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Framcs - Charts

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

Position mouse in this region to
left-click buy / right-click sell at
price displayed.

| ESHZ w Daily .

i cper 143000

. 3irs
1426,25

12/12/2006 3

Actions for this window:

« 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 ofthe
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
Cancel sells

[ Reverse contract

|

| 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.

- Barrel Cheese - Spot Cal Trading (Pit e

- Block Cheese - Spot Call Trading (Pit-trades

- Butter (Pit-traded)

- Butter Spot Call - Grade AA (Pit-traded)
15 = Canola: (Electronic)

- Cash Settled Butter (Electronic)

- Class IV Mik (Pit-traded)

TRSX7P330
Rax7e340
IRSX7C360
R3X7P370
- Irsx7p380
IRSX7P395

Note: Enter a valid contract code then click
“options” or “spreads.” If options / spreads are
available for that contract, they will be listed.




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.




Charts - the 4 types
There are four types of chart data representation - line, area, bars, candles:

Line Chart

Aline chartis 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 - Dally_

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

area chart




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
open
close

low

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 pointis 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.

Thu Dec 21 2006

Bhr Chart

]tium'ul i




Candles Chart

Acandle 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

144500

1440.00 |

1. 1435.00

1272112006 10:30:00 AM |




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 - SP ~ Daily
Last 1

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

10



Creating a new spread chart

iSoybean Crush

/bean Crush; 1- vs 2-
Qilshare
Beans | Corn
Energies 1:1 Gas Crack
Energies 1:1 Heat Crack
Energies 3:2!1 Crack
Financial 1:1 F¥ vs TY
Financial 1:1 F¥ vs US
Financial 1:1 TU vs

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 chartis
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", “ECU03" 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*SPU05 + ECU05 - 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 sizetells
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.

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, ECZO05, ... or
other). Every row is receiving real time contract updates. When 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.

i ract |
LEuro FX (Composite)

1192.50

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.

| Contract |

| Euro FX (Composite)

titled row

4 quoterow

empty row

14



Quote Monitor Columns

Contract

The “Contract” column contains a list of contracts. For example
ECMO05 means Euro FX (Composite) for June 2005.You can edita
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.

15



Quote Monitor Columns (Cont’d)

Bid / Ask

Bid

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

Ask

The price that a market participant is prepared to pay ata
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 ESU05 are trading. For
ECZ05, 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

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.

11.34550

17



Quote Monitor Columns (Cont’d)

Close
Close

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

Closing Price

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

Contract_
ECY

Open Interest

Open interest is the total number of outstanding contracts. 47235

ECY 110150 AM

ECZ05  11:07:39 AM
Timestamp ECMOS

40505PM
ECUO5 A0;

Timestamp is the time at which the last trade occurred.

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
value of alarm, the alarm is invoked.

Alarm Low

Alarm Low sets a inferior limit of price for a given contract.

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 |

Canrel ESHY Sell Orders

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.Inthe
figure the “Exchanges” button is active, this means that the exchanges are visible.
Ifyou select an exchange or category, the symbols for that exchange or category
will be loaded in the list of symbols called “Symbol”.

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".

S - :
| € EC - E-Mini 5F inclex (Electronic) :
€ UG - EMTA Reference Price * Russian Ruble (Eu__j
¢ EW - EOM E-Mini S8 Optiors (Electronic)
" EEV - EOM S&P Options (Electronic)

" REV - EOM S&P Options (Pit-traded)

" FJ- Fortune E-50 Index (AON} (Pit-traded)
€ FE - Fortune E-50 Index (Pit-traded)

£ 09 - 2000
~ | 10- 2010

|7 1120
{0 12-2012
| |r 13-2013

P 0 fuonet

20



Contract Lookup (Cont’d)

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.

ESHTfA 400:ESH7P1400

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 # 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 ». 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
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 atatime.

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,
Net Change, see pages 15 through 18.

22



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.

Euro FX{Composite) 1.22840 & Japanese Yen{
ECUO5 +0.01450  + 1.19% JYUGS +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 (s ) button.

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

"

23



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.

NEW YORK (Dow Jones)--July arabica coffee was down 110 points at $1.10845 a pound
lon the New York Board of Trade sarly in Friday's session and September was down 120
hoints, breaking support and dropping to d4-month lows as funds liguidated July

mnsitinms and_alan =ald Sentemher  hrakers said  Tadustrw b nre hlimted lnsses

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.

24



Advanced Options
Inthe 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.

25



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.

Scrolling

Buttons for vertical scrolling in the Options table (placed above the
strikes column):

‘£ "go to bottom” - this will go to the bottom of the table;

% "one row forward” - this will go down one row;

a "one row backward” - this will go up one row;

£ "goto top” - this will go to the top of the table.

Buttons for horizontal scrolling in the Futures table (placed under the

) . Contract
contract field):

4w "go tofirst“ - this will go to the first column;

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.

26



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

27



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

28



Popup Menu

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.

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

Call Last value
" Put Last Valu

Strangle Mo

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

29



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.

30



Working Order Monitor (Cont’d)

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.

143025 - 1424.00
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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.

32



Working Order Monitor (Cont'd)

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

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 fitter 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.

33



Position Monito‘rz -

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/remove filters. pom

scending

(84 Deﬁcsndlng

- Cancel :

|
|

An arrow will appear to show how the

data is sorted. ori# | orabate

Contract °

Ord

BCHO5

Summary

etShort -

1.34540

iNetLong

1.33263

et Short

8698.50

Net Long

9735.95
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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.

SHiimal,  Meicolg
Summary . INetLong
Summaty  iNetLong
Summary  {NetShort
Summary  NetShont
Summary  NetShor
Surmmary .~ iNetLong
Summary - iNetLong
Summary - NetlLong
Summary - iNetbLong

Summary - NetlLong
|5umi MNet Long

BCHOS 0.83100 $0.00
6JHO5 10.86230 000
ENGHO5 6.304 $0.00
REDHO5 969850 $0.00
RECHO5 1.34540 $-12.50
RTUHOS 10322825 1§5-171.88
RGCJ05 4442 1§-1,120.00
CRJ0O5 318.00 1$-4,500.00
RECMOS 1.33263 $-14,937.50
REDMOS 973595  $-766,975....
BhiM05 0.000000 1$.0.00

[ SIS e R i ey ke [REFG; BN B GG R

Met Profitloss: $183,354 12063

Futures ProfitlLoss: - % 193,354, 705.63 : § -585.00

35



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.

 Posttion Monfor 2

~Fitter

Ay

Show net positions

f’&—«)'

Ord #

Ord Date

1 Position

Contract

Al Put | Stri

ke |Open!

Summary  INetLong = 1 BMMO5 0.087500
,,,,,, Summary Net Short 2 FCHOS 102.000
Summary - NetLong 5 REDMO5
Summary Netlong 4 RECMO5
Summary Net Long 1 CRJDA
= Summary  INetLohg 1 RGCJ05
¥ Summary  Netlong |1 RTUHOD5
¥ Summary  NetShort 1 RECHO5
=+ Summary  (Netlong 1 - BCHO5
+  |Summary  Netlong |1 ~ |BJHO5
Summary  NetShot | ENGHO5
Futures Profitloss:  § 153,284 005 B3 Options Profitloss: $-58500) Net Profitdoss: $ 193,263,420 63
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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.

(@ position Monitor 1 . . . o

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 ProfitiLoss: $66,130.00, Options ProftLoss: © 5-600.00) Net FroftLoss: : $65530.00

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.

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.

 Contract.

B
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Order Ticket (Cont'd)

There is a region in the left part of the frame where you can choose the lifetime of the order and the last tick of the contractis
displayed.

After completing the fields, you can place the order by pressing the “BUY" or “SELL” button. If you want to sell and buy atthe
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 (Cont’d)

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.
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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, itis shown to you in a different color. In the picture befow you can see an example of a change to the last tick and P/L

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
column header to any desired location. Sorted by
Ord/Pos Ti
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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: .

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, cancelied orders, cancel/replaced orders, parked orders or suspended
orders.

W S:hofz# orking Orders .~ ¥ sh

v . ¥sho ected Orders ¥ Sh

Status bar

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

71

Stat“us Bar

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.

{fi0rder Activity Log

@

'“ 00001 - PAPER TRADIMG 00001 (01/09/07 02:13:27 PM): Placing order ; Buy 100 March'07 E-Mini SP index (Electronic) @MKT Lifetime - Day ...

00001 - PAPER TRADIMG 00001 (010107 02:13:27 PM): Order Placed - Order #0008 : Buy 100 March'07 E-Mini SP index {Electronic) @MKT Lifetime - Day

DON0L - FAPER TRADING DOOD1 (D1/0%/07 02:13:29 PM): Partial Fill - Order #0008 Bought 50 March'07 E-Mini SP index (Electronic) i1 425,25 Note: - Instructions: -
A4 DONO1 - PAPER TRADING DOOD1 (D1/09707 02:13:30 PM) Partial Fill - Order #0008 Baught 25 March'07 E-Mini SP index (Electronic) 1 425,25 Note: - Instructions: -
4/ 00001 - PAPER TRADING 00001 (01709407 02:13:31 PM): New Fill - Order #0008 Baught 25 March'07 E-Mini SP index (Electronic) @1426.25

A QD001 - PARER TRADING Q0001 (0109007 02:14:50 PH): Placing order : Buy 100 March'07 Euro FX (Pit-traded) @K T Lifetime - Day ...

"'f"’ 0001 - PAPER TRADIMG (0001 {01007 02:14:50 PMY: Order Placed - Order #0012 : Buy 100 March'07 Euro FX (Pit-traded) @k T Lifetime - Day

A 00001 - PAPER TRADIMNG 00001 (010807 02:16:48 PR: Placing order © Sell 50 March'07 Euro FX (Pit-traded) @1.3062 Lifetime - Day ...

U 00001 - FAPER TRADIMNG 00001 (D1/0%/07 02:16:48 Fd): Order Placed - Order #0013 : Sell 50 March'07 Euro FX (Pit-traded) @1, 3062 Lifetime - Day

1% DODOL - FAPER TRADIMNG DOGDT §01/09/07 02:18:32 PM): Placing order @ Sell 50 March'07 Euro FX (Pit-traded) @1.2060 Lifetime - Day ...

i 3} DON0L - PAPER TRADING DOODL {D1/09/07 02:13:32 PM): Order Placed - Order #0014 ; Sell 50 March'07 Euro FX (Pit-traded) 1. 306D Lifetime - Day

i ‘x‘ 00001 - PAPER TRADING 00001 (D1/09/07 02:19:13 PM): Placing order @ Sell 50 March'07 E-Mini SP index (Electronic) @1430.75 Lifetime - Day ...

1< anco1 - PAPER TRADING CODCL (Q1/09/07 02:19:18 PM): Order Placed - Order #0015 : Zell 50 March'07 E-Mini SP index (Electronic) @1430.75 Lifetime - Day

§ 4#“ D001 - PAPER, TRADIMG COD01 (C1/DS{07 02:20:16 PM): Placing order @ Buy 100 March'07 E-Mini SP index (Electronic) €1000.00 Lifetime - Day ...

39** 00T - PAPER TRADIMG 00001 {01/09/07 02:20:16 PI): Order Placed - Order #0016 : Buy 100 March'07 E-Mini SP 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, ECZ5, ... 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.

1.2136
1.2156

89,20
MiA
[REE:S

89.30
/A

L 2B60 2
-2.01353

Drag-and-Drop

Press
<Enter>

Fress
<Enters

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 ordown.
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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.

: Foreground
i L

Symbol Colors
Foreground - the foreground color for symbol (contract). To choose a color press -Symbol Colors
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.
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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
Wil show the opening range instead of opening price.

+Thermometer -
5
|

1 Rescale to Fit Page

Font e

3” 3h0@;§pening Rahg'
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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.
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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.

The values in the fields on the top of the frame represents:

Hi - high price

Lo - low price

Chg - net change

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.

'FO7-)anuary 07 | GO7-Febr
Calls
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Account mformaﬁon

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.
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Account Information (Cont'd)
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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;
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Time and Salcs

In the Time & Sales frame, you can watch only for one contract at
a time. 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

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.

=
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INFOline

Here you can listen to prices for a contract or for a list of contracts.
You can't have more than one INFOline frame at a time. In the top of
the frame you can write a contract in the contract field or choose a
contract using Contract Lookup dialog. You can fisten to the prices
for that contract by single clicking on the play button. The prices will
be those selected in the top of the Portofolio section. “O" = open,
“H” = high, “L" = low, “T" = last and “C" = net change. The last button
from the top is used to add the contract in the contracts list.

[CTI—

Every contract has a filter for the prices that will be songed. If you
don’t choose any filter for a contract, the filter from the top of the \iZCHO4
portofolio will be choosed by default. |ZoH04

- \|ZRHO4
wio

|zsHo4

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

Save Portofolio to Server
It will save the portafolio
settings to server,

Previous
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
Itwill stop. Itwillopena Contract Lookup

dialog from were you can

Next Repeat Filter add/remove contractsinthe
Plays the next contract. When you reach the end of the Opensa dialog whereyou contracts list. The contracts
contractslist, it will start again can edit the filter for the will not have any filter.
with the first contract. selected contract.
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Tools - Alarms,

Alarms dialog

The Alarms dialog includes a table with the current
registered alarms; This table consists of 8 columns

iGe is B

X N e e KT fLow) IESMZ o e
that describe the properties of every alarm: : 16:00 Daily 16:00 Alarm AR
. i K7 1,25 = MKT KCK7 price is equal to MKT price v v o
Contract- the alarm is registered for a contract 15100 01/31/07 Time Alarm VR

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;

Message - The text displayd in the alarm’s notifica-
tion window;

¥ Use Beeps {~ Show Log

¢lick for Wideo Help

I~ Mute Al

Enabled - enable or disable the selected alarm;

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

aily 19:00 Alarm 11
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Alarms (Cont'd)

Notification pop-up windows

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
side.

{Fprice alar

A new pop-up window will be shown on the screen for every new alarm
update. To disable this kind of messages select Disable box and then
press Close button or deselect all boxes Alarms dialog.

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.

| Timestamp Message
11:26:43 AM ESH7 <= MKT 11!
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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.

Click for Yideo Help

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

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.

Radar £l Satellite Temps Precip Soil Conditions World |




USDA Grain/Livestock

USDA Grain/Livestock Reports module contains grain market summary, grain reports, daily grain reviews and other docu-

ments of this type.

Trade Reports

Grains

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

UshDa, Agricultural Prices ; 12-28-2006

.S, Drought Monitor: 12-28-2006

UsDa Weekly Weather & Crop Bulliter: 12-27-2006

LsSha \Weekly International Crop & Weather Highlights: 12-2

K

-2006

UsSDA Cotton Ginnings ; 12-22-2006

US Seasonal Drought Qutlook: 12-22-2006

1.5, Drought Monitor: 12-21-2006

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

Arnerica - Text: 12-21-2006
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Fmanaal Audio Archive

Here you can listen online to financial commentary, financial bulletins, financial news, financial interviews - allin real audio

format. You need a Real Audio player to listen.

Financial Audio &

Futuresline Audio Archive
Financial Commentary Currencies Commentary

JIM CONNORS EQUITIES COMMENTS 0572704 12:20pm TRISH GRIFFIN CURRENLCY UPDATE 85/27 /07 87 :06am

HIGHTOWER FINAMCIAL MID-SESSION COMMENT
Interest Rate Commentary

B5/2F/07 11:3%am

HIGHTOWER FIMANCIAL PRE-OPEMNING COMMENT

85/27/08707:56am
JIMECOWNORS EQUITIES COMMENTS 65727 /07 86:56am

Financial Bulletins

Financial Technical Analysis

PAUL HARE INDEXKES & IMTEREST RATE TECHNICAL
ANMBLYSES 05727707 0F:58am
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Agn'cultural Audio Arcllive

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.

gricutturel Sudio Archive |

Futuresline Audio Archive
Grain Commentary Grains Technical Analysis
JOHM KLEIST COTTON COMMENTS 85/27 /07 2:57pm PAUL HARE GEAIN TECHMICAL ANALYSIS 05/27/07

ROY HUCKABAY GRAIN COMMENTS 05/27,/07 1:19%m 12:05pm
GORDDN LIMN GRAIN COMMEMTS 05,/27/07 1:13pm

GORDON LINN GRAIN COMMENTS 05/27/07 12:495m  Grains Plus
ROY HUCKABAY GRAIN COMMENTS 05/27 /07 12:32pm
HAROLD HOUSE KCBY WHEAT 05/27/07 12:29pm GRAINS PLUS $OY COMPLEX 05/27/07 1:11pm

JOHM ELEXST COTTON DOMMENTS 85727707 11:25am GRAING PLUS CORN/DATS 05/27 /0 F 12:56pim
GUORDOM LINN MARKET OMERVIEW 05/27 /07 10:4780%0 crpins BLUS SOY COMPLEX 05/27/67 121 13pm
GORDON LINN GRATIN COMMENTS 05/27/07 18:34am  cpains PLUS WHEAT 05727 /07 11:5 lam

ROY HUCKABAY GRAIN COMMENTS 05/27 /07 10:248m  Cra NS PLUS S0Y COMPLEX 05/27/07 11:38am
GORDOM LINKW GRAIM COMMENTS 65 FRFSGF 10:13am GRAINS PLUS CORN/OATS 35[’27}10? $1:2 Fam
GORDOM LINM GRAIN COMMENTS 65/27 /07 10:06am




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.

ROY HUCKABAY GRAIN COMMENTS 05/27 /07 12:32panm

HAROLD HOUSE KCBT WHEAT 65/27./087 12:2%pm
JOHN KLETST COTTON COMMENTS 65,527 ,/07 11:25am
GORDON LYNN MARKET OVERVIEW 05/27/07 10:47am
GORDOMN EIMNN GRAIN COMMENTS 05/27 /07 10:34am
ROY HUCEABAY GRAIN COMMENTS 85/27 /07 1l 24am
GORDON LINM GRAIN COMMENTS 05,/27/07 10:13am
GORDON LINW GRAIN COMMENTS 85/27,/07 10:06am
CORDON LIMN GRAIN COMMENTS 85/27 /07 09:58am
GORDON LIMN GRAIN COMMENTS 85727 /87 G9:47 am
GORDON LINM GRAIN COMMENTS 65727 17 09:38am
BPULLAM GRAIN FLOOR*SENSE 05/27 /047 09:27armn
BPULLAM GRAIN FLOOR"SENSE 05/27,/07 09:22am
JOHN KLEIST COTTON COMMENTS 85/27 /07 §9:13am
ROY HUCKABAY GRAINS/PRE-OPENING COMMENT

05,27 07 08:50am

GRAINS PLUS SOY COMPLEX B5/27/67 1:11pm

GRAING PLUS CORNJOATS B5/27 /07 12:56pm
GRAINSG PLUS 50Y COMPLEX 65/27/07 12:13pm
GRAINS PLUS WHEAT05/27/0F 11:51am
GRAINS PLUS SOY COMPLEX B5/27/67 11:30am
GRAINS PLUS CORN/OATS 85/22/07 11:27am

Grain Bulletins

TRISH GRIFFIN GRAIN BULLETIN 0527567 12:31pm

TRISH GRIFFIM GRAYN BULLETIN 05/27/07 09:3%am
TRISH GRIFFIM GRAIM BULLETIN B5/27 /07 09:08am1
TRISH GRIFFIN GRAIN BULLETIN 652707 08:12am
TRISH GRIFFIN GRAIN BULLETIN 05,27 /07 07:04am
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