 PM

Net Change, see pages 15 through 18.
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Ticker

One, two or more contracts ca be added into a ticker. Ticker will listen for new updates for every contract. If the information is
not available, the field will be set as N/A.

B Ticker 1 g -0 X

S Dollar Index{Day) Euro FX{(Composite) 1.22840 & Japanese Yeni
-0.75 -0.85% ECUDS +0.01450 + 1.19% JYUDs  +0.002

Direction
From the two buttons from the left you can change the speed and direction of ticker. To increase speed to the left press ()
button; to increase speed to the right press (# ) button.

Drag-and-dropYou can use drag-and-drop
to change the direction of ticker. omposite) 1144171

n
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News

In the news module there are three sections:

1.) In the top of the news frame is all news grouped by categories. Every category is in a new tab. In the figure below are

shown the following categories: ANALYSIS, COCOA, COFFEE, COMMENTS, CURRENCY, ECONOMY and WEATHER. The

news is decreasingly ordered by time - with the most recent at the top. The order can be changed by single clicking on the

table header named “Timestamp”. The arrow from the header will change it’s direction according to the order of the news (up

arrow () if the news is decreasingly ordered by time; down arrow (= ) if the news is increasingly ordered by time).

2.) The second section - in the center of the news frame - contains the content of the selected news.
3.) The third section - in the buttom of the news frame - contains a list of all the news, the same news that is in the first section,

but this is not grouped by categories on different tabs. These are also ordered by time - the last ones are in the top.

HE News 1

FOOD] EUGAR] WEATHER] cocop.] OILSEEDS ’m MEF'.T] RLIBBEF{] RICE] FED] TECHMNICAL H ||4 P H|

Headline Timestamp
[REUTERS]Rubber Trade Association of Europe Index - Jun 17 04:29:15 pm 06,/17/2... :l
[REUTERS]*TOP NEWS™ Front Page 04:29:10 pm 06/17,/2... 1
[REUTERS]JUPDATE 6-Iranians vote for president, reject U.5. barbs 04:29:09 pm 06,/17/2...
[REUTERS]WRAPUP 1-US current account gap widens more than expected 04:29:09 pm 06/17/2...
[REUTERS]WRAPUP 1-11.5. jets drop 500 Ib bombs in Iraq operation 04:29:09 pm 06,/17/2...
TRFIITFRSTWRAPIIP 3-Prosnerts nf FI1 deal fade as 1 nndon and Paris dinin N4=29:N7 nn NRA T A2 ;I

F N

NEW TORE (Dow Jones)—-—-July arabica coffee was down 110 points at $#1.10345 a pound

ornn the New Tork Board of Trade early in Friday's session and September was down 120

oints, breaking support and dropping to d-month lows as funds ligaidated July

LI

nsitinms and alsn =ald Sentemhear hrnkears =adid Trndu=strw buwing hlanted 1ns=es LI
%,
| Cateqaories Headline Timestamp
||FDI]D - COFFE... [D]] Brazil's Govt To Auction 30,000 Bags Of Coffee June 22 05:10:43 pm 06/17/2... il
||EENERAL - ME... [D1] USDA Southeast Breaking Stock Egg Report - Jun 17 05:10:05 pm 06,/17/2... —
IlEUEAR - COFF... [REUTERS]1009 N.¥.CSCE ESTIMATED ¥OLUMES IZ20H 05:10:01 pm 06/17/2...
|=FNFRAl - rn TN AM FUTHRFS Nl Tn WY Gnarc bk €1 4F Mnen Pdrc Balle NENG14 nm DR 17 (7 LI

Single click on a news will show the content of that news (in the second section). Double click on a news will open the content

of that news in a new dialog.
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Advanced Options
In the Option frame are shown the futures and the options for a given contract. Basically the Options frame consists of 2
tables:
Futures table - contains informations related to the future contract;
Options tables - contains informations relates to the option contracts for a given future contract.
Besides these tables the Options frame contains:

» One bar between the futures table and the options table with the P/L, the Delta and the Gamma;

* One bar at the bottom of the frame with the Rate of interest, and two check boxes, Show Calls and Show Puts to
show/hide the calls and the puts tables.

The Options tables are organized in tabs coresponding to the contract months. An options table is made up of 3 sub-tables:
Calls table - contains the informations related to the calls;

Strikes table - is a symmetrical table, it contains the strikes column in the centre and the calls columns on the left side and the
puts columns on the right side;

Puts table - contains the informations related to the puts.

_1:? Advanced Options 1

Conkract Order Entry Monetary YWalue
IESH? L
HE 4 b bk
I PiL ~+ 00,0000 |
!
| FO7-January 07 | G07-February 07 |M
Calls Puts
Last |MetCh...| Bid Bid Met Ch...| Last

4450 |4

40,00 1.00 40.50 ] 22.75 -1.00 2200
3475 3 24 50
31.50 3 26.25 -1.25 2525
2850 2 2829
2550 2 20,50
23.00 2 BETS
2050 id 35.25
18.25 1 3775
15.75 11 40.50

T 3 4 T

|| Rate OF Interest 5 % || [+ Show Calls ¥ Show Puts l i
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Advanced options (Cont’d)
Drag-and-drop

There is drag-and-drop at column level. You can change the order of the
columns in a table simply by drag-and-drop. You can change the order of
the columns only in the Futures table and in the Calls and Puts tables.

141550 77

Scrolling
Buttons for vertical scrolling in the Options table (placed above the L
strikes column): Last Strike La=t

z “go to bottom” - this will go to the bottom of the table;
« "one row forward” - this will go down one row;
« "one row backward” - this will go up one row;

4 "gototop” - this will go to the top of the table.

Buttons for horizontal scrolling in the Futures table (placed under the Contract
contract field): IF :
11 “go to first “ - this will go to the first column; aE 4 kB

4 “one step backward” - this will go one step to the left;
» "one step forward” - this will go one step to the right;

- "go to last “ - this will go to the last column.



Advanced options (Cont’d)

Futures Columns

Last

Order Entry
Monetary Value
Bid

Ask

Net Change
NC%

Open Interest

Options Columns

Last

Monetary Value
Net Change
NC%

Bid

Ask

High

Low

Open Interest
Prev. Settlement
Volume

Timestamp

Open
Close
High

Low

Previous Settlement

\Volume

Timestamp

Usr. Volatility
Usr. Variance
Usr. Fair Value
Volatility Chart
Implied Volatility
Days to Exp.
Exp. Date
Delta

Gamma

Rho

Theta

Vega
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Fixed Columns
Last

Monetary Value
Net Change
NC%

Bid

Ask

High

Low

Order Entry
Volume
Timestamp
Vega

Usr. Volatility
Usr. Variance
Usr. Fair Value
Volatility Chart
Implied Volatility
Days to Exp.
Exp. Date
Delta

Gamma

Rho

Theta
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Popup Menu

Call Monetary Value

But Momnetaty. Yalue
Straddle Manetary Walue
Strangle Manetary value
Call Conkract Details

Put Contract Details

Put Charts b
Call Charts b
Copy

Qptions ]

Put/Call Charts - This item will
trigger a chart for the selected
option contract.

Copy - copies into the clipboard
the selected cells. They can be
pasted in Excel.

Options - Contains all the items
from the toolbar.

The Call/Put Monetary value - this item triggers a dialog that con-
tains the monetary value and two buttons to place orders.

ESH7 - call - 1280 EA| W ESHT - put - 1470 x|

Call Last Walue: 145,005 Put Last Walue: 54,50 5
Call Monetary Walue: 7, 250,00 Put Monetary Yalue: § 2,725.00
By | Sell | By I Sell I

Straddle/Strangle Monetary value - this item triggers a dialog that
contains the straddle/strangle of two option contracts.

ESHTY - 1470 - 1485 ﬂ ESHT - 1375 - 1470 ﬂ

Call Last Walue: 4.15 35 Zall Lask Malue: 61,00 5
Put Last Yalue: 54.50 5 Puk Last Walue: 54.50 5
Straddle Monetary Yalue; § 2,932.50 Strangle Monetary Yalue: $ 5,775.00

Call/Put Contract Details - this item triggers a dialog that contains
the contract details.

ﬂ x
E-Mini 5P index (Electronic) March2007 E-Mini 5P index (Electronic) MarchZ007
Exchange: CME Exchange: CME
Premium: + 0.00 Prerniurm: %+ 0.00
Mimirrurn Eick: 0.05 Minirnurn kick: 0.05
Minimum kick valoe; $ 2.50 Minimum kick, walue: $ 2.50
Type: Call Type: Put
Strike: 1435 Strike: 1435
Cipen Lirme: 3:30:00 PM CDT Cpen time: 3:30:00 PM CDT
Close time: 3:15:00 PM CDT Close time: 3:15:00 PM CDT
Expiration date: 03f16f2007 Expiration date: 03162007
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Working Order Monitor

Working Order Monitor allows you to see all your orders that are waiting to be accepted, cancelled, etc. It also allows you to
sort or filter the orders the way you want.

; Working Crder Maonitar 1
~Filter
- | [T Show Canceled Crders
| ? Filters
y v Show Cancel/Replaced Orders
Ord, # Account # | Sales Code | Prowimity Cortract Crdl, Tirme Crdler Oty Price Last Tick
0056 o001 oo -6 ESHY 06:24.38 AM By 40 1423.00] 1424.50 A|
0057 oooo01 (N[N 12 ESHY 06:24:47 AM Sell 10 1427.50] 1424.50
0os2 ooo01 o0 23 ESHY 06:24:56 AM Sell 10 143025 1424.50
+ 0030 o001 (N[N -110 ESER 12/07 /06 06:13:57 AM By 1 1401.25) 1425874 5
Qo051 o001 (N[N -130 ESER 12/07 /06 10:49:30 AM Sell 1 1396.25) 1428.74 S
nos2 oooo01 oo -163 ESER 1207106 10:49:42 AM By 1 1332.00, 1428.74 S
0o0s3 ooo01 (B[N ] GECM7F 06:23:55 AM By 1 1.2160 1.3100
0o0s4 00001 ([B]H] 123 GECM7 062405 AM Cell 10 1.3223 1.3100
4 | Ll_l




Working Order Monitor (Contd)

Sorting and grouping

The Working Order Monitor table can be sorted as you wish. Clicking on a column header will sort the data in the table in
ascending or alphabetical order, depending on the type of the column. Clicking again on the same header will sort the data in
descending / reverse alphabetical order. A small arrow will appear to show how the data is sorted.

._f.?'I Working Order Monitor 1
 Filter
— [~ Show Canceled Orders
| 3 Filters
v Show Cancel/Replaced Crders
Ord, # Account # | Sales Code | Proximity Contract Ord, Time Crder Oty Price Last Tick
0=3 o000 oo il T GECME— 062355 AM By 1 1.31a0 1.3100 A|
Q0S4 o000l 000 123 GECMT 052405 AM Sell 10 1.2223 1.3100
+ 0050 Qo001 oo -110 ESZ6 1207 /06 06:13:57 AM By 1 1401.25 142874 5
00s1 Qo001 oo -130 ESZ6 1207 /06 10:49:30 AM Sell 1 1396.25 142874 S5
a0=2 Qo001 Qoo -163 ESZG 12/07,/06 10:49:42 AM Bl 1 1388.00, 1428.74 S5
0=y o000l Qoo 14 ESH7F 062447 AM Sell 10 1427500 1424.00
00=a Qo001 oo 29 ESHT 062456 AM Sell 10 143025 1424.00
« _>I_I
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Working Order Monitor (Cont’d)

When sorted by proximity, the orders are divided in three groups depending on the proximity. The orders of each group are
shown in different configurable colors. The limits and colors of these groups can be defined in the preferences dialog.

_tl Working Order Monitor 1
Filter
I Show Canceled Orders
| ? Filters | :
' [ Show Cancel/Replaced Orders
Ord, # Account # | Sales Code || Prosirnity © Contract ord. Time Order Oty Price Last Tick
(] ] 00001 ooo -5 ESHY 06;24:38 &M By 40 1423.00( 142450 - |
Q057 Qo001 oo 12 ESH7 06:24:47 AM Sell 10 1427.50( 142450
0=z Qo001 oo 23 ESH7 06 24:56 AM Sell 10 1430.25]  1424.50
0053 Qo001 Qoo a0 GECMT 062255 AM By 4, 1.3160 1.2100
o0s0 Qo001 Qoo -110 ESEG 12/07 /06 06;13:57 AM BLIy 1 1401.25) 1428.74 5
0054 Qo001 oo 123 GECMT 06:24:05 AM Sell 10 1.3223 1.2100
0051 Qo001 Qoo -130 ESE0 12/07/06 10:49:30 AM Sl ik 1396.25| 1428.74 5
0052 o000l (8 [H] -163 ES<h 12/07/06 10:49:42 A By il 1388.00| 1428.74 5 LI
< | L|_I




Working Order Monitor (Cont’d)

You can now rearrange the columns by dragging a column header to the desired location.

!_-11 Working |:|r'l:|l.3r' Monitar 1
 Filter
—= I Show Canceled Orders
| ? Filters :
I~ Show Cancel/Replaced Orders
ity aty | Price

Ord, #

ACcount #

Sales Code

Comtract

Ord, Time

0&:24:47 AM

1427.50

Last Tick

0057 00001 ooo ESH? Sel 1924.25 |

0058 00001 000 ESH7 24 06:24:56 AM el 10 1430.25 1424.25

0053 00001 000 GECM7 &0 06:23:55 AM Euy 1 13160 1.3100

0050 00001 000 ESZ6 110 |12/07/06 06:13:57 AM | Buy 1 140125 1428.74 5

0054 00001 000 GECH7 123 06:24:05 AM el 10| 13223 13100

0051 00001 000 Esz6 130 |12/07/06 10:49:30 &M Sel 1 139625 1428.74 5

0052 00001 000 Esz6 163 | 12/07/06 10:49:42 AM | Buy 1 1398.00/ 1428.74 5 jl
« | _'I_I
Filtering

To the right of the sort options is the filter field. It lets you specify a filter. The “?” button on the right side of the filter field is a

help button. By pressing the help button, a popup will appear. This popup gives you all the information needed to create afilter.

By pressing it again, the popup will disappear. After defining a filter, press the “Apply” button or and the contents of the table
will change according to the filter.

You can also use two checkboxes if you want to show / hide cancelled orders and cancel/replaced ones.

All values should be considered for illustrating the functionality of the software and should not stand as a real-life example.
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Position Monitor

Position Monitor displays all your positions for the current account in a table. It allows you to sort or filter positions as de-
scribed below.

Sorting and grouping

The table can be sorted as you wish. Clicking on a column header will sort the data in the table in ascending or alphabetical
order, depending on the type of the column. Clicking again on the same header, will sort the data in descending / reverse
alphabetical order. Right clicking on a column header opens a menu where you can sort the data by by multiple columns, or

add/removefilters. X x|

~Sort by ‘

C & Ascending
" = Sort... IContract "I )
" Descending Step 2 - Choose Condition and Co ll
¥ Add filter -
iy ~Then by Condition: quuals ;I
P Remove filtter —— o S
[ord. Date ] ]
1 AT BT  Descending | Possible alues |
voARA =
~Thenb
g ‘ Back ‘ | Finish | | Cancel |
& Ascending

" Descending |

| Ok || Clear || Cancel |

H Postion Monitar 2

Fitter
’V | ' Apply Showy net positions

An arrow will appear to show how the

i Met Postt
data is sorted. ositions

Ord # Ord Date Position Qty Contract * }all I Put Strike Price Ord

Surmrmary  |MetLong 1 0.83100 ~
Summary  |MetLang 1 GJHOS 0.96230 ¥
Summary  |MetlLong 1 G005 Put 0.08va00 0.000000

Summary Met Long 1 CRJOS 319.00

Summary  |Met Short 1 EMGHOS §.304

Summary Met Long 2 FCHOS 104.300

Summary Met Long 1 FCHOS Put 100.000 5.025

Summary  |Met Short 2 FCHOS Put 102.000 3.100

Surmmary  |Met Short 1 RECHOS 1.34540 —
Summary  |MetLang 3 RECMOS 1.33263

Summary  |Met Short 1 REDHOS 4E498.40

Summary Met Long 4 REDMOS 4973595 v

< | >

utures ProfitiLoss: $193359 5181 3| k)ptions ProfitlLozs: F -85 .DD| F\let ProfitlLozs: ¥ 193,359 23341 3|




Position Monitor (Cont’d)

If data is sorted by profit, the positions are divided in three groups. The net positions of each of the three groups are shownin

different configurable colors. The limits of these groups as well as their colors can be defined in the preferences dialog. If

some of the positions are not on screen, use the scroll bar on the right of each group to browse.
Check the “Show Net Positions” option to sort inside a net position.
Notice that the sorting is done in each group.

B Postion Maonitor 2

.

Aty

Showy net pozitions

et Positions

Ord # Ord Date Position Cty Contract Price Futures ... / | Options ... Call
* A
- i
=+ —
* v
Sumimary met Long 2 FCHOS 104.300 F 445.00 E
Summary hlet Long 1 BCHOS 0.83100 F0.00 s
Summanry Met Landg 1 BJHOS 1.96230 F 0.00 1
Sumimary Met Short 1 EMGHOS G.304 F0.00
Summary ket Short 1 RECHOA 9698 450 F0.00
Summary Met Short 1 FECHOS 1.244540 F-12.40
Summary Met Long 1 RETLIHOS 10302825  |§-171.88
Summary met Long 1 RGCJ05 4442 F-1,120.00
Summary hlet Long 1 CRJ05 319.00 F-4,500.00
Summary Met Long 3 RECMOS 1.33263 F-14937.40
Sumimary met Long 4 REDMOS 473595 F-TEEATA B
sSummany Met Long 1 Bhihd0s 0.000000 G 0.00 Fut «
< | B
utures Profitlloss: F 193 354 705 63| Options Profitloss: F-555.00) Met Proftiloss: 193 354 12063
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Position Monitor (Cont’d)

You can now rearrange the columns by dragging acolumn header where you want the column to be by dragging them in the
position you want.There is also an expand / collapse cross to expand or collapse all net positions shown.

# Position Monitar 2
|7 | Apply [+] Showw net positions
Met Positions
Ord Date Position
s
b,

Summan Met Long 1 FCHOA Fut 100.000 =

Summan Met Long 1 Bhhi05 Fut 0.087v500 ~

Summary Met Shart 2 FCHOS Put 102.000

Summan Met Long a] REDMOS

Summan Met Long 4 RECMOS

Summan Met Long 1 CRJ05

Summan Met Long 1 RGCJI045

SUmmanrny Met Lang 1 FTLIHOS

Summan Met Short 1 RECHOA

Summan Met Long 1 BCHOS

Sumrmmary  |Met Long 1 FJHO% 0

summary  |Metshort 1 EMGHOS v
< | E
Fﬂures Proftloss: 5193284 005 63| Options Proftiloss: F-285.00| Met ProfitiLoss: F193 283 42063
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Position Monitor (Cont’d)

Filtering

To the right of the sort options is the filter field. It lets you specify a filter. The “?” is a help button. By pressing the help button, a
popup will appear and give you all the information needed to create a filter. By pressing it again, the popup will disappear.
After defining a filter, press the “Apply” button or <Enter> and the contents of the table will change according to the filter.

B
|I|| E ier 6 ﬁ I’,}‘ @ 13. X
Filter

| i Filters [ Show net positions
Type in something like
+i[Contract] = ES) to shaow all ES contracks

— |-([Contract] = ESUO4) to filter out all ESUD4 contracks
O +i[Contract] = ES) -([Contract] = ESU04) will show all ES contracts except ESUO4 contracts Session Futires ., Op]jons

—{+([Contract] = ES25 OR [Account #] = 4"0%14") will show all arders for account # which begins with any number of 0 and ends with 1

| |+([Contract] = ESZ5 AND [Account #] = V'0%10" OR MOT [Gty] = 2500 AMD ([Price] <= 2.2220 OFR [Session] = LV'PEA")) =20 $ _8?50.'00 =

@ Prezs the Y"Applyy" button or <Enter> key to set the filter 50 Electronic $ —4375,00

000s 06:13:30 A Bought 25 ESHY 142625 [1424.50 [Electronic |3 -2.187,50

00s 06:13:30 Al Bought 235 ESH7 1426.25 |14 Electronic |$ -2.187,50

24.50

SUmmary

13062 (...

SUmmary Met Long GECHY 306 12082 | |$1.250,00
o018 07:23:20 AN Bought |50 GECHY 1.3061 1.3062 Electronic |3 525,00
nois 07:23:20 AM Bought 25 SECHY 12061 1.2062 Electronic |$ 212,50
o1z 07:23:21 AM Bought 25 (5ECHY Electronic |3

Q007 01/08/07 03:16:1... Bought 500 RECH? Pit-Traded

Q007 01/08/07 03:16:1... Bought 250 RECH? 1.3062 (... Fit-Traded [$ 3.125,00

0007 01/08/07 03:16:1... Bought 1.3062 (... |Pit-Traded [$ 3.125,00

o012 07:30:15 AM 1.2062 (... Pit-Traded |$ 525,00 L

07:30:15 AM

RECH7

1 2oe © Dk TeaAdaA

Met ProfitfLoss

O AR Ak

Futures ProfitfLoss 4 5.462,50 Options ProfitfLoss 4 0,00

... |Pit=-Traded |4
. |Pit-Traded |% =

=

$ 5.462,50

Status Bar

In the lower part of the frame, there is a status bar. It displays the futures, options and net profit/loss in the default currency.

Futures Profit/Loss: FEG, 130,00 Options Proftiloss: F-600.00) Met Profitloss: F 65,530.00

All values should be considered for illustrating the functionality of the software and should not stand as a real life example.
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Order Ticket

This is the form that allows the user to place orders. Orders can be placed by editing the required fields. The “Quick Entry” bar
can be used to edit the fields. To place an order using the “Quick Entry” bar, simply type the account, B or S (Buy or Sell),the
quantity, the contract symbol, the strike value, the price and type of the order. While typing you will see that after you have typed
one of those elements, it will be bolded in the tooltip below.

Quick Entry: |B 5 ECH? MKT
i.qcr:-::-unt B/S Oty Ch 5&k [ x xxxer [ @Price [ x xxxr [} OrdType |

Notice that the fields from the buy or sell box and from the type will autocomplete as you type. You can enter as many as two
contracts if you choose to place an order by entering values in the fields.

Account BSS Qby Ch S8 [ xoxa

BUY

Quantity Contract Strike( ®.xxxxx ) @& call Pricel 00 ) {* Open
W 4| 5 » [ECH? : 1| O =l 1| 0 Cose

LAty 0 = Strike = Call Frize % Dpen

i v o= " Clse

Session Crder Type Lirmit | . )

Pit-Traded | IMKT ~| <| v
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Order Ticket (Cont’d)

There is aregion in the left part of the frame where you can choose the lifetime of the order and the last tick of the contract is
displayed.

After completing the fields, you can place the order by pressing the “BUY” or “SELL” button. If you want to sell and buy at the
same time the “SUBMIT” button will be avalable. If you want to cancel the order, you can press the “Cancel” button.
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Order Ticket (Contd)

By clicking the Save button in the templates box, you can save the order entered in the “Quick Entry” bar as a template to be
used again later. After pressing the save button, the Save Template dialog appears, where you can specify the name of the
template.

Save Template

| o || o |

After pressing the OK button, in the Templates box, the name of the template and the description appears.
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Orders and Positions

Orders and Positions shows you all your orders and positions and their status grouped by net positions. Every time a change
appears, it is shown to you in a different color. In the picture below you can see an example of a change to the last tick and P/L
for RECZ6:

.-ﬂg

¥ Shaow Working Orders ¥ Show Canceled Orders W Showe Parked Orders

W Shawe Fills Today
¥ Show Rejected Orders v Show Cancelf/Replaced ... W Show Suspended Crders

[ Show Cpen Positions

Sales Code Exchange Ord/Pos # Status OrdfPos Time OrdfPos Contract
o001 Qoo SLINTMmary Met Long RECZE

RECZG
oo0s oo0o1 aoo aoos Canceled 17 By 1 RECSG
i

Kl |

Futures ProfitfLoss (Fills Today... $ 0.00 | Options ProfitfLoss (Fills Today...$ 0.00

000G 0ooo1 Qoo oooa Canceled

Net ProfitfLoss (Fills Today plu... $ 0.00

Sorting
The table can be sorted as you wish. Clicking on a column header will sort the data in the table in ascending or alphabetical
order, depending on the type of the column. Clicking again on the same header will sort the data in descending / reverse

alphabetical order. A small arrow will appear to show how the data is sorted.

You can now rearrange the columns by dragging a . = oo
column header to any desired location. I & Sorted by
W Ord/Pos Time

SILATITIEY

__07:05:52am | Bought | 1| GECOOS

OrdfPos Time &

Met Long
aummarsy Met Long
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Orders and Positions (Cont’d)

Filtering
In the upper-left corner of the frame is an expand / collapse cross. You can use that to expand or collapse all net positions

shown:
- ﬂ“ Postions [+ Show Fills To...

Ord[Pas Time

Expand / collapse
all net positions

There are eight filters in the form of checkboxes. By checking or unchecking them, you can choose to show / hide fill positions,
open positions, working orders, rejected orders, cancelled orders, cancel/replaced orders, parked orders or suspended

orders.
¥ Bhow Fills Todag ¥ Shaw Warking Orders ¥ Show Canceled Orders ¥ Shaow Parked Orders
v Show Open Positions v Show Rejected Orders ¥ Show Cancel/Replaced ©... ¥ Show Suspended Orders

Status bar
In the lower part of the frame is a status bar. It displays the futures, options and net profit/loss.
i) |
4 Filld O5:lilsam | Boud oot 5 Bar 122040 1220.405 % 0.00
17 Filld 05:44:45 am _ 1220.40] 1220405 |
4 MNew Order 06:58:41 am " 1| RECUOS | 1.20710| 1.22520 ||
| Futures ProfitfLoss (Fi... § -13,035.00 ﬁ:::n:mrlmnss (Fills Tod..., $0.00 | Net ProfitjLass (Fils T... § -13,035,00

All values should be considered for illustrating the functionality of the software and should not stand as a real-life example.
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Order Activity Log

In this frame, the application displays all the information about the orders entered during a session. It displays the fills, the new
fills, the cancelled orders. Other displayed data includes account, status, side, quantity, contract name, price, lifetime.

_lojx

IEA=F L.

Paper Tradingl Live Tradingl

i 00001 - PAPER. TRADIMG 00001 (0109007 02:13:27 PM):
i 00001 - PAPER. TRADIMG 00001 (0109007 02:13:27 PM):
i 00001 - PAPER. TRADIMG 00001 (0109007 02:13:29 PM):
i 00001 - PAPER. TRADIMG 00001 (0109007 02:13:30 PM):
i 00001 - PAPER. TRADIMG 00001 (0109007 02:13:31 PM):
i 00001 - PAPER. TRADIMG 00001 (010907 02:14:50 PM):
i 00001 - PAPER. TRADIMG 00001 (010907 02:14:50 PM):
i 00001 - PAPER. TRADIMG 00001 (0109007 02:16:43 PM):
i 00001 - PAPER. TRADIMG 00001 (0109007 02:16:43 PM):
i 00001 - PAPER. TRADIMG 00001 (0109007 02:18:32 PM):
i 00001 - PAPER. TRADIMG 00001 (0109007 02:18:32 PM):
i 00001 - PAPER. TRADIMG 00001 (010907 02:19:18 PM):
i 00001 - PAPER. TRADIMG 00001 (010907 02:19:18 PM):
i 00001 - PAPER. TRADIMG 00001 (0109007 02:20: 16 PM):
i 00001 - PAPER. TRADIMG 00001 (0109007 02:20: 16 PM):

Placing order ; Buy 100 March'07 E-Mini 5P index (Electronic) @MET Lifetime - Day ...

Order Placed - Order #0003 @ Buy 100 March'07 E-Mini 3P index (Electronic) @MET Lifetime - Day

Partial Fill - Order #0003 Bought S0 March'07 E-Mini 5P index (Electronic) @1426.25 Maote: - Instructions: -
Partial Fill - Order #0003 Bought 25 March'07 E-Mini SP index (Electronic) @1426,25 Maote: - Instructions: -
Mew Fill - Order #0003 Bought 25 March'07 E-Mini 5P index (Electronic) @1426,25

Placing order ; Buy 100 March'07 Euro Fr (Pit-traded) @MET Lifetime - Day ...

Order Placed - Order #0012 @ Buy 100 March'07 Euro By (Pit-traded) @MET Lifetime - Day

Placing order ; Sell 50 March'07 Euro Fr (Pit-traded) @1.3062 Lifetime - Day ...

Order Placed - Order #0013 ¢ Sell 50 March'07 Euro F (Pit-traded) @1.3062 Lifetime - Day

Placing order ; Sell 50 March'07 Euro Fr (Pit-traded) @1.3060 Lifetime - Day ...

Order Placed - Order #0014 : Sell 50 March'07 Euro F (Pit-traded) @1.3060 Lifetime - Day

Placing order : Sell 50 March'07 E-Mini 5P index (Electronic) @1430,75 Lifetime - Day ...

Order Placed - Order #0015 @ Sell 50 March'0? E-Mini 5P index (Electronic) @1430,75 Lifetime - Day
Placing order : Buy 100 March'07 E-Mini 5P index (Electronic) @1000,00 Lifetime - Day ...

Order Placed - Order #0016 @ Buy 100 March'07 E-Mini 5P index (Electronic) @1000,00 Lifetime - Day
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Quote Board

Quote Board shows the quotes and their evolution in time. You can have one or more pages with quotes. Every cell contains
data for a specified contract (ECY, ECZS5, ... or other). Every cell is updating. For positive net change the text color is green, for
negative net change it is red; if there is no net change the text color is black. You can change these colors from properties.

The description of each item in a non-empty cell:

- contract name

- O - Opening Price (or opening range depends of what is set in the properties);
- H - High;

-L-Low;

-T-Last Trade;

- delta - Net Change.

B Quote Board 1
JL_Ecus |
0 1.2033 1.z2070 MSA M8 M8 M A
H 1.2043 1.2100 12162 M A M/ A M A
L 1.1995 1.2060 1.2136 M/ & M/ A M A
T 1.2037 1.2097 1.2156 1.2224 1.2292 1.2360 5
A 0.0011 0.0012 MSA (L M A M A -0.0134
| Dxz5 | JL_Dxu6 |
0 89.76 89.45 89.20 29.00
H 89.94 89.58 M A M A Press Press
L 89.68 89.58 M A M A <Fnler= =Enfer=
T 89,69 89.58 89,30 go.07
A -0.10 0.04 M4 [ M/A

Drag-and-Drop

You can drag-and-drop columns by clicking on the header cell of the column and moving it to a different location; to left or right.
Also you can drag-and-drop rows by clicking on the first cell of the row (the OHLTC cell) and moving it to a different location;
up or down.
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Properties

Text Colors

Foreground - the foreground color for text. To choose a color press the button from
the right side of the field ( » )

Background - the background color for text.

Symbol Colors

Foreground - the foreground color for symbol (contract). To choose a color press
the button from the right side of the field ( ¥ )

Background - the background color for symbol.

Net Change Colors
Positive - text color for positive net change. To choose a color press the button
from the right side of the field ( » )

Highlight Colors

Apply Highlight - enables or disables the use of highlights.
Background - the color of background for the highlighted item.
Foreground - the color of the foreground for the highlighted item.

Text Colors

Background 3
Foreground _ 3

Symbol Colors

—
Foreground

3
3

Met Change Calars
I

k

Positive

Megative

Highlight Calors

Backaround
Faregrovnd
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Properties (Cont’d)

Thermometer

Low to Last - the color of background from last to low. To choose a color press the
button from the right side of the field ( » )

Last to High - the color of background from last to high.

Open - the color of arrow that shows opening price.

Print
Enables or disables scaled printing.

Mouse Events

Double click a contract - you can choose one of the following:
Edit - will edit the selected contract;

Chart - will trigger a Chart frame for selected contract;

Show Opening Range
Will show the opening range instead of opening price.

~Thermaometer
Lowe Eo Lask
Last ko High

Open

Print

’7|_ Rescale to Fit Page

Fonk

[~ show Opening Range

g
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Properties (Cont’d)

Show Tooltip
Will show the tooltip.

Controls:

"Apply” button - this will change the previous setting with the actual settings for this
opened frame;

"Apply to All “ button - the settings will be set to all opened frames;

"Default for New “ button - the settings will be set as default for all new frames;
"Cancel” button - the change in setting will be ignored.

[~ Show Toaltip
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Price Ladder

Price Ladder provide a detailed real time information for a given contract. You can see here ask size and bid size for each
price in a different row.

_;‘i] Price Ladder 1

v | Hi: 1427.00 |Lo:

1422.00 |chg:

+2.50

I Pos:

+6 Invg:

1419.42 | Op PL:

$1,675.00 |TotPL: §1,662.50

Flat MKT ESH7

| Rev MKT ESH7

| [ Fill gaps in Bidask

Buy MET

Buy LMT ||

sell LT ||

Sell MKT |

CXL Buys ESH7

Il XL All ESH7

Il CXL Sells ESH7 |

[N (4] v ] [

Curnul..,

Bid Size ask Size

Curnul..,,

) [#) [ = [

Offsat PIL

T HET 00 ‘I

$ 2,350.00

F2275.00

$ 2,200.00

§2,125.00

133

an

a7l

297

$2,050.00
F1,975.00
5 1,900.00
$1,625.00

$1,750.00

281

5167500

534

% 1,600.00

aa2

§1,525.00

1]

§1,450.00

1632

F13TEO0 -

|

The values in the fields on the top of the frame represents:
* Hi- high price
* Lo-low price
* Chg-netchange

* Pos - net position of the contract(+ for “long”; - for “short”)

* Avg - net position price
* Op PL - open profit/loss
» Tot PL - total profit/loss
The buttons are:
* Flat MKT - Flatten Market (Offset)
* Rev MKT - Reverse Market
* Buy MKT - Buy Market
* Buy LMT - Buy limit
* Sell LMT - Buy limit
+ Sell MKT - Buy Market
* CXL Buys - cancel buy orders
* CXLAIl-cancel all orders
* CXL Sells - cancel sell orders

Price Ladder is easy to use: write a contract in the “Contract”
field and type <Enter>. You can also choose a contract from
Contract Lookup dialog - is the same thing. If you want to open
Contract Lookup dialog press the » button from the right side
of “Contract” field.
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Options Chain

In the Option Chain frame are shown the futures and the options for a given contract. Basically the Options Chain frame

consists of 2 tables:

Futures table - contains informations related to the future contract;

Options tables - contains informations relates to the option contracts for a given future contract.

The Options tables are organized in tabs coresponding to the contract months. An options table is simetrical, with Calls on the

left side and Puts on the right side. The Strike column is in the middle and the option contracts are organized by the strike

price in ascending order, from top to bottom.

See page 29 for details on the popup menu for this screen.

4'.‘- Cptions Chain 1

Last

Monetary ...

MHet Chan...

! 1426.25(5) [$71,312503.756

1427.0 142200  WESaetal S B bl i)

Calls

FO7-January 07 | GO7-February 07 HO7-March 07

Bid

Ak MNet Cha... Last

Strike

1700 18504 1625
m:un (4. 1238
— .00

__ 4155

e

nse(e) to0 oo

1440
1445
1450
1445
1460
1465
14710

_ 1475

14 1]

14'1|'I
1500
14510
1520

Last |NetCha.| Ask Bid
—
s s ﬂum
——
8255 525 | |
————
e0s leon | |
or7ss teso | ||
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Account Information

This frame presents the balance for the selected account. In the left column of the table, first row, the user must select the
account for wich the information should be displayed. The rows in the left column display the folowing information:

Current Initial Margin or the Initial Margin Requirement for your existing positions;

Current Maintenance Margin or Maintenance Margin Requirement for your existing positions;

Long Option Value or The sum of all values for all long option positions;

Start-of-Day Account Balance or Cash balance at the end of the previous day;

Start-of-Day Total Open Trade Equity or Gain/Loss on open positions at the end of the previous day;

Securities on Deposit or Treasury bills and bonds on deposit in the account;

Excess Funds or the difference between Net Liquidation Value and (Current Initial Margin + Unfilled Initial Margin)

In the right column, the folowing information is displayed:

Unfilled Initial Margin or Initial Margin Required if your working orders are filled;

Unfilled Maitenance Margin or Maintenance margin requirement if your working orders are filled;

Short Option Value or the sum of the values of all short option positions

MTM Ending Account Balance or Market-to-Market Ending cash balance;

MTM Total Open Trade Equity or the Market To Market sum of all unrealized profit/loss of all futures positions;
MTM Total Account Equity or the Market To Market sum of (Account Balance + Total Open Trade Equity);

Net Option Value or the difference between Long Option Vlaue and Short Option Value;

Net Liquidation Value or the sum of MTM Total Account Equity, Net Option Value and Securities on Deposit

See graphic on next page.

50



Account Information (Cont’d)

Account: 0001 - PAPER TRADING 00001 v |

Current Initial Margin $ 0,00 | Unfiled Initial Margin

Current Maintenance Margin $ 0,00 | Unfiled Maintenance Margin

Refresh Margin Requirements

Margin Requirernents are not updated in real-tirme, If your order or position status has changed,
wioll shiould click the button above to disolay wour current mardin reairements,

Long Option Value $ 0,00 | Short Option Walue
Start-of-Day Account Balance 40,00 | MTM Ending Account Balance
Start-of-Day Total Open Trade Equity 40,00 | MTM Total Open Trade Equity
Start-of-Day Total Account Equity $ 0,00 | MTM Total Account Equity
Securities On Deposit $ 0,00 | Met Option Value

Excess Funds 4 -12.500,00 || Met Liguidation Walue

$ 0,00

4 0,00

el v

$ 0,00

$ 0,00

$ -12.500,00

4 -12.500,00

$ 0,00

$-12.500,00
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Quote Pages

From this module you can see online quotes that are grouped on categories such as: Grains, Livestock and so on. You cannot

add or delete rows in these tables; you can only visualize the quotes. When an update occurs the cell is highlighted.
There are a few actions that can be preformed:

- left clicking on the LAST column opens a Place Order dialog for buying that contract;
- right clicking on the LAST columbn opens a Place Order dialog for selling that contract;

- double clicking on a contract, you can open a Chart or you can open a Options frame.This can be set up from the Prop-
erties dialog;

Market Cwerview l Grains l Livestock l Softs W Indices l Interest Rates l Metals l Erergy l Dairy J
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Time and Sales

In the Time & Sales frame, you can watch only for one contract at
atime. As trades are executed, they are reported here. There are
four boxes in the top of frame. In the first one you must enter the
contract. If you don’t know any contract you can choose one using
Contract Lookup dialog.

The second box is for date. Type here the date for which you want
to get the information. You can use the Date Picker for more

information Ta .

The last ones are for the time range.

Anew Time & Sales frame:

After you have chosen a contract you must click on the “Query”
button to get the data. At the bottom of the frame is text which,
according with the state of the contract, can be “Streaming” or
“Static.” By double clicking a column you can highlight a certain
price, visualizing the high and low prices in different colors.

The layout of your table can be horizontal or vertical as you wish.

[12/20i06 = F8

||:|5:12 =1 z ||:|5:12 P -

_tF Tine & Sales 1

[=m v Jizjigjoe - 58

jozaPm 2 Jomisewm 2

% Mewest Trades  Oldest Trades

| Cuery |

Tirne Walle

09:38:36 am 1438.50 ﬂ
09:35:32 am 1438.50
09:35:26 am 1438.50
09:35:25 am 1438.50
09:35:22 am 1438.50
09:35:18 am 1438.50
09:35:17 am 1438.50
09:38:15 am 1438.50
09:35:11 am 1438.50
09:38: 10 am 1438.25
02:38:09 am 1438.25
02:38:09 am 1438.50 |
Streaming
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INFQOline

Here you can listen to prices for a contract or for a list of contracts. EEE INFOline :
You can’t have more than one INFOline frame at a time. In the top of [CHO4| (w2 » 3T
the frame you can write a contract in the contract field or choose a
contract using Contract Lookup dialog. You can listen to the prices Idle
for that contract by single clicking on the play button. The prices will ~Portfolio
be those selected in the top of the Portofolio section. “O” = open, V0 WH WL WT WC
“H” = high, “L” = low, “T” = last and “C” = net change. The last button CHO4 =]
from the top is used to add the contract in the contracts list. Ei:g: i
DEHO4
[CHO4| > 2 3 KCHO4
NCHO4
NOHO04
OHO4
Every contract has a filter for the prices that will be songed. If you WHO4
don’t choose any filter for a contract, the filter from the top of the ZCHO4
portofolio will be choosed by default. Z0OH04 i
ZRHO4 H
Eﬂ EH EL ET Ec Z5HO04 -
HWow 1M A A4 A

In the button of the portofolio section there are a group of buttons.

Save Portofolio to Server
MHoF M 9 E{}é” E It will save the portofolio

Previous / settings to server.
Plays the previous contract.
Remove contract
Play It will remove the selected
Plays the first contract in the list. contract from contracts list.
Stop Edit Portofolio

It will stop. Itwillopena Contract Lookup
dialog from were you can
Next Repeat Filter add/remove contractsin the
Plays the next contract. When you reach the end of the Opensadialog where you contracts list. The contracts
contracts list, it will start again can edit the filter for the will not have any filter.

with the first contract. selected contract.




Tools - Alarms

Alarms dialog

The Alarms dialog includes a table with the current
registered alarms; This table consists of 8 columns o o
that describe the properties of every alarm: Daily 16:00 Alarm

VM | M|

) ) KCKT 1.25 | =MKT K(CK7 price is equal to MKT price I V|

Contract- the alarm is registered for a contract 15:00 01/31/07 Time Alarm F V|
name,

Time - the hour when the alarm will be activated;

Price - the price for comparison which will trigger the
alarm;

Condition - the condition for comparison; it’s result
triggers the alarm;

Messgge - The text displayd in the alarm’s notifica- (] [ ]
tion window; [ Mute &l v Lise Beeps [~ Shaw Log
Enabled - enable or disable the selected alarm; _ Siesiousiinn ek

Add Alarm :Remuve &l éEnabIe al l'JD...; :Disable al bD...;

Box - enable or disable the alarm’s notification
window.

Mute - enable or disable the playing of the sound associated with the selected alarm.
To add a new alarm, press the Add alarm button. To remove an alarm, press the Remove alarm button.

Each row contains an alarm. The alarm is triggered if and only if the Enabled checkbox is selected. If Box checkbox is
selected, a notification pop-up window will appear on the screen and will notify the user, displaying the Message set for the
alarm. If the Mute checkbox is not selected, the associated sound for the alarm will be heard by the user when the notification
window appears. If you don’t like alarm notification windows, use Disable all boxes button. Use Enable all boxes button to
enable all notification windows.

Check Mute All checkbox to disable all alarm sounds. Check Use Beeps to hear a beep sound when the alarm is triggered.
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Alarms (Cont’d)

Add an alarm
There are two types of alarms that can be set up: price alarms and time alarms.

Price Alarms. If the last price for the selected contract has reached the price value set for the alarm or is in the range de-
scribed by the condition set for the alarm, the alarm will be triggered. You can write the contract by typing or choose it from
Contract Lookup Dialog by single click on the button from the right of contract field. Then, enter the value of the price for the
alarm. Use the additional checkboxes to customize the alarm’s condition.

Time Alarms. A time alarm is set to be triggered at a specified moment in time. A time alarm can also be triggered daily.

[V Greater than MET (Low)
[ Less than MKT iHigh)
[ Equal with MKT

[ Trigmer Every Day

[ Greater tham MET (Lo
[ Less tham MET (High
[~ Equal with MET

Cancel

Newalarm R Newplarm x|
Message ; |ESH7 price == MKT price 111 Massage [Daily 19:00 Alarm 111
~Frice Alarm ~Time Alarrm ~Frice Alarm ~Tirne Alarrm
& Price Alarmm  Time Alarm " Price Alarm &+ Time Alarm
Contract IW > Tinne:: IF Comtract I— k Tirre W
Price [xax] 4 m b Date ; W = Price [Hi&] 4 IW v : F




Alarms (Cont’d)

Notification pop-up windows =
x|
Every time an alarm is invoked - if Enable alarm boxes option is selected -
on the screen will appear a dialog that will look like the one from the right ESH7 <= MKT !I!
side. Last trade far ESHZ is 141750
A new pop-up window will be shown on the screen for every new alarm [~ Disablebo [~ Mue
update. To disable this kind of messages select Disable box and then
press Close button or deselect all boxes Alarms dialog. Close

Alarms log

By single click on the “Show Log” box from alarms dialog a new dialog with alarms log will appear.
The alarms are ordered by timestamp. The timestamp is the time value when the last alarm was invoked for a given contract.
By pressing the “Clear Table” button the log will be deleted.

Alarms Log x|
Contract MET Frice Condition Timestamp Message
ESH7 1417.50 1417.40 <= MKT (H... [11:26:43 &M ESHY <= MET I
Clear
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Change Contract Month

This will change the contract month in the entire application. For example, if the old contract month was U (September) and the
new one is Z (December), use this feature to easily make the changes in the whole application. In this example the U month

will be replaced with Z.

Change Contract Month x|

E Old month:  |F ;l Old year: |06 -

SymboiEIN ~ |
O -

E Meww month: |F ll Mew year: |06 -

(=t
(a]a]
(=10
=N ik Cancel
Bl

At -

Click for Yideo Help

You can apply the chages for all the symbols - by choosing All - or just for one symbol by choosing the symbol.

58



Chat

Chat enables you to talk with one of our operators. In the upper part of the window, you can read the whole conversation and
find the answer of our operator. In the lower part, you can write your current reply. By pressing “Send,” your reply will be sent to
the operator.

[ Chat N I
Chat

= conversation

operator: UNAVAILABLE status: disconnected

= arial |14 ;|B|I|Q|
H currant Send
answear |

Between these regions are several buttons for smiley faces, text color and font.
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Web Pages - Weather

This module contains weather maps and commentary according to weather for the current time period. Her you can also find

weather audio commentary online.

QT Weather

Home

an an

LI F

vimage for a full s

] A
1Zed View ...

-

Radar

Satellite

ons

ﬁ&;&" "

World

~
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USDA Grain/Livestock

USDA Grain/Livestock Reports module contains grain market summary, grain reports, daily grain reviews and other docu-
ments of this type.

5-1'; 1504 Grain)Livestock Reports 1

Trade Reports

Grains

UsDaA Ag Weather Highlights 12/29/06: 12-29-2006

USEA Agricultural Prices ¢ 1 2-28-2006

LS, Drought Monitor: 12-28-2006

UsSDé Weekly Weather & Crop Bulliten: 12-27-2006

UsSDa Weekly International Crop & VWeather Highlights: 12-27-2006
USDA Cotfon Ginnings @ 1 2-22-2006

S Segsonal Drought Outlool: 1 2-22-2006

LS, Drought Monitor: 12-21-2006

Morth American Drought Minitor - Map: 12-21-2006

MNorth &American Drouaht Monitor - Text: 12-21-2006 hd




Financial Audio Archive

Here you can listen online to financial commentary, financial bulletins, financial news, financial interviews - all in real audio
format. You need a Real Audio player to listen.

ooE . T ——
BeE Financial Audio Archive 1

Futuresline Audio Archive

Financial Commentary Currencies Commentary

JIM COMNMORS EQUITIES COMMENTS 0527 /04 12:20pm TRISH GRIFFIM CURREMCY UPDATE 05 /27 /07 0F:06am
HIGHTOWER FIMAMCIAL MID-SESSTON COMMENT

05/27/07 11:3%am

HIGHTOWER FINANCIAL PRE-OPENTNG COMMENT
05/27 /07 07:56am

Financial Bulletins
JIM COMMORS EQUITIES COMMENTS 0527 /07 06:56am

Interest Rate Commentary

Financial Technical Analysis

PAUL HARE TMNDEXES & INTEREST RATE TECHMICAL
AMALYSIS 0527 /07 07:58am




Agricultural Audio Archive

Here you can listen to online grain commentary, grain bulletins, grain news, interviews - all in real audio format. You need a
Real Audio player to listen.

Agricuttural Audio Archive 1

Futuresline Audio Archive

Grain Commentary Grains Technical &nalysis

JOHH ELEIST COTTON COMMENTS 05727 /07 2:57pm PAUL HARE GRAIN TECHWICAL AMALYSIS 05/27 /07
ROY HUCKABAY GRAINW COMMENTS 05727 /07 1:19pm 12:05pm
GORDOM LINMW GRAIMW COMMENTS 05/27 /07 1:13pm

GORDON LINM GRAIN COMMENTS 05/27 /07 12:49pm EreiE e
ROY HUCKABAY GRAIN COMMENTS 0527 /07 12:32pm

JOHN KLEIST COTTON COMMENTS 05/27 /07 11:25am  cpAINS PLUS CORN/OATS 05/27 /07 12:56pm

GORDON LINN MARKET OVERVIEW 05/27/07 10:47am  CpaINS PLUS S0Y COMPLEX 05/27 /07 12:13pm

GORDON LINN GRAIN COMMENTS 05/27 /07 10:349am  CRAINS PLUS WHEAT 05/27 /07 11:5 1am

ROY HUCKABAY GRAIN COMMENTS 05/27/07 10:24am  CpaINS PLUS S0Y COMPLEX 05/27 /07 11:20am

GORDON LINN GRAIN COMMENTS 05/27/07 10:13am  cpains PLUS CORN/OATS 05/27 /07 11:27am

GORDON LINN GRAIN COMMENTS 05/27 /07 10:06am A




Grains Audio Archive

Here you can listen to online grain commentary, grain bulletins, grain news, interviews - all in real audio format. You need a

Real Audio player to listen.

FEE Grains Audio Archive 1
EEC Graing Audio Archive

GORDOM LIMM GRAIN COMMENTS 05 /27 /07 12:49pm
ROY HUCKABAY CGRAIN COMMENTS 05727 /07 12:32pm

HAROLD HOUSE KCBT WHEAT 05/27 /07 12:29m
JOHKW KLEIST COTTOMN COMMEMNTS 0527 /07 11:25am
GORDOM LIMM MARKET OVERVIEW 05/27 /07 10:47am
GORDOM LIMM GRAIN COMMENTS 05 /27 /07 10:34am
ROY HUCKABAY GRATN COMMENTS 05727 /07 10:2dam
GORDOM LIMM GRAIN COMMENTS 05 /27 /07 10:13am
GORDOM LIWN GRATN COMMENTS 0527 /07 10:06am
GORDOM LIMM GRAIN COMMENTS 05 /27 /07 09:58am
GORDOM LIWN GRATN COMMENTS 0527 /07 09:4Fam
GORDOM LIMM GRAIN COMMENTS 05 /27 /07 09:38am
E PULLAM GRAINM FLOOR"SEMSE' 05 /27 /07 09:27am

B PULLAM GRAIM FLOOR"SEMSE' 05/27 /07 09:22am
JOHKW KLEIST COTTOMN COMMEMNTS 0527 /07 09:13am
ROY HUCKABAY GRATNS /PRE-OPENING COMMENT
05/27 /07 08:50am

iGrains Plus

GRAIMS PLUS SOY COMPLEX 05/27 /07 1:11pm
GRAIMS PLUS CORN/OATS 05/27/07 12:56pm
GRAINS PLUS SOY COMPLEX 05 /27 /07 12:13pm
GRAIMS PLUS WHEAT 05/27/07 11:51am
GRAINS PLUS SOY COMPLEX 05/27 /07 11:30am
GRAIMS PLUS CORN/OATS 05/27 /07 11:27am

Srain Bulletins

TRISH GRIFFIM GRAIN BULLETIN 05,27 /07 12:31pm

TRISH GRIFFIN GRAIN BULLETIN 05/27 /07 09:35am
TRISH GRIFFIH GRAIN BULLETIN 05,27 /07 09:08am
TRISH GRIFFIN GRAIN BULLETIN 05/27 /07 08:12am
TRISH GRIFFIH GRAIN BULLETIN 05,27 /07 07:04am
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