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1 List of terms and Abbreviation

Please find a list of the terms and abbreviations used in the document.

Business Unit

Context menu

Contract

Counterparty

EEX

EFP Index
Futures

EFP-Fin
EFS

Entitlement Role

Filter

Futures spread
(SPD)

GUI

Head trader

A new participant structure that offers a Business Unit (BU) concept for
separating lines of business.

The context menu appears right next to the mouse pointer when
clicking the defined mouse button. Allowing a fast selection out of a
distinct set of choices (e.g. quantity, limit).

Contract is the traditional term of an instrument, tradable at Eurex.

Instruments (and complex instruments) are referred to as contracts in
Eurex Trader, Eurex Admin and in this manual.

The opposite party to a financial transaction. Normally the counterparty
of the buyer of a contract is the seller of that contract. In the case of
Eurex, however, Eurex Clearing AG acts as the counterparty for each
party of a transaction, thereby removing counterparty risk from
members.

European Energy Exchange

Exchange for physicals Index futures, an TES trade type

Exchange for physicals - Financials, an TES trade type
Exchange for Swaps, an TES trade type

Sets of resources (e.g. authorizations for mass quote, delete all quotes)
are combined into logical user roles (e.g. market maker). A set of pre-
defined user roles are available to participants for user administration
purposes.

The filter allows the user to display information in an overview view
according to pre-defined criteria.

This is the simultaneous purchase and sale of two futures contracts of
the same security but with different expiration dates. The buyer of the
spread combination buys the first component and sells the second
component.

Graphical user interface. Also called application.

A head trader is part of a trader group and may see and maintain
standard orders of all traders in the same trader group in Eurex Trader
— granted, that the required entitlements are assigned.
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ID

Inside Market

Instrument

Instrument Type

ISIN

Lean order

Legs
Limit Order

Market Depth

Market Order

Market Reset

MDI

MOQ

Order Book

TES

Persistent/Non-
Persistent Orders

Identification

Identical to Top of Book

Refers to the object which is traded at Eurex (futures contract, options
series and strategies).

Instruments are also called ‘contracts' in this manual and in Eurex

Trader and Eurex Admin.

The instrument type is a grouping of one or more strategy types with
specific characteristics per instrument type. This field is present in the
Market Maker Protection view and it is used for finetuning the protection
limits.

12 digits international security identification number.

Lean orders are supported on high and low frequency session, not
supported on Eurex Trader GUI. Lean orders are only visible to the
current session. Lean orders are always non-persistent.

The options series and/or future contracts a strategy consists of.
Bid/ask orders which are to be executed at their specified limit or better.

Market information which is provided in the Market view, display of the
best bid/ask limits with accumulated volumes per single options series
or futures contract.

Unlimited bid/ask orders.

An event where all non-persistent orders and all quotes of a product are
deleted by the Eurex system during the online day.

Market Data Interface

Maximum Order Quantity. The term for Transaction Size Limits in the
Eurex legacy trading system. The size of the order on order entry or
modification is limited to this value.

Identical to Market Depth

Eurex Trade Entry Services. A trade which was arranged off-book
under the rules of the regulated market. TES trades can be entered in
Eurex Trader for clearing and settlement purposes.

In various situations as e.g. a trade interruption (e.g. during technical
order book processing, session disconnect, volatility interrupt) all
guotes and all orders marked as non-persistent will be deleted.
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Standard order

Strategy

Strategy Type

Supervisor

Top of Book

Trade

Trader

Trader group

Trading capacity

TSL

User Level

View

Window

Standard orders provide access to their complete history.

A strategy (or complex instrument) is the combination of several options
series (or futures spreads), optionally combined with an underlying leg.
The elements of a strategy, the contracts, are called strategy legs.

Strategies with an underlying leg are called volatility strategy.
This is the type of strategy.

The supervisor user level may see and maintain orders of all users of
the same business unit — granted, that the required entitlements are
assigned.

Overview in which the best bid and best ask limits with accumulated
volumes of the order book are displayed.

Defines the result of an order or quote match.

A trader is an individual admitted for trading at the exchange. Unlike a
head trader and supervisor, a regular trader cannot see the orders or
trades of other traders from the same trader group.

If displayed in views, Trader refers to the User Name of the Exchange
Account for the respective system (Eurex Exchange’s T7 or Eurex
legacy trading system).

The concept of a group of traders, comparable to the trader subgroup of
the Eurex legacy trading system. The trader group however is not
identified as a part of their user ID — the trader group can individually be
assigned as part of the user settings.

The trading capacity is a property of orders and trades, and is used to
inform clearing about the order capacity: Agent, Proprietary or Market
Maker. This field is not visible in Eurex Trader, but the Order Entry uses
the value of the Account field to fill the trading capacity.

Transaction Size Limit. The name for the maximum order quantity limit
in the new Eurex GUIs. Please refer to MOQ for an explanation.

Every user is designated to have one (and only one) user level: trader,
head trader or supervisor. Users enter their own orders, and their user
level defines which orders they are authorized to act upon.

A view is always only a part of a window. It may be the only content of a
window. But in case of the desktop tab of the main window, multiple
views can be part of a single window.

A window is a part of the operating system and because of that it is
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visible in the taskbar. A window may contain a single or multiple views.
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2 Introduction

2.1 Introduction

This document provides a detailed description of the Eurex Exchange's T7 GUI applications

which are provided to participants for access to trading functions, risk and security functions.
The applications provided and specified herein are: Eurex Trader, the application provided to
traders, and Eurex Admin which is tailored to the service administrator.

Note: Data contained in the screenshots and samples in this publication are for illustrative
purposes only and should not be relied upon as a true representation of the current market.

Any information which is presented in this document, including screenshots, is preliminary.

This document is also available via the online help of these applications. The online help is
based on this document and will always carry the most up to date information.

2.2 Overview

This document describes the GUI applications provided with the Eurex Exchange's T7 to
participants: Eurex Trader and Eurex Admin, detailing the business functions provided by
them, and explaining how these applications are being operated.

This section gives a short introduction to these applications.

The functions of the applications have been organized based on the different roles of the
users:

Roles and Applications

The GUI applications Eurex Trader and Eurex Admin are provided to users of the following
roles:

e Trader

— Access to the market: Display of market data, order entry, order display, trade
display, time & sales, statistics, Eurex trade entry services, risk functions.

e Market Maker

— Access to the market: Display of market data, market maker protection, trade
display, time & sales, statistics, risk functions.

e Trading View

— View only access to the market: Display of market data, order display, trade
display, time & sales, statistics, Eurex trade entry services.

e User Data View

— View only access to see all users and their entitlements.

e Service Administrator

— User Maintenance: setup and maintenance of users, configuration of trading
limits and user entitlements, risk controls, trade enrichment rules.

e Emergency Trading Stop
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— Emergency risk control functions to stop trading for a user or an entire business
unit.

Depending on the role the user has been assigned, the user only needs to operate a single
application for the daily business with Eurex:

Eurex Trader GUI Used by participant users: Market and market depth view,
traders, market makers and Orders, Trades, Time & Sales,
trading view users Order Entry, Trade Entry Services,

Statistics, Risk Controls

Eurex Admin GUI Used by the service User Maintenance, Transaction
administrators and user data Size Limits (TSL) and
view users. Entitlements, Trade Enrichment

Rules, Risk Controls

An introduction and general description on how to operate these applications can be found in
chapter 3.

Please refer to the following chapters for an overview of the functions provided by the
applications Eurex Trader (chapter 4) and Eurex Admin (chapter 5).

2.3 Further Reading

The following documents provide additional information to complement this manual:
o Functional and Interface Overview
. Eurex Trader and Admin GUI — Installation Manual
e Eurex Exchange's T7 Participant and User Maintenance Manual
. Functional Reference
. Eurex Enhanced Trading Interface - Manual

For a comprehensive list of Eurex Exchange’s T7 documentation, refer to

eurexchange.com > Technology > Eurex Exchange’s T7 > System Documentation

10
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3 General GUI Concepts and Functions

The Eurex Exchange's T7 GUI applications, namely Eurex Trader and Eurex Admin share
common elements. Both of them will open a Login window when started and will show a Main
window once the login is successful. The Main window features a menu, a toolbar above the
central desktop and a status bar below. The central desktop provides access to the most
important views, which are opened inside of the central desktop.

Also the views share common elements: the view has a window title bar with icons in it, it has
a central pane containing a form or a table and eventually an additional button bar below or
next to it. This chapter provides a general description of Eurex Trader and Eurex Admin, it
describes the basic GUI elements that will appear in the various views of these applications.

Note: Data contained in the screenshots and samples in this publication are for illustrative
purposes only and should not be relied upon as a true representation of the current market.

Note: Descriptions of GUI functions are subject to change.

3.1  General Description of Eurex Trader and Eurex Admin

The first window which is presented to the user of the T7 is the Master Login view (the Master
Login is explained in more detail in chapter 3.7.1). If the login is successful, the user is
presented with the application window (in the example: Eurex Trader).

Regarding windows and views: While the application window is visible as a single window in
the operating system, this single application window can display multiple views in one
instance. These smaller windows inside the main window, for example the Market view and
Orders view are called views. In order to achieve this, the application features a desktop on
its own — similar to the trading board of the Eurex legacy trading system Trading GUI. This
desktop will be described later in this section.

The application window consists of the following elements:

Eurex Trader ===
Application  View Configurati Help
B x| i @\@

F|  Main Wedt &

WelcomeView
7\ e

:

Market Chrl M Order Entry F2 Orders Fa Product Statistics

Info & Support

Time & Sales kel O Market Maker Protection Order History F3 Contract Statistics
Quote Request Trade Entry Services shift F11 Trades F10 Mews Board
Cross Request TES View Risk Controls

TES Time & Sales TES Trades Product Pools

Ext. Ticker Line TES Flex View Variance Futures Conversion Parameters

Ext. Ticker Board

@ ©X

Welcome View \l,mdy B 0 kbps 3 ES ' T7
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Fig.1: Screenshot of the Eurex Trader Main window showing the Welcome view.

Iltem Description

1

Application window title, displays the name of the application and the environment
level (SIMU for simulation).

Menu bar. The menu bar contains the actions provided both by:
1) the application.
2) and by the currently selected view.

While the actions provided by the application are fixed, the actions provided by the
currently selected view will change automatically, if a different view is selected.

The menu bar is explained in more detail below.

Toolbar. The toolbar provides quick access to the most important functions. The
toolbar is automatically updated once a different view is selected.

This is the desktop tab area. Multiple desktops can be created by a click on the
plus-sign on the left hand side of this space and are presented by their name here.
Desktops can be switched by a single click on the respective tab in this area.

In the example above only one tab is available which is called Main. In this example
the Main desktop contains only the Welcome view. The Main tab is initially
presented to the user if the user logs in for the first time. Tabs can be renamed by a
double click on the tab. Changes will be saved and when the user logs in the next
time, the desktops and views of the previous session will be saved.

The desktop filter. This area provides filter fields which will be in effect for all of the
views of the currently selected desktop. If the desktop is switched, this filter will also
switch, because it is part of the currently selected desktop.

Two basic filters are provided here:

e Profile/Product: Enter a product or profile here to use it on all views of the
currently selected desktop tab.

e Trader: This filter allows a head trader and supervisor to filter the display of
orders and trades on all windows of the current desktop for a specific user
name.

This filter is only provided to head traders and supervisors.

e Group: Group filter to filter for data in the context of the selected trader
group.

The ‘Go’-button. Clicking on this button applies the filter. This button will also be
present in most views, and anytime this icon is displayed it can be used to apply a
filter next to it. The filter can also be applied by pressing the enter or return key.

12
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Item Description
7 This is the view title of the Welcome view. In this particular example it is the only

view which is displayed on the desktop and it occupies the whole space of the
desktop. The desktop is explained in more detail below in this section.

8 These buttons affect the currently selected view and provide quick access (from left
to right) to: externalize the current view, to split the current view and to close the
current view.

9 Status bar. The status bar always displays the last message of the currently
selected view. If the view changes, the status bar automatically changes as well.

Double clicking the status bar opens the Log Messages view which displays the
history of status messages.

A The system connection status display. In this area the current connection status to
the trading systems are displayed, for which the user is logged in.

3.1.1 Menu ltems and Actions

The menu bar displays the following menus:
o Application
o View
e Action
e Configuration
e Help

If the currently selected view does not provide any actions, the Action menu is not shown. The
various menu items that display in the menus, depending on the selected view, are described
in the following. For the Action menu only the most common actions are described — the
description of the specific actions is part of the description of the respective view.

Menu Menu Item Description ‘
Application New Window Opens a new instance of the application.
Close Window Closes the currently open instance of the application.
Save Settings Saves the current configuration of the application.
Preferences Opens the Application Preferences view.
Toggle Full Table Turns the full table mode on or off.
Mode Can be used in table view to save some space.

13
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Menu Menu Item Description

Login / Logout Opens the Login/Logout dialog.

Save Desktop Saves the currently selected desktop tab into a named

Template desktop template. Templates can be shared within the
own trader group or business unit (depending on the
user level):

Save As Desktop Template
Save current Desktop as Template
Template Name:
Share with: [~ Group [~ Business Unit
il Save New xCancel

Desktop Templates | Selects a predefined desktop configuration.

This menu also allows to delete own desktop
templates. Users with supervisor role can delete
desktop templates of all users.

Exit Closes all windows of the currently running application.

View New View Splits the currently active view to open a new empty
view.

Screenshot Creates a screenshot of the currently active desktop
tab or external view. This screenshot is copied into the
clipboard.

Find Opens the find dialog to start a search in the table of
the currently selected view.

Print Opens the print dialog to print the currently selected
view.

Export Opens the export table dialog to export the table of the
currently selected view.

Show Log Opens the Log Messages view for the current view

Properties Opens the view Properties.

Action Add Starts the creation of a new element.

14
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Menu Menu Item Description
Modify Starts a modification of the selected element.
Delete Deletes the selected elements.
Delete All Deletes all elements of the currently selected view.
Configuration | Exchange Opens the Exchange Accounts view.
Accounts
Alerts Opens the Alert Configuration view.
Net Position Opens the Net Position Configuration view.
Profiles Opens the Profiles view.
Text Field Opens the Text Field Configuration view.
TES Counterparty Opens the TES Counterparty Configuration view.
Help Browse Help Starts a web browser to display the online help.
About Displays the version number of the application.
On this View Starts a webbrowser to display the online help for the
currently active view.
What's New Opens the What's New view.
3.1.2 Buttons and Icons

The following table shows the generic buttons and icons of the application. The actions which
are triggered by these buttons behave in the same way throughout the application:

General Buttons / Icons

Ilcon

Image

Description

Submits the data shown in the view without performing a reset

Apply afterwards. Only enabled if all mandatory fields of the corresponding
view are filled.
Submits the data shown in the view and performs a reset after
Submit successful operation to indicate that the task is done. Only enabled if

all mandatory fields of the corresponding view are filled.

15
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General Buttons / Icons

Icon Image Description

OK W Applies changes and closes the window

Cancel b 4 Closes the window without any further action

Refresh = Refresh the display in static views

Reset > Resets fields to predefined values

Expand gg;i(ring the Expand icon expands the table to display a specific market
Collapse = Clicking the Collapse icon collapses the table, restoring the initial view
Lock - Access to this function has not been granted

News & Opens the Market News view

3.1.3 Status Bar and Message Log

During the entry of data into a form window, the window logic validates the input from the user
and decides whether or not to display additional information in the Status Bar. As a result of
actions that are triggered on a window, the system will respond with a message indicating the
status of the transaction, whether it was successful or not.

All these messages are displayed in the Status Bar of the window. If the content of the
message does not fit into the status bar, the full text is available by double clicking the Status
Bar which opens the Messages Log window.

The Message Log can also be opened via the menu option View -> Show Log.

[ ] SYSTEM-NEWS [ |MS-NEWS [ |GUI [ |LEGAL [ |RISK [ |SYSTEM > 18.02.2016 | 05:00:00 | & [+ QuickFind @R
- o
Source Type  Market Time Product  Conkract Title Texk

GUI (AInfo EUREX 18.02,2016 11:50:24,.080 intialization done Reference Data loaded in 1 s

SYSTEM-NEWS (DInfo EUREX 18.02,2016 05:01:40.80¢4 FEU3 MARKET_SUPERVISION_HALT Market Supervision changed product state to HALT. Product ID [20](FELIS)

-~ e

Market: EUREX
Title:

Message Text:

Remaining characters 2000 of 2000
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Fig.2: Screenshot of the Messages Log window.

3.2 Trading Desktop

The Trading Desktop, or simply the 'desktop’, allows you to open a variety of views (Market
view, Orders view, Order Entry, etc.) within a single display. Within the Trading Desktop,
views can be resized, they can be moved, be closed or even taken out of the Trading Desktop
to have them as external windows.

Multiple Trading Desktops within the same main window are also supported - they can be
created and switched from the desktop tab area. The capabilities of the Desktop are
explained next.

Adding a new view to the Desktop

An empty Trading Desktop which is opened for the first time will display the Welcome view as
described before. This Welcome view displays the complete menu available. A view can be
opened by a click on the respective menu item. Once an item has been chosen, the Welcome
view will be replaced by the requested view.

A new view can be added to the current desktop by clicking the Split icon from the view title
bar:

FDAX | L Edit  Up to: +- svlc & - Quick Find - @R

Fig.3: Screenshot of the Split icon.

Alternatively, new views can also be added by a click on the outmost (left, right, top or
bottom) border of the Trading Desktop:
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Market Zkrl M Order Entry Fz Orders Fa

Time & Sales kel Market Maker Protection Order History Fa
Eﬂ Quote Reguest Trade Entry Services Shift F11 Trades F10

Cross Reguest TES View

TES Time & Sales TES Trades

Ext. Ticker Line TES Flex View

Ext. Ticker Board

Fig.4: Screenshot of the Trading Desktop illustrating how to add a new view

If a new empty panel cannot be created this way, this would mean the Trading Desktop is full
and other windows inside of it must be closed to make space for a new one.

If a view is closed using the Close-icon (see illustration below) the view will not close —
instead it will be replaced by the Welcome view to allow for a quick change to a different view.
If the Welcome view is then closed, the space that has been used by that view will be
provided to the remaining views of the current desktop.

¥swc & = Quick Find @R

Fig.5: Screenshot of the Trading Desktop illustrating how to close a view
Resizing

Views can simply be resized by clicking and dragging the slider between the views:

Market Orders 5 HEX
Foax T |{edt v +- Vs c = Tyne @ Columns Future Oedit Upto: +- Vs e @ = QuickFird @
FM_CPhase Contract Cur CBGty CBid CAsk CAQty  Clst  CPotauct ChetChg SetlPrefetCh) Cnr\tracte EP Lmto TotQty TotExeQty RemQty OfC Res StopPrice Triggered Act PInd  Walidiy Date Inactive]
Cont FDAX Decl3 TEUR 10 101.0 5,400.0 i 0.0 | |FDAX Dec13 B 99.0 100 100 o Al TRUE  GFD
Cont FDAX Marld “EUR FDAXDec13 "B 101.0 10 10 0 Al TRUE GFD

Cont  FDAX Jun1d "B

Cont  FDAX SPD Decl3 Marl4 EUR
~

Cont  FDAX SPD Decl3 Junld ' EUR T
Cont  FDAXSPD Mar1d Junld "EUR 1o "

H FEEEE

[ Add Pivodify [YDelete 11 Suspend B Resume [P Partial Resume...  {E Rel. Trades {E Rel. History

Fig.6: Screenshot of the Trading Desktop showing how to resize views

Moving a view
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Views can be moved inside of the desktop by clicking and dragging the view title:

[ 5 & 8 x|

L7 Edit Up to: +- wislvic & = Quick Find @R

- 0 o -
Conkrack B? Lirnit TokJky  TotExeCky FemQby Q)T Res StopPrice Triggered  Ack

Fig.7: Screenshot of the Trading Desktop illustrating how to move a view to a new target

While dragging the title, the view will be extracted from the current desktop and a tiny preview
of the view is shown at the location of the mouse. A blue bar appears which indicates the new
location of the view. The new location can be changed by moving the mouse pointer across
the desktop. If the new target location is to the liking of the user, a click on the mouse button
will insert the view into the new location.

If the mouse button was pressed outside the borders of the current desktop, the view will be
opened as an external window. The next section describes a different way to externalize a
view.

Order Entry

Contract
BUY

@I Delete Own Orders QR CR

WelcomeView

Fig.8: Screenshot of the Trading Desktop illustrating how to drop a view to a new target

Externalizing a view

As described in the previous section about moving a view, a view can be externalized if the
view title has been dragged outside the boundaries of the current desktop, and the mouse
button pressed.

It may be more convenient to externalize a view just by a click on the Externalize-Icon in the
view title:

I | $9Edit Up to: +- Vs¥lc & = Quick Find - @R

= o o)
Contrack B? Lirnit Tobby  TotExeQry RemQby OfC Res StopPrice Triggered Ack Pl

Fig.9: Screenshot illustrating how to externalize a view

Creating a new Desktop
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A new desktop can be created using the Plus-lcon from the desktop tab bar:

Application View Configuration Help
(P I

Main Futures | Options X[

Welcome View

Fig.10: Screenshot of the Trading Desktop showing the desktop tab bar

Desktops can be switched by simple clicks on the respective tab of the desktop tab bar. A
user defined name can be given to the current desktop tab by double clicking the desktop tab
label, and by typing the new name of the tab.

Desktop tab placement

Desktop tabs can be reordered simply by dragging the respective tab to a new location.

Eurex Trader - ABCFRTRDOO1_GUI - DEVELOPMENT - Andreas |

Application  View Action Configuration Help
MB e & X i

Market

+ Main

L Edit  Up to: +- ws [¥lC =|Tvpe £

3.3 Forms and Fields

3.3.1 Text Input

Fields that only require the input of text can be filled in by typing the corresponding value.
However, many of the entry fields support the selection of a value from a context list, which is
provided by right clicking the mouse button:

Product Longhlare Marketizroup

ALY OPT ON ALLIANZ AG HOLDIN 5T EUN
BAS OPT M BASF AG -5T- 5T ELN -

BAY OPT ON BAYER AG -5T- ST EUN

Contra gryy OPT ON BMW AG -5T- ST EUN Limit

BUY BNP OPT ON BNP PARIBAS ST EUN
BPE OPT O BPE ST GBN |

BTE OPT ONEBTE ST GBN

CIBN CIBA SPEZIALITAETENCHEMIE &G ST CHM

CONF FUT 8-13 Y. SWISS GOV.BONDS 6% BN CHY

Fig.11: Text Field Chooser
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These fields that support the selection of a value from a list, also provide some help via the
keyboard: By typing the first characters of the value to be entered, a context menu will
automatically pop-up to provide a list of matching values:

Order Entry

Contract Vol Ofc  Act
Buv
Produck LongMarme MarketGEroup

BAS CPT OM BASF AG-3T- 5T ELM
BAY CPT OM BAYER AG -3T- 5T ELIM
BMY  OPT OMNEBMW AG-5T- 3T EUM
BNP OPT OM EMNP PARIEAS 5T ELIM
BPE CPT ON EPE 5T GEM

Fig.12: Text Field Chooser providing a list of values matching the typed string.

By using the cursor up and down keys, the value can be chosen. The tab or enter key closes
the pop-up and copies the selected value into the field. The pop-up can be closed using the
escape key without selecting a value.

Order Entry - OPT ON BMW AG -ST-

Contract Vol OfC  Act
BUY BYI
Praduck Lonagharie MarkekEraup

BAS  OPT ONBASF AG-ST- ST ELN
BAY  OPT ONBAYER AG-5T- ST ELN
BMW  |OPT ON BMW AG -5T-
BNP  OPT ONEBNF PARIBAS ST ELIN
BPE  OPT OMNEBPE ST GBM

Fig.13: Text Field Chooser providing a list of matching values, the current value is selected.

Text fields that provide completion also allow the list of available values to be scrolled through
using the cursor up/down keys. The cursor up key selects the previous value and the cursor
down key selects the next value from the list.

3.3.2 Number Input

If the field the user wants to specify requires numeric input, the number can be typed using
the keyboard. Alternatively a contextual pop-up provides easy access to change or enter a
number.

A click with the left mouse on the number increases the value by the selected number, a right
click decreases that value. A click on C clears the entry field.
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Vol Ofc Act Tot TotQty 100 Res  Validity TUMbr
100 1 [ Apply GFD
Text3 10 »" Submit Susp
100 —
o Reset ¥ [ ]
1000 e
10000\ | et Click  Add

Right Click Subtract

Fig.14: Number Chooser

3.3.3  Strategy Selector

A futures spread or user defined strategy can be selected by using the Strategy Selector pop-

up, this can be opened by pressing the button next to the Contract entry field, or by
tabbing into that field:

Order Entry (StrategyType: BER-C) - OPTION ON THE DAX INDEX

Contract Vol 0/C  Act Tot TotQty Limit
BUY ODAX DEC13 5300 = 1 ELIR.
=]

SELL ODAX DEC13 | 5200 P StrategyType StrategyMamne

SELL ODAX (DEC1Z | 5300 C BER Put Spread
BER+U Put Spread versus Underlying
BER-C Put Spread versus Call
BER-C+U Put Spread versus Short CallfLong Underlving
BLT Call Calendar Spread

Fig.15: Screenshot of the Strategy Selector

The Strategy Selector is used to select a strategy. This is done by choosing one of the
strategy types defined by the exchange and by choosing a contract for each leg of the
strategy out of the currently available options series or futures spreads.

Currently, the supported types of Strategies are:
e Futures Spreads (StrategyType: SPD)
e Standard Options Strategy
e Volatility Options Strategy
¢ Non-standard Options Strategy (StrategyType: NOS)

The screenshot above (Fig.15: Screenshot of the Strategy ) Shows the creation of a Put Spread, but
the resulting strategy type has not yet been estimated by the system, nor has it been selected
by the user beforehand (which is possible). The resulting strategy type will be estimated at the
time the order is submitted, and if the entered strategy matches a standard options strategy, it
will automatically be converted and normalized. For the above example, the normalization is
indicated to the user with the following message:
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Your strategy need to be normalized @

'0' The strategy that you requested does not yet exist and requires normalization.
' " Please confirm the following changes to your strategy and Order Entry:

o Strategy has been identified as BER (Put Spread)
o Reordering of the strategy legs

1 o Divide all leg ratios and multiply the order quantity by 2 i
o Divide the limit by 2 |

Your order has not yet be submitted, Please confirm changes and press Apply again.

| Yes | | Mo

Volatility Options Strategy types require the entry of an underlying leg, which must be a future
contract or an equity. Equity underlyings (for use in options on stock strategies) are currently
only supported for strategies used for TES trading. In the case of equity option volatility
strategies, the actual underlying equity is used. For non-stock options, a future contract may
be selected from the option underlying or theoretical underlying.

When the Strategy Selector is opened, if applicable its fields are prefilled with information
from the currently selected Contract. In that way, the Strategy Selector can also be used to
review a strategy contract.

The Strategy Selector can be closed and the currently selected strategy can be copied into
the Contract field of the Order Entry by pressing the return key. The strategy selector can be
closed without using the selected strategy by pressing the ESC key.

Once a strategy has been selected and is displayed in the Contract field of a view, the

icon changes into the icons and . The first one can be used to open the Strategy
Selector again, whilst the second one can be used to clear the Contract field.

Strateqy type selection via keyboard

The strategy type selection automatically opens if the user tabs into the strategy type icon. A
text completion is available which narrows the list to the matching strategy types. In the
example below, the characters “BE” were keyed in, resulting in the display of strategies
containing “BE”:

Order Maintenance - OPTION ON THE DAX INDEX

Contract Vol OfC  Act  Tot TotQty Limit Res
BUY ODAX | DEC1 4000 c StrategyType StrategyMarne
BER Put Spread
BER +U Put Spread versus Underlying
BER-C Put Spread versus Call
BER-C+U Put Spread versus Shart CallfLong Underlving

The filter operates on all displayed columns, so it is also possible to filter for “PUT SPREAD”:
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Order Maintenance - OPTION ON THE DAX INDEX

Contract Vol OfC  Act Tot TotQty Limit

BUY ODAX_ | DEC15 000 c StrategyType StrategyMame | PUT SPREAD L EUR
BER Put Spread L
BER +U Put Spread versus Underlying
BER.-C Put Spread versus Call
BER-C+U Put Spread versus Short CallfLong Underlying
BR13 3x1 Ratio Put Spread
RBER Zx1 Ratio Put Spread
RBER +U 2x1 Ratio Put Spread wersus Long Underlying
RBER-U 2x1 Ratio Put Spread wersus Shaort Underlving

The desired strategy type can also be selected via the cursor up and down keys.

3.34 Date Chooser

The Date Chooser opens by right-clicking the Date filter field of the main window, which
allows you to select the required date. The currently selected value is indicated with a blue
background. A new date can be selected by simple clicking on the respective cell:

Juni 2012 ]

Mo Di Mi Do Fr Sa 5o
ZG||29|(30)3L)( 1 || 2|3
4|56 (7] 8] %(10
11 12 |13 14 15 |16 17
15 19 |20 21 22 |23 24

2526 27|28 29 |30
T T T

-

Fig.16: Date Chooser

The Date Chooser allows to select a date in a range of three months around the currently
selected date. However, the Date field allows to enter dates in a wider range than the Date
Chooser.

3.35 Color Chooser

The Color Chooser allows changes to the colors for the following items: Foreground,
Background, Mandatory, Highlight, Selection and Table Background to be changed:
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I:I 255, 243, 163 -

Maone

ENEEEEER
EEEEEEERN
EEEEEEEN
EOCEEEEO
BEO000B @O

Mare Colors

Fig.17: Color Chooser

The three numbers 255, 243,163 from the screenshot above identify the selected color, each
value refers to one of the elementary colors: red, green, blue. Values from 0 to 255 per
number are allowed. These values do not need to be typed — the desired color can also be
picked from the Color Chooser.

3.3.6 Font Chooser

The Font Chooser allows selection of a font, style, and size to be chosen for:

e The presentation of data in forms and tables. Fonts for column headers and for table
elements (cells) can be set individually.

e The fonts of buttons, titles, and other window elements can be changed via
Appearance / Font.

E Table
Highlight [ 255, 2550 ]
CellFont -8
Preview
ABCDEFabcdef 012345

Style: [ |Bold [ ]Italic

QK Cancel

Fig.18: Font Chooser
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3.4 Tables

In general there are two types of views in the application: tables and forms and occasionally a
combination of both of them. The elements of a table are the table cells, which are ordered by
rows and columns.

Users can control the data displayed in the table:
e First of all, the user decides which data is to be displayed, by using the filter.

Please Note: It is advised to be as specific as possible when using the filter, in order
to save bandwidth and in order to keep the application responsive.

e Decide which columns should be visible. Some windows provide special functions for
selecting a certain set of columns (e.g. the Market view). But in general the user can
select which columns to display (an explanation follows on how to do this).

e Change the sort order of the table (explanation follows).

¢ Decide which columns to highlight, by changing the background color for individual
columns.

e The general display of tables may be changed by changing the look and feel from the
Preferences view; change the font, font size or foreground and background color.

34.1 View Filter and Generic Filter

A filter is used to tell the view which data to display. A filter usually consists of one or more
entry fields, which are sometimes indicated by a yellow background to indicate that input is
required by the user. If all the required (mandatory) fields are filled, the Go-button is enabled
and clicking the Go-button or pressing the Enter/Return key starts the inquiry.

Some filter fields cannot be removed — these fields are called the View Filter fields of a view.
The user can however also add more fields to the filter line, in order to further narrow down
the filtering and to reduce the amount of data displayed which the user is looking for. In this
context these filter fields are now called a Generic Filter. The user can add these fields by
dragging the column header (with ALT-key pressed) into this filter line.

In general a table view has one filter row. The row starts with the view provided View Filter
fields, followed by the Generic Filter (if provided by the user). In the following example
screenshot the View Filter consists of the Product/Profile selector (showing the value
“Futures”), including the Edit button. The Generic Filter is the following LongName and Curr
field.
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Product Statistics

Futures ﬁ Edit | * | Longhlame * | iCurr |ﬂ -
=9 =9

F‘ru:u:lug Longhame a C? L WL Cure YL Exch L Prc Cvol Phol Futvol
COMF  FUT 8-13 ¥, SWIS5 GOW,BONDS 6% CHF
E¥AR  WARIAMCE FUT OM EUROC STOxx S0 INDEX1 EUR  EWAR 1
FZ2PE FUT OM ENOTO 2 EUR PIEE EUR XETR 0.00
FBAS  STOCK FUTURE OM BEASF EUR BAS EUR XETR 0.000
FBTE FUT OM BTE GBx EBTE  GEBEX “FRA 0.0
FCIB STOCK FUTURE ON CIES CHF CIBM

Fig.19: View Filter and Generic Filter

3.4.2 Adding and removing a Generic Filter Field

In addition to the predefined filters in each panel, additional Generic Filters can be added for
all available columns of a panel. By holding the ‘Alt’ key and dragging any column header on
the space labelled ‘Alt-Drag Column Header here..’, a filter for the values of this column is
added:

Alt-Drag Column Header here .. || =]

ProduckGroupRD
[}~ FBIND
- FCRD
- FCUR

Fig.20: Generic Filter — Filter Creation by using Alt-Drag

Example: In the screenshot below, the column ‘Text’ of the Orders table is ‘alt-dragged’ to
create a new Filter.

Strike: +- Text By | Text

Lirnik TotExeQty TobQby RemQby OfC Res  Ackive Texk

95 1 1 o _usktamer &
96 1 1 o Cuskamer &
96 1 1 o Cuskamer &
96 1 1 o Cuskamer &
96 1 1 o Cuskamer &
96 1 1 o Cusktamer B

Fig.21: Add a Filter via ALT+Drag

Generic Filters can also be added by clicking on the down arrow button (J) and choosing a
value from the list of available columns.

Deletion of Generic Filters can be done in two different ways:
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1. Deletion with Alt-Hover

Press ‘Al and move the mouse across the filter that you want to delete (in the screenshot:
‘Text"). When the mouse cursor reaches the text field, a white cross with a blue background (
@) appears in the top right corner. By clicking on the cross, the filter is removed.

Strike: +- * | Tent © 2 |

Lirnit TokExeQty TaobQky RemQby OfC Res  Ackive Texkt

1,95 1 1 o Cuskamer &
1,96 1 1 O Custamer &
1,96 1 1 o Custamer &
1,96 1 1 O Cuskamer &
1,96 1 1 o Custamer &
1,96 1 1 O Customer B

Fig.22: Remove Filter via ALT-Hover

2. Deletion via ‘Arrow Down’ Button (L')

A generic filter can also be removed by clicking on the down arrow symbol (L|) and selecting
the column name from the list of filters.

Strike: +/- *| Text @ ¥
Add ]
Lirnit TokExeQty TobQky RemQby O)C Re ki e e B
a5 1 1 0 Remowe  k Texk C
1,96 1 1 0 a4 TRUE GF Remove Al Z
1,96 1 1 0 a4 TRLUE GF Z
1,95 1 1 0 A4 TRUE  GFD Z
1,95 1 1 0 a4 TRUE  GFD Z
1,95 1 1 0 A4 TRUE  GFD Z

Fig.23: Remove filter via arrow symbol

3.4.3 Using Generic Filters

A new generic filter will now display in the row above the table. The filter settings can be set
by manually adding any value or using the context menu (right-clicking in any filter field).
Please note that the background color of the filter turns to yellow as long as the filter is not
applied via the enter key or inquiry icon. After it is applied, only records complying with the
filter settings are displayed.

Each filter can also be configured, to only display values with a specific restriction, which can
be selected by clicking on the (*) symbol on the left of every generic filter field. Available
restrictions are:

e Exact: Only records exactly matching the filter value are displayed.

e Substring: Only records partly matching the filter value are displayed.
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e Greater than: Only records greater than the filter value are displayed.

e Less than: Only records lower than the filter value are displayed.

Shrike: 4 = [esosz01z By w
= Substring
Lirnit TotExeQty  TokQky PInd  Walidity
1,95 1 || Eact ‘RUE  GFD
1.96 1 Greater Than IRUE  GFD
ik A Lesser Than _RUE =70
1,96 1 RILUE GFD
1,96 1 Megate [RIIE  GFD
1,96 1 1T 0O &84 TRLE GFD

Fig.24: Filter Restrictions

All Filter Settings can also be inverted by activating the ‘Negate’ setting from the filter
restriction menu.

A combination of the ‘Negate’ option and a filter restriction will produce an output based on
the following logic:

e Not Exact: The Output must differ from the filter value.

e Not Substring: The Output must differ from the filter value or any substring of the filter
value.

¢ Not Greater than: The Output must be smaller or equal to the filter value.
e Not Less than: The Output must be greater or equal to the filter value.

As each column can be added multiple times as a Generic Filter, several values and
restrictions can be combined for advanced search options.

Example:

Two ‘Date’ filters can be combined to show all records for one day by using the ‘Greater Than’
restriction for the first Date-Filter and the ‘Lesser Than’ option for a second Date-Filter.

Skrike: +/- = 01072012 = 31.12.2012 ﬁ!.-'.i vI

Fig.25: Combination of multiple Filters and Restrictions

3.4.4  User group and trader filter

The main window features a user group and trader filter which can be used by users with user
level Head Trader (Trader field only) and user level Supervisor users:
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P Edit |=

e E

Grp

Trader

=
D

Fig.26: User group and trader filter of the main view.

3.4.5

Quick Find

@ ZEX|

The Quick Find function provides a quick way of finding data among the currently displayed
data in a table. This function is not available in all tables. It is strongly suggested to use the
regular filter or user defined filters instead if possible, as this Quick Find filter is applied only
on the data which is already displayed:

[oroes ] e o s g - =@
= [

Contract TrdTyp LM BfS OrdQty Exedby Prc OjC PJF Res StopPrice Triggered Grp  Trader  Act PInd TrdID TrdState  TrdItemID
FDAX Decl3 REGLILAR  LIMIT 5 1 1 |5403.0 C F GR1 TRDOO1 AL Y 2 NEW 400
FDAX Decl3 REGLULAR.  LIMIT 3 1 1 |5403.0 C F GR1 TRDOOL Al Y 3 TEW &0
FDAX Decl3 REGLULAR. MARKET B 11 1 | 5403.0 o] F GR1 TRODOOL Al Y 2 MEW 300
FDAX Decl3 REGLULAR. MARKET B 11 1 | 5403.0 o] P GR1 TRODOOL AL Y 3 MEW 500
FDAX Decl3 REGULAR  LIMIT B 1000 20 |5403.0 C P GR1 TRDOOL Al Y & MEW 1101
FDAX Decl3 REGLILAR  LIMIT 5 20 20 | 5403.0 C F GR1 TRDOO1 AL ¥ 3 NEW 1201
AccBuyQty AvgBuyPrc AvgSellPrc AccSellQty

gz Clear Table  Add vola Trade {E Rel. Trades
3.46  Tables: Sort

Users may choose either default sorting or enable user defined sorting to create their own
sort order. For user defined sorting, users can single-click on the corresponding column
header. A first click sorts the table to the chosen column in ascending order. A second click
causes the sorting to be done in descending order. The latest chosen column is always the
sort criterion which is used first. Previously chosen sort criteria follow-up and are applied as

sort criteria 2 or 3. Please note that only three sort criteria are supported.

The picture below shows the visibility of the applied sort criteria within a window.

Pro

=3

€
o

Fig.27: Visibility of Sort Criteria in a Table

30

Longhame UL Curr UJLExch UL Prc Cvaol Pvol FutWol Exch Fast  Stakus
ALY OPT OM ALLIANZ AG HOLDIMN EUR. ALY  EUR AETR 0.00 7o AEUR. ACTIVE
BAS OPT OM BASF AG -5T- EUR. BAS EUR AETR. 0.00 AEUR. ACTIVE
BAY OPT OM BAYER. AG -5T- EUR.  B&Y EUR AETR. 0.00 AELR. ACTIVE
BMW  OPT OMN BMW AG -5T- EUR. BMW EUR “ETR 0.00 “EUR ACTIVE
BNP OPT OM BMP PARIBAS EUR. BMP ELR “FRA 0.00 “EUR ACTIVE
BPE OPT OM BPE ZBP BPE GBP wFRA 0.00 “EUR ACTIVE
BTE OPT OM BTE sBx BTE  GBx wFRA 0.0 “EUR. ACTIVE
CIBN CIBA SPEZIALITAETEMCHEMIE A CHF  CIEM “EUR. ACTIVE
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3.4.7 Tables: Find

The Find window is used to search for a specific word in a table.

& o

Fig.28: Find dialogue

The user enters the text to search for in the Find entry field. Checking the Match Case box
specifies a case sensitive search. Checking the Whole Word box restricts the search to whole
words only. Clicking the Find Previous button searches the entered text backwards from the
current position through the table. Clicking the Find Next button searches the entered text
from the current position forward through the table. If a match is found, the cursor is set to the
first occurrence of the search text. If no match is found in the direction of the search, it
continues at the other end of the table and a message “Wrapped around” is displayed in the
status bar. If no matching item is found, the message “String not found” appears in the status
bar.

3.4.8 Tables: Print

For windows that display a table the Print Table window allows the user to print the content of
atable.

(s Print @

General | page Setup | Appearance |

Print Service

Mame: |Fax - Properties. ..

Status:  Accepting jobs

Type:
Info: Frint To File
Primt Range Copies
) Al Mumber of copies: 1|
Collate
i Pages |1 To (1 =

[ Print H Cancel

Fig.29: Print Dialogue
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3.4.9 Tables: Import

The table import function can be used to import a comma separated file (the separator
character being the semicolon, regardless of any regional settings in the operating system
used) or excel file into the table of the current view, provided that table import is supported on
that view.

Clicking the Import menu item, a file selection dialog opens which allows browsing the file
system and to select the input file.

=< Open le

Lookin: | ) Test o 5 "|E|E|

My Recent

Documents .
i File name: | 00_2007-11-24.cov g
Files oftype: | CSV file (*.csv) v

Fig.30: Import Dialogue

When the window is opened, the Files of type field is pre-filled with a CSV file. Clicking the
Import button causes the file to be imported.

3.4.10 Tables: Export

The table export function can be used to export the content of the table of the currently
selected view into a comma-separated values file (the separator character being the
semicolon, regardless of any regional settings in the operating system used) or excel file. The
table export function is generally available, even on those views that do not support the import
of data.

The Export Options dialog opens by clicking the Export option from the View menu. Using the
Export Row Options option the user can then decide to export data from all rows or only from
the selected rows. The Export Column Options controls which columns should be exported:
all or only the visible ones.

The Export Path supports selecting a file or path using a file browser, which can be opened
using the ellipsis (...).
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Export Options (=5

|
1]

Select Export Options

O

Export Row Options

im Al Selected
Export Column Options
i Al O Visible
Export Path
Path

A Export M Cancel

Fig.31: Export Options

The following file formats are supported:
o textfiles (*.txt)
e comma separated files (*.csv)

Clicking the Export button, the table data is exported. If the exported file already exists in the
system, a confirmation dialog is displayed.

3.4.11 Tables: Hide/Show Columns

The Column Selection pop-up allows the user to determine which columns in the table are
visible. The pop-up is displayed if the user clicks with the right mouse in a column header and
moves the mouse over the Columns entry:

TES View

FDAX YHEdt w5 WIC & -
=

Contra i ks appr, Time Ckpey BfS  Qky Prc Weqga wolatility
Hide Column

_fx Fx Configuration

Color k
Show,/Hide kol w | Act
Goto v Appr. Time

«  B/S
« | Contract

« | Ctpy
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Fig.32: Column Selection Pop-up

After selecting/deselecting the corresponding columns, a click outside the pop-up will close it.

3.5 Profiles

Most views in the application that display data related to products and contracts (Market view,
Orders view, Trades view, to name just a few), feature a Profile/Product selector field. This
field accepts the entry of a single product, but it also accepts the entry of a profile, which may
contain a selection of any number of single and multiple products and even single or multiple
contracts.

A set of ready to use profiles is provided by the application, however, users are encouraged
to define their own selection of products and contracts for daily use — which is very simple,
following the description below. User defined profiles can also be shared among other users
of the same trader group — or even among the whole business unit (only supervisor user level
has the permission for that).

Generated Product Profiles

An old acquaintance comes back to the GUI: the predefined, or better: generated product
profiles. These profiles are updated over night and thus are always up to date. These
generated profiles combine products that are in the same functional area:

Application  View Action Configuration  Help
M| % =1
I:E ﬁ = Marne CwyneriDescription

+| Main FBND-Products Generated Future on Bond
FERD—Pruducts Generated Futures on Unfunded Credit Default Swap _
Market FCUR-Products Generated Futures on Currency
“ FINT-Products  Generated Future on Interest
FINX-Products  Generated Future on Index

i
=

CPhase TrdUnit CPrefl o1& Products - Generated Pufure on Stock et Cur  PQRI PPotfuct P
FYOL-Products Generated Future on Yolatility
OCUR-Products Generated Option on Currency

OFBD-Products Generated Option on Future on Bond

Activity Profile

The activity profile is a generated profile which is automatically updated to contain all the
products and instruments a trader seems to be interested in. To be interested means: all
instruments for which the user had orders or quote requests entered on the current day, and
for which trades are available.

This profile is useful e.g. on the Market view to have a quick overview on the market data of
instruments the user is most interested in:

ABCFRTRDO01_ACTIVITY | "7 Edit Upto: +- s[IC | Tvee | &

CPhase Contrack Curr CEQEy  CBid Chsk  CAQky CLsk CPotAuck  CMetChg SetlPrcMetChg  COpen CHigh Clow  Cvol FM
Caont FDAX Decl3 EUR 100 100.0 2.0 -5,448.0 z.0 2.0 Z.0 g4
Conk FEU1 Jani4 ELR 54.00 1 S0
Cont FEU3 Janl4 EUR 54.0000 1 54,0000 -42.0100 54,0000 54,0000 54,0000 51
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Please Note: Profiles are stored relative

The main benefit of the profile concept is that profiles, either user defined or provided by the
exchange, are stored relative to the front month expiration. If, for example, the contract FDAX
Marl3 is part of a user defined profile, it will automatically rollover to FDAX Junl13 on the
trading day after the expiration of FDAX Mar13.

The following shows an empty Profile/Product field of the Market view:

Application  View Action Configuration  Help

M x| B S &X i

4| Main

|| | [ r-le-,-.-l Up ta: +- s ¥l | Type | &

CPhase TrdUnit CPrewSetPrc Cyol CEBQky CBid Chsk CagQby  Clsk CPobfuck CQRI - Contrack

|
Fig.33: Profile/Product Selector

This field supports the entry of a single product, contract or a profile as can be seen here:

Market
FoAXERE | {3 Edit +- swlc | Type | S

Mame Ciwaner fDescription
FUT O Difx IMCER
FDAX MAR14 FUT O DAk IMDEX
FDAX JUN14 FUT ON DX IMDEX

;b CPobfuck CORI O Conkrack o

Fig.34: Profile/Product Selector accepting the entry of a product, contract or profile

A right click of the mouse on the Product/Profile field will bring up the list of profiles which are
currently available. Here, the Option on Index Future profiles has been selected from the list:

Application  View Action Configuration Help

4| % =
EB ﬁ Marme CwrerDescripkion
4| Main .
F¥OL-Products Generated Fukure on Yolakilicy
Market OCUR-Products Generated Opt!on an Currency
OFBD-Products Generated Option on Future on Bond

OFIT-Products Generated Opkion on Fukure on Interesk
OFIX-Products Generated Opkion on Future on Index
OF¥L-Products Generated Oprion on Yaolatilicy Fubure
OINX-Products Generated Option on Index
0STK-Products Generated Opkion on Stock,
POODL-Products Generated

OFIX-Products

CPhase  TrdUnit

Fig.35: Profile pop-up opened on the Profile/Product Selector

Most users will however want to use a profile which contains only those products and
contracts, which are of interest to them. Here, a new profile named “My Futures” is created,
just by typing that name into the Product/Profile field, followed by a click on the Edit button
next to it (this button can be seen in Fig.33: Profile/Product Selector).
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The click on the Edit button will open the vertical profile editor pane on the left hand side of
the current view and the Edit button changes into a Close-button:

Market

Futures X Close

1 BE B
share with: [ | Group [ |BU
Content | Layout

SRR Jrroducts |
B [ & FBND
[](%) conr
= [w] [ FGBL
& DEC13
& MAR14
& JUN14
1 [5) Feem

[ okos

(1[0 osMI

1) osTx
[] &) osTK

[] & pooL
’L:'.___, Cwn Profiles
"<l Shared Profiles

Fig.36: Profile/Product Selector showing the Profile Editor, editing the user defined profile “My Futures”

It is also possible to select products just by pasting from the clipboard. In order to do so, just
mark a list of products in a text editor, e.g. "FGBL,FDAX,0DAX", copy them to the clipboard
with Ctrl-C, then select the profile selector (or the view containing it) and press Ctrl-V.

Products can also be imported from a file. The products may be separated in the same way
as in the clipboard example above, or be separated by new lines:

FDAX
OGBL
ODAX

Fig.37: Example profile import file containing a list of products

The profile editor features a number of icons, buttons and checkboxes, as described below:

Profile Editor

Icon/Button  Description

Expands all the products and contracts in the Products tree, which are part of
the current profile
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= Collapse all expanded products

b Clears the current profile. Marks all products and contracts as not checked.

i Deletes the profile.

¥ Close Applies changes and closes the profile editor

]| Merge selected profile into the current profile

. Delete selected own profile

.i‘, Import into current profile

f_'5 Paste products from clipboard to profile

[ This node (product type, product, expiration or strike) is not checked and is
not part of the profile.

m Only parts of this node have been checked. Click on the node to see which
details have been checked, or press the 4% icon.

This node (product type, product, expiration or strike) is checked and so has
everything in it.

Grou If checked, the current profile will be shared with all users of the own trader

P group. This function is provided to head traders and supervisors only.
BU If checked, the current profile will be shared with all users of the own business

unit. This function is provided to supervisors only.

The main part of the profile editor is the profile/product/contract tree, with the main nodes:

3.5.5 Products (Tree)

3.5.6 Own Profiles (Tree)

3.5.7 Shared Profiles (Tree)

The profile editor features a number of icons, buttons and checkboxes, as described below:

3.5.1

Profile Editor: Layout tab

The Layout tab of the Profile Editor provides functions for the advanced user:

e Own profiles can be reordered by dragging the respective item to the desired

location.

e Items of own profiles can be given a user defined background colour (see example of
the effect below).

e Separators can be added to the profile.
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3.5.2 Reordering of Profiles

Profile elements can be reordered on the Layout tab by drag and drop of an item:

Market

abc X Close | Up to: +- swlC =|Type | & Columns | Futures (low) -
(‘3 i FM Phase Conkrack Curr CBOQby  CBid CAsk CAQEy  Clst CPotAuck CHetChg
Content | Layout Cont  CONF Decl3 CHF
= g Current Profile: abc Cont CONF Marl4 CHF
() conr Cont  COMNF Junl4 CHF
r m Cont CONF SPD Decl3 Marld CHF
(=) FaBM (7] FeeL ) Cont  CONFSPD Decl3 Junld4  CHF
[C) FaBs Cont  CONFSPD Marl4 Junld CHF
|- | FGBX Caont FGBL Decl3 ELR
L GnT Cant FGBL Mar14 EUR
) GMEX1 Caonk FGBL Juni4 EUR
=) P51 Cont  FGBLSPD Decl3 Marld ELR

Cont  FGBL SPD Decl3 Junid4 ELR
Cont  FGBL SPD Marl4 Junl4 ELR
Cont  FGBM Decl3 ELR.

HEEEHBKBE

3.5.3 Custom background color per product

Select a custom background colour per product using the context menu:

Market

abc ¥ Close Up to: +- sWC =|Type | & Columns | Futures (Jow) -
(‘3 L] FMM  CPhase Cantract Curr CBQRy CBEid Cask CaQky  Clst CPobAuct CRletiChg
Content | Layout Cont CONF Decl3 CHF
= g Current Profile: abc Cont  CONF Marl4 CHF
(%) conF Cont  CONF Junl4 CHF
Cont CONF SPD Decl3 Marld CHF
Add separator 19 CONF SPD Decl3 Junld  CHF
4 COMNF SPD Marl4 Junld CHF
Set background color t FGEM Decl3 ELIR
Remove background color b FGBMMarl4 ELR

{Set background color ELR
Cont FGEM SPD Decl3 Marl4 ELR
Conk FGBM SPD Decl3 Junld4 ELR
Cont FGEM SPD Marl4 Juni4 EUR
Cont FGEL Decl3 ELR.

F F FH E [

3.5.4 Separators

Add a separators using the context menu:
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Market

abc ¥ Close | Up to: +/- SwIC =|Twpe | & Columns | Futures (low) -
(D i FM  CPhase Contrack Curr CEQby CRid Chsk CAQEy  Clst CPobAuct  CMetChg
Content | Layout Conk CONF Decl3 CHF
=] g Current Profile: abc Cont  CONFMarl4 CHF
() conF Cont  CONF Junl4 CHF
Cont CONF SPD Decl3 Marld CHF

nt CONF SPD Decl3 Junld  CHF
nt CONF SPD Marl4 Junld4 CHF

Add separator
FGBL

: FGES Set background color ELR:
_ | FGEX Remove background color nt  FGBMMarl4 ELR
cIT - ot FGBM Junl4 ELR

= aMEx1 Cont  FGBM SPD Decl3 Marl4  ELR
= Ipay Cont  FGBM SPD Decl3 Junl4 ELR
Zonk FGBM SPD Mari4 Juni4 ELR

355 Products Tree

The products node displays all available products, options series and future contracts in a
hierarchical tree, starting with the product type (FSTK = Future on Stock, OSTK = Options on
Stock) as the top most level. The hierarchical levels are:

e Product type

e Product

e Contract Expiration

e Options Strike (options only)

e Contracts

Clicking the checkbox next to an item of the tree will select/deselect that item and alll
subsequent parts of it.

3.5.6  Own Profiles Tree

Own profiles lists all the profiles that have been created by the user. Details of the profile can
be reviewed by expanding the respective node.

3.5.7  Shared Profiles Tree

These are the profiles that the user shares with the own trader group and business unit.
Please note that only the creator of a profile can modify a shared profile. Details of the profile
can be reviewed by expanding the respective node.

In the seldom case that a name of a shared profile is identical to a name of an own profile, the
own profile will be used to inquire. In order to be able to use the shared profile instead, please
rename the own profile to resolve the naming conflict.

3.6 Preferences

Generally, there are two levels of preferences in the application:
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e Preferences that apply to the whole application (Application Preferences)
e Preferences that are valid for a single view (View Preferences)

The Application Preferences can be accessed from the Application menu, the View
Preferences are available from the View menu.

The Preferences view is basically the same, for both of the types.

The Application Preferences view allows the user to define general properties that are valid
for the whole GUI:

Application Preferences

Application Preferences 145“:}
Caonfigure application properies L
Supported Properties

B Appearance
Color-Theme Classic ﬂ
Overwrite theme background [ ] None ﬂ
Mandatory background [ ]2s5, 254, 163 (]
Mandatory foreground - 0,0,0 m
Font Tahoma, Plain, 11 ﬂ
Show mandatory icon ] m

El Table
Overwrite table background -] None m
Highlight [ ]2s5, 2550 (]
Highlight foreground - 0,0,0 m
Cell Font Tahoma, Plain, 11 ﬂ
Table row constrast a5 ﬂ
Table Grid Color [-0 ] Nane m
Thousands separator ﬂ
Warning on dosing multiple tabs m

) Apply

Fig.38: Application Preferences view
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Where the View Preferences follows the currently selected view and provides the settings for
that:

View Properties

View Properties
P B
Configure view properties
View Properties: Orders

Bl Color theme

Barkground [_] 255, 255, 255 |

Table [ ] 255, 255, 255 ]

Table Selectian B 0, 115, 239 |
Bl Appearance

Font Tahoma, Flain, 11 m
El Table

Highlight [ ] 255, 255, 0 E|

Cell Font Tahoma, Flain, 11 m

Table row constrast 35 m

Table Grid Calor 0,00 ]

Separators ] ]

Save as default for 'Orders' view

Clear defaults

) Apply
Fig.39: View Preferences window
Iltem Icon Description
ﬁj Reset the selected item to its default setting.
Set as default Make the current settings the default for this kind of view
Clear defaults Clear the view specific defaults.

3.7 Common Views

The Eurex Exchange's T7 GUIs, Eurex Trader and Eurex Admin, are not entirely different
applications — some views of Eurex Trader also appear in Eurex Admin. However, in order to
avoid repeating the description for the same identical view, the common views are described
in detail in this chapter.
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3.7.1 Master Login

The Master Login window is the first window which is presented to the user on the start of the
application. The user must specify the name and credentials of the master login account,
which is required to gain access to the application.

The Master login window does not grant access to any of the possible backends — these
accesses are defined via the Exchange Accounts view, which is available from the Welcome
view once the user is logged in.

Master login name can be recognized by the extension “_GUI". If the users forgets to add
“_GUI", the extension will automatically be added into the field by the application.

Eurex Trader Master Login

Please note:
‘You must be the registered owner of the Trader-ID that you
use to log on. p——
3
Functional-Helpdesk Trading:  +49 (0)69-211-11210 ‘ ﬁ
Master Lser @, Login

ABCFRTRDOO01_GLI
R, Login Without Settings
Master Password

TTITTTIITLIY ""q Logout
Private Client Key Password # Change Master Password
¥ Close

Hetwork Connection Settings

<

- Info

4

PIM

4

Fig.40: Screenshot of the Master Login view

The Info box below the Network Connection Settings reveals the environment variables that
are used by Eurex Trader and Eurex Admin, if set. These variables don't need to be
configured, but if they are, the application will use the user defined values instead of the
defaults. The file system paths which are currently being used can be reviewed in this area:
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Metwark | Proxy

Info

GUI-Version: 000.040.110
Build-Date: 09.04,2014-15.00
Warking Directory: [GMC_WORKIMNG_DIR]

c:optigmcdevelopment

Settings Directory: [GMC_SETTINGS_DIR]
c:\optigmcdevelopment!etc

Log Directory: [GMC_LOG_DIR]
o optigmcidevelopmentYog

1.7.0_45 o4-Bit
Oracde Corporation

Java Version:

Fig.41: Screenshot of the Master Login view showing the Info box

GUI Version Check

F MNEXT

b

In order to ensure the integrity and smooth operation of the T7 Trading GUI, a version check
guarantees that outdated versions of the Trading GUI will not connect to our trading

environment.

Outdated versions could connect to our system in the past in case the Trading GUI stayed
open over night during a software update, and in case a trader was using a locally stored link
to our Trading GUI. This will now be detected by the version check, the following dialog will

appear:
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Eurex Trader Master Login
Please note:
You must be the registered owner of the Trader-ID that
you use to log on. ,‘)
E .
Functional-Helpdesk Trading:  +49 (0)69-211-11210 = “

Please enter your Eurex master account password.,

Master User @, Login
ABCFRTRDOOS_GUI

Mastor Password @, Login Without Settings

TITITIIIIY B Logout
Private Client Key Password & Change Master Password

B Close

Metwork Connection Settings

4

Info

4

&3 version validation failled, please use at least version 000.040. 110

If this happens, a new GUI instance via the Eurex-homepage http://webgui.eurexchange.com
needs to be started.

Window Description

Field Tab Description

Master User Master account login name.

Master Master account login password

Password

Client Key An optional password which can be used to uncrypt the client

Password key. The client key is required for internet connections only.

Login Log in

Login Without Allows to login without using the settings of the last session. This

Settings function provides access to the GUI in the event that the last
saved session got corrupted or could not be loaded because of
network problems, or because the user has opened too much
views and desktops in parallel.

Logout Log out
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Window Description

Field Tab Description

Change Opens the Change Master Password dialog.

I\P/Iaster q Changes the password for the master login in sync with the

asswor exchange account password of the Eurex Exchange's T7.

Network A click onto this bar collapses/expands the Network Connection

Connection Settings pane

Settings

Leased Line Network Select Leased Line radio button for a leased line type of
connection

Internet Network  Select Internet radio button for the connection via the internet

Next Network  Switches to the next tab of the Network Connection Settings
wizard

No Proxy Proxy Select No Proxy for a direct internet connection

Use Proxy Proxy Select Use Proxy for a connection through a webproxy

Proxy Proxy HTTP proxy machine name

Proxy Port Proxy HTTP proxy port

Automatic URL for automatic proxy configuration

Proxy Proxy

Configuration

URL

Detect Proxy Proxy Press this button to probe for an automatic detection of the
webproxy

Client Key Security  This is the file location of the client SSL public key file

3.7.2 Exchange Accounts

The Exchange Accounts view supports the definition and review of connections to the trading
systems of the Eurex legacy trading system and the Eurex Exchange's T7. User names can
be entered here and passwords can be changed.

The view is split into two areas: the upper table (“Current Session Accounts”) displays the
current state of the sessions in the Status column. Connection problems are indicated in the
Message column.
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The lower table (“Changed Accounts”) allows the entry and modification of user names and
passwords. Changes can easily be made by double clicking in the respective field of the
table. The table supports the direct change of values in the table.

Changes can be applied using the Apply button. Outstanding password changes are then
performed in the respective system.

Please note: In order to be able to use the TES functionality in Eurex Trader, the TES
password, which is the password formerly being used in Eurex legacy trading system, needs
to be provided once in the Exchange Accounts view - it is from then on stored in the user
account. Please note that the old password from the Eurex legacy trading system must be
entered in all uppercase, even if they were mixed or lower case in the Eurex legacy trading
system.

Exchange Accounts

Exchange Accounts Configuration (Single Sign-On)

Define exchange account associations for your master user. | )

Current Assodations
=% =% =%
Systema |lzer a Status;a' Message
ELREX TES a ABCFRTRDOO1 Logoed In login successful
EUREX T7 ﬂ ABCFRTRDOO1 Logoed In login successful

Mew Assodations (Changes take effect upon next login')
&y &y =N

Exchang? (WELTY a Passwiard a

ELUREX TES | ABCFRTRDOO1 | [(TIITTITIY |

EURE= TY i: ABCFRTROOD1

Message

ﬁ Change TES Password ) Apply

Fig.42: Screenshot of the Exchange Accounts view
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4  Eurex Trader GUI

The Eurex Trader application is provided to participants for the use by traders, market makers
and participant trading view users.

Please refer to section 3 for a general description on how to use the application and how to
access these functions using the Welcome view.

4.1 Quick Overview

Overview of the functions provided by Eurex Trader. The functions are grouped into the
categories Market, Trading, Own and Info & Support (please refer to the screenshot below):

Eurex Trader (== Es]
Application View Configuration Help
B x[¥ i

+| | Main edt &

Welcome View

| [mi

Market Chrl M Order Entry Fz Orders Fa Product Statistics

Time & Sales el O Market Maker Protection Order History F3 Contract Statistics

Quote Request Trade Entry Services shift F11 Trades F10 Mews Board

Cross Request TES View Risk Controls

TES Time & Sales TES Trades Product Pools

Ext. Ticker Line TES Flex View Variance Futures Conversion Parameters

Ext. Ticker Board

Welcome View (I Ready | Okbps | &/ TES &/ 77

Fig.43: Screenshot of Eurex Trader showing the Welcome view

41.1 Market Information

Market comprises all GUI functions that deal with the display of current or statistical market
information on a product and contract level.

41.1.1 Market view

The Market view is one of the core trading views and displays the best bid and ask limit for
single contracts and strategies of the selected product or profile. At least one product or one
profile must be specified, by the user, before the view will display any information.

The last traded price, last traded quantity, overall traded quantity and daily high and daily low
prices for futures spreads are also displayed and updated in real time.
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The Order Entry view can be opened or prefilled by clicks in the Market view.

4.1.1.2 Market depth display as part of Market view

The market depth display is provided in the Market view as detailed information for a selected
options series or futures contract. The display shows the best bid/ask limits with accumulated
volumes per single options contract or futures contract up to a predefined number of limits per
product (configured by the system). The display of a contract can be expanded or collapsed
to show or hide the order book.

Similar to the Market view, the Order Entry view can be opened or prefilled by clicks in the
market depth row of the Market view.

4.1.1.3 Time & Sales / TES Time & Sales

The Time & Sales view displays an overview of all trades executed for a particular contract
within the specified date and time boundaries. Contracts include single contracts as well as
futures spreads and all types of strategies.

41.1.4 Quote Request

The entry of quote requests is provided via a right-mouse click action in the Market view table,
and via the Quote Request button in the Order Entry.

Quote requests are displayed in the CQRI and PQRI columns of the Market view and in a
special Quote Requests view.

4115 Cross Request

The entry of a cross request, i.e. the request to announce a pre-arranged trade to the regular
market, is provided via a right-mouse click in the Market view table.

Cross requests are displayed in the CXRI and PXRI columns of the Market view and in a
special Cross Requests view.

4.1.1.6 Ext. Ticker Line & Ext. Ticker Board

The Ext. Ticker Line displays inside market information of external underlyings of the

cooperation exchanges and internal option and futures contracts.

4.1.2 Trading

4121 Order Entry

The Order Entry view allows the user to enter a single contract, a futures spread or strategy
order. Traders may open and close as many Order Entry views as desired. The Order Entry
view also supports the maintenance of the last entered order and it also includes the Hit, Bid,
Take and Ask functions, and the display of the netted position (NetPos). Also integrated is the
display of the inside market and the display of underlying price information.
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41.2.2 Market Maker Protection

The Market Maker Protection view allows the user to review the quote activation status and to
configure market maker protection limits for a specified product or profile, preventing too
many almost simultaneous trade executions of the market maker’s active quotes. Market
makers can set threshold values per product, session and (optional) instrument type for a
defined time interval.

4.1.2.3 Eurex Trade Entry Services

Since block trades are not traded directly on the regulated market, but are traded under the
rules of the regulated market, it was decided to rebrand the block trade facilities into the
"Eurex Trade Entry Services", or in short term: "TES":

Welcome View

| |2

Market Chrl M Order Entry Fz Orders F& Product Statistics

Time & Sales Chrl O Market Maker Protection Order History F9 Contract Statistics

Quote Request | Trade Entry Services Shift: F11 | Trades F10 News Board

Cross Request TES View Risk Controls

TES Time & Sales TES Trades Product Pools

Ext. Ticker Line TES Flex View Variance Futures Conversion Parameters

Ext. Ticker Board

The Eurex Trade Entry Services currently supports the following TES trade types:
e TES Block Trade Entry for Futures and Options (Bilateral and Multilateral)
e TES Block Trade Entry for Strategies (Bilateral and Multilateral)
e TES Block Trade Entry for Variance Futures (Bilateral and Multilateral)
e TES EFP Fin Trade Service (Bilateral and Multilateral)
e TES EFP Index Futures Trade Service (Bilateral and Multilateral)
e TES EFS Trade Service (Bilateral and Multilateral)
e TES Flexible Contracts Trade Service
e TES Vola Trade Entry

Please note that it is now possible to enter variance futures block trade in suspended state
before the conversion parameters are complete.

Additionally, it is now also possible to enter suspended TES block trades, in order to support
the trading of volatility strategies.
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4.1.3 Own Orders and Trades Display

4.1.3.1 Orders

The Orders view shows an overview of all own standard orders of the logged in user (or
trader group / business unit, depending on the user level and filter), including single contracts,
futures spreads and strategies.

41.3.2 Order History

The Order History view shows an overview of all order changes of own standard orders of the
logged in user (or trader group / business unit, depending on the user level and filter),
including single contracts, futures spreads and strategies.

4.1.3.3 Trades

The Trades view displays information about own trades for the current business day and for a
selected profile or contract. If the user is a head trader or supervisor, the Trades view also
displays all the trades belonging to their trader group or their own business unit. All on
exchange trades are shown.

TES trades are currently not shown in this view, these are displayed in the TES Trades view.
For the start of Eurex Exchange’s T7, the TES Trades and Trades view will be integrated into
a single Trades view.

4.1.3.4 TES View

The TES View is provided as a display for all own unapproved and approved TES trades.
Unapproved TES trades are only displayed in this view, whereas the approved TES trades
are also displayed in the Trades view.

4.1.3.5 TES Trades

The TES Trades view displays an overview of own fully approved TES trades for the current
business day and for a selected profile or contract.

For an overview of all own TES trades, approved as well as unapproved, please refer to the
TES View.

4.1.3.6 TES Flex View

The TES Flex View is a specialized display for all own unapproved and approved TES flexible
trades. TES flexible trades are not shown in the TES trades and TES view.

4.1.4 Info & Support

4.1.4.1 Market Statistics on Product level

Statistical market data on a product level is displayed in the Product Statistics view.
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4.1.4.2 Market Statistics on Contract level

Statistical market data on a contract level is displayed in the Contract Statistics view.
Statistical data comprises of a daily total volume, last traded price, daily high and low price,
previous day open interest and previous day settlement price.

4.1.4.3 News Board

The News Board view displays important public and private trading relevant messages. The
messages can be filtered according to their privacy type, source and category.

The most important tab is the Market News tab, which displays market news for the exchange
published by Market Supervision (e.g., information about new products, delay in trading start,
suspension of a product).

4.1.4.4 Risk Controls

The Risk Controls functionality in the new Eurex GUIs available to participants includes Stop
Trading and Release Trading as well as Panic Cancel actions.

Stop Trading and Release Trading actions are effective for an entire Business Unit or
selected users in a particular market and can be performed by a user of Eurex T7 with the
‘Emergency Trading Stop Role’ and user level ‘supervisor’. The Stop Trading and Release
Trading functionality is included in Eurex Admin — it is not part of Eurex Trader.

Panic Cancel actions enable users of Eurex T7 to mass delete orders and/or quotes in a
particular market.

4.1.45 Product Pools

Eurex Exchange’s T7 system supports trading of inter-product spreads for exchange traded
futures.

The Product Pools view shows an overview all currently available product pools (inter-product
spreads).
4.1.4.6 Variance Futures Conversion Parameters

The Variance Futures Conversion Parameters view displays the parameters used for the
conversion of the trading notation of the price and quantity of trades in variance future
products into the clearing notation.
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4.2  Configuration Menu

4.2.1  Alert Configuration

The Alert Configuration provides an audio and visual event service to automatically trigger an
audio signal (a .WAV file) or a popup window when certain events occur (e.g. matching of an
order, order book deletion, risk limit exceeded).

You may specify additional fields for display in the alert popup, and it is possible to specify a
background color in order to provide an additional indication about the event:

Alert Configuration

Alert Configuration '
Define events an audio orvisual notification should be triggered for. @
Order Match Audio & Popup = | coindrop.wav = [ when: Trades « | added =
Event Filter: -
|P0pup Fields: (Contract Prc ExeQty | Background: | [_| 204, 255, 204 v
Incoming OTC Trade - TES View - STOPFED " Activate % Delete
Incoming OTC Trade Audio & Popup < | cashreg.wav = [ when: TES View <+ | added =
Event Filter: hd
Popup Fields: Contract| [Ctpy| B/S| Prc| Qty = Background: | [] 153, 204, 255 v
[ Add ' Ck

Fig.44: Screenshot of the Alert Configuration view

Example of a popup according to the example above:

Show Trades

Event: Order Match

Time: 26.08.2015 15:20:50
Contract: FDAX Decl3
DealPrice: 10000.0
ExecutionQty: 2

The Alert Configuration is highly configurable. In the example above two rules have been
defined. The first rule triggers and plays the "cashreg" sound if a new order of the logged in
user in the product ODAX was entered. The second rule triggers if orders of the logged in
user in the product ODAX was partially matched or has been otherwise modified.
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The user defined filter criteria is very flexible, and works in the same way as the generic filters
of table views. Please refer to chapter 3.4.3 for a full description of these generic filters. In the
example above the account filter has been added using a user defined filter.

Please check the window description for an explanation of the view controls:

Window Description

Field Description

IsActive (icon)  The light bulb indicates whether or not the alert configuration rule is active.
The activation state can be changed by a click onto this icon.

Event Type Audio signal, popup window or both

Event Text A free format name to identify the alert signals rule

Event Sound The sound which will be played when the rule is triggered

Play (icon) Plays the selected event sound to test the sound output

When: Table The event source which will be used to listen for events:

e.g. News, Orders, Products, Trades, News, Time & Sales ...

When: Change Chooses when the rule is triggered: if a new row is added, and already
displayed row is updated, or an already existing row is removed from the
display.

Filter: This filter allows filtering for events in a specific product or product profile.

Profile/Product

User defined Allows adding user defined filters to the rule. This filter is very powerful, as
filter it allows you to create complex filters based on almost every column of the
selected event source.

Delete (icon) Deletes the respective alert signals configuration

4.2.2 Net Position Configuration

The configuration of the netted position per contract is the simple setting of a long/short
position for a given contract. This number is the starting position for the current trading day -
all trade confirmations for the current day; for the trader in the respective contract will be
accumulated and be offset by this number for displaying in the NetPos field of the Order
Entry.
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Net Position

Net Position Configuration <

Define Met Position values on contract level. £| A
e
o =%
Contrack “ NetF‘g

0ODAX Janl4 5050 C -80

0ODAX Janl4 5100 C 100

i= Add Delete M, Import Export Ok M Cancel Apply
Met Position 1) SUCCESS - 2 rows loaded,

Fig.45: Screenshot of the Net Position Configuration view

423 Profiles

Most views in the T7 GUIs that display data in table format allow to filter on a profile of
products or contracts. This can be a generated or user defined profile, the mechanism is
described in chapter 3.5 in full detail.

All the views that support filtering on a profile, allow also the maintenance of these profiles.
This is described in chapter 3.5.1.

In order to provide easy access to this important filtering feature of the T7 GUIs, we have
added access to the Profiles editor in the Configuration menu:
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Profiles (Current: BondFutures)

Create Edit profile
Edit profile content &)

| BondFutures| | 9 +] [=]

Content | Layout
= fé; Products

= [ 5 FBND

B[] () conp

= [ (7)) FeaL
~[] » MAR14
“o ] ® JUN14
FGEM
FGES
FGEX
GILT
GMEX 1
P51
) FCRD
) FCUR
75 FEME

[

+

OODENE

L

F--[F

(2]

L

£

o Ok X Cancel L7 Apply

Profiles™®

Fig.46: Screenshot of the Profiles view

4.2.4  Text Configuration

The Text Configuration provides a text field service to automatically fill certain text fields
based on the settings by the user.

The configuration consists of the fields Textl1, Text2, Text3, O/C, Act and TUMbr, where the
Text field is the key of the configuration. This means, if a certain Text value was entered in
the Text field of the Order Entry, all the rest of the above mentioned values (if configured) will
be copied into the respective fields of the Order Entry.

It is possible to give priorities for the Text Field Configuration using the Prio field: The priority
controls the order of suggestions in the drop down lists for the respective fields of the Order
Entry and TES Trade Entry.

The Text Field Configuration view has been enriched by a new Product column. The product
value is used as a trigger, which automatically applies the respective configuration once that
product is specified in the Order Entry.

The new TotQty column allows to also specify a default order quantity for automatic prefilling
once the specified product has been selected:

55



Eurex Exchange’s T7 Eurex Frankfurt AG

Eurex Trader GUI and Eurex Admin GUI Manual .
Version 3.0.5

Text Field

Text Field Configuration 1

Define values commonly used in Order Entry / Order Maintenance and OTC Trade Entry. )
P? Product  TotQhy TextlText TextZ/Customer  Text3MIOrdMo  OfC Act TUrMbY Group Shared BU Shared Cwner
ABC o} P2 ABCFRTROO01 _GUT
BM'W 100 |Custaom o} F1 ABCFRTROOO01 _GUT
8= Add "F Delete .*, tmport M, Export o Ok X Cancel  «/ Apply
Text Field (L) SUCCESS - 2 rows loaded.

Fig.47: Screenshot of the Text Field Configuration view

4.2.5  TES Counterparty Configuration

New with T7 Release 3.0.5:

Starting with T7 Release 4.0 the full user ID will be required to specify the counterparty trader
of a TES trade. As a preparing step for the TES migration and to make it easy to find the Ctpy
ID of a TES counterparty it is now possible to provide a nickname for the counterparties you
are dealing with. The GUI will remember these nicknames and also which products you have
traded with them, and provide a list of already known nicknames next time you want to trade.
See below:

Block Trade Entry - FUT ON DAX INDEX

Block Trade Entry - EFP-Fin Trade Entry = EFP-Idx Trade Entry  EFS Trade Entry  Veola Trade Entry = Flexible Contracts Trade Entry
& 8 Delete
Contract Vol EffB/S Eff val
FDAY | JUN14
Susp Price TheaoPrice ClgProdstate
O 9000 M M@ START
Tranfo  Trdhos Chpy BIS Qb OfC Act TUMbr Texk Cuskarner MIOrdha
B
DEFFRTRD 5 1000
Mickname Comment
Tom | |always on the sell side| |
Micknames help to find the CtpyID of your counterparties.
= They also help for a smoother TES migration end of this year.

Fig.48: Screenshot of the TES Block Trade Entry view showing the nickname entry popup

This popup will ask for a nickname, if no nickname has yet been given to the Ctpy you
specified. It is not required to specify a nickname, though we highly suggest to do so. Since
next time you enter a trade, the context list for quick selection of a counterparty in the Ctpy
field helps to find the correct counterparty:
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Susp Price TheoPrice ClgProdsState
O 9000 I M |START
Tranko  Trdhos Ctpy B3 by QT Ack TUMbr Texk Cuskomer MICrdho
{ E 1000 o Al
{ DEFFRI 5 | 1000
=% =9 =9

Counkerpar! Nicknang Comment 4 Produck

DEFFRCLR.  Curt burys everything FDAY

DEFFRLTR  Peter Good quy FDAx

DEFFRTRD  Tom always on the sell side  FDAY

Fig.49: Screenshot of the TES Block Trade Entry view showing the matching counterparties while you type

The collected nicknames as well as the traded products are displayed in the TES
Counterparty Configuration view. This view is provided mainly for information only. Please
note that this is private information, non other than you can see the nicknames and comments
you have specified:

TES Counterparty Configuration

TES Counterparty Configuration b

Define Counterparty information used in Trade Entry Services. -Q:!’
Micknarne Caomment Produck  Counterparty  FullZounkerparty
Tom always on the sell side FDAX  DEFFRTRD
Peter Good guy FDAX DEFFRLTR.
Curk buys everything FDAY  DEFFRCLR
"= Delete A Export M Close View " Ok« apply

TES Counterparty Configuration | (L) SUCCESS - 3 rows loaded.

Fig.50: Screenshot of the TES Counterparty Configuration view

4.3 Market

The Market view displays the top of book (inside market) and market depth for selected
contracts. Additional information which might be relevant for trading is also displayed, for
instance settlement price information, quote request and cross request indications, daily high
and low price, last price and more. This view supports the display of such information for
single contracts, futures spreads and many different strategies.

The Regular/Strategies check boxes enable the user to select the type of contracts which
should be displayed:

e Regular contracts and futures spreads are displayed if the option Regular is selected.
e Strategy contracts are displayed if the option Strategies is selected.

e All contracts are displayed if no option is selected.

57



Eurex Exchange’s T7 Eurex Frankfurt AG

Eurex Trader GUI and Eurex Admin GUI Manual .
Version 3.0.5

Market

FGBL L Edit Up to: +- ¥ls wlC | Type | &3 Columns | Futures (medium)
FM (CFhase Contrack CPrevSetlPre CBQby  CBid  Cask  CaQby  Clst ClskQby COpen  CHigh CLow Yol  ExpDate
e cont  FGBL Dec13 106.55 75 106.6 106.7 5 1066 20 106,71 106,79 106.6 240 20.12.2013

188 1065 106.8 229
435 1064 1069 150

Cont FGBL Mar14 106.34 23 106.99 107.05 23 107.07 9 23 106.5 107.07 ¥ 106.5 35 21.03.2014
Cont FGBL Juni4 106.35 336 105.96 106.01 ;) 20.06.2014
Cont FGBL SPD Decl13 Marl4 23 -0.45 -0.29 5 0.11 5 0.29 0.29 o1 15

Conk FGBL SPD Decl3 Junl4 56 0.59 0.74

Conk FGBL SPD Mar14 Junl4 23 098 1.09 23

Fig.51: Screenshot of the Market view (not all columns visible)

The Market view features a few special filter fields which are unigue in the application:

Up to Expiry This filter allows the inquiry for contracts per selected products to be
narrowed down. Only those contracts will be displayed which have an
expiration prior to and including the selected expiration.

The content of the Up to Expiry filter depends on whether a product or a
profile was chosen:

e For products a real expiration (e.g. DEC13) can be selected.

e For profiles a number can be selected which stands for the
number of expirations to show, starting from the first expiry per
product.

Strike +/- The Strike filter allows the inquiry for contracts per selected products to
be narrowed down. Only those contracts will be displayed which have a
strike price of the given strike range.

Simple If this box is checked, display simple instruments
Complex If this box is checked, display complex instruments
Columns This field controls the amount of columns which are displayed in the
Market view. Various column sets are available, which are described
next.
Columns

The Columns filter controls which set of columns are displayed:

Columns Description

Options (full) Displays all columns.
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Options (medium) | Displays a small set of columns relevant for options trading.

Options (low) Displays only the minimum required columns for options trading.

Futures (full) Displays all futures relevant columns.

Futures (medium) | Displays a small set of columns relevant for futures trading.

Futures (low) Displays only the minimum required columns for futures trading.

Strategy Displays only the minimum required columns for strategy trading.

Description of Columns:

The prefix C or P of the column indicates the display of Call or Put contract information.
These prefixes are omitted in the description of the columns. Please note that the columns
with prefix C will also be used to display the respective future contracts.

Table Description

Column Description

FM Fast Market indicator

Phase Contract trading state

TrdUnit Trading unit of the product

PrevSetlPrc Previous day settlement price

NetChg Netted change of the position since the start of day, according to the

personal configured start of day position

SetlPrcNetChg Futures only: Netted change of last trade price versus the previous
day settlement price

Vol Total volume in the contract traded in the course of the day.

CVol displays the volume in simple call option instruments, simple
future instruments and complex instruments. PVol displays the
volume in simple put option instruments.

The CVol and PVol columns displays for simple instruments the sum
of:

e On-exchange total traded volume in the respective simple
instrument.
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Table Description

Column

Description

¢ On-exchange simple instrument matches as part of
matched complex instruments.

e TES total traded volume in the respective instrument.
The CVol column displays for complex instruments the sum of:

¢ On-exchange total traded volume in the respective
instrument.

e TES total traded volume in the respective instrument.

A context menu opens automatically if the mouse if hovered above
the respective cell to display separate values for on-exchange and
TES volumes.

Open Open position

Low Daily low price

High Daily high price

LstQty Last quantity

BidAvg Average bid price of the market depth
BidAcc Accumulated bid quantity of the market depth
BidQty Bid quantity

Bid Bid price

Ask Ask price

AskQty Ask quantity

AskAcc Accumulated bid quantity of the market depth
AskAvg Average bid price of the market depth

Lst Last price

PotAuct Potential auction price during opening auction
XRI Cross regest indicator

QRI Quote request indicator
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Table Description

Column Description

Contract Contract ID

Curr Currency

ExpDate Expiration date of the contract
Exch Exchange ID of the contract

Display of the Market Depth

The Market view also features the display of the market depth for the displayed contracts. A
click on the plus-sign (#) of the displayed rows on the left hand side of the table triggers the
display of the market depth. The market depth display is described in full detail in the next
chapter 4.3.1.

Actions supported by Market view

The Market view supports a number of context driven actions, which can be invoked by a left
or right mouse click in the cells of the table:

Preselection of Order Entry

The Order Entry will be automatically prefilled by the selected Contract, Buy/Sell side and
Limit if one of the following columns is clicked in the Market view: BQty, Bid, Ask, AQty. If the
Order Entry is currently not open, it will automatically be opened. In case more than one
Order Entry is currently in use, the Order Entry will not be prefilled, since it is not clear which
one should be the target.

As part of the View Preferences the user can define whether the click on a price or qty cell
should be treated as a Bid/Ask action or Hit/Take action. Please refer to chapter 3.6 for a
description of the View Preferences.

Quote Request and Cross Request

A right click on any of the other cells of the Market view opens a context menu that provides
functions for triggering of quote and cross requests. Unlike the Eurex legacy trading system
Trading GUI, the context menu now always contains the same items regardless which cell
was clicked.

4.3.1 Market Depth

The market depth is displayed as part of the Market view. In order to see the market depth for
a selected contract, the plus-sign (#) on the left hand of the table can be clicked to expand

the display of the market depth. The market depth, if opened, is then displayed below the top
of book (inside market) row. The market depth can also be collapsed with the minus-sign (=).

In the screenshot below the top of book is displayed above the market depth for ALV Dec12
27000. The contract name is only displayed in rows showing the top of book.
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Phase CEQky CBid Cask CAQky Clsk Zontrack PLst PEQEy PBid Pask PAQty PPhase
Conk ALy Declz2 26000 Conk
cHEI 201 17 18 =201 ALY Declz 27000 ok
= 163 16 19 S0
Conk ALy Declz2 25000 Conk
Conk ALY DeclZ 29000 Conk

Fig.52: Display of the top of book and market depth

The actions made by left or right click in cells of the market depth (prefilling of the Order
Entry) are the same as for the rest of the Market view. Please refer to the previous chapter
4.3 for a description.

The maximum depth of market depth display can be limited via the Market Depth action in the
Action menu of the Market view. This is the maximum depth which is accepted by the view -
the depth might further be limited by the system limitation of the respective product.

4.4 Time & Sales / TES Time & Sales

The Time & Sales view displays an overview of all trades executed for a particular contract
within the specified time boundaries, listed by the MatchSteplID.

Display:

e All on-exchange trades for single contracts, futures spreads and strategies (Time &
Sales).

e All TES trades for single contracts and strategies (TES Time & Sales).

o For each traded element of single contract, futures spread and strategy trades, the
traded price and quantity, the trade event sequence number, the number of buy and
sell orders involved in the trade and the aggressor flag.

The Time & Sales displays full trades only. The display of historical trades is not supported for
on-exchange trades (reports exist for that purpose).

The display of historical trades for TES is supported for up to four business days in the past.

The displayed MatchSteplID can be used by the trader to link trades of the Trades view to the
display of the Time & Sales. The key for identification is: Contract, MatchSteplD.
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Time & Sales

ALV Edit > [15.08.2014 |:| Up to: +/- WIs Wlc @ [ cuckFind 88
= o =
Conkract TrdTime Curr Prc Qby  TrdTwp TrdInd Agst Buy  Sel MatchStepg Exch
ALY Decl3 22000 C  15.05.2014 14:36:3537.856 EUR. 10,00 7 REGULAR EXCHANGE_LAST 5 1 1 543 XELR
ALY Decl3 22000C 15.08.2014 14:36:35.722 EUR 10,00 11 REGULAR EXCHAMGE_LAST E 1 1 642 HEUR
ALY Decl3 22000C  15.05.2014 14:36:20.640 EUR 1300 21 REGULAR EXCHANGE_LAST bl 1 1 541 REUR
ALY Dec13 22000 C  15.05.2014 14:36:15.471 EUR.  7.00 9 REGULAR EXCHANGE_LAST B 1 1 540 XELR
ALY Decl3 22000C 15.08.2014 14:36:03.480 EUR 11.00 3 REGULAR EXCHAMGE_LAST 5 1 1 539 XELUR
ALY Decl3 22000 C  15.05.2014 1+4:36:01.370 EUR. 6,00 5 REGULAR EXCHAMGE_LAST 5] 1 1 B35 REUR
ALY Decl3 22000 C 15.08.2014 14:35:46,385 EUR 11,00 15 REGULAR EXCHAMGE_LAST 5 1 1 537 REUR
AL¥ Decl3 22000 C  15.08.2014 14:35:44,250 EJR. 5.00 12 REGULAR EXCHAMGE_LAST E 1 1 B36 RELUR
ALY Decl3 22000C  15.05.2014 14:35:29.125 EUR. 500 21 REGULAR EXCHAMGE_LAST bl 1 1 B35 REUR
ALY Decl3 22000 C 15.08.2014 14:35:26.989 EUR 12,00 16 REGULAR EXCHAMGE_LAST E 1 1 534 RELUR
AL¥ Decl3 22000C 15.05.2014 14:35:11.975 EUR. 500 16 REGULAR EXCHANGE_LAST, LOW_PRICE bl 1 1 B33 REUR
ALY Decl3 22000C 15.05.2014 1+4:3%:09.611 EUR 1300 22 REGULAR EXCHAMNGE_LAST, CPENING_PRICE,.. B 1 1 832 REUR
|/ Time & Sales Chart

Fig.53: Screenshot of the Time & Sales view

The Time & Sales view features a set of charts to visualize the trade data which is currently
on display in that view. The Time & Sales Chart button at the bottom of the Time & Sales view
can be clicked to switch into the chart viewer, once a single trade or a multiple trades for the
same instrument have been selected (if multiple trades are selected, a time interval will be
estimated from the selection):

| |~ Time & Sales Chart |

This will open the chart view, which currently provides a candlestick, line or volume chart, and
some combinations of these:

Time & Sales

4
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Contract

iption

Description

Contract ID
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TrdTime Time of the match
Prc Matched trade limit
Qty Matched trade quantity
TrdTyp Type of trade: Regular or TES
Trdind Trade matching indicator
Agsr Aggressor indicator (B, S or empty)
Buy Number of Buy orders involved in the match
Sell Number of Sell orders involved in the match
MatchSteplD Match Step ID of the trade
Exch Exchange ID

The Time & Sales view shows prices for strategy contracts only on strategy level — not on
single contract level.

4.5 Quote Request

Quote requests are supported via the QR (Quote Request) button of the Order Entry and via
the context menu in the Market view. The entry of the (buy or sell) side and of a quantity is
currently not supported.

Quote requests are indicated in the CQRI and PQRI columns of the Market view and in the
Quote Request view:

Quote Request

| | f{NEdt MsvIc @ = Quick Find @R
=
Conkrack QREy Time a
oDaX Decld 4000 C 09,09,2015 16:17:17

Fig.54: Screenshot of the Quote Request view
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4.6  Cross Request

The announcement of a cross request is provided via a context menu action of the Market
view and as an action of the Order Entry. Please refer to the Market view (chapter 4.3) and
Order Entry (chapter 4.9) respectively.

Cross Request

| | edt Msc @ = Guick Find @R
Y
Conkrack KRk Tirne o

ODAX Decl3 5150 C 100 10.09,2015 15:00:30

Fig.55: Screenshot of the Cross Request view

4.7 Ext. Ticker Line

The Ext. Ticker Line displays underlying prices for products of cooperation exchanges using a
ticker line. A profile can be selected via the Product/Profile filter on the left hand side of the
view, or by using the Product/Profile filter of the current desktop tab (see chapter 3.1 for a
description). Please note that the Product/Profile filter of the Ext. Ticke Line can be collapsed
using the arrow symbol next to it to save space in the view.

The Ext. Ticker Line displays the following information of the underlyings: UnderlyingID,
LastTime, LstPrc, Bid and Ask. In case the available space for display of the underlying
information is not sufficient, the Ticker will smoothly scroll the content of the underlying ticker,
in order to cycle the display for all products of the selected profile:

“ XETRBAS LstPrc  Bid Ask | XETRBAY LstPrc  Bid Ask | XETRBMW LstPrc  Bid Ask

10:00:33.54 10:00:33.54 10:00:33.54

Fig.56: Screenshot of the Ext. Ticker Line

4.8 Ext. Ticker Board

The Ext. Ticker Board displays underlying prices for products of cooperation exchanges in a
table. The display is automatically updated via broadcast:

65



Eurex Exchange’s T7 Eurex Frankfurt AG

Eurex Trader GUI and Eurex Admin GUI Manual .
Version 3.0.5

Ext. Ticker Board

Options R Edit  * [xETR o=

=9 =
ExchIdCo? UndrI? UndrIsinCod LILBid ULAsk LLLskPre TrnDat TrnTim OpnPrc ClsPrc CurtTypCod  DlyHghPrc  DlyLowPrc
AFRA ALY DEOOOG404005 117,225 117,225 117.2 01.10,2013 1Z:49:09.76 EUIR. 117.2 117.2
AFRA BAS DEOOOBASFI11  71.024 71.047 71.061 01.10,2013 1Z:49:25.85 EUIR. 71.081 71.081
HFRA BAY DEOOOBAYODLY  G6.735 86,745 86.69 01.10,2013 12:49:21.05 ELIR 86.69 86.69
#FRA EMW  DEOOOS190003  79.64 TAE6 7822 01,10,2013 12490976 ELIR. Fa.8z22 Fa.8z22
AFRA SIE DEOOO7Z36101  §9.983 90,005 §9.912 01.10,2013 12:49:20.55 ELIR. §9.912 §9.912
AFRA WO DEOOOTEE4005 169,07 169,13 169,15 01.10,2013 1Z:49:21.06 ELIR. 169,15 169,15

Fig.57: Screenshot of the Ext. Ticker Board

Table Description

Column Description

ExchldCod Exchange ID code

Undrid Underlying ID

UndrlsinCod Underlying ISIN code

ULBId Underlying bid price

ULAsk Underlying ask price

ULLstPrc Underlying last trade price
TrnDat Transaction date

TrnTim Transaction time

NetChg ULLstPrc - PrevClose
PrevClose Closing price of the previous trading day
CurrTypCod Currency

DlyHighPrc Highest price of the current day
DlyLowPrc Lowest price of the current day

4.9 Order Entry

The Order Entry view is the view to support the entry of on-exchange single contract and
strategy orders. Traders may open and close as many Order Entry windows as required.
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Order Entry - FUT 8 1/2-10 1/2 ¥.GOV.BOND 6%

Contract Wal OfC  Act Tot TotQty Limit Res Validity OCC Textl
BUY FGEL |MAR14 0 Al | EUR GFD
Text2 Text3 OrdNo Susp
" |
@ Delete Own Orders QR CR g UL [ 2 Compact [ 3 TopOfBock Apply Submit €Y Reset
Order Entry = 1kbps | &/ OTC /77

Fig.58: Screenshot of the Order Entry view with the U/L and TopOfBook panes hidden

Order Entry - FUT 8 1/2-10 1/2 Y.GOV.BOND 6%

Contract Yol OfC  Act Tot TotQty Limit Res Validity 0OCC Textl
BUY FGEL  MAR.14 0 Al 0 106 EUR GFD
Text2 Text3 OrdNo Susp
“u |
BidQty Bid LstPrc Ask AskQty MNetPos
102 Bid Hit Take Ask
@ Delete Own Orders QR CR 35 UL 57 Compact 3¥ TopOfBook E_j Apply & Submit (‘) Reset
Order Entry 6| Okbps | & OTC &/ T7

Fig.59: Screenshot of the Order Entry view with TopOfBook pane visible

Order Entry (StrategyType: SPD) - FUT 8 1/2-10 1/2 Y.GOV.BOND 6%

Contract ol OjC  Act Tot TotQty Limit Res Validity 0OCC Textl
BUY FGBL MAR14 1 (8] Al 10 1.23 EUR GFD
SELL FGEL MARI4 : 1 o a Text2 Text3 ordiio Susp
cy O
Delete Own Orders QR CR  Rs UL [ 2 Compact [y TopOfock I3 Apply o supmit € Reset
Order Entry ] Okbps | & OTC + T7

Fig.60: Screenshot of the Order Entry showing the entry of a futures spread.

Order Entry (StrategyType: NOS) - OPTION ON THE DAX INDEX

Contract Wal 0OfC  Act Tot TotQty Limit Res Validity QCC Textl
BUY ODAX MAR14 5050 C 1 0 Al 10 23.4 EUR GFD
BUY ODAX |JUN14 5100 C § |2 o |a1 Text2 Text3 Ordio Susp
BUY ODAX |SEP14 | 5150 C d |3 0 Al L O
Delete Own Orders QR CR e UL [ Compact [3 TopOfSock Ej Apply o supmit € Reset
Order Entry ] Okbps | &/ OTC «/ T7

Fig.61: Screenshot of the Order Entry showing the entry of a non standard options strategy.

Functions provided for single contracts and strategies:
e Order Entry/Modify/Delete
e Bid/Hit/Take/Ask actions and price information.
o Display of underlying price in the title

e Display of underlying price in the strategy underlying leg on request (Get Underprice
button, only available for volatility strategies)

e Display of OrigFirm, Beneficiary Account fields for korean and taiwanese products
(automatically displayed for the respective product)

e Display of Regulatory Info field (not shown in compact mode)
e Display of TheoPrice (not shown in compact mode)
e Display of netted position (as part of the TopOfBook display)

¢ Quote Request Entry
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e Cross Request Entry

e Strategy request (via QR button)

e Modify, Add New and Delete actions (available upon Apply)
e Delete Own Orders action

If all mandatory fields of the Order Entry are filled, the Apply button is enabled to apply the
order. The Apply button submits the order, and in case the order entry was successful, the
view switches into Order Maintenance mode for modification of the last submitted order.

The Submit button does the same as the Apply button, additionally the Qty and Limit fields
are cleared to indicate the order has been successfully submitted, and the view stays in Order
Entry mode. If the Order Entry was opened externally, the view will be closed, if the entry of
the order was successful.

If the Apply or Submit button is pressed, the buttons become inactive and will stay inactive as
long as the order has been processed (either successful or unsuccessful). Normally it is
obvious whether or not a particular order has been successfully submitted or not: the Submit
button will clear Qty and Limit if the order was successfully processed, and the Apply button
will switch the Order Entry into Order Maintenance mode in that case. Just in case to see
whether or not a particular order has been submitted, the News Board view can be consulted
to check that (make sure the GUI checkbox is ticked):

News Board

] sYSTEM-MEWS [ |MSNEWS [ |GUL [ |LEGAL [ |RISK [ |SYSTEM > 10,09.2015 |05:00:00 & [+ Quick Find &
o o
Source Type Markst Time Product Conkrack Title Texk
DDAX Decl5 5000 C |ORDER ADD request sell o
GLT (DInfo EURE: 10 ODAX Decl5 5000 C ORDER ADD request buy
GUT (DInfo EUREx 10.09.2015 13:22:45.737 ODAX ODAX Decl5 5000 C ORDER ADD succeeded sell contrack:[ODAY DeclS 5000 C] type=REGULAR totalCty=580 opendly=50
GUL (DInfo EURE% 10.09,2015 13:22:31.631 ODAX ODAX Decl5 5000 C ORDER ADD succeeded buy contract:[QDAR Dec1s 5000 ] type=REGULAR. totalQby=100 opentiby=1(
GUI Info EUREX 10.09.2015 13:22:41.767 ODAX ODAX Decl5 5000 C ORDER MODIFY request buy contract:[ODAY Decls 5000 C] type=REGULAR. totalQty=80 opengty=nul
GUL (DInfo EUREX 10,09,2015 13:22:41,607 ODAX ODAX Decl5 5000 C ORDER MODIFY succeeded  buy contract:[ODAY DeclS 5000 <] type=REGULAR, totalQty=50 opendty=80

GUI (LInfo EUREX 10,09.2015 13:22:41.877 ODAX ODAX Decl5 5000 C Order Entry BOOK:30 ORDER MO:1439541174815005000
GUT (DInfo EUREX 10.09.2015 13:22:31.717 ODAX ODAX Decl5 5000 C Order Entry BOOK:100 ORDER NO:1439541174815005000
GUT (DInfo EURERX 10.09.2015 13:22:45.795 ODAX ODAX Decl5 5000 C Order Entry BOOK:80 ORDER NO:1439541174815005001

_a
Market: EUREX
Title:

ORDER ADD reguest
Message Text:

sell contract: [ODAX Dec15 5000 C] type=REGULAR totalQty=80 openQty=null o/c=0 act=A1 validity=GFD

The Order Entry view can be prefilled by a click in the Market view and Orders view. If more
than a single Order Entry has been opened in the current desktop, an external Order Entry
window will be opened and prefilled.

After an order has been submitted using the Apply-Button, the view will switch into Order
Maintenance mode, and the button group changes to "Delete", "Modify", "Add New" and
"Reset" buttons:

;ﬂ Delete ﬁ Modify @ Add New € Reset

e Delete will delete the selected order.
e Modify will update the order which has been entered last on this view.

e Add New will enter a new order with the current values.
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e Reset will clear Qty and Limit on the first click. On the second click the text fields
Textl, Text2 and Text3 will be cleared.

Additional fields which are not required in the current context are automatically hidden if the
Order Entry is in compact mode (which is the default). The underlying fields and top of book
fields are displayed on request of the user:

Field Option Function

Compact Toggles the display of additional order fields.

U/L Provides display of the underlying.

TopOfBook Provides the informational top-of-book display fields for quick trading

actions: Hit, Bid, Take, Ask.

The optional forms can be expanded, by default these forms open in the collapsed state. The
collapsible state can be saved.

Order Entry - Standard Fields

Field Description

Buy/Sell Buy/Sell code button.

Contract Contract or Strategy.

Vol Strategy leg volume.

o/C Open or closing of a position.

Act Account.

Tot Checkbox to indicate that the Qty field will represent the order total quantity,
disregarding any partial matches.

Qty/TotQty Quantity of the order. If the “Tot” field is checked, this is the total quantity of
the order.

Limit Limit and Currency of the Order.
In case the Limit field is left blank for single contracts, the order is a market
order.

Res Order restriction, e.g. Regular, Book Or Cancel, Stop Market, One Cancels
the other, Closing Auction only.

StopPrice Trigger price for OCO and Stop orders. Only visible for stop order (please

refer to the Res field to select a stop order).
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Field Description

Validity The validity of the order:
GFD - Good for Day.

GTC - Good Till Cancelled.
IOC - Immediate or Cancel.

GTD - Good Till Date.

Date Date of the validity in case of GTD.
TUMbr Takeup participant short name for G2 account. Only visible for G2 account.
Textl Free format text field 1.

Please note: The Textl field cannot be used for variance future products -
please leave this field empty for variance future products, since it will be
overwritten by the Clearing system.

Text2 Free format text field 2.
Text3 Free format text field 3.
OrdNo Order number.

Order Entry — Extended Fields

Field Description
OocCcC Original Country Code.
TheoPrice The theoretical price will be displayed on demand, and can be triggered

via the calc button next to it.

OrigFirm Original firm ID.

Benefic Beneficiary account ID.

RatelD Rate ID (customer order handling instruction).
Reglnfo Regulatory information.
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CIrQty, ClrLimit

Applies to variance futures products only (these fields appear
automatically in compact mode, if such a product is selected):

Once matched, the matched price = Volatility Strike and the matched
guantity = Notional Vega in trading notation are converted in clearing
notation, i.e. clearing price P(t) and clearing quantity Q(t), before to be
sent to the Eurex clearing system.

CrossID

The CrossID used for Self-Match Prevention (SMP).

Both orders and/or quotes, that origin from the same business unit,
must contain the same CrossID value for a SMP action to take place.
Orders and quotes actively participating in the order book are verified
for SMP during the instrument state “Continuous” only.

Order Entry — Underlying Display

Field Description

UndriD ID of the underlying.

BstBidPrc Underlying bid price.

LstTrdPrc Last trade price of the underlying.
BstAskPrc Underlying ask price.

TrnTime Time of the price update.

Order Entry - TopOfBook

Field Description

Bid, BidQty Best bid limit and bid qty.

LstPrice Last trade price.

Ask, AskQty Best ask limit and ask qty.

NetPos Netted position display, requires that the user has made a configuration in

the Net Position Configuration.

Order Entry - Actions

Field

Description
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Delete Own Deletes all types of own orders (standard, lean and short order message
Orders layout) for the currently selected contract in all Account types.
Do you really want to delete all orders related to contract:
FGEL Decl3
| Yes | ’ Mo ]
QR Button: Trigger quote request for the selected contract and Qty.
CR Button: Trigger cross request for the selected contract and Qty of the
Order Entry.
Bid Enter a Buy order at the best bid limit.
Hit Enter a Sell order at the best bid limit.
Take Enter a Buy order at the best ask limit.
Ask Enter a Sell order at the best ask limit.
uU/L Toggle the display of the Underlying field group.
Compact Toggle the display of the hidden fields and the extended fields.
TopOfBook Toggle the display of the TopOfBook field group.
Reset The Reset action completely clears the Order Entry, and applies default
settings, if available.

49.1 Display of Theoretical Price

Theoretical price display is provided for contracts and for most strategies:

Order Entry - OPTION ON THE DAX INDEX

Contract Vol 0Ofc  Act Tot TotQty Limit Res StopPrice Validity Date TUMbr

BUY ooax |pECis [EIE ¢ e | [ EUR | |GFD

0CC  Textl Text2 Text3 TheoPrice

0.1 B
OrdNo OrigFirm Benefic RateID RegInfo rossID Susp
o
F) L]

(@ Delete ownorders QR R EJUL | 3% Compact | §2 TopOfsock [ Cale TheoPric [ Apply o Submit € Reset

Please note that the theoretical price calculation is only available if the Order Entry is not in
compact mode. To change the mode, press the Compact button.

4.9.2 Title bar displays long name of product
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The long name of the selected product is displayed in the title bar of the Order Entry:

Order Entry - OPTION ON THE DAX INDEX

Contract Vol Ofc  Act  Tot TotQty Limnit Res Validity
BUY 0DAX | DEC15 4000 [ ELIR GFD
Text2 Text3 Orc

4.9.3 OrdNo and OrdNoClearing toggle

The OrdNo field now features a toggle icon which allows toggling of the display between
OrdNo and OrdNoClearing:

Order Maintenance - OPTION ON THE DAX INDEX

Contract Vol QfC  Act Tot TotQty Limit Res Validity TUMbr Textl
BUY ODAX |DEC15 4000 c Q Al 412 EUR GFD
Text2 Text3 OrdNoClearing Susp
AXQARASSGTC
(@) Delete own Orders QR R [JUL 3 Compact 2 TopOfSook [ Delete || Modify | [ Add Mew ) Reset

Contract vel OjC  Act Tot TotQty Limit Res  Validity TUMbr  Texti
BUY ODAX |DEC15 | 4000 o o | Al 412 ELR GFD
Text2 Text3 OrdNoClearing Susp
AXQARA4XSGTC P
Show OrdNo
(@) Delete own Orders QR R [JUL 3 Compact 2 TopOfSook [ Delete R M Copy Ctrl+C

49.4 Strategy type selection via keyboard

The strategy type selection now automatically opens if the user tabs into the strategy type
icon. A text completion is available which narrows the list to the matching strategy types. In
the example below, the characters “BE” were keyed in, resulting in the display of strategies
containing “BE”:

Order Maintenance - OPTION ON THE DAX INDEX

Contract Vol Ofc  Act  Tot TotQty Lirnit Res
BUY ODAX | DEC1 4000 c StrategyTvpe Strategyhtame
BER Put Spread
BER +U Put Spread versus Underlying
BER-C Put Spread versus Call
BER-C+U Put Spread versus Short CallfLong Underlving

The filter operates on all displayed columns, so it is also possible to filter for “PUT SPREAD”;
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Order Maintenance - OPTION ON THE DAX INDEX

Contract Vol OfC  Act Tot TotQty Limit

BUY ODAX_ | DEC15 000 c StrategyType StrategyMame | PUT SPREAD L EUR
BER Put Spread L
BER +U Put Spread versus Underlying
BER.-C Put Spread versus Call
BER-C+U Put Spread versus Short CallfLong Underlying
BR13 3x1 Ratio Put Spread
RBER Zx1 Ratio Put Spread
RBER +U 2x1 Ratio Put Spread wersus Long Underlying
RBER-U 2x1 Ratio Put Spread wersus Shaort Underlving

The desired strategy type can also be selected via the cursor up and down keys.

495 Strategy type auto detection

An alternative to enter a strategy oder by selecting a strategy type and then filling the legs of
the strategy, is to let the system guess the correct strategy type and just fill the strategy legs,
one by one.

How this works will be explained step by step here, by the example of a put spread. In order
to trade a put spread, the trader starts to fill the first leg of that strategy into the Order Entry:

Order Entry - OPTION ON THE DAX INDEX

Contract Val QfC  Act Tot ToitQty Limit Res Validity Textl
SELL o©DAX |DEC13 5100 P Q Al 10 10 ELR GFD
Text2 Text3 OrdMNo Susp
@
» L
(@ Delete Own Orders QR (R 35 UL [ compact § 3 TopOffiook [ Apply |+ Submit ) Reset
Order Entry () Ready

Then, the yet empty expiry field of the second contract line of the Order Entry will be filled by
the trader with the expiration e.g. "DEC13" of the second strategy leg. This will bring the
remaining entry fields of the second contract line into entry mode, so that the contract can be
fully specified:

Order Entry (StrategyType: NOS) - OPTION ON THE DAX INDEX

Contract Vol 0/ Act  Tot TotQty Limit Res Validity Textl
SELL oDAX |DEC13 5100 P Q Al ELR. GFD
. £ Text2 Text3 OrdNo Susp
BUY CDAX |DEC13 & Q Al # 0O
L
) Delete Own Orders QR CR Jg UL §3 compact §Z TopOfSook L apply  + Submit 9 Reset

Order Entry

The volume per leg, the quantity and limit are filled:

Order Entry (StrategyType: NOS) - OPTION ON THE DAX INDEX

Contract Vol OfC  Act  Tot TotQty Limit Res Validity Textl
SELL ODAX |DEC13 5100 P 1 Q Al 10 10 ELR GFD
BUY | | |opax DECI3 |s00 [P d |1 o |ar | =t Text3 Ordila _—
# O
@ Delete Own Orders QR CR e UL 53 Compact 532 TopOfBook Ej Apply |+ Submit fj Reset
Order Entry £ BUY PRICE IS NOT REASOMABLE
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Please note, that at this point the strategy type is identified as NOS, which means Non-
Standard Options Strategy.

If the user now presses the Apply (or Submit) button, the system tries to find a matching
standard strategy type, and if it finds one, it will try to convert the data which was entered by
the user into the standard strategy definition. This conversion will not alter the sense of the
order - the data is just converted.

However, the system tells the user what changes need to apply and asks the user for
confirmation by a popup dialog:

Your strategy need to be normali ﬁ

The strateqy that you requested does not yet exist and requires normalization.

Please confirm the following changes to your strategy and Order Entry:

o Strategy has been identified as BER (Put Spread) |
| o Reordering of the strategy legs

I Your order has not yet be submitted. Please confirm changes and press Apply again.

Yes Mo

Once confirmed, the order was not yet submitted - changes to the order can still be
performed. In order to submit that order, the Apply button needs to be pressed again.

Order Entry (StrategyType: BER) - OPTION ON THE DAX INDEX

Contract Val OfC  Act Tot ToiQty Limit Res Validity Text1i
BUY ODAX | DEC13 5200 P 1 Q Al 10 10 ELR GFD
SELL ODAX DECI3 5100 P & 1 0 | ar | T2 cZE iz g =
» L
@ Delete Own Orders QR CR Zr UL [Z Compact [ 3 TopOfSock E_j Apply | o Submit| € Reset
Order Entry (1) Strategy and Order Entry update accepted for: ODAX BER Dec13 5200 - 5100

In case no standard strategy definition matches the input of the trader, the confirmation dialog
will not appear, and it is not neccessary to press the Apply button again. In that case the order
will just stay a NOS type strategy order.

4.9.6 The entry of Packs, Bundles and IPS (Product Pools)

Since packs, bundles and product pools are setup by the exchange, please use the Market
view to prefill the Order Entry with the strategy by a click into the respective cell. This is
presumably faster then entering these strategies by hand, and the manual entry of these
strategies is currently not provided in the Order Entry anyway.

4.9.7 Stop market order support

In order to ease the entry of stop market orders, a StopPrice field is automatically displayed
next to the Restriction field, if the restriction STP is selected.
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Order Maintenance - OPTION ON THE DAX INDEX

Confract Vol 0jC  Act  Tot TotQty Limit Res StopPrice validity TUMbr Textl
BUY ODAX |DEC15 | 4000 C o] Al 123 EUR || STP 400 EUR [} GFD

Text2 Text3 OrdNoClearing Susp
AXQARA4XSGTC *

(@ Delete Own Orders QR CR SOUL 3 Compact [ 2 TopOfSook [ Delete | Modify| [P Addbew  €)Reset

4.9.8 TotQty and Close on Submit preset

The TotQty preset in the View Properties of the Order Entry controls whether or not the Tot
checkbox is selected on the modification of an order from the Orders view.

Close on Submit controls whether or not the Order Entry should close, if an order has been
successfully submitted using the Submit button.

In order to set a default, press Apply and Save as default in the View Properties, and press
Save Settings on the Main view.

View Properties

View Properties

Caonfigure view properties

View Properties: Order Maintenance
Appearance
Prefill (applied on reset)
E Preferences

Modify: TotQty preset

Cloze on Submit

Ut

Compact mode

Show Top of book

Reset on Market Click

O OEDOO E
BELEEEE

[ Apply

499 Flex Accounts

The Account field of the Order Entry supports the full length of 20 characters which are
supported by the clearing system.

In order to preserve the compact layout of the Order Entry, the Account field does not grow if
more than the regular two characters are typed into that field. The full value is however
displayed via a tooltip (e.qg. it is displayed if the mouse is placed over the Account field):
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Order Entry - OPTION ON THE DAX INDEX

Contract Vol OjC |Act Tot ToiQty Limit
BUY ODAX |DEC13 | 5050 c 0 ELR
Text3

Act: PROPOSLS

@ Delete Own Orders QR CR @ UL EJ compact § 7 TopOfBook

Flex Accounts are also provided for strategies (e.g. complex instruments). However, the flex
account will be the same for all legs provided, thus it will only be specified in the first leg:

Order Entry (StrategyType: NOS) - OPTION ON THE DAX INDEX

Contract Vol OfC |Act Tot TotQty Limit
BUY ODAX |DEC13 | 5050 P 1 o ||[ace] ELR
) & = Text3
SELL o©ODAX |DEC13 | 5300 P d |1 o Act: AGENT1234

@ Delete Own Orders QR CR @ UL EJcompact [ 3 TopOfBock

4.9.10 Order Modify

Since with Eurex Trader the Order View could also modify an order, no special Order Modify
view window is used to change details of an existing order. Please refer to the description of
the Order Entry window for details of the order modification.

The persistence indicator will not be changed on the modification of an order - this applies
especially to orders which have been entered using a third party application.

49.11 Suspend/Resume of Orders

Suspend/resume of orders is supported in Eurex Trader:
BAY L5 Edit Up to: +- Visvlc @ = Quick Find - @R
=Y =Y
Cantract o B? Lirnit 9 TakQky  TotExeQty RemQrky OfC Res StopPrice Triggered Ack PInd  Validiey Date Ing
B

BAY Decl3 4000 C g
BAY Decl3 4200 C B 27,00 a0 0 o0 Al TRUE  GFD

[ Add £ Modify [ Delete | Il suspend P Resume | P Partial Resume. ..

Suspending an order technically deletes that order from the market, and resuming of an order
is technically the entry of a new order with identical properties.

The suspend flag Susp of the Order Entry can be selected for new orders, but is display only
for the maintenance of an order. Please toggle the suspension state of the order via the
Suspend and Resume buttons of the Orders view.

Suspended orders will not be removed immediately from the Orders view if the user logs out
or closes the GUI. These orders will be removed:
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e atthe end of the day

e in the event of a technical problem of the GUI/GMC server

Order Entry - OPT ON BAYER AG -5T-

Contract Vol OfC  Act Tet ToitQty Limit Res validity Textl
BUY BAY DEC13 | 4000 C Q Al a0 26 ELR GFD
Text2 Text3 OrdNo Susp
"
@ Delete OwnOrders QR CR ReUL [ Compact [ J TopOffook Ej Apply |+ Submit| € Reset

Fig.62: Screenshot of the Order Entry showing the Susp checkbox

49.12 Self-Match Prevention (SMP)

The new Self-Match Prevention allows members to prevent unintended crossing of their
orders and quotes.

For intended crossing, a cross request functionality is offered by Eurex T7. With the cross
request functionality, an exchange participant is allowed to enter relating orders and quotes
which could immediately match against each other. The precondition is that the participant
enters a cross request prior to entering orders or quotes which could match immediately
signalling its intention to the market.

However, the legal situation in the origin country of several exchange participants does not
allow crossing at all. With the new functionality Self-Match Prevention participants are able to
avoid the execution of an order/quote against another order or quote from the same business
unit in the same instrument.

For this functionality a new optional field CrossID is added to all order and quote transactions.
Both orders and/or quotes, that origin from the same business unit, must contain the same
CrossID value for a SMP action to take place. Orders and quotes actively participating in the
order book are verified for SMP during the instrument state “Continuous” only.

In order to allow traders to use the SMP functionality within the T7 Trader GUI, the Order
Entry now features the CrossID field in the extended layout (press the Compact button of the
Order Entry for this field to show up):

Order Entry - FUT ON DAX INDEX

Contract Vol 0fc  Act Tot TotQty Limit Res StopPrice Validity
BUY FDAX | JUN14 eur | Y EUR | |GFD
Date TUMbr 0OCC  Textl Text2
Text3 TheoPrice OrdMao OrigFirm
i *u
Benefic RatelD Reglnfo CrossID |Susp
12345 |[ ]
@ Delete Own Orders QR CR SIUL 35 Compact [ 4 TopOfSock [f Calc TheoPrice [2) Apply & Submit “3 Reset

This field is also provided in the Orders and Order History view.
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Orders % G HE X
FDAX L Edit Up to: +- Vs vlc & = Cuick Find - @R
Trader EnteringBl Enteringlsr  Reglnfo CrdEntry Time CrdPrioTime Exch  OrdStatus  Curr PriceCondition  OCC | CrossID
TROOO1 ABCFR TROOO1 26.058.2015 15:25:50,458 26,05,2015 13:25:50,458 XEUR MNEW EUR  MARKET 12345
E.j Add L Modify [ Delete || Suspend P Resume [P Partial Resume... {E Rel, Trades {E Rel, History
Order History
[Foax | £ Edit Upto: +- Fswc & - Quick Find - @R
h  Orderstatus PriceReasonabilicyCheck  InstrumentID  Curr ParkitionID Keyl Kew2 PriceCondition  ©qClearingInfo ProductID OCC TxnlD | CrossID
MEW 93 EUR MARKET 21 12345
MEW 93 EUR MARKET 21

New HistoryType values inform about the SMP event:
e Self Match Cancel: This event is set for an incoming order which triggers the SMP.

e Self Match Delete: This event is set for an order already in the book, which is
triggered by the SMP.

4.10 Eurex Trade Entry Services

Since block trades are not traded directly on the regulated market, but are traded under the
rules of the regulated market, it was decided to rebrand the block trade facilities into the
"Eurex Trade Entry Services", or in short term: "TES":

Market Chrl 1 Order Entry Orders F& Product Statistics

Time & Sales Chel O Market Maker Protection Order History Fa Contract Statistics

Quote Request Trade Entry Services Shift F11 Trades F10 MNews Board

Cross Request TES View Risk Controls

TES Time & Sales TES Trades Product Pools

Ext. Ticker Line TES Flex View Variance Futures Conversion Parameters

Ext. Ticker Board

Fig.63: Screenshot of the Order Entry showing the Susp checkbox

The Trade Entry Services view supports the entry of all kinds of TES trades. The TES trade
functions are divided into the categories Block Trade Entry, EFP-Fin Trade Entry, EFP-ldx
Trade Entry, EFS Trade Entry, Vola Trade Entry and Flexible Contracts Trade Entry.
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For more information about the Eurex Trade Entry Services functions, please refer to the next
sections in this document.

Please note that in order to be able to use the TES functions, the system account (user name
and password) to the Eurex legacy trading system has to be setup in the Exchange Accounts
view.

General behavior of the Trade Entry Services tabs:
e The type of TES trade can be selected via the tabs of the Trade Entry Services view.

e The entry of bilateral and multilateral TES trades has now been integrated into a
single function for the TES trade types that support the entry of multilateral TES
transactions (Block Trade, Strategy Trade, EFP-Fin Trade, EFS Trade and EFP-ldx
Trade).

As a result, the entry of a bilateral trade results in the display of two counterparty rows
in the table of the respective tab. The row which is owned by the user logged in is
indicated by the Trader column.

e To aid the entry of bilateral TES trades, the table of an Trade Entry Services tab is
automatically prefilled with a buyer and seller row for the entry of a bilateral trade. As
long as the trade has not yet been applied, it can be changed into a multilateral trade
by adding additional counterparty rows. The trade will also be indicated as a
multilateral trade, if it could not otherwise be applied as a bilateral trade.

e The type of TES trade, whether it is a bilateral or multilateral trade, is indicated in the
Type field of the Trade Entry Services tab:

SIMPLE indicates a bilateral TES trade,

EBI indicates a multilateral TES trade.

Please note that for technical reason the fields Act, O/C, Text, Customer, MIOrdNo are
disabled for own counterparty rows after the Apply button was pressed. This is due to the
auto-approval of own counterparty rows. These fields get enabled again if Price or Qty is
changed.

TES - (Strategy) Block Trade Entry (Bilateral & Multilateral)

The Eurex Trade Entry Service views (one view per block trade type) support the entry of
regular simple and strategy block trades (two sides = bilateral) and multilateral simple and
strategy block trades (two or more sides = multilateral) in a single view.

Each side of a trade (two sides for regular TES trades, multiple sides for multilateral trades) is
displayed as a single row in the table of this window (see screenshot below).

A regular (bilateral) TES trade can be entered by adding a single buy and a single sell row to
the table.

A multilateral (EBI) trade can be entered by adding multiple (at least two) rows to the table,
where the volume of buy sides must be equal to the volume of sell sides.
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The window offers two records for entry (a buy and a sell line) if the window is opened. In this
way, the entry of a bilateral trade is easy, since only the remaining mandatory fields need to
be specified.

The trade is a simple type TES trade by default and it is automatically detected as an EBI
trade if one of the following criteria is met:

1) The participant name of the buyer is not identical to the person who is entering the
trade (e.g. the broker is entering the trade for a different participant).

2) More than two participants have been specified (number of rows).

3) The first row is not set to buy.

Block Trade Entry

Block Trade Entry | EFP-Fin Trade Entry = EFP-Idx Trade Entry = EFS Trade Entry | Vola Trade Entry | Flexible Contracts Trade Entry
& [0 Delete
Contract Vol EffB/S Eff val
BUY
BUY
Susp Vega Volatility Price TheoPrice ClgProdstate Broker Appr. Time
0 i
Tranbo  TrdMos Chpy s by OJC Ack TUMbr Texk Cuskamer MICrdho Skatus Trader TrdMolegl T
B ABCFRTROOO01
5 ABCFRTROOO01
& Add Ctpy XL Remove Ctpy (‘3 Reset +\ Apply & Approve

Fig.64: Screenshot of the TES - Block Trade Entry view

The table can be edited directly: a double click on a cell puts the table into edit mode and
starts the editing of the clicked cell.

Cpty and Trader columns

The Cpty and Trader columns on the Trade Entry Services tabs have the following meaning:
e The Cpty column of the new TES Block Trade displays: the counterparty of that trade.

e The column Trader displays the owner of that record.

TES Approval Broadcast

Once a multilateral TES trade has been entered, an approval broadcast is submitted to
traders of the target members that are a member of the given subgroup. As long as a Eurex
trader has the respective TES Trade window open at the time, the broadcast is sent, the
corresponding TES trade will be displayed in the TES Trade window automatically. After that,
the trader needs to know the TranNo in order to inquire the trade.

With Eurex Trader it is also possible to display unapproved TES trades. This feature is
available via the TES View: please refer to chapter O for a description of that view.

TES Bulk Load (Import)
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The TES - Block Trade Entry features a special import function to upload (non-strategy) TES
block trades. This import view is accessible via the Import-icon, or via the menu View ->
Import:

Block Trade Service Bulk Load

- 8_“6 =8
Ref{Tranha Status  Comb Contract Oy Prc O (BY Act (B) Cpty (B) Txk (B} Cutore
v FGEBL Decl3 3000 125.06ELR O Al ABCFR
W 0ODAX Decl3 20000 C 500 105.1 ELR @ Pl  ABCFR
¥, tmport gz Clearall A, Export & Ok X Cancel « Apply

Fig.65: Screenshot of the Block Trade Service Bulk Load view

Using the Import-button on the Block Trade Service Bulk Load, a csv-file can be selected for
import (the separator character being the semicolon, regardless of any regional settings in the
operating system used). The Block Trade Service Bulk Load then reads the file and displays
the to be imported TES trades in the table for review. Errors that are found while reading the
import file are indicated by a red background color. A click on such a red line will show a
detailed message about the problem in the status bar. The data in the table is not directly
editable - errors should be fixed in the file to be imported.

After the table has been checked for errors, the imported file can be applied using the Apply
button.

Block Trade Service Bulk Load: Auto Approval

TES trades will be automatically approved during the import, if the fields required for approval
are filled in the import file for the counterparty side: O/C (S), Act (S) and TraderID (S).

TES: Preparation of Block Trades

In order to support traders engaged in block trading volatility strategies, it is now possible to
prepare block trades using the TES Block Trade Entry with limitation. The limitation is that
prepared block trades can only be entered without a limit.

In order to prepare a TES block trade, check the Susp checkbox of the Block Trade Entry
form:

Block Trade Entry (StrategyType: CALL-U) - OPT ON BAYER AG -ST-

Block Trade Entry | EFP-Fin Trade Entry = EFP-Idx Trade Entry EFS Trade Entry = Vola Trade Entry  Flexible Contracts Trade Entry
& [ Delete
Contract Vol EffB/S Eff Vol
BUY MAR14 4000 c 1 SELL  |4000
SELL  BAY 3330 EbR [ 4 w0 BUY 40000
Susp Price TheoPrice ClgProdstate Broker Appr. Time
| TRoac ABCFRTRDO01
TranMo  TrdMos Chpy E/S by O Ack TUMBY Text Customer MICrdha Skatus Trader
{ B 4,000 O Al ABCFRTROO01
AYZFRTRD 3 4,000
& Add Ctpy xL Remove Ctpy (3 Reset +\ Apply & Approve
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Fig.66: Screenshot of the TES - Block Trade Entry view showing the entry of a suspended block trade

This trade is then visible in the TES View in state SUSPENDED, and can later be
unsuspended, which then allow the entry of the price, which then starts the approval process.

TES: Preparation of Variance Future Block Trades

Block trades in variance futures cannot be entered before the variance future conversion
parameters are completed. In order to support the entry of block trades in variance futures
beforehand, the Block Trade Service supports the entry of variance futures block trades in
suspended state, if the conversion parameters are not yet complete.

If the variance future block trade is entered before the conversion parameters are complete,
the vega quantity can be entered into the Vega entry field, and the volatility strike can be
entered into the Volatility field. The block trade quantity will then be calculated and filled into
the counterparty table:

Block Trade Entry - VARIANCE FUT ON EURO STOXX 50 INDEX1

Block Trade Entry | EFP-Fin Trade Entry = EFP-Idx Trade Entry = EFS Trade Entry | Vola Trade Entry = Flexible Contracts Trade Entry
&  [HDelete
Contract Vol EffBfS Eff Vol
EVAR |MAR14
Susp Volatility Vega Price TheoPrice ClgProdstate Broker Appr. Time
15.25 100 g |TRDAC ABCFRTRDOO1
Tranko  TrdMos Chpy B3 by OfC Ack TUMbr Text Zuskomer MICKdRD Skatus Trader
{ B 1,234 o Al ABCFRTRDOO0L
AYZFRTRD 5 1,234
& addctpy L Remove Cipy ©peset [ Apoly o Approve

Fig.67: Screenshot of the TES - Block Trade Entry view showing the entry of a suspended variance futures trade

In case of a multilateral trade, the quantity is only filled into the first row - this size needs then
to be individually spread among the multilateral buyers and sellers by hand.

As soon as the conversion parameters are complete, the variance future block trade can be
opened again via a double click of the respective trade in the TES View. If the conversion
parameters are complete, the converted Price will be displayed, and the trader can now
unsuspend the variance future block trade, to start the approval process:

Block Trade Entry - VARIANCE FUT ON EURO STOXX 50 INDEX1

Block Trade Entry | EFP-Fin Trade Entry = EFP-Idx Trade Entry = EFS Trade Entry | Vola Trade Entry | Flexible Contracts Trade Entry
& [ pelete
Contract Vol EffB/S Eff Vol
EVAR |MAR14
Susp| Volatility Vega Price TheoPrice ClgProdState Broker Appr. Time
O 15.25 100 3087.4540 d |TRDAC ABCFRTRDOO1
TranMo  TrdMaos Chpy B/S by OfC Ack TUMBY Text Cuskomer MIOrdho Skakus Trader
{ B 1,23 o a1 ABCFRTRDOOL
AYEFRTRD 5 1,234
& Add Ctpy xL Remove Ctpy bReset | E_j Apply | & Approve
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Fig.68: Screenshot of the TES - Block Trade Entry view showing the activation of a suspended variance futures trade

Variance futures block trades can only be entered in trading notation.

Please note, that the Apply button will not only activate a variance futures block trade if the
conversion parameters are complete - due to the fact, that from then on the clearing price and
the clearing quantity are binding, the Volatility and Vega will from then on be calculated based
on these parameters. Due to rounding issues, the display of the Volatility and Vega may
slightly change. If this happens, the user will be informed about that fact by a warning
message.

Please note, that after a variance futures trade was entered, or after a suspended variance
futures trade was activated, the clearing price and clearing quantity become editable, to allow
changes to the trade in clearing notation.

TES: Late Entry Fee

Whenever a trade is negotiated using the TES functionality, it should be ratified within 30
minutes.

Formerly this period for the ratification of the trade closed with the application of the “Freeze”,
if the participant ratifying the trade has not approved within these 30 minutes. Freezing the
trade means, that it can not be approved anymore - in this case, the participant ratifying the
trade usually contacts its counterpart (the participant entering the trade), who will then
marginally modify or just update the trade. As a consequence of this modification or update,
the clock starts to count down again (for 30 minutes).

According to the TES Late Entry Fee approach, the 15/15-principle will be introduced, which
allows for a 15 minutes period for both, the entry and the approval of the trade. However only
the time of the approver will currently be checked.

In case the participant ratifying the trade takes longer than 15 minutes, the approver is fined.,
In contrary to the former functionality a trade is now available for approval throughout the
trading day. Relating to this, the “Update Approval Time” button is now obsolete and has been
removed, as there is no need anymore to update the expiry time of the ratification period.

The Approval Time now indicates the age / approval state of the TES trade:

If the trade is in the first 10:00 minutes after its entry.

If the approval time is between 10:00 and 14:59 minutes.

Red If the approval time is from 15:00 minutes onwards.

Field description of the Block Trade Entry:
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Field

Description

Ref/TranNo

The transaction number of the TES (Strategy) Block trade is assigned by
the system after its submission and for its retrieval.

TranNo, TrdNos

The trade number is assigned to the TES (Strategy) Block trade after its
approval.

Exch Displays the exchange identifier of the exchange the user is logged on to.

Contract The contract information of the future has to be entered.

Qty This is the quantity of the futures leg. TES EFP-Fin trades with a quantity
of up to 999.999 are supported.

Price The price of the trade. Only multiples of the tick size of the future are
allowed. The value of this field is validated against the daily high and daily
low price of the future.

TheoPrice The theoretical price of the contract

ClgProdState Clearing product state

TrdQty, TrdLimit

Applies to variance futures product only:

Variance futures on-exchange orders are entered in T7 using the Trading
Notation, i.e. Volatility Strike as trading price and Vega Notional as trading
guantity.

Since the price and quantity of an TES (Strategy) Block trade is in
Clearing Notation by design, the respective indicative values for an
equivalent on-exchange order, which is the Trading Notation, is displayed
in these fields.

o/C Defines, if the trade is for opening (O) or closing (C) of a position.
Act The position account.

Cpty The counterparty of the trade.

TUMbr The Take Up participant short name of the trade is mandatory if the

account G2 is selected.

Text, Customer,

These fields are mandatory or optional according to the settings in the

MIOrdNo Preferences and can be filled with an up to 12 characters user defined
text.
Trader The user name of a trader. This refers to the user name of the exchange

account.
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Description

TrdNoLegl,2,3,4 | Trade numbers which are assigned after the final approval to the
individual simple instruments for the decomposed strategy.

4.11 TES - EFP-Fin Trade Entry

The TES EFP-Fin Trade (EFP-Fin: Exchange for Physicals for Financial Futures) view is used
by two counterparts to enter, modify, inquire, delete and approve an off-book trade for
buying/selling a bond future against a previously executed bond transaction.

The view is part of the Trade Entry Services view, supporting the entry of TES trades between
two or more involved parties. (Please refer to chapter 4.10 for a general description of the
functioning of these windows.)

EFP-Fin Trade Entry

Block Trade Entry | EFP-Fin Trade Entry | EFP-Idx Trade Entry = EFS Trade Entry = Vola Trade Entry | Flexible Contracts Trade Entry
£ [ Delete
ISIM Mominal StiDate CshPrc Issuer/SecuMame Coupaon CpnFrg Maturity Curr
23.12,.2013 01
Contract Susp Prc Hdg ExchRate 51 Broker Appr. Time
O DUR
TranMo  TrdMos Chpy EfS by OfC Ack ST TUMbr Texk Cuskomer MIOrdMo Stakus Trader
B ABCFRTRDOOL
5 ABCFRTRDOOL
& Add Ctpy & Remove Cipy (3 Reset +\ Apply & Approve

Fig.69: Screenshot of the TES — EFP-Fin Trade Entry view

An exchange for physicals-financials trade is defined by the simultaneous exchange of a long/
short futures position against a short/long bond position. The future and the bond can be of
different currencies, i.e. cross currency trades are allowed. The two legs have a comparable
sensitivity to interest changes, which is normally expressed through a hedge ratio based on
the duration or price factor method (DUR or PF).

Only the trader buying the futures contract can enter an TES EFP-Fin trade. The TES EFP-
Fin trade is termed “open” until it is approved by the counterpart.

The trader selling the futures contract must approve the transaction within a time limit defined
by Eurex (currently 30 minutes). The time limit begins when the details of the trade are
entered and submitted by the buyer. The counterparty adds sell-side parameters and
approves the trade. Approved TES trades are forwarded to the exchange clearing system.

The values of the fields ISIN, Issuer/SecuName, Coupon, CpnFrq, Curr and Maturity define
the cash leg (bond) of an TES EFP-Fin trade. Some, but not all bonds, which can be used as
an asset of an TES EFP-Fin trade are known by the Eurex system.

The entry of the TES EFP-Fin cash leg is supported in the following ways:
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» The user specifies the bond by filling only the ISIN field and submits the trade.

* In case the bond is known by the Eurex system, the trade is submitted, the system
automatically fills the values of the other fields defining the bond. Fields containing values
added by the system are highlighted.

» In case the bond is not known, the trade entry is not accepted, all the entered values
remain in the entry fields and the system returns the message UNKNOWN BOND-
PLEASE SPECIFY DETAILS. After filling the remaining bond fields the trade can be

submitted.

» The user fills all fields defining the bond and submits the trade.

* In case the bond is known, the values as defined on the Eurex system overwrite the user
defined data. Fields containing values changed by the system are highlighted.

* |n case the bond is not known, the trade is submitted with the user defined bond

characteristics.

The system automatically deletes all “open” TES trades in the nightly batch.

For control checks by Market Supervision/Market Surveillance, e.g., to verify the cash leg
data or whether the underlying cash trade was done, the cash leg data are transferred and
displayed in reports.

Field description:
Field

TranNo

Description

The transaction number of the TES EFP-Fin trade is assigned by the
system after its submission and for its retrieval.

TranNo, TrdNo

The trade number is assigned to the TES EFP-Fin trade after its approval.

ISIN The Cash Identification of the bond. The field has to be filled by 12
characters, the first two digits must be alphabetical values.

Nominal The nominal value of the bond has to be entered.

StiDate The settlement date of the bond trade, a value greater as the current
business date, has to be entered.

Issuer/SecuName | The field can be filled with an alphanumeric text of up to 30 characters to
indicate the issuer or name of the security.

Maturity The maturity of the bond, greater than the settlement date.

This field is mandatory for the buyer, if the bond is not known by the Eurex
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Description
system.

Curr Currency of the bond transaction.

Coupon The coupon of the bond.

This field is mandatory for the buyer, if the bond is not known by the Eurex
system.

CshPrc The cash price of the bond.

CpnFrq The coupon frequency of the bond.

This field is mandatory for the buyer, if the bond is not known by the Eurex
system and display only for the seller.

Exch Displays the exchange identifier of the exchange the user is logged on to.

Contract The contract information of the future has to be entered.

Qty This is the quantity of the futures leg. TES EFP-Fin trades with a quantity
of up to 999.999 are supported.

Prc The price of the trade. Only multiples of the tick size of the future are
allowed. The value of this field is validated against the daily high and daily
low price of the future.

o/C Defines, if the trade is for opening (O) or closing (C) of a position.

Act The position account.

Hdg The hedge type of the trade has to be entered. Possible values are DUR
(duration hedge), PF (price factor hedge) and NOM (nominal hedge).

ExchRate The exchange rate of the trade is displayed.

Cpty The counterparty of the trade.

TUMbr The Take Up participant short name of the trade is mandatory if the

account G2 is selected.

Text, Customer,

These fields are mandatory or optional according to the settings in the

MIOrdNo Preferences and can be filled with an up to 12 characters user defined
text.
Sl Settlement Institution:

BC — Clearstream Banking Frankfurt
CD - Clearstream Banking Luxemburg
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Description

CS-CLS
EC — Euroclear
SG — Sega Intersettle

Trader The user name of a trader. This refers to the user name of the exchange
account.

4.12 TES - EFP Index Future Trade Entry

The TES - EFP Index Futures Trade Entry (EFP: Exchange for Physicals) is used by two
counterparties to enter, modify, inquire, delete and approve an off-book trade for
buying/selling an index futures contract or FX futures contract against a previously executed
cash transaction. (Please refer to the Conditions for Utilization of the Eurex Trade Entry
Services which is published on the EurexChange website for a brief description of the
supported underlying cash transactions.)

The view is part of the Trade Entry Services view, supporting the entry of TES trades between
two or more involved parties. (Please refer to chapter 4.10 for a general description of the
functioning of these windows.)

EFP-Idx Trade Entry

Block Trade Entry | EFP-Fin Trade Entry | EFP-Idx Trade Entry | EFS Trade Entry = Vola Trade Entry | Flexible Contracts Trade Entry
£ [pelete
ReflD Mominal
Contract Susp Prc Hdg sI Curr Broker Appr. Time
O NOM
TranMo  TrdMos Chpy EfS by OfC Ack ST TUMbr Texk Cuskomer MIOrdMo Stakus Trader
B ABCFRTRDOOL
5 ABCFRTRDOOL
L Add Ctpy & Remove Cipy (D Reset +\ Apply & Approve

Fig.70: Screenshot of the TES - EFP-ldx Trade Entry view

The value of the field RefID defines the details of the cash leg of a TES EFP Index Futures
trade. The reference identifier is a unique number which allows the identification of the equity
cash basket linked to the transaction. The value of the field Nominal defines the equivalent
value of the futures leg of a TES EFP Index Futures trade and has to be filled in units of one
thousand. (cash basket or (ISIN) exchange traded funds)

The Contract currency field, Curr, is filled according to the selected futures contract. The Hdg
field is filled with “NOM®, for nominal type hedge.
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The trade information of the futures trade is displayed in the Trades view and the Time &
Sales view. The trade type of an TES EFP Index Futures trade is ‘N’. To reactivate an expired
unapproved TES EFP Index Futures trade on the business day it was entered, the buyer has
to retrieve it and click the Modify button. The system automatically deletes all “open” TES
trades in the nightly batch.

Field Description

TranNo Transaction number to identify the TES EFP Index Futures trade.
TrdNo Trade number assigned to the trade upon approval.
ReflD Reference identifier of the cash basket.
Nominal Equivalent value of the futures leg to be traded (in units of one thousand).
Contract Contract identification for the futures contract: product, expiration month
and year.
Qty Quantity of the trade.(max. up to 999.999).
Prc Price, at which the trade is made.
o/C Opening or closing of a position.
Act Account type.
Hdg Hedge type. Automatically filled with NOM (nominal hedge).
SI Settlement Institution:
BC — Clearstream Banking Frankfurt.
CD - Clearstream Banking Luxemburg.
CS-CLS.
EC — Euroclear.
SG — Sega Intersettle.
Cpty Counterparty identifier.
TUMbr Receiving participant short name for give-ups. Mandatory for G2

accounts.

Text, Customer,
MIOrdNo

These fields are mandatory or optional according to the settings in the
Preferences and can be filled with up to 12 characters user defined text.

Trader

The user name of the trader. This refers to the user name of the exchange
account.
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4.13 TES - EFS Trade Entry

The TES - EFS Trade Entry (EFS: Exchange for Swaps) is used by two counterparts to enter,
modify, inquire, delete and approve an off-book trade for buying/selling a futures contract
against a previously executed plain vanilla swap (interest rate swap, interest rate swaption or
equity index swap). The TES EFS Trade Entry facility allows participants to enter an off
exchange traded exchange for swaps trade to the Eurex system for clearing and settlement
purposes.

This view is part of the Trade Entry Services view, supporting the entry of TES trades
between two or more involved parties. (Please refer to chapter 4.10 for a general description
of the functioning of these windows.)

EFS Trade Entry

Block Trade Entry  EFP-Fin Trade Entry = EFP-Idx Trade Entry | EFS Trade Entry | Vola Trade Entry | Flexible Contracts Trade Entry
& [ Delete
SwapCustl SwapCust2 SwapType StiDate
payer 20,12.2013
MNominal CprFixRat CprFrg CpnVarRef CpnVarOfs StriDat EndDat Curr
Contract Susp Prc Hdg ExchRate Broker Appr. Time
O DUR
TranMo  TrdMos Chpy Bl5 by OJC Ack TUMbr Text Cuskomer MIordro Skakus Trader
B ABCFRTROOO01
5 ABCFRTROOO01
& addcpy L Remove Cipy ©SRreset [N Apply ™ Approve

Fig.71: Screenshot of the TES — EFS Trade Entry view

An exchange for swaps trade is defined by the simultaneous exchange of a long/short futures
position against a payer/receiver swap position. Future and swap can be of different
currencies, i.e. cross currency trades are allowed. The two legs have a comparable sensitivity
to interest changes, which is expressed through a hedge ratio based on the duration method
(DUR).

The buyer enters data for the future trade, the TES - EFS cash leg and additional information
to the respective data fields.

Field Description

TranNo The transaction number of the TES - EFS trade is used for the retrieval of
the trade.

TrdNo Trade number assigned to the trade upon approval.

SwapCustl The identification of the first customer involved in the EFS swap trade.

SwapCust2 The identification of the second customer involved in the EFS swap trade.
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Field

Description

SwapType On the buyer side it shows the value 'payer’ on the seller side the value
'receiver'.

StiDate The settlement date of the swap trade, has to be greater than the current
business date.

Nominal The nominal value of the swap in units of thousand has to be entered.

CpnFixRat The fixed leg coupon rate of the swap.

CpnFreq The fixed leg coupon frequency of the swap.

CpnVarRef The variable rate reference.

CpnVarOfs The variable rate offset has to be entered.

StrtDat The start date of the swap. Its value must be greater than or equal to the
settlement date.

EndDat The end date of the swap has to be entered.

Contract The contract of the future.

Qty The quantity of the trade.

Prc The price of the trade. Only multiples of the tick size of the future are
allowed.

o/C Opening (O) or closing (C) a position.

Act The position account.

Hdg The hedge type of the trade, always filled by the value DUR (duration
hedge).

Sl Settlement Institution:
BC — Clearstream Banking Frankfurt
CD - Clearstream Banking Luxemburg
CS-CLS
EC - Euroclear
SG — Sega Intersettle

Cpty The counterparty of the trade.

TUMbr This field is editable for the buyer and/or the seller, if the account G2 is

selected. The Take Up participant short name of the trade has to be
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Description

entered.

Text, Customer, These fields can be filled with an up to 12 characters user defined text.
MIOrdNo

Trader The user name of the trader. This refers to the user name of the exchange
account.

ExchRate Displays the exchange rate of the trade.

Curr Displays the currency of the future.

4.14 TES - Vola Trade Entry

The TES - Vola Trade Entry allows the user to enter, modify, delete and approve off-book
TES vola trade futures contracts based on pre-negotiated option trades. The Vola trade
executed on the futures contract between the same counterparts is expected to offset the
delta of the existing options trade.

The traded futures must be or must have the same underlying than as the traded options
passed in reference in order to get a Delta Neutral position. (For interest rate options, the
future contract must be the underlying of the options contract).

This view is part of the Trade Entry Services view, supporting the entry of TES trades
between two or more involved parties. (Please refer to chapter 4.10 for a general description
of the functioning of these windows.)

The product ID (Product field) and transaction number of the options trade (OptTranNo field)
cannot be entered by hand. Please select the options trade in your Trades view or TES
Trades view and press the Add Vola Trade button:

Trades O HHX
Y Edit Up to: +- Hskc g = Cuick Find_ &9

=y o &
Contrack TrdTyP LM BiS OrdQby  Exedby Prc O/C PJF Res StopPrice Triggered EBU  Grp Trader Ack PInd  TrdID TrdState TrdIter
BAY Dec13 4200 C |REGuLar it |l 30 | za | oroo - ilo 1l L1 laecrrlerilTrooot [alv o ] owew |
BAY Decl3 4200 C REGULAR LIMIT 3 160 10 27.00 o) P ABCFR. GR1 TRDOO1 Al ¥ 2 ME '

RAY Ner1 4?00 C  BFGIAR | TMTT = 160 150 FT 0N ol F ORCFR GR1TROOAT a1 v El RIFh

AccBuyQty AvgBuyPrc AvgSellPrc AccSellQty

27.000000 130
i Clear Table | Add Vola Trade

Fig.72: Screenshot illustrating how to start a vola trade entry

A TES vola trade is an off-book arranged futures trade to offset the delta of an existing
options trade (on-exchange or arranged off-book) between the same counterparts.

The TES - Vola Trade Entry view enables traders to enter TES vola trades negotiated outside
the system, for clearing and settlement purposes. Trades are forwarded to the exchange's
clearing and settlement systems for settlement (i.e. perform delivery and regulate cash). The
TES vola trade is termed “open” until it is approved by the counterpart and expires if it
remains unapproved within a time frame defined by Eurex (currently 30 minutes). The initiator

93



Eurex Exchange’s T7 Eurex Frankfurt AG

Eurex Trader GUI and Eurex Admin GUI Manual .
Version 3.0.5

of the trade enters one side (buy or sell) of the trade; the counterpart adds the other side (sell
or buy), and approves the trade.

Vola Trade Entry

Block Trade Entry | EFP-Fin Trade Entry | EFP-Idx Trade Entry | EFS Trade Entry | Vola Trade Entry | Flexible Contracts Trade Entry

Product  OptTranMNo TranMo
BAY 000001 2 [Yoekte
OptionsContract MaxOptionsQty UsedOptionQty OptionPrc
Bar  ||pEc13 |[4200 c 130 [ 1=z ELR
Contract Prc Appr. Time
TranMo  Trdros Chpy Bl5 by T Act TUMbr Texk Cuskomer MIordro Skatus Trader
B ABCFRTROOO01
S ABCFRTROOO01

‘DReset +\ Apply. [ Approve

Fig.73: Screenshot of the TES — Vola Trade Entry view. The yellow warn signs indicate that the corresponding
options trade has not yet been speficied in the Trades or TES Trades view. Please select an options trade there and
press the Add Vola Trade button.

Using the Add Vola Trade button on a trade from the Trades view for on-exchange trades,

and on the TES Trades view for TES trades, the TES - Vola Trade Entry can be prefilled with
the correct details, and need to be prefilled that way.

4.15 TES - Flexible Contracts Trade Entry

The TES - Flexible Contracts Trade Entry allows the trader to enter, delete, modify, approve,
inquire and close an off-book Flexible Contracts transaction specified and agreed upon by two
market participants.

This view is part of the Trade Entry Services view, supporting the entry of TES trades
between two or more involved parties. (Please refer to chapter 4.10 for a general description
of the functioning of these windows.)

Flexible Contracts Trade Entry

Block Trade Entry = EFP-Fin Trade Entry = EFP-Idx Trade Entry  EFS Trade Entry | Vola Trade Entry | Flexible Contracts Trade Entry

* | Product | * [|Modfications [w] Active + | Tranho | * | TranStatus * | Suffishe | & [ Quick Find - @

.
Cantrack Expiry Style SHTwp  Qby Prc B? Tranho SuFFixl@ Ack  ClsgStakus  TranStatus GUSEatus GUFlags Cpky  GUITUMBr  Tex|
BMW 27.12.2013 88.0000C 27.12.2013 E C 1,200 1340 S 496900563 9 Al Complete Ratified
TranNo Suffixio
BUY S
Contract Style StTyp TraderID
ABCFRTRDOO1
Qty Price OfC AbnD Cpty Act  GUfTUMbr Text Customer MIOrdMo Appr. Time
O
|_‘“_ AddUsing ) Setto Close [ Delete (‘) Reset LM Apply & Approve

Fig.74: Screenshot of the TES — Flexible Contracts Trade Entry view

The party specifying the flexible options transaction is called the initiator, the agreeing party is
called the counterparty.

To enter a new transaction, the initiator opens the TES — Flexible Contracts Trade Entry view
and enters the TES flexible contracts transaction details. The fields Contract, Style, StITyp,
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Cpty, Qty, Prc, Traderld and Act are mandatory for TES flexible options transactions. For TES
flexible futures transaction, the fields Contract, StITyp, Cpty, Qty, Prc, Traderld and Act are to
be specified. The initiator can enter the buy or sell side of the TES flexible contracts
transaction. Clicking the Apply button applies the transaction.

If the view is inquired with the TranNo field left empty, all own TES flexible contracts
transactions are displayed in the table below. A click on a single row of the table reduces the
display of TES flexible contracts to those transactions involved with the selected transaction
number (TranNo), and displays the selected transaction in the form above the table. This can
be reverted by a click of Reset button, which again displays all own TES flexible contracts.

The display of TES flexible contracts transactions in the table can also be filtered using the
filter fields directly above the table: Product, Modifications and Active. If Modifications is
selected, modified trades are displayed. If Active is selected, active trades are displayed. If
both or none of these checkboxes are selected, all trades are displayed.

The TES — Flexible Contracts Trade Entry view can also be prefilled by a double click on the
TES Flex View (see example below). The TES Flex View serves the same purpose as the
TES View in that it provides an overview of all unapproved and approved TES flexible
contracts transactions.

TES Flex View

* [BMW * []Modfications [v] Active + | Tranho | % | TranStatus | & [w Quick Find - @@
=3 o =Y
Conkrack Ezxpiry Style SHTyp Gy Prc B? Tranho SuFFixl@ Act  ClsgStatus  TranStatus GUSksbus  GUFlags Cphy  GUITUMbr Tex
BMW 27.12.2013 88.0000C 27122013 E C 1,200 134.0 S 496900563 9 Al Complete Ratified
et Clear Table

Fig.75: Screenshot of the TES Flex View showing the trade which has been clicked to prefill the Trade Entry
Services view.

Fields of the TES Flexible Contracts Trade view:

Field Description

Qty Quantity of the transaction.

Prc Price.

B/S Buy/Sell state.

TranNo Transaction Number.

SuffixNo Transaction suffix identifier.

Act Account.

ClsgStatus Closing status of a position (None, Pending, Closing).
TranStatus Transaction status (e.g. Unratified, Ratified, Closed).
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Field Description

GUStatus Give-Up status.

Cpty Counterparty identifier.

TUMbr Receiving participant short name for Give-ups, mandatory for G2
accounts.

Text Optional transaction details, keywords, defined on the Text Field tab in the

Preferences window, trigger copying of all configured parameters.

Customer Optional transaction details.

MIOrdNo Optional transaction details.

Member Participant short name.

Trader User name of the trader.

OnBehalf OnBehalf participant short name.

TrnTim Transaction time.

TranDat Transaction date.

TrdUnit Trading Unit.

SynProdID Synthetic product ID/Flexible Contract Product ID.

FIxCntrClsPrc Closing price.

AbnD Abandon indicator.
MtnCod Maintenance code
ParentSfxNo Parent Suffix Number.
AdjFlag Adjustment Flag.
Cash Amount Cash Amount

Exch Exchange ID

Format of the Import File:

Field Description
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Field Description

B/S Buy/Sell state.

Product Flex contract product.

Expiry Flex contract expiration.

Strike Flex contract strike price (only for options).
c/Pp Flex contract call/put code (only for options).
Ver Flex contract version number (only for options).
Style Exercise style (E: european or A: american).
StiTyp Settlement type.

Qty Quantity of the transaction.

Price Price.

o/C Open/close code.

AbnD Abandon indicator.

Cpty Counterparty identifier.

Act Account.

GU/TUMbr Giveup or Takeup-member

Text Optional transaction details.

Customer Optional transaction details.

MIOrdNo Optional transaction details.

4.15.1 Flex Contracts Add to Close

New with T7 Release 3.0.5:

The former Set to Close functionality in the TES Flexible Contracts Entry has been renamed
into Add to Close. In order to close a Flex Trade transaction, a closing trade needs to be
entered. The easiest way to do this is to select the flex trade or position to close, and then
press the Add to Close button to prefill the Flex Contracts Trade Entry form. Pressing Apply
will submit the closing of the transaction:

97



Eurex Exchange’s T7 Eurex Frankfurt AG

Eurex Trader GUI and Eurex Admin GUI Manual .
Version 3.0.5

Flexible Contracts Trade Entry
Block Trade Entry | EFP-Fin Trade Entry EFP-Idx Trade Entry | EFS Trade Entry | Vola Trade Entry | Flexible Contracts Trade Entry

* | Product * [ Modifications [v] Active  * | 152258709 | * | TranStatus * | SuFfixhlo | £ Quirk Find @R

& &
Contract Expiry Skyle SHTyp  Qby Prc B? TranNna Suffixlﬂ Act ClsgStatus TranStatus GUStatus GUFlags  Cpky  GUJTUMbr Text  Cuskome
FDAX 19.06.2014 19.06.2014 C 1,000 5,500.0 B 152258709 1 A1 Mone Ratified

FDAX 19.062014 li3.06.2014 | Jc oot latlhene | patfied | | | [ | | |

TranMo SuffixNo
BUY S
Contract Style SHTyp TraderID
FDAX 19.06.2014 C ABCFRTRDOO1
Qty Price OjC aAbnD Cpty Act  GUfTUMbr Text Customer MIOrdMo Appr. Time
1000 5500.0 Y (= |
DAdd Using | ) Add to Close | [ Delete (D Resetl Y Apply | & Approve
Flexible Contracts Trade Entry | () Press Apply to Add to Close = 8337910 || ikbps | & T7 &/ TES

Fig.76: Screenshot of the TES — Flexible Contracts Trade Entry view

Please note, that the O/C (open/close) indicator will be set to C for this closing trade. The O/C
indicator is now also selectable for a new trade. Please also note that the closing trade as
well as the flex trade or flex position to close will still be displayed throughout the current
business day.

It is not required to use the Add to Close function of the TES Flexible Contracts Entry in order
to close a flex trade or flex position. It is sufficient to enter a directly opposite trade with O/C
indicator set to C.

Important: The closing trade was formerly displayed with the same buy/sell indication as the
trade you wanted to close, which was irritating to some traders. Now, the buy/sell indication of
closing trade is directly opposite to the trade you want to close.

4.15.2 Flex Contract Transactions of the Current Business Day

New with T7 Release 3.0.5:

Currently active flex trades and trade transactions of the current business day (TrnDat =
current business day, AdjFlag = Active) are displayed in the TES Flex View and the Flexible
Contracts Trade Entry.

As a consequence of the separation of the Eurex C7 clearing system from the Eurex T7
trading system, clearing transactions which have been processed on trades and positions of
the current day are reflected in this display on the next business day.

4.15.3 Flex Contract Position Display

New with T7 Release 3.0.5:

With T7 Release 3.0.5 the content of the TES Flex View and the Flexible Contracts Trade
Entry do not display historic flex contract transactions anymore. Instead the start of day flex
contract position is displayed together with the transactions of the current business day.
Position information can easily be differentiated from flex contract trades via the MtnCod: flex
positions are indicated by the MtnCod “Position”.
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416 Market Maker Protection

The Market Maker Protection service allows the user to configure the Market Maker
Protection functionality for a specified product or profile, preventing too many almost
simultaneous trade executions of the market maker’s active quotes.

The Market Maker Protection view enables market makers:
e To view and change existing MMP parameters
e To add and remove MMP parameters
e To review the current quote activation status

e To change the quote activation status

Market Maker Protection

Futures 'B Edit = ABCFR_SLF_51 | &3 Mode | Full Mode A4
Product Session MinCuoteCty Tvpe Wolume Delta Vega Percent IntervalMilis Quotedctive
CONF  ABCFR_SLF_S1 10
COMF ABCFR_SLF_S1 10 FUTURES_SPREAD

COMF - ABCFR SLE S1 10 SIMPLE IMSTRUMEMT

EVAR ABCFR_SLF S1 10
EVAR. BECFR_SLE 51 10 SIMPLE IMSTRUMEMT

FZPE ABCFR_SLF_S51 10
F2PE ABCFR_SLF_S1 10 FUTURES_SPREAD

F2PE AEBCFR_SLE 51 10 SIMPLE IMSTRUMEMT

FBAS ABCFR_SLF_S1 10
FBAS ABCFR_SLF_S1 10 FUTURES_SPREAL

FBAS ABCFR_SLF_S1 10 SIMPLE_IMSTRUMEMT

coac ADSCEN CIE T4 AN CSTARMOAND CLITLINDES CTOATE YW

B Celete o Clear b Undo +" Apply

Fig.77: Screenshot of the Market Maker Protection view

In order to aid market makers in the configuration of market maker parameters, bulk-edit
operations can be performed by filtering on the view.

The Market Maker Protection understands two different levels of scope for the protection
parameters:

e session x product.
e session x product x instrument type.

It is possible to change the quote activation state on the Market Maker Protection view by
clicking into the respective QuoteActive checkbox of the table.

It is not possible to define limits for a given session both on "product " and "product x
instrument type " level. You need to decide which one to use.

Important: in the Market Maker Protection view only the rows in bold are active. The greyed
out rows are inactive and should be considered as non-existent.

The Market Maker Protection scope parameters:

Field Description
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Session A session identifier.
Product Product.
Type One of: Single Instrument / Futures Spread / Standard Options

Strategy / Volatility Options Strategy / Non Standard Options
Strategy.

The entry field groups Volume, Delta, Vega, Percent and IntervalMillis are used to specify the
threshold values. Entering the threshold values is optional and can be defined as follows:

Field Description
Volume Total number of contracts traded through quotes.
Delta Options: For options series Delta is defined as:
Delta = (BC-SC) - (BP-SP), where
BC = Number of executions in bought call options series
SC = Number of executions in sold call options series
BP = Number of executions in bought put options series
SP = Number of executions in sold put options series
Futures: For futures contracts Delta is defined as:
Delta = Number of executions in bought futures contract
minus number of executions in sold futures contracts
Vega This value applies only to options series:
Vega = Absolute number of executed buy options series
minus number of executed sell options series
This number can also be expressed using the definition above as:
Vega = (BC-SC) + (BP-SP)
Percent Cumulated ratio between traded quote quantity and total quote size.
IntervalMillis Size of the moving time window in milliseconds.
QuoteActive Displays the current activation state of the quote, if the instrument
type is set: Active or Inactive.
This view is not updated by broadcast, the display can be refreshed
using the refresh button.

Values can be changed by a double click on the respective cell. The change of multiple lines
is supported using the Modify button.
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The Delete button is used to remove the selected MMP parameters for the selected scope.
Changes to the MMP parameters are immediately effective.

Once any of the set thresholds are exceeded through execution of a quote, the market maker
protection for all quotes in the respective scope of [product x session x (optional) instrument
type] is automatically triggered. All the participant’s regular and strategy quotes in the affected
scope are de-activated by this trigger.

4.17 Orders

The Orders view shows an overview of all own standard orders (including strategy orders) of
the logged in user, according to the selection and filter criteria. Lean orders (which cannot be
entered via the Eurex Trader) are not displayed. For head traders or supervisors, orders of all
traders of the own trader group or business unit can also be inquired.

Orders

R Edit Up to: +- svic & - Guick Find @R
" o o
Contrack B? Lirnit: TobQty TotExeQty FemQty OfC Res StopPrice Triggered Act PInd  Validity Date I
BAY Decl3 4000 C B 26.00 a0 g0 o A1 TRUE GFD
BAY Decl3 4000 C B 26,00 g0 g0 o A1 TRUE GFD
BAY Decl3 4200 C B 27.00 a0 e Al TRUE GFD
21 FEU3 WHITE-P Decl3-Sepld B 1.1800 100 0 o Al TRUE GFD
O FEU3 WHITE-P Sepl14-Junl5s E 1.1500 50 50 © Al TRUE GFD
E.j Add B Modify  [H Delete | Suspend B Resume | Partial Resume... -[: Rel, Trades -[: Rel, Histary

Fig.78: Screenshot of the Orders view

The table is dynamically updated whenever there is a change for orders which are visible or
which apply to the filter criteria. New orders, order modifications, full or partial matches and
order deletions are reflected in this window dynamically. If changes of visible orders occur,
only the changed attributes are highlighted.

The Partial Resume function of the Orders view allows to partially resume an order which was
suspended in the GUI:

Orders

LW T T kel A Lels el o o Guick Find @
p Orders - Partial Resume - @
Con PInd Validicy Date Ir

BAY Dec13 4000 C Partial Resume . J ShD)
BAY Decl3 4000 C . P . ﬁ GFD

Please enter quantity andfor limit for partial resume of suspended order. k
BAY Dec13 4200 C quantity P P N
O FEU3 WHITE-P De o TRUE  GFD
O FEU3 WHITE-P s¢|  Resume Qfy Resume Limit TRUE  GFD

m Submit € Cancel
[ Add 5 Modify E Delete |1 Suspend B Resume m_

Fig.79: Screenshot of the Orders view showing the Partial Resume function.
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Please note: After a matcher failover the Orders view is refreshed in a way that non-
persistent orders are deleted and persistent orders are removed from the view and re-
displayed again. As a result of re-displaying, the persistent orders are highlighted.

The Regular/Strategies check boxes enables the user to select the type of orders which are to
be displayed:

e Regular and futures spread orders are displayed if the option Regular is selected.

e Strategy orders are displayed if the option Strategies is selected.

e All orders of the user are displayed if no option is selected.

Strategy orders are sorted after the single contract orders for a product, if both regular and
strategy orders are displayed.

Note: In case of a Market Reset Event or Market Reallocation Event, all non-persistent orders
are cancelled automatically. Information about the deletion is provided in the News Board
view.

A selected order can be modified via the Modify button, or via a double click onto the order.

If the Add button was pressed, while an order was selected, the Order Entry which appears,
will use the selected order as a template.

The Delete button is enabled if at least one order is selected in the table. The user is able to
delete all of the selected orders, including orders for strategies, without requesting a
confirmation of the deletion.

The Orders view features a shortcut to show the related trades for the selected order:

Orders

fda L Edit Up to: +/- Vs vlc & =

o - )
Contract B? Lirnit TokQky  TokExeQky RemQty OfC Res Act PInd  Validity Date TUMbr Ordha

E.ﬂ Add EMDdify m Delete  |I Suspend p Resume | Partial Resume... -E Rel. Trades |-E Rel. History |

This will open an external Related History window for the selected order:

Related History for OrdNo 1439884060896002010

= =4
History Type IMaint Tirme: o Cu:unlzrau:ta Mnemonic BJ/S  LimitPrice  TokalQty  AccumTradedQty Remby OJC Fes
ratchPark 25.08.2015 13:15:36,1058 FDAX Junld B 10,000,0 100 a0 10 O
rakchPart 25.08.2015 13:15:31.363 FDAX Junld B 10,000.0 100 60 40 O
rakchPart 25.08.2015 13:15:25.417 FDAX Junl4d B 10,000.0 100 10 a0 O
Add 25.058,2015 13:15:15.525 FDAX Junld B 10,000,0 100 00 o

Related History for OrdMo 1439884060856002010 | (L) SUCCESS - 4 rows loaded.

Fields to display:
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Display Name

Description

Contract The contract of the order. Refers to both single contracts as well as
strategies.

Mnemonic The Mnemonic is a unique identifier which can be used as a shorthand to
identify a strategy.
This column is hidden by default.

B/S Buy or Sell code.

Limit, Currency

Limit and Currency of the Order.

TotQty Total order quantity.

TotExeQty Total executed order quantity.

RemQty Remaining unmatched qty.

o/C Open or closing of a position.

Res Order restriction, e.g. Regular, Book Or Cancel, Stop Market, One Cancels
the other, Closing Auction only.

StopPrice Stop price of a stop limit order

Triggered Indicates whether the current order originates from a triggered OCO or stop
order.

Act Account.

Validity The validity of the order:
GFD - Good for Day.
GTC - Good Till Cancelled.
IOC - Immediate or Cancel.
GTD - Good Till Date.

Inactive A checkbox informing whether the order is ready to match.
This applies currently to closing auction orders. Closing auction orders are
ready to match during the closing auction trading phase.

TUMbr Take-up participant short name.

Textl Free format text field 1.

Text2 Free format text field 2.
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Display Name

Description

Text3 Free format text field 3.

OrigFirm Original firm ID.

Benefic Beneficiary account ID.

ClientOrdID Client order number.

OrdNo Order number.

OrdNoClearing Order number used in Eurex Clearing

BU Owning business unit.

Grp Trader group of the owning user.

Session Owning SessionID.

Trader Owner of the order (refers to the user name of the exchange account of the
respective trading system).

EnteringBU Entering business unit.

EnteringUsr

Entering user ID.

Reglnfo Regulatory Information.

OrdEntryTime Time of the entry of the order.

OrdPrioTime Order matching priority time.

OrdStatus Status of the order: either new or partial filled.

Date Date of the entry of the order.

Pind Persistency indicator.
Orders entered by Eurex Trader will always be entered as persistent
orders.
However, orders that have been entered using a third party application will
retain their persistency state, when modified by Eurex Trader.

Exch Exchange Identifier.
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4.18 Order History

The Order History view shows an overview of all order changes of own standard orders
(including strategy orders) of the logged in user for the current business day. Lean orders
(which cannot be entered via the Eurex Trader) are not displayed. For head traders or
supervisors, orders of all traders of the own trader group or business unit can also be
inquired.

Order History

0GBL 5 Edit  Up to Expiry: Strike: +- SIMPLE [v| COMPLEX £3 [¥] Quick Firnd @8
=Y
OrderHistory Type Contract o MMnemonic BfS LimitPrice TotalQby  AccumTradedQby  RemOQty OfC Res StopPrice Triggered Act  Persisker
Add OGBL Feb14 10000 C E 33,10 1500 1500 o A1 TRLE
Add OGEL Feb14 10000 C E 39.20 S0 s00 o Al TRLUE
Add OGBL Feb14 10000 C 5 40,580 2000 2000 O A1 TRLE
add OGBL Feb14 10000 C 542,10 oo s00 O Al TRLE
Add OGEL Febi4 10000 C 5 40.60 1000 oo o A1 TRLE
add OGBL Feb14 10050 C E 4220 1200 lz00 O Al TRLE
Add OGEL Feb14 10200 C 5 45.60 3000 3000 O A1 TRLE

Fig.80: Screenshot of the Order History view

The table is dynamically updated whenever there is a change for orders which are visible or
which apply to the filter criteria. New orders, order modifications, full or partial matches and
order deletions are reflected in this window dynamically.

The Related History is also available from the Order History view. Use the double click or right
mouse context menu for a selected order to open the Related History:

Order History

5 Edit Up to: +- svlc & = Quick Find - @R
- o " o

History Type Taink Time: Contrack B/S  LimitPrice  TotalQby  AccumTradedQby RemQty OfC Res Act Persistent  TimeInForce
IMatchPart 25.05.2015 13:15:36,105 FDAX Junil4 B 10,000.0 100 90 o o a1 TRUE GFD
IMatchPart 25.05 513 36 DAX Junld B 10,000.0 m-
MatchPart 25.05.2015 13:15:25.417 FDAX Junl4 B 10,000.0 100 10 o0 O a1 TRUE GFD
Add 25.08.2015 13:15:15.528 FDAX Junld E 10,000.0 100 0o o Al TRUE GFD
Delete 25.05.201513:15:14.595 FDAX Junl4 B 10,000.0 100 S0 o} a1 TRUE GFD
Madify 25.08.2015 13:14:45,.366 FDAX Junld4 E 10,000.0 100 50 50 O Al TRUE GFD
MatchPart 25.08.2015 153:14:40.765 FDAX Junl4 E 10,000.0 100 S0 50 O a1l TRUE GFD
Add 25.08.2015 13:14:40.768 FDAX Junld E 10,000.0 100 00 o Al TRUE GFD

Please refer to chapter 4.17 for a description of the table fields, except for the following.

Display Name Description

OrderHistoryType | Displays the type of order change: Add, Modify, Delete, MatchPartial,
MatchFull, Cancelled.

4.19 Trades

The Trades view displays an overview of own on-exchange trades.
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5 Edit  Up to: +H- slc & - Quick Find @
=9 =9

Conkract o TrdTyP LM ES OrdQhky ExeQby Prc OfC P/F Res StopPrice Triggered EBU  Grp Trader Act PInd  TrdID -
BAY Decl3 4200 l:‘ REGULAR. LIMIT E 140 10 27.00 o] F ABCFR GR1 TRDOOI A1 ¥ 2
BAY Decl3 4200 l:‘ 140 130 Z7.00 P ABCFR. GR1 TRDOO1I Al ¥ 1
BAY Dec13 4200 C 6 lGr1 |TRoo0: (a1 ]y | 4 |
BAY Decl3 4200 C
BAY Dec13 4200 C : 5 ; D
BAY Decl3 4200 l:‘ REGULAR.  LIMIT S 160 ID 27,00 o} P ABCFR GR1 TRDDDI a1 Y 2

AccBuyQty AvgBuyPrc AvgSellPre AccselQty
160 27062500 27.000000 130

g Clear Table  Add Vola Trade -[E Rel, Trades

Fig.81: Screenshot of the Trades view
The view is split in two areas:
e The upper area contains the table column filter and the table itself

e Below the table the accumulated quantities with the average prices for buy and sell
type of trades are displayed. The Clear Table action allows to clear the view to focus
on incoming trades, and the Add Vola Trade action prefills the TES Vola Trade Entry.

Fully approved TES trades which have been entered by the broker and where the broker is
not involved as a counterparty, are not shown in this view (for the broker).

The Regular/Strategies check boxes enable the user to select the type of trades which are to
be displayed:

e Regular and futures spread trades are displayed if the option Regular is selected.
e Strategy trades are displayed if the option Strategies is selected.
e Alltrades of the user are displayed if no option is selected.

The display of the average prices is automatically displayed, if the user has selected one or
more rows of the table.

The Trades view also features a Clear Table action, which just clears the table in order to
provide a display which only displays new trade broadcasts.

Default Sort criteria: 1. Contract, 2. RefNo, 3. TradelD, 4. B/S

Columns of the Trades view:

Field Description

Contract The matched contract: single, or as part of a strategy.

Mnemonic The Mnemonic is a unique identifier which can be used as a shorthand to
identify a strategy.

This column is hidden by default.

Strategy The strategy, if the matched contract is part of a matched strategy.

TrdTyp Type of the trade: OnExchange (Regular), TES Block, TES EFP-Fin, TES
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Description

EFP Index Future, TES EFS, TES Vola, TES Flex.

L/M Indicates the type of order match: market or limit

B/S Buy/Sell identifier.

OrdrQty Quantity volume of the entered order.
For strategies the strategy leg volume is incorporated into the display of the
order quantity.

ExeQty Executed quantity for this order ID.

Price, Order Limit. Price and Currency are displayed in a single field.

Currency

o/C Open or closing of a position indicator.

P/F Partial or Filled.

Res Order restriction, e.g. Regular, Book Or Cancel, Stop Market, One Cancels
the other, Closing Auction only.

Act Account type.

TUMbr The take-up member ID.

StopPrice Stop price of a stop limit order

Triggered Indicates whether the current order originates from a triggered OCO or stop
order.

TrditemID Trade item ID. Also known as deal item ID by the Eurex system.

TrdState Indicates whether the trade is new or reversed.

TrdID Trade ID. Also known as deal ID by the Eurex system.

MatchSteplID

Match Step ID.

OrdNo Order Number.

OrdNoClearing | Order number used in Eurex Clearing.
Textl Free format text field 1.

Text2 Free format text field 2.
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Field

Description

Text3 Free format text field 3.

OrigFirm Original firm ID.

Benefic Beneficiary account ID.

ClientOrdID Client order number.

BU Owning Business Unit.

Grp Trader group of the owning user.

Trader Owner of the trade (refers to the user name of the exchange account of the
respective trading system).

Session Owning SessionlID.

OrdTime OnExchange: Date and time of the order entry.
TES: Date of the trade entry.

TrdTime OnExchange: Date and time of the order match.
TES: Time of the final approval.

Pind Persistency indicator.
Orders entered by Eurex Trader will always be entered as persistent orders.
However, orders that have been entered using a third party application will
retain their persistency state, when modified by Eurex Trader.

Exch Exchange Identifier.

Buttons of the TES Trades view:

Field Description
Clear Table Clears the table to focus on incoming trades

Add Vola Uses the selected trade to prepare the entry of a vola trade.

Trade

Rel. Trades Opens the Related Trades view to show all trades related to the order of the

selected trade.
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420 Related Trades

The Orders view as well as the Trades view features a Rel. Trades button to bring up a
Related Trades view which is filtered to display all trades for the selected order number. This
view is automatically updated by broadcast.

The Related Trades view can be quite useful to quickly check all related trades of an order.
The summary display at the bottom of that view displays the accumulated and average price
and quantity, just like the Trades view. The benefit to use the related trades function to check
the accumulated and average price and quantity compared to the Trades view is, that the
user does not need to select all trades that belong to a certain order.

Trades O HHEHX
W Edit Up to: +- svlc & = * | QuickFind @R
o - )
Zonkrack TrdTwp LM B/S OrdQby Exety Prc QJC PJF Res StopPrice Triggered Grp  Trader  Act PInd TrdID TrdState Trdlte
FDAX Del:13‘ REGULAR. LIMIT B i 10 10.0 o] F GR1CTRDOOL A1 Y 5 MEYW
FDAX Decl3  REGULAR LIMIT B 10 10 10.0 O F GR1 TRDOOL Al Y 5 NEW
FDAX Decl3  REGULAR LIMIT =1 IDEI ID 10.0 GR1 TRDOOL Al Y
5 mm--——_--
FDAX Decl3 | REGULAR LIMIT =] IDEI ID 10.0 o GR1 TRDOOL i 15 MEWY
FDAX Del:13‘ REGULAR. LIMIT 3 100 70 10.0 o P GR1 TROOOL P.l i ) ME'Y
FDAX Decl3  REGULAR LIMIT B 1 1 10.0 o F GR1 TRDOOL A1 Y 17 MEWY
FEU1 Del:13: REGULAR LIMIT B z z 120,01 o F GR1 TRDOOL A1 Y 1 ME'
AccBuyQty AvgBuyPrc AvgsellPrc AccSellQty
10.000000 10
g Clear Table  Add Vola Trade {: Rel. Trades

Related Trades for OrdNo 1455613912646000013

& &
C\:lntracto TrdTy? LiM B/ Ordgby Exelby Frc OfC PJF Res StopPrice Triggered  BU Grp Trader  Act PInd TrdID TrdState TrdltemID Clgby ClgPre Strategy

FDAX Decl3d  RESLLAR LIMIT s 100 10 1010 (e} P ABCFR GR1 TRDOOL AL Y 7 MEW 1z00
FDAX Decl3 | REGLLAR LIMIT s 100 o0 1010 (e} F ABCFR GR1 TRDOOL AL Y 8 MEW 1300
AccQty AvgPrc MatchQty MatchPrc RemQty
Contract (5) : 100 101.000000 Trade (5) : 100 101.000000 @ FULL MATCH

Related Trades for OrdMo 1455613912646000013 | (1) SUCCESS - 2 rows loaded.

Fig.82: Screenshots showing how to open the Related Trades view from the Trades or Orders view

The Related Trades view shows also the MatchQty and MatchPrc for the full trade and
individual match steps of a selected order or trade:

Related Trades for OrdNo 1439541174815001001

a
Zontract

TrdTy'p

Lp’M EfS CrdQby  Exedby
10 \ )
10 ‘ g 10,000, 2 | GR.
ODAX Decl3 SIODP REGULAR LIMIT S 10 2 0.1 F__ABCFR GR1 TRDUUI Al ‘('
ODAX Decl3d 5200 P | REGLLAR LIMIT B 10 2 10,000.1 Q F ABCFR GR1 TRDOOL AL Y

AccQty AvgPrc MatchQty MatchPrc RemQty
Contract : Trade (B) : 8 10000.000000 @ FULL MATCH

Related Trades for OrdiMo 1439541174815001001 | () SUCCESS - 4 rows loaded.

4.21 TES View

The TES View is provided as a display for all own approved TES trades as well as
unapproved multilateral TES trades. Unapproved simple TES trades are displayed to the
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broker that entered the trade, and to the counterparty after the trade has been manually
retrieved in the Trade Entry Services view. (Multilateral trades in this respect are indicated as
“EBI” type in the TES Block Trade view.)

TES View

[Foax | fEdt WMsWic & = uick Find - @
=Y ==Y =Y

Contract o TrdType  Ctpy  BIS Oty Prc Vega Wolatilicy  OfC Trader Act ReFI@ Tranl\@ IsBroker  FunctionalStatus
FDAX Decl3 Block B 1,000 5,400.0 O ABCFRTRDOOLD Al 0080335 b APPROVED
FDAX Decl3 Block. ABCFR 5 1,000 5,400.0 O ABCFRTRDOOL Al 008033 b APPROVED
FDAX Decl3 Block. E 1,000 5,400.0 O ABCFRTRDOOLD Al 008036 ¥ T BE APPROYED
FDAX Decl3 Blaock ABCFR 5 1,000 5,400,0 ABCFRTROOO1L O0ATEE i APPROVABLE
FDAX Decl3 Block B 1,000 5,400.0 O ABCFRTRDOOL Al OoA0SL i To BE APPROVED
FDAX Decl3 Block ABCFR 5 1,000 5,400.0 ABCFRTROOO1 Oo&0SL i APPROVAEBLE
FDAX Junid wola ABCFR B 20 5,444.0 ABCFRTRDOO1 008 05W b APPROVAELE
FDAX Junid Wola 5 20 5,444.0 O ABCFRTRDOOL Al 00805 b T BE APPROYED

g Clear Table

Fig.83: Screenshot of the TES View

Fully approved TES trades which have been entered by the broker and where the broker is
not involved as a counterparty, are also shown in this view (to brokers) (which is in contrast to
the TES Trades view).

Columns of the TES View:

Field Description

Contract Contract Identifier, supports single and complex orders. Also
supports all kind of TES trades except TES Flexible Contracts.

TrdTyp Type of the trade: OnExchange (empty), TES Block, TES EFP-
Fin, TES EFP Index Future, TES EFS, TES EFP, TES Vola,
TES Flex.

Also incorporates the OrdTyp flag for OnExchange trades:
Market Order, Limit Order, Quote, Basis Trade.

B/S Buy/Sell identifier.

Ctpy Counterparty.

Qty Quantity volume of the TES trade.

Price TES Trade Limit. The currency is displayed together with the
currency.

o/C Open or closing of a position indicator.

Trader Owner of the trade.

Act Account type.
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Field Description

RefNo Reference number. Only valid for EBI trades.

TrdNos Trade Number or list of trade numbers for strategies.

Text Free format text field “Text”.

Customer Free format text field “Customer”.

MIOrdNo Free format text field “MIOrdNo”.

Status Status of the TES transaction.

OrdDat Date of the trade entry.

TrdTime Time of the final approval.

Exch Exchange Identifier.

IsBroker Indicates whether or not the logged in user has entered the
trade.

422 TES Trades

The TES Trades view displays an overview of own TES trades. The view is similar to the
Trades view, and will be integrated with the Trades view in a future release, please check
chapter 0 for a general description of this view.

However, the set of columns is different on the TES Trades view, please refer to the list
below. Unlike the Trades view, the TES Trades displays fully approved TES strategy trades in
one row per participant (and not one row per participant and strategy leg). The trade
numbers per strategy leg are displayed in the TrdNoLeg1..4 rows.

TES Trades

[Foax | {Yedt & & uick Find - @R
=9 o =9
Exch Contrack CrdOby  ExcOty Prc B@ o) PIF Trader Ack TrdNQ Ordho TrdTyp OrdTyp Res  Comb
#EUR. FDAX Decl3 1000 1000 5,400.0 E < F  ABCFRTRDOOL A1 00AD33 0004L0C9Z Block ©
#EUR FDAX Decl3 1000 1000 5,400.0 S O F  ABCFRTRDOOL Al 00A033 0004L0093 Block O
AEUR FDAX Marld 10000 10000 5,444.0 B O F  ABCFRTRDOOL Al 00AQ090 0004L0090 Block O BER+LI
ZEUR FDAX Marld 10000 10000 5,444.0 5 O F  ABCFRTRDOOL Al 00AQ90 O0004LOOSR Block O BER+LI
AccBuyQty AvgBuyPrc AvgsellPrc AccsellQty

g Clear Table  Add Vola Trade

Fig.84: Screenshot of the TES Trades view.
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Columns of the TES Trades view:

Field Description

Contract Contract or strategy.

Mnemonic The Mnemonic is a unique identifier which can be used as a shorthand to
identify a strategy.
This column is hidden by default.

TrdTyp Type of the trade: OnExchange (Regular), TES Block, TES EFP-Fin, TES
EFP Index Future, TES EFS, TES Vola, TES Flex.

B/S Buy/Sell identifier.

Qty Quantity volume of the trade.

Price, TES Trade Limit. Price and Currency are displayed in a single field.

Currency

o/C Open or closing of a position indicator.

Res (Currently unused in the TES Trades view)

Act Account type.

RefNo Reference number. Only valid for EBI trades. Currently only available in TES
Trades.

TrdNo Trade ID.

Text Free format text field 1.

Customer Free format text field 2.

MIOrdNo Free format text field 3.

Trader Owner of the trade (refers to the user name of the exchange account of the
respective trading system).

TrdTime OnExchange: Date and time of the order match.
TES: Time of the final approval.

Exch Exchange Ildentifier.

Buttons of the TES Trades view:
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Field escription

Clear Table Clears the table to focus on incoming trades

Add Vola Uses the selected trade to prepare the entry of a vola trade.
Trade

4.23 TES Flex View

The TES Flex View is provided as a display for all own unapproved and approved TES
Flexible Contracts trades.

TES Flexible Contracts are not displayed in the TES View or Trades view.

TES Flex View

* (BMW * [ Modifications [v] Active  * | Trarko - TranStatus g - Guick Find - @
= o =y
Contrack E:piry Style SHTwp  Qky Prc B? Tranho SuFlel@ ack  ClsgStatus  TranStatus GUSEatus GUFlags  Cpky  GUITUMbr Tex|
BMYW 27.12.2013 88.0000C 27122013 E C 1,200 134.0 5 496900563 9 Al Complete Ratified
g Clear Table

Fig.85: Screenshot of the TES Flex View.

4.24 Product Statistics

The Product Statistics view displays statistical trade information on product level:

Product Statistics

| | it & & Quick Find @
=Y =9
Produ? Longhlame 9 C@ VL UL Curr UYL Exch UL Prc Chal Pyol  FutWol Exch Fast  Status
ALY OPT ON ALLIANZ AG HOLDIM EUR ALY EUR *ETR 0.00 19,959 38,400 XEUR ACTIVE
BAS OPT ON BASF AG -5T- EUR BAS EUR *ETR o.oo 2,402 XEUR ACTIVE
BAY OPT ON BAYER. A£G -5T- EUR BAY EUR “ETR. 0.00 304 XEUR. ACTIVE
BMW  OPT ON BMW 4G -5T- EUR EBMW EUR “ETR. 0.00 g XEUR. ACTIVE
BNP OPT ON BENP PARIEAS EUR BMF EUR “FRA 0.00 3 XEUR. ACTIVE
BPE OPT ON EPE GEP BFE GEP “FRA 0.00 XEUR. ACTIVE
BTE OPT ON ETE GEX BTE  GBEX AFRA 0.0 XEUR ACTIVE
CIBN CIBA SPEZIALITAETEMCHEMIE &G CHF  CIBM XEUR ACTIVE
CONF  FUT 8-13 Y. SWISS QOV.BONDS 6% CHF XEUR. ACTIVE
DL OPT ON DEUTSCHE LUFTHANSA EUR. XEUR. ACTIVE
E¥AR  VARIAMCE FUT ON EURC STOXK SO INDEX1 EUR  EVAR 2,200 XEUR ACTIVE
E¥DL WARIAMCE FUT ON EURO STOKK 50 INDEXS EUR EVDL KEUR PLUEBLISHED
TotVoal TotFutiol TotOptval TotCallviel TotPutvol
1911231 41092 1570139 1319739 550400

Fig.86: Screenshot of the Product Statistics view

Field Description
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Product Product ID.
LongName Product longname.
Curr Currency of the Product.
U/L Underlying ID.
U/L Curr Currency of the U/L.
U/L Exch Exchange ID of the U/L.
U/L Prc Underlying price.
C/P/Fut Vol Total volume in the contract traded in the course of the day.
The CVol, PVol, FVol column displays the sum of:
¢ On-exchange total traded volume in the respective simple
instrument.
¢ On-exchange simple instrument matches as part of
matched complex instruments.
e TES total traded volume in the respective instrument.
A context menu opens automatically if the mouse if hovered
above the respective cell to display separate values for on-
exchange and TES volumes.
Exch Exchange ID of the product.

StrikePriceScale

Scale of the strike price.

ProdisinCode

ISIN code of the product.

U/L IsinCode ISIN code of the underlying.
TickValue Tick value.

TickSize Tick size.

MmpAllowed Market Maker Protection allowed.

4.25 Contract Statistics

The Contract Statistics view displays a summary of all tradable contracts of the selected
product or profile, for trades entered on the Eurex Exchange's T7.
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Contract Statistics

FBND-Praducts | A Edt s e &
Conkrack Curr ol Clst High CLow  CPrevCpenint CPrevSetlPrc DaysToSettl Pyol PLst PHigh FPLow PPrew
CONF Decl3 CHF 122,10 3
CONF Marl4 CHF 122,15 94
CONF Junld CHF 122,25 154

CONF SPD Decl3 Marld4 CHF
CONF SPD Decl3 Junid4 CHF
CONF SPD Mar14 Junl4 CHF

FGBL Decl3 ELIR 1 106,00 106,00 106,00 106,55 3
FGBL Marl14 ELR 110500 105,00 105,00 106,34 A4
FGBL Juni4 ELIR 106,35 184

FGBL SPD Decl3 Marl4 EUR 1 1.00 1.00 1.00
FGBL SPD Decl3 Junl4 EUR
FGBL 5PD Mar14 Junld4 ELR

Fig.87: Screenshot of the Contract Statistics view

Field Description
Contract Contract.
CVol, PVol Total volume in the contract traded in the course of the day. CVol

displays the volume in simple call option instruments, simple future
instruments and complex instruments. PVol displays the volume in
simple put option instruments.

The CVol and PVol columns displays for simple instruments the sum of:

¢ On-exchange total traded volume in the respective simple
instrument.

e On-exchange simple instrument matches as part of matched
complex instruments.

e TES total traded volume in the respective instrument.
The CVol column displays for complex instruments the sum of:
e On-exchange total traded volume in the respective instrument.
e TES total traded volume in the respective instrument.

A context menu opens automatically if the mouse if hovered above the
respective cell to display separate values for on-exchange and TES

volumes.
ClLast Last traded price in the call/futures contract.
CHigh Day's highest price in the call/futures contract.
CLow Day's lowest price in the call/futures contract.
CPrevOpenint Total number of the previous day open positions in the call/futures
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Description
contract.
CPrevSetlPrc Previous day’s settlement price.
DaysToSett! Time to maturity of the contract up to the given expiration day (for futures

only). This field is calculated by subtracting the expiry date from the
current date.

PLast Last traded price of the put contract.

PHigh Day's highest price of the put contract.

PLow Day's lowest price of the put contract.

PPrevOpenint Total number of the previous day open positions for the put contract.
PPrevSetlPrc Previous day settlement price.

4.26 Risk Controls

The Risk Controls view comprises of two different functions:
e The Panic Cancel actions which results in the deletion of orders and/or quotes.

e The Stop/Release actions, which will not only delete orders and quotes but will
prevent a single or group of traders/machines from further entry of quotes and orders.

Panic Cancel and Stop/Release trading only affects the trading functionality of the affected
users in Eurex T7. TES trading is not affected - if an TES user must be stopped from trading,
this is done via the stop button in the @x-tract Clearing GUI.

Risk Controls - Business Unit / User

Steps Business Unit / User

1. Business Unit / User COwnership Context

2. Product

3, Order / Quotes @ Logged-in User (Orders only)
4, Finish () Single User (Orders only)

("1 Session (Quotes only)

() Business Unit (Orders, Quotes or Orders and Quotes)

€ Back > Mext || EF Finish Reset

Fig.88: Screenshot of the Risk Controls view
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Please note, that on the Risk Controls view a single action will in most cases lead to the
deletion of multiple orders and/or quotes. Because of that, the result of that single action
might be multiple positive and/or negative results. Only the last result is displayed in the
status bar. In order to see all results of that action please open the Risk Controls - Log
Messages by a double click onto the status bar.

Eurex, EEX and Cooperation: Market and Participant

Eurex Trader and Eurex Admin currently do not differentiate between markets when
performing panic cancel and stop/release functions for a user or business unit. If a user or
business unit is cancelled or stopped, it is cancelled or stopped for all products the user might
be allowed to trade in any market of Eurex T7.

Depending on the assigned entitlement role, the affected tradable entity and deletion context
differs:

Trader Market Emergency Mass

Role Maker Role Deletion Role

Tradable Entity Context

All Products X X v

Selected Products v v X

Deletion Context

Orders v v 4
Quotes X v 4
Orders & Quotes X VE> v %

* on Business Unit level only

4.26.1 Panic Cancel

‘Panic cancel’ enables users with an assigned ‘Emergency Role’ to quickly delete all orders
and/or quotes in all markets (future release: in a particular market) in one go.

The Panic Cancel function is available in Eurex Trader and Eurex Admin.

‘Panic cancel’ actions effectively are ‘delete all’ instructions with a predefined filter. The filter
criteria include ownership of orders or quotes, i.e., BU, session, user and affected products,
i.e., all products belonging to a particular market. Affected users are notified about the Panic
Cancel action.
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A regular user (i.e., a trader or market maker) is able to perform ‘Trader Panic Cancel’ actions
for its own orders. A supervisor is able to perform ‘Supervisor Panic cancel’ actions affecting
the entire BU. Please refer to following overview:

Regular Trader, Market maker Supervisor
Head trader,

Supervisor

BU, User(s): BU, Session BU

Regular traders:
= acting user

Head traders: Can
selected any user of their
trader group

Supervisors: Can select
any user of their BU

Effect Level of deletion: Level of deletion: Level of deletion:
1. orders & quotes
2. orders only

3. quotes only

= all own orders = all own quotes

Fig.89: Panic cancel’ actions in Eurex Trader, scope is a selected market

Risk Controls - Business Unit / User
Stop Release | Risk Controls

Steps Business Unit / User

1. Business Unit |/ User Ownership Context

2. Product

3. Order / Quotes (# Logged-n User {Orders only)
4, Finish i) Single User (Orders only)

i Session {Quotes only)

i Business Unit {Orders, Quotes or Orders and Quotes)

£ Back > Next || 3 Finish Reset

Fig.90: Screenshot of Risk Controls, showing step 1 of Panic Cancel
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Risk Controls - Product

Stop Release  Risk Controls

Steps Product

1. Business Unit { User Tradable Entity Context

2. Product

3. Order / Quotes Ol

4, Finish (% Product

COMF|
€ Back > Next || &5 Finish Reset

Fig.91: Screenshot of Risk Controls, showing step 2 of Panic Cancel

Risk Controls - Order / Quotes
Stop Release | Risk Controls

Steps Order [ Quotes
1. Business Unit { User Deletion Context
2. Product
i) Orders

3. Order [ Quotes
4, Finish Quotes

Orders and Quotes

{ Back > Next || ZF Finish Reset

Fig.92: Screenshot of the Risk Controls, showing step 3 of Panic Cancel
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Risk Controls - Finish
Stop Release | Risk Controls

Steps Finish
1. Business Unit / User Panic Cancel Summary
2. Product

3. Order / Quotes
4. Finish

L
Warning:
You are about to cancel
all Orders
for User : ABCFRUSPVD1

in Product : CONF

Press Confirm Deletion or Finish to continue.

Confirm Deletion

£ Back » next || B8 Finish Reset

Fig.93: Screenshot of the Risk Controls, showing step 4 of Panic Cancel

4.27 News Board

The News Board window displays important public and private trading relevant messages.
The messages can be filtered according to their privacy type, source and category.

The most important news type is the Market News, which, similar to the Market Supervision
Messages window of the Eurex legacy trading system @X-ceed Trading GUI, displays public
market news for the exchange published by Market Supervision (e.g., information about new
products, delay in trading start, suspension of a product).
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[] SYSTEM-NEWS [ MS-NEWS [ | GUI [ ]LEGAL [ |RISK [ |SYSTEM > 10.09.2015 | 05:00:00 @ &3 = Quick Find - @8
c 0

Source Type Market Tirne Prioduct Contrack Title:

[T 3 . [oDAX  [ODAX Decls 4000 € [TES Trade Enker request |SIMPLE by
GUI (L Info 10.09,2015 12:00:40,542 ODAX ODAX Decl5 4000 C TES Trade Enter request  SIMPLE bype: 100 gty=
GUI L Info EUREX 10.09,2015 12:00:36.574 ODAX ODAX Decl5 4000 C TES Trade Enter request  SIMPLE bype=EUREX TES krdMtchPrc=10 gty=11
GlUI (L Info EUREX 10.09,201512:00:41,593 ODAX ODAX Decl54000 C TES Trade Enter request  SIMPLE type=EUREX TES trdMtchPrc=1000 gty=
GLUI L Info EUREY 10.09.201512:00:57.062 ODAX ODAX Decl54000 C TES Trade Enter request  SIMPLE type=EUREX TES trdMtchPrc=5000 gty=

F T
Market: EUREX
Title:

TES Trade Enter request
Message Text:

SIMPLE type=EUREX TES trdMtchPrc=6000 qty=1000 ofc=0 act=[1218=A 1059=1]

Fig.94: Screenshot of the News Board view
The News Board view displays the following information:
e System-News
e MS-News: Market Supervision messages published by the exchange

e GUI: Messages which originate from all GUI views as a result of user interaction.
These are the messages that are also displayed in the status bar of the respective
view.

e Legal: Notification about the stop/release trading of a user or business unit
The view is updated automatically. Messages are sorted descending by date and time.

The message column of the table shows the headlines of any messages received. A click on
a headline in the upper table displays the entire message in the detail box below.

4.28 Product Pools

Eurex Exchange’s T7 system supports trading of inter-product spreads for exchange traded
futures. The available combinations between futures products to be used by an inter product
spread are listed in the Product Pools view.

An inter-product spread is a new type of complex instrument, which allows Participants to
execute trading strategies, which involve the simultaneous buying and selling of contracts that
belong to different futures products of the same market, without a leg execution risk.

Inter-product spread instruments will always be set up by the exchange and traded in their
own order books.

Since product pools are setup by the exchange, please use the Market view to prefill the
Order Entry by a click into the respective Market view cell.

The screenshot below show the Product Pools view. It also has an example how a LOCS
product pool strategy LOCS (power location spread) was selected for the Order Entry by a
click onto the CAsk cell of the first Market view row:
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Product Pools O BHHX
Alt-Drag Column Header here .. | s - Guick Find @R
=9
ProductPooISymbol£ ProductsR.D Longhlame AllowLimitPriceviolationRD  AllowSyntheticMatchingR D Curr - CurrentBusDay  Disp
F1BMFDEM F1GM,FOEM PRODUCT POOL-LOCATION SPREAD ELIR. 1§.12.2013 2

Market % B HX

POOL-Products W Edit Up to: +- s¥lC | Type | & Columns | Futures {ow) -
CFPhase Confrack Curr CEQLy  (CBid Chsk  CAQby CLst CPobAuct  ChetChg  SetlPrchetChg

Caonk F1BMFDEM™M LOCS F1BM Decl3 FDBM Decl3 ELR o0  -500 -4.00 100

Caonk F1BMFDBEM™ LOCS F1BM Janl4 FDBM Janl4 ELR 110 - 8.00 -4.00 s0

Caonk F1BMFDBM LOCS F1BM Febl4 FDBM Febld4 ELR 20 -7.00 -2.00 75

Caonk F1BMFDBM™ LOCS F1BM Marl4 FDBM Marl4 ELR 150 0,00 1.00 g0

Order Entry (StrategyType:LOCS) - PRODUCT POOL-LOCATION SPREAD

Contract Vol Qfc  Act  Tot TotQty Limit Res Validity
BUY FIBM |DEC13 1 o | a1 T EUR GFD
SELL FDEM DEC13 1 o (a1 [SEE TEiE
Text3 OrdMo Susp

*o [

The predefined product profile "POOL-Products" was used in the Market view to inquire an
overview of all setup Product Pool strategies.

4.29 Variance Futures Conversion Parameters

The Variance Futures Conversion Parameters view displays the parameters used for the
conversion of the trading notation of the price and quantity of trades in variance future
products into the clearing notation.

Variance Futures Conver: Parameters

Alt-Drag Column Header here .| &[] Quick Find - g

a a
Contrack  ConversionMode  TradeState  TotalMoTradingDays ElapsedhoTradingDays  WegaUnit DiscountFactor  StandardVariance &RMYM  VarianceFuturesPriceOffset  Realisedvariance Instrumentg Pdeu(tH

EWAR JANL4  PRELIMIMARY NOTDONE 38 16 1000 0.996553897 92,739 -0.1627 3000.0 247.509 314 a2
EVAR FEE14 PRELIMIMARY NOTDONE 59 16 1000 0.994151378 92,739 -0.1627 3000.0 247.509 3142 82
EVAR MAR14 PRELIMIMARY NOT DONE 64 5 1000 0.999863522 92,730 0.1368 3000.0 195.8916 3143 a2
EVAR APR14  PRELIMIMARY NOT DONE 91 s 1000 0,999529974 92,739 0.1383 3000.0 195.8916 3144 8z
EWAR JUNL4  PRELIMIMARY NOTDONE 129 5 1000 0.999344572 92,739 0.1398 3000.0 195.8916 3145 a2
EVAR SEP14  PRELIMIMARY NOT DONE 194 s 1000 0.995045762 92,739 0.1403 3000.0 195.8916 3146 8z
EWAR DEC14  PRELIMIMARY MOT DONE - 280 S 1000 0.998292145 92,739 0.1429 3000.0 195.8916 3147 82
EWAR JUNMLS  PRELIMIMARY MNOT DONE - 388 5 1000 0.997896462 92,739 0.1441 3000.0 195.8916 3148 &2
EwAR DEC1S PRELIMIMARY MOT DONE - 518 5 1000 0.99659649 92,739 0.1441 3000.0 195.8916 3149 &2
EWAR DEC13  PRELIMIMARY MOT DONE 6 5 1000 0.999857135 92,739 0.1344 3000.0 623.6694 3158 &2
YART JAM14  PRELTMIMARY MOT DONE - 25 1 1000 0.9965535897 9z.0  -0.1627 3000.0 0.0 3150 &3
YAR1 FEB14  PRELIMIMARY MNOT DONE - 44 1 1000 0.994151578 0.0 -0.1627 3000.0 0.0 3151 &3
YART MART4 PRELTMIMARY MOT DONE - 60 1 1000 0,992385304 92,0  -0.1627 3000.0 0.0 3152 83
YART JUML4  PRELTMIMARY MOT DONE 125 1 1000 0,984990495 9z2.0  -0.1627 3000.0 0.0 3153 a3
YAR1 SEF14  PRELIMIMARY MNOT DONE 190 1 1000 0.977650788 92,0  -0.1627 3000.0 0.0 3154 83
YAR1 DEC14  PRELIMIMARY MOT DONE 256 1 1000 0.970286021 ez2.0  -0.1627 3000.0 0.0 3155 a3
VYAR1 JUNLS  PRELIMIMARY NOTDONE 364 1 1000 0,955579626 22,0 -01627 3000.0 0o 3156 &3
VYAR1 DECIS PRELIMIMARY NOTDONE 514 1 1000 0,941609736 22,0 -01627 3000.0 () 3157 &3
VYAR1DECIS  PRELIMIMARY NOTDONE 2 1 1000 0,99953563 22,0 -01627 3000.0 0o 3159 &3

i start Post-Processing Show Trades

Fig.95: Screenshot of theVariance Futures Conversion Parameters view
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Field

Description

Contract

Contract

ConversionMode

Preliminary conversion from trading prices to clearing prices takes
places during the day immediately after a match event occurs and
depends from the previous day conversion parameters (Realised
Variance, Discount Factor and ARMVM). They result in the creation
of preliminary trades which need to be recalculated at the end of the
day.

The ConversionMode displays the current state of these
calculations: Preliminary or Final.

TradeState

Displays the progress of the final conversion: Not Done, In Progress
and Done

TotalNoTradingDays

Total number of trading days

ElapsedNoTradingDays

Elapsed number of trading days

VegaUnit

Vega unit Urepresents a quantity of Vega Notional defined on the
product level (generally units of 1,000 Vega) and used as a
multiplier of the Vega Notional.

DiscountFactor

Discount or actualization factor is used to evaluate at the current
date the final settlement payment at the expiration. It is determined
for each variance futures instrument at the end of each trading day
from the remaining calendar days till expiration and the
corresponding interest rate.

StandardVariance

Standard or initial variance stays constant throughout the life cycle
of the variance futures instrument and represents the reference
variance for the instrument price calculation.

It is determined at the end of the first trading day from the
corresponding implied volatility.

ARMVM

Accumulated Return on Modified Variation Margin ARMVM(t) is an
interest adjustment to the final settlement price to account for the
accumulation of interest on daily variation margin. It is calculated at
the end of each trading day from the previous ARMVM(t-1) and the
previous day values of the settlement price and the overnight
interest rate.

VarianceFutures-
PriceOffset

Variance Price Offset is an instrument configurable static amount
used for the clearing price calculation in order to avoid negative
clearing price for a variance future. By default its value is 1000.

RealisedVariance

Realised variance to date g2, corresponds to the observed volatility
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Description

of the daily underlying prices since the introduction of the variance
futures instrument. It is calculated from the sum of the observed
natural log return squares of underlying prices corrected by the
annualisation factor.

InstrumentID Unique instrument ID

ProductID Unique product ID
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5 Eurex Admin GUI

The Eurex Admin application is provided to participants for the use by the service
administrator and user data view users.

Please refer to section 3 for a general description on how to use the application and how to
access these functions using the Welcome view.

51 Overview

Overview of the functions provided by Eurex Admin. The functions are grouped into the
categories Trading, Info & Support and Risk & Security (please refer to the screenshot
below):

Eurex Admin (=)= =S
Application  View Configuration Help
W x[¥X i
4| | Main L Edit = Gp Trader | &3
| I

Market Maker Protection Mews Board Pre-trade Limits
Sessions Risk Controls
Bandwidth Monitor Trade Enrichment Rules
User Maintenance
Welcome View (@ Ready i) Okbps | &/ RDS &/ T7 « TES

Fig.96: Screenshot of Eurex Admin showing the Welcome view
5.1.1  Admin functions

51.1.1 Market Maker Protection

The Market Maker Protection view allows the user to configure market maker protection limits
for a specified product or profile, preventing too many almost simultaneous trade executions
of the market maker’s active quotes. Market makers can set threshold values per product,
session and (optional) instrument type for a defined time interval.
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5.1.2 Info & Support functions

5.1.2.1 News Board

The News Board window displays important trading relevant messages from various sources
and of various categories in different tabs of the view.

The most important tab is the Market News tab, which, similar to the Market Supervision
Messages window of the Eurex legacy trading system @X-ceed Trading GUI, displays market
news for the exchange published by Market Supervision (e.g., information about new
products, delay in trading start, suspension of a product).

5.1.2.2 Sessions

The Sessions view provides an overview of all sessions of the own business unit. The view
also provides the mapping between SessionlD, SessionName and displays the SessionType
along with the CapacityType of the respective session.

5.1.2.3 Bandwidth Monitor

The Bandwidth Monitor view provides an overview of the current and maximum bandwidth
consumption and connection latency for the currently logged in users.

5.1.3 Risk & Security functions

5.1.3.1 Trade Enrichment Rules

Trade Enrichment Rules are a mechanism to enrich the Text, O/C and Account fields of
trades resulting from executed quotes and orders with short order message layout during the
trade enrichment process of the trade manager.

5.1.3.2 Risk Control functions of the Eurex Admin GUI

Risk control features for the Eurex Admin GUI are:
1. Risk Controls view: Panic Cancel, Stop Trading, Release Trading
2. Market Marker Protection parameter maintenance

3. Risk control status monitoring for business unit and user, provided through the
News Board

The description of the Market Maker Protection can be found in section 4.16.

The Position Risk Protection, available through the Risk Monitoring Maintenance window of
the Eurex legacy trading system, is not included in the Eurex Trader and Eurex Admin
applications. It will continue to be available and supported in the @x-tract Clearing GUI.
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5.1.3.3 Risk Controls View

The Risk Controls functionality in the Eurex T7 GUIs available to participants includes Panic
Cancel as well as Stop Trading and Release Trading actions.

Panic Cancel actions enable users of Eurex T7 with assigned ‘Emergency Role’, to mass
delete orders and/or quotes in a particular market. Please refer to chapter 4.26 for a
description of the Panic Cancel action.

Stop Trading and Release Trading actions are effective for an entire Business Unit or
selected users in a particular market and can be performed by a user of Eurex T7 with
‘Emergency Trading Stop Role’ and user level ‘Supervisor’ assigned. The Stop Trading
effectively prevents a user or business unit from the further entry of orders and quotes. In
order to prevent any existing orders and quotes of the affected user or Business Bnit from
matching, Stop Trading also triggers the Panic Cancel function.

The Stop Trading and Release Trading functionality is included in Eurex Admin only — it is not
part of Eurex Trader.

Until it is available, a user or Business Unit can be effectively prevented from further trading
by choosing one of the following options:

e Removing any given Entitlements (in the User Maintenance view) and using the Panic
Cancel function

e Setting all Transaction Size Limits to zero (in the User Maintenance view) and using
the Panic Cancel function

Please note that the Stop Trader function (on trader and subgroup level) of the Eurex legacy
trading system will not have any effect on the Eurex Exchange's T7.

However, the ‘Stop’ action a Clearing Member can trigger on their Non-Clearing Members wiill
be propagated to the Eurex Exchange's T7.

5.1.3.4 User Maintenance

The User Maintenance view provides an overview of the users that are setup in the business
unit of the logged in service administrator.

Actions are provided on the User Maintenance view that allow the modification and creation of
users, also the creation on the basis of a selected user (Add Using) is supported. Deletion of
a user is also provided, but user deletions will not be processed immediately — instead, a
deleted user is marked for deletion, and will be removed during the nightly batch.

Please refer to chapter 5.4 for a brief description of this view.

5.1.35 User Maintenance Wizard

The User Maintenance Wizard is a step by step process of setting up a new user or
maintaining an existing user. The setup workflow consists of the following steps, in the order
of appearance. Each step is displayed in a separate tab of the User Maintenance Wizard.
Some tabs are described in separate chapters, please check the references:

1. Attributes tab: definition of the user attributes
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2. Entitlement & Transaction Size Limits tab: assignment of entitlement roles and
definition of the TSLs

3. Password tab

5.1.3.6 Pre-trade Limits

Pre-trade Limits is a newly introduced addtional feature to help trading participants prevent
accidental massive submission of orders from algorithmic trading and/or order routing
systems.

52 Sessions

The Sessions view provides an overview of all sessions of the own business unit. The view
also provides the mapping between SessionID, SessionName and displays the SessionType
along with the CapacityType of the respective session.

Sessions

e~
& &

BIE BLIShnrtNarg Sessinnﬂ SessionMane SessianType SessionTypehlame Capacity Type Capacity TypeMame TransactionalLimit  Quote Session  FIX Session
47 ABCFR 100061 ABCFR_GUI_S1 1 GUI_INFRASTRUCTURE 1 GUI_INFRASTRIUCTURE 1,000 false false
47 ABCFR 100062 ABCFR_GUI_SZ 1 GUI_INFRASTRUCTURE 1 GUIL_INFRASTRIJCTURE 1,000 False False
47 ABCFR 100063 ABCFR_GUI_S3 1 GUI_INFRASTRUCTURE 1 GUI_IMFRASTRIUCTURE 1,000 false false
47 ABCFR 209310 ABCFR_SHF_51 3 STAMDARD_HIGH_FRECQUENCY 3 STANDARD_HF_FLULL 150 true false
47 ABCFR 209311 ABCFR_SHF_52 3 STAMDARD_HIGH_FRECUENCY 3 STAMDARD_HF_FULL 150 true false
47 ABCFR 209312 ABCFR_SHF_53 3 STAMDARD_HIGH_FRECQUENCY 3 STANDARD_HF_FLULL 150 false false
47 ABCFR 309313 ABCFR_SLF_S1 4 STAMDARD_LOW _FREQUEMCY 5 STAMDARD_HF_LIGHT 50 true false
47 ABCFR 309314 ABCFR_SLF_SZ + STAMDARD_LOW_FREQUENCY =1 STANDARD_HF_LIGHT 50 true false
47 ABCFR 309315 ABCFR_SLF_S3 4 STAMDARD_LOW _FREQUEMCY 5 STAMDARD_HF_LIGHT 50 false false
47 ABCFR 309316 ABCFR_FG_S1 + STAMDARD_LOW_FREQUENCY =1 STANDARD_HF_LIGHT 50 true true
47 ABCFR 309317 ABCFR_LHFBO_S1 4 STAMDARD_LOW _FREQUEMCY 4 STAMDARD_LF_LIGHT 50 true false

Fig.97: Screenshot of the Sessions view

53 Bandwidth Monitor

The Bandwidth Monitor view provides an overview of the current and maximum bandwidth
consumption and connection latency for the currently logged in users. Bandwidth charts per
user are available, that can be toggled with a click into the respective cell of the chart column.

The bandwidth figure displays the net amount of bytes/s delivered to the client application (not
counting any transport layer overhead). In addition Incoming traffic from the client application
is not counted.

Using the Reset Button, the displayed maximum figures for bandwidth and latency can be set
to O for the selected rows.

128



Eurex Exchange’s T7 Eurex Frankfurt AG

Eurex Trader GUI and Eurex Admin GUI Manual .
Version 3.0.5

s BEd| Quick Find @& | User: 1Internet: 0 Leasedline: 1|
& & &
Master User a User a Legal Namea Application Yersion CreationDate KBitjs Max KBitsis Latency (ms) Maxlatency Con.Type  Chart IP CGateway
QABCFRTRDDEH?GUI :‘AECFRTRDDDI ABC BANK KGAA  AdminGUI 000,040,090 25.03.2014 12:06:13 1 119 2 z Leasedline 0 -imemimen--0000 0s.name=Yindows 7
iavw
ABCFRTRD001_GUI ABCFRTRDOO1 25.03.2014 12:06:13 100

€ Reset

Fig.98: Screenshot of the Bandwidth Monitor view

54 User Maintenance

The User Maintenance view provides an overview of the users that are setup per business
unit. Since a service administrator can maintain users in his/her own business unit only, the
User Maintenance view displays all the users that can be maintained by the service
administrator.

User Maintenance

|AIt-Drag Column Header here .. | a2 (=

ILP Mame Logintlame Category UserGroup UserStatus EffectiveStatus MkdDeletion IsUSLocated Lewvel BusinessUnit
732  SECO01  ABCFRSECOO1 GR1 ACTIVE ACTIVE TRADER AEBCFR
723 TRDOO1  ABCFRTRDOO1 GR1 ACTIVE ACTIVE TRADER. AECFR
724 TRDOOZ ABCFRTRDOOZ GR1 ACTIVE ACTIVE TRADER HECFR
725 TRDOO3 ABCFRTRDOOZ GR2 ACTIVE ACTIVE TRADER AECFR
F26  TRDOO4 ABCFRTRDOO4 GR2 ACTIVE ACTIVE SUPERVISOR ABCFR
77  TRDOOS ABCFRTRDOOS GR1 ACTIVE ACTIVE TRADER. BECFR
728 TRDOOS ABCFRTRDOOG GR2 ACTIVE ACTIVE TRADER AEBCFR
729 TRDOOY  ABCFRTRDOOT GR1 ACTIVE ACTIVE HEAD_TRADER ABCFR
730 TRDOOS ABCFRTRDOOS GRZ ACTIVE ACTIVE HEAD_TRADER ABCFR
731 TRDOO9  ABCFRTRDOO9 GR1 ACTIVE ACTIVE SUPERVISOR AECFR
1025 UHMMO1  ABCFRUHMMOL sz ACTIVE ACTIVE HEAD_TRADER. ABCFR
1026 UHTROL ABCFRUHTROL Us1 ACTIVE ACTIVE HEAD_TRADER ABCFR

E.j Add Add Using Modify Celete Copy User Paste User Change Password

Fig.99: Screenshot of the User Maintenance view

The User Maintenance view features Add, Modify, Add Using, Modify, Delete, Copy User and
Paste User actions. The Add action simply opens the User Maintenance Wizard in an empty
state. If a single user is selected in the User Maintenance view, Modify and Add Using actions
are enabled, which also opens the User Maintenance Wizard, but the wizard is prefilled with
the selected user. For the Add Using action, the field Name and will be blanked.

Delete does not delete the selected user immediately — instead, a deleted user is marked for
deletion, and will be removed during the nightly batch. Deleted users are indicated in the
MkdDeletion column of the User Maintenance view.

Import and export of users' entittement and transaction size limits are provided from the User
Maintenance view.

The User Maintenance view also features a Change Password button directly in the view, as
a shortcut to the Password tab of the User Maintenance Wizard.
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PIN Service

The PIN service is available again in the T7 Trading GUI, and it is now much easier to use:
The member service administrator may choose a PIN on user level using the User
Maintenance in the T7 Admin GUI:

User Maintenance T BHHEHX

|.-'-\It-Drag Column Header here .. | ax
PINCode

=y =y
3“ Namé9 Logintame —  Category UserGroup UserStatus EffectiveStatus  MkdDelstion  IslISLocated Level BusinessLnit
DOo1 | ABCFRTRDOOL (R, ACTIVE TRADER. AECFR

F2A_TOOANT  ARCENTOSANT i ACTTVE ACTTVE ThaAmEn ApeEn

Bl User Maintenance Wizard - ABCFRTRDO01 - Attributes

Steps Attributes
1. Attributes Maintenance of general attributes like Mame, Category, UserGroup and Level.
2. Entilement & T5L i
Lategary:
3. Password
] UserGroup: GR1
1,0
1’[ UserStatus: ACTIVE
'
L0 EffectiveStatus: |ACTIVE
1,0
1,0 IsUSLocated:
LL Level: TRADER

Businesslinit: ABCFR

PINCode: [1234 ||

Reset

«{ Back > Next

@ Add ID Add Using ﬁ Modify Q Delete & CopyUser 4k Paste User Q, Change Password 2 Undo Delete

In case a PIN has been set for a trader, Market Supervision will ask for that PIN in case a
trader wants to make use of the "mass deletion" functionality via the “trading-on-behalf”
service of Eurex in the event of emergency situations. Members can decide whether or not to
use this service.

The user can check the own PIN via the Login dialog:
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Eurex Admin Master Login

Please note:
‘fou must be the registered owner of the Trader-ID that you
use to log on -
fa&%
Master User q‘ Login

ABCFRTRDOO1_GUI
% Login Without Settings
Master Passwaord

TITTITIILIY "'"q Logout
Private Client Key Password # Change Master Password
M Close

4

Hetwork Connection Settings

4

Info

g

PIM

Master Password PIN
SEERERRRENE | q’ Show PIN | 1234

User Maintenance view, columns that are displayed:

Field Description

Id Id number of the user, provided by the system.

Name The Name is the LoginName minus the BusinessUnit name.

LoginName Login Name, this is the ID of the exchange account to Eurex
Exchange's T7.

Category If applicable this field should be set by the service administrator when

setting up a user. It is verified by BaFin/Market Surveillance.

UserGroup The name of the trader group the user belongs to inside the business
unit. Every group can define their own name. Every user can belong to
at most group.

Status The current trading status of the user. This status reflects whether or
not the user has been suspended from trading using the Stop Trading
function. This status does not reflect the trader examination status:

e Active -- if the user is not suspended from trading.
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Description

e Suspended -- the user is temporarily suspended from trading.

EffectiveStatus The EffectiveStatus describes the effective trading status of the user.
This status combines the trading status of the selected user and the
trading status of the users business unit.

The status can be:
e Active -- if the user is not suspended from trading.

e Suspended -- either the user or the business unit is
suspended from trading.

MkdDeletion Indicates whether the user is marked for deletion.

IsUSLocated Is checked for users located in the United States and regulated by the
CFTC.

Level The level determines if the user may see orders and trades of other

users of the same trader group or business unit:

The trader level may not see orders and trades of other traders of the
same trader group.

The head trader can see orders and trades of all users in their own
trader group.

The supervisor can see orders and trades of all users in their own
business unit.

BusinessUnit Business unit of the user. Identical to the BU of the logged in service
administrator

55 User Maintenance Wizard

The User Maintenance Wizard will lead you step by step through the process of the setup of a
new user in the Eurex Exchange's T7. This wizard is opened from the User Maintenance
view.

The setup workflow consists of the following steps, in the order of appearance. Each step is
displayed in a separate tab of the User Maintenance Wizard:

e Attributes: definition of the user attributes.

e Entitlement & TSL: assignment of entitlement roles and definition of the transaction
size limits.

e Password: to set or change a password

The single steps of the User Maintenance Wizard are described in the following section in
more detail:
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551 Attributes

The Attributes tab features a list of mandatory fields that need to be maintained for the setup
of the user. As soon as all mandatory fields are correctly filled, the Next button is enabled to
provide access to the next step of the user setup process.

User Maintenance Wizard - ABCFRTRDOO1 - Attributes

Steps Attributes
1. Attributes Maintenance of general attributes like Mame, Category, UserGroup and Level.
2. Entitlement & T5L
3. Password fd: 723
Mame: TRDOO1
LoginName: ABCFRTRDOO1
Category:
UserGroup: GR1
UserStatus: ACTIVE

EffectiveStatus: | ACTIVE

IsUSLocated:
Level: TRADER.
BusinessUnit: ABCFR.

PINCode:

£ Back > Next | | EF Finish Reset

Fig.100: Screenshot of the User Maintenance Wizard showing the Attributes tab

Field Description

Id Id number of the user, provided by the system.

Name The LoginName is constructed by adding this Name to the BusinessUnit.
LoginName LoginName, this is the ID of the exchange account to Eurex Exchange's

T7. For a new user the LoginName is automatically created by adding the
Name to the BusinessUnit.

Category If applicable this field should be set by the service administrator when
setting up a user. It is verified by BaFin/Market Surveillance.
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Field Description

UserGroup The name of the trader group the user belongs to inside the business unit.
Every group can define their own name. Each user is assigned to
maximum one user group. Also referred to as trader group.

Status The current trading status of the user. This status reflects whether or not
the user has been suspended from trading using the Stop Trading
function. This status does not reflect the trader examination status:

e Active -- if the user is not suspended from trading.

e Suspended -- the user is temporarily suspended from trading.

EffectiveStatus The EffectiveStatus describes the effective trading status of the user. This
status combines the trading status of the selected user and the trading
status of the users business unit.

The status can be:
e Active -- if the user is not suspended from trading.

e Suspended -- either the user or the business unit is suspended
from trading.

IsUSLocated Is checked for users located in the United States and regulated by the
CFTC.
Level The level determines if the user may see orders and trades of other users

of the same trader group or business unit:

The trader level may not see orders and trades of other traders of the
same trader group.

The head trader can see orders and trades of all users in their own trader
group.

The supervisor can see orders and trades of all users in their own
business unit.

BusinessUnit Business Unit.

55.2 Entitlements & Transaction Size Limits

The Entitlement & Transaction Size Limits tab supports the maintenance (assignment/
deassignment) of entitlement roles to a user or business unit as well as the configuration of
the transaction size limits. These two functions of the Entitlements & Transaction Size Limits
tab are described separately in the following. This tab is provided in Eurex Admin to the
service administrator for read access on a business unit level and for maintenance access at
a user level.
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Entitlement View, Roles and GUIs

A user which is setup using the setup process is automatically assigned with a role containing
negative entitlements which effectively prevents the user from trading until this role has been
removed by Eurex Exchange. The role containing negative entitiements will be displayed on
this tab if assigned - but in case it is displayed, it cannot be changed or removed by the
service administrator.

The following table gives a detailed overview about the available combinations of view and
maintenance access for the different roles in the applications:

Trader, Market Maker, Service Administrator

Trading View User

Eurex View only at a user level View access on a business unit level.
Admin Maintenance access on user level

Fig.101: Access levels for different users for the Entitlement tab

Entitlement is the combination of a product assignment group with a role — the Entitlement &
Transaction Size Limits tab looks at the entitlements from the perspective of the product
assignment groups to see their roles assigned.

In the example below, the column MarketGroup denotes the product assignment group where
the columns USER DATA VIEW, TRADING VIEW, etc. denote the respective role. A set
checkbox for the combination of a role and market group indicates that this combination of
market group and role is assigned to the user.

User Maintenance Wizard - ABCFRTRD0O1 - Entitlement & TSL

Steps Entitlement & T5L

1. Attributes Assignment of roles on MarketGroup level and transaction size limits {T5Ls) on product level.
Attention: Assignment of Roles Market Maker and Trader for the same market group leads to incapability of entering and requesting Quotes!

2 Entitlement & TSL Please select only one of those 2 Roles per market group. Each role allows order maintenance.

3. Password
Product: l:l £5  MarketGroup:
&
MarketGrolg Descripkion DefaulkMaxOrderQry  DefaultMaxCalSprdQty  TRADER  MARKET MAKER TRADING VIEW
ELUREX MARKET ELREX
BN CHY T¥P: BMD EXCH:  CURREMCY: CHF.. b J
BN ELY T¥P: BMD ERCH: CURRERCY: EUR.. v v
BN GBY T¥P: BND EXCH: CURREMCY: GBP.. 10,000 10,000 4 v
CREUY T¥P: CRD ERCH:  CURREMCY: EUR.. 10,000 10,000 v v
CUEUN TYP: CUR EXCH: CURRENCY: ELR... 10,000 10,000 4 A
FEB CHM T¥P: FED EXCH: CURREMCY: CHF.. 4 v
FE ELIY TYP: FBD EXCH: CLRRENCY: ELIR.. 10,000 10,000 v v
FIEUM TWP: FIX EACH: CURREMCY: ELR .. 4 v
FIEUY T¥P: FIT EXCH: CURREMCY: ELR .. 10,000 10,000 v v
FY ELIM TWP: FYL ExCH: CURREMCY: ELR .. o v
€ Back > Next | 2 Finish Reset
Entitlement & TSL 1) SUCCESS

Fig.102: Screenshot of the User Maintenance Wizard showing the entitlement roles on the Entitlement & TSL tab

In this example the “Trading View” role is assigned in combination with the respective product
assignment groups.

The assignment can be given or taken away by clicking on the respective checkbox in the role
columns.

Please note: Changes to the entitlement profile of the user will be effective in the Eurex
Trader and Admin GUI the next time the user logs in. However, changes are immediately
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effective on the ETl interface. In case entitlements have been removed from the user, those
changes will also immediately prevent the entry of orders in the Eurex Trader GUI.

Transaction Size Limits

The transaction size limits for the selected trader are displayed if a row was expanded by a
click onto the H-sign. As can be seen on the screenshot below, the expanded rows displays
among others the Product, MaxOrdrQty and MaxCalSprdQty columns. Transactions size
limits can now be changed by a click in the respective cell.

If the transaction size limits for a distinct product needs to be checked, the product can be
typed into the Product entry field for a quick lookup of the containing product assignment
group. The product assignment group to which that product belongs will then open
automatically.

User Maintenance Wizard - ABCFRTRD0O1 - Entitlement & TSL

Steps Entitlement & TSL

1. Attributes Assignment of roles on MarketGroup level and transaction size limits {TSLs) on product level.
2. Entitl L& TSL Attention: Assignment of Roles Market Maker and Trader for the same market group leads to incapability of entering and requesting Quotes!
- Entitlemen Please select only one of those 2 Roles per market group. Each role allows order maintenance.

3. Password

Product: | OGBEL & MarketGroup: | FB EUY

= & 9 &
IMart Produg Longhlame Ma’kBtGm'ﬂ DefaultMaxCrderty  DefaultMasCalsprd ey
"ETENEOGBL  OPT ONBUND FUTURE  FE ELY
BN Gov TTFG DAL EALAG CURRENCY | aDF U337 10,000 10,000
CREUY T¥P: CRD ERCH: CURREMCY: EUR UIS; ¥ 10,000 10,000
CUEUN TYP: CUR EXCH: CURREMCY: EUR LIS N 10,000 10,000
FEB CHM T¥P: FED EXCH: CURREMCY: CHF US: M
E‘ FE ELIY TYP: FED EXCH: CURRENCY: EUR LS: ¥ 10,000 10,000
. Proﬁuct a Longrame MaxCrdroby MaxCalsprdQry EFfMaxtrd
i - OEBL OPT ON BUND FUTUIRE 10,000 10,000 10,
& OGEM OPT ON BOBL FUTLRE 10,000 10,000 10,
1 a QGBS CPT ON SCHATZ FUTURE 10,000 10,000 0,
FI ELIM TYP: FIx EXCH: CURRENCY: ELR LUS: M

« Back || 2 Next Reset

Entitlement & T5L L) SUCCESS

Fig.103: Screenshot of the User Setup Wizard showing the Entitlement & Transaction Size Limits tab

Only values in the columns DefaultMayOrdQty, DefaultMaxCalSprdQty, MaxOrdQty and
MaxCalSprdQty can be changed, all other columns are displayed for reference only. Pending
changes can be applied using the Apply button.

Table of the Entitlement & TSL tab, MarketGroup level:

Field Description

MarketGroup Market group.

Description Description of the market group.

DefaultMaxOrdQty Max order quantity

DefaultMaxCalSprdQty | Max calendar spread quantity (applies to futures spreads).
TRADER Entitlement role "Trader"
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MARKET MAKER Entitlement role "Market Maker"

Entitlement roles
Table of the Entitlement & TSL tab, Product level:
Field Description
Product Product.
LongName Product long name.
MaxOrdQty Max order quantity
MaxCalSprdQty Max calendar spread quantity (applies to futures spreads).
EffMaxOrdQty Effective max order quantity.

This is the minimum of MaxOrdQty and MaxOrdQtyBu

EffMaxCalSprdQty | Effective max calendar spread quantity (applies to futures spreads).

This is the minimum of MaxCalSprdQty and MaxCalSprdQtyBu

MaxOrdQtyBu Max order quantity on BU level

MaxCalSprdQtyBu | Max calendar spread quantity on BU level (applies to futures spreads).

553 Password

The password tab allows you to set or change the password of a user.

The Master User and Master Password need to be filled with the credentials of the operating
service administrator. The On Behalf field displays the login name of the user which is
currently being maintained. The Generate Password button allows you to generate a new
password. This generated password is then displayed in clear text in the Generated
Password field, it is also prefilled in the New Password and Confirm Password fields.

As a convenience, the password is also copied into the clipboard, which allows to paste it.
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User Maintenance Wizard - ABCFRTRD001 - Password

Steps Password

1. Attributes User password requirements:
- a minimum of 8 and a maximum of 16 characters
- valid characters: [a-z, A-Z, 0-9] and spedial characters: [+, -, '@\, "', ', 's, "%, '&, [/, '=, "=,'#]
3. Password -min 1 uppercase letter and min 1 lowercase letter
-min 1 special character
- maximum number of repeated characters allowed is 6
- a password history is maintained to prevent the last 10 passwords from being re-used.

2. Entilement & TSL

Master User
ABCFRSECO01_GUI

Master Password

0On Behalf New Password
ABCFRTRDOD1
Generated Password Confirm Password
:-g Generate Password
€ Back > Next | | ¥% Finish Reset

Entitlement & TSL

Fig.104: Screenshot of the User Setup Wizard showing the Password tab

5.6 Pre-trade Limits

Pre-trade limits is a newly introduced addtional feature to help trading participants prevent
accidental massive submission of orders from algorithmic trading and/or order routing
systems.

Pre-trade limits are functional limits on the number of open orders and quote sides stored in
the order book and allowed for a business unit and session, thus enabling a pre-trade limit. In
cooperation with clearing members, trading participants are now able to specify the maximum
number of open orders and quote sides on trading business unit level for all futures, all
options and/or selected products. In addition, trading participants are now able to specify the
maximum number of open orders and quote sides on session level:
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Pre-trade Limits S (A [EX
: | Pre-trade Limits Preview
Alt-Drag Column Header here .. | s (=]
. - 1 - 8 o
Business Unit [ Session  Produck [ ProduckGroup  Order Limiks
ABCFR, FDax 200000 -
ABCFR, FaEL 200000
ABCFR, FGES 200000
ABCFR, FUTURE 180000
ABCFR, ODAx 200000 =
ABCFR, iaBL 200000
ABCFR, OPTION 180000
ABCFR,_SHF_51 BRI 100000
ABCFR_SHF_51 FDwx 100000
ABCFR,_SHF_51 FaEL 100000
ABCFR_SHF_51 FGES 100000
ABCFR,_SHF_51 FUTURE 0000
ABCFR_SHF_51 ODAx 100000
ABCFR,_SHF_51 iaBL 100000
ABCFR_SHF_51 OPTION 0000 -

Fig.105: Screenshot of the Pre-trade Limits view

The functionality complements the transaction size limit functionality already available in
Eurex Exchange’s T7, which can be used to restrict the size of an individual order or quote
side.

With the launch of Eurex T7 Release 2.0, the trading business unit limit was initially set by
Eurex Exchange to 10,000 for each trading business unit and the session limit was initially set
to 5,000 for each session. A trading participant may choose to reduce these limits for all
futures, all options or selected products by setting the new pre-trade limits. Please note that
the limits set by Eurex Exchange greatly exceed the total number of open orders in the
market today. For example, the total number of open orders stored in the order book for the
entire FDAX market is normally around 3,000 and for the entire FGBL market is normally
around 5,000.

Once a pre-trade limit has been reached, subsequent orders will be rejected, until the number
of open orders in the order book has been reduced to 70% of the defined limit. Changes to
pre-trade limits become effective on the next business day.

If a trading participant chooses to set pre-trade limits valid for the following business day, it is
recommended to set the limits to at least two or three times higher than the normally expected
number of open orders or quote sides stored in the order book. Please note that Eurex
Exchange’s motivation to introduce the pre-trade limits is to provide a method to protect
trading participants from erroneously submitting a too large number of orders or quote sides
via an order routing or algorithmic trading system, a situation which is commonly
characterized by a low risk probability, but a high financial risk impact.

In the following example, the dark grey color represents overridden values and the light grey
color represents values inherited from defaults:
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Trading Business Unit of NCM1

5000 1000 2000 10000

600 600 1000 1000 1000
400 1000 5000 1000 5000

The sum of the limits set for all sessions per product may exceed the limit specified for the
business unit for the same product. However, the session and product limits are applied
independently. For example, if 400 orders are open in FESX from Session 1, up to a
maximum of 600 open orders in FESX will be allowed via Session 2 (Business unit limit of
1000 will be allowed in total from Session 1 and Session 2 combined).

Using the Eurex Admin GUI, trading participant users with the pre-trade limits role entitiement
are able to maintain pre-trade limits for all options, all futures, and/or selected products on
trading business unit level and on session level. A pre-trade limits view role is also available
for view only access. Descriptions of the entitlement concept and roles can be found in the
document “Participant and User Maintenance Manual”.

The Pre-trade limits view provides a display of pre-trade limits of the currently logged in user
and business unit, which are active for the current trading day on the "Pre-trade limits" tab.
Pre-trade limits can be changed on the Pre-trade limits Preview tab:

Pre-trade Limits Presvies & [F[BEX
Pre-trade Limits | Pre-trade Limits Preview |
|.|5.Jt-Drag Column Header here .. | :j (=]
. - 1 - 2 o .
Business Unit [ Session  Product [ ProduckGroup Order Limits - EnkikyStatus
ABCFR. FDAxX 200000 ACTIVE -
ABCFR, FEEL 200000 ACTIVE b
ABCFR. FEES 200000 ACTIVE
ABCFR. FUTURE 1e00o0 ACTIVE
ABCFR. ODax 200000 ACTIVE E
ABCFR. OGEL 200000 ACTIVE
ABCFR. OPTION 1a00o0 ACTIVE
ABCFR_SHF_S1 B 10aao0 ACTIVE e
ABCFR_SHF_51 FDax, 100000 ACTIVE
ABCFR_SHF_51 FGEL 10aao0 ACTIVE
ABCFR_SHF_51 F&ES 100000 ACTIVE
ABCFR_SHF_51 FUTURE 0000 ACTIVE
ABCFR_SHF_S1 oD 100000 ACTIVE
ABCFR_SHF_S1 OGEL 10aao0 ACTIVE
ABCFR_SHF_S1 OPTION 0000 ACTIVE -
R Add [ Delete & Import & Export i UndoDelete |

Fig.106: Screenshot of the Pre-trade Limits view showing the preview tab
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The view provides direct editing of the Order Limits as well as Export and Import of the pre-
trade limits. Please note that the imported data replaces the limits as a whole.

Pre-trade limits can be specified per business unit or session, and for product or product
group. For products groups the special product groups FUTURE and OPTION can be
selected.

5.7 Risk Controls: Stop + Release Business Unit / Trader

The Risk Controls view has been extended by the Stop Release tab to provide stop and
release functions on user and business unit level.

If a user or business unit was stopped using the Stop button, the stop request needs to be
approved. These stop requests can be reviewed on this view at the place of the approver. In
order to approve a stop request, the plus sign for the respective user needs to be clicked to
display the stop requests. The request can then be selected and approved using the Approve
button.

Stop Releass @ [FEX

Risk Controls | Stop Release

|AIt—Drag Column Header here .. | :1 Entity :User -
=3 =3
Iﬁﬂ Marne o State o StopTime  stoppedBy  StopTimeMS  stoppedByMS

»

724  ABCFRTRDOO1
=M aecrrTRD00z - SR T
G F\ctinﬁType 8 CreatedBy CreationTin® Id
"4 STOP ABCFRTRDOO9 725
726 ABCFRTRDOO3
727 ABCFRTRODOO4
728  ABCFRTRDOOS
729  ABCFRTRDOOG
730 ABCFRTRDOO7
731 ABCFRTRDOOS
732 ABCFRTRDOO9
733 ABCFRSECOO1

{g Stop User @ Release User @ Approve User g Reject User

m

HEHEEEEB

5.8 Trade Enrichment Rules

Using Trade Enrichment Rules participants can define simple rules as a simple index table
and can specify on transaction entry (order or quote entry using the short layout) the exact
trade enrichment rule to be used at the time of execution (of the order or quote). Each
enrichment rule is identified by a participant-defined number, ranging from 1 to 10,000.

Trade Enrichment Rules Current |
Trade Enrichment Rules Current | Trade Enrichment Rule Preview
Id Ruleld Textl Text2 Text3 Ack OfC TUMbr  CooperationPartner  OrigFirm Benefic LastUpdateTime LastUpdatedBylLaginflame  EntityStatus
7100 FlL O 02.10.2013 16:02:45 ABCFRTRDOO3 ACTIVE
4 200 TEXTLZ3 Ml O 02,10.2013 11:50: 14 ABCFRTRDOOS ACTIVE
6 300 Al O 02,10.2013 16:02:45 ABCFRTRDOOZ ACTIVE
8 400 Al O KKFE o1 1234567 02,10.2013 16:02:46  ABCFRTRDOOZ ACTIVE
5 S00 Al O 02,10.2013 16:02:45 ABCFRTRDOOZ ACTIVE
o Apply
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Fig.107: Screenshot of the Trade Enrichment Rules view showing the currently active rules

The view is split into two different tabs - the Trade Enrichment Rules Rules Current tab
showing the currently active rules, and the Trade Enrichment Rules Preview tab which allows
to make modifications which are active on the next trading day.

The Trade Enrichment rules concept also provides support for Take-Up Member as well as
the dedicated KRX (Korea Exchange) and TAIFEX fields.

When the order/quote is executed, Eurex Exchange’s T7 will use the Trade Enrichment Rule
ID supplied by the participant to look up the rule and then apply the corresponding clearing
fields to the trade information sent to the clearing system and returned to the participant.
Trade enrichment will be done by Eurex Exchange’s T7 trade manager and will be supplied
on the trade confirmation to participants (not on the execution information from the matching
engine).

Setting up trade enrichment rules

For each trade enrichment rule, participants must define a Trade Enrichment Rule ID and one
or more of the following clearing fields:

e Clearing Account

e FreeTextl

e FreeText2

e FreeText3

e Open/Close Indicator
e Take-Up Member

e Cooperation Partner, to define if cooperation details are validated according to the
Eurex/TAIFEX Link or Eurex/KRX Link requirements:

o External Member ID
o Beneficiary Account

Updates to the trade enrichment rules only take effect on the next business day. Changes of
trade enrichment rules can be done on the Preview tab of the Trade Enrichment view:

Trade Entichment Rules Current @ FEEH
Trade Enrichment Rules Current | Trade Enrichment Rule Preview

Id Ruleld Textl Text2 Text3 Ack OfC TUMbr  CooperationPartner  OrigFirm Benefic LastUpdateTime LastUpdatedBylLaginflame  EntityStatus
7100 PlL O 02,10.2013 16:02:45 ABCFRTRDOOZ ACTIVE

4 200 TEXTLZ3 Ml O 02,10.2013 11:50: 14 ABCFRTRDOOS ACTIVE

6 300 Al O 02,10.2013 16:02:45 ABCFRTRDOOZ ACTIVE

8 400 Al O KKFE o1 1234567 02,10.2013 16:02:46  ABCFRTRDOOZ ACTIVE

5 500 Al O 02,10.2013 16:02:45 ABCFRTRDOOZ ACTIVE
EjAdd [ Delete o Apply

Fig.108: Screenshot of the Trade Enrichment Rules view showing the preview tab

Users of the Eurex ETI will specify the exact trade enrichment rule to be used at the time of
execution of the quote or order entered using the short layout.
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If the trade enrichment rule is missing or not valid, the clearing system will assign defaults,
according to pre-defined logic. The default rules for the clearing account are described in the
document “Eurex Functional and Interface Overview”.

KRX and TAIFEX trade enrichment

Participants trading the Eurex KOSPI Product (Eurex/KRX Link) and/or Eurex TAIFEX
Products (Eurex/TAIFEX Link) may define trade enrichment rules for external member ID and
final beneficiary account that will be applied to executed quotes and orders entered using the
short layout.

To use this feature, participants must supply the exchange with a default external member ID
and final beneficiary account to be used if a valid trade enrichment rule for the product is not
supplied. Once the defaults are provided, Eurex Exchange will enable quoting and entry of
orders using the short layout.

Interested participants should contact their Eurex Exchange Key Account Manager for the
necessary forms.

When a quote or order entered using the short layout is executed, information is formatted for
the Eurex Clearing system according to the following diagram:

QUOTE ENTRY / No clearing fields on entry

ORDER USING SHORT LAYOUT

For KRX or TAIFEX Cooperation
products:

L — |

.
concuen e | Y PR I T =
| | | | | |

I I I
: [ I
A X
For TAIFEX, | | |
For TAIFEX
| 11 | N | or KRX | | |
: | | v v v ¥ hd ¥
CLEARING INFORMATION | : : ‘ | Free Text 3 ” Free Text 2 H Free Text 1 ‘ | Take-Up H Open/ Close || Clearing Account ||
|
I I I 1
1 | | For TAIFEX | |
I I [
| | For KRX | |
/I -—F === ——=——= |
| For KRX and TAIFEX |
e e — = d

Fig.109: Diagram

For Eurex KRX Product executions, any contents of the Free Text 1 field will be overwritten
with the external member ID and final beneficiary account information. For TAIFEX Product
executions, the contents of both Free Text 1 and Free Text 2 will be overwritten with the
external member ID and final beneficiary information.

Example

The following is an example setup for trade enrichment rules (including a rule for the Eurex
KOSPI Product, the RulelD is 400 in this example):
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Trade Entichment Rules Current B [FEX
Trade Enrichment Rules Current | Trade Enrichment Rule Preview

Id Ruleld Textl Textz Text3 Ack OfC TUMbr  CooperationPartner  OrigFirm Benefic LastUpdateTime LastUpdatedByLoginfame  EntityStatus
7100 PL O 02.10.2013 16:02:45 ABCFRTRDOOZ ACTIVE

4 200 TERTLZ3 M1 O 02.10.2013 11:50:14 ABCFRTRDOOY ACTIVE

6 300 Al O 02.10.2013 16:02:45 ABCFRTRDOOZ ACTIVE

& 400 Al O RKFE o10 1234567 02.10.2013 16:02:46 ABCFRTRDOOS ACTIVE

S 500 Al O 02.10.2013 16:02:45 ABCFRTRDOOZ ACTIVE

Fig.110: Screenshot example of the Trade Enrichment Rules view

Participants define their own logic to determine which trade enrichment rule ID is used on
each quote or order entered using the short layout.

144




	1 List of terms and Abbreviation
	2 Introduction
	2.1 Introduction
	2.2 Overview
	2.3 Further Reading

	3 General GUI Concepts and Functions
	3.1 General Description of Eurex Trader and Eurex Admin
	3.1.1 Menu Items and Actions
	3.1.2 Buttons and Icons
	3.1.3 Status Bar and Message Log

	3.2 Trading Desktop
	3.3 Forms and Fields
	3.3.1 Text Input
	3.3.2 Number Input
	3.3.3 Strategy Selector
	3.3.4 Date Chooser
	3.3.5 Color Chooser
	3.3.6 Font Chooser

	3.4 Tables
	3.4.1 View Filter and Generic Filter
	3.4.2 Adding and removing a Generic Filter Field
	3.4.3 Using Generic Filters
	3.4.4 User group and trader filter
	3.4.5 Quick Find
	3.4.6 Tables: Sort
	3.4.7 Tables: Find
	3.4.8 Tables: Print
	3.4.9 Tables: Import
	3.4.10 Tables: Export
	3.4.11 Tables: Hide/Show Columns

	3.5 Profiles
	3.5.1 Profile Editor: Layout tab
	3.5.2 Reordering of Profiles
	3.5.3 Custom background color per product
	3.5.4 Separators
	3.5.5 Products Tree
	3.5.6 Own Profiles Tree
	3.5.7 Shared Profiles Tree

	3.6 Preferences
	3.7 Common Views
	3.7.1 Master Login
	3.7.2 Exchange Accounts


	4 Eurex Trader GUI
	4.1 Quick Overview
	4.1.1 Market Information
	4.1.1.1 Market view
	4.1.1.2 Market depth display as part of Market view
	4.1.1.3 Time & Sales / TES Time & Sales
	4.1.1.4 Quote Request
	4.1.1.5 Cross Request
	4.1.1.6 Ext. Ticker Line & Ext. Ticker Board

	4.1.2 Trading
	4.1.2.1 Order Entry
	4.1.2.2 Market Maker Protection
	4.1.2.3 Eurex Trade Entry Services

	4.1.3 Own Orders and Trades Display
	4.1.3.1 Orders
	4.1.3.2 Order History
	4.1.3.3 Trades
	4.1.3.4 TES View
	4.1.3.5 TES Trades
	4.1.3.6 TES Flex View

	4.1.4 Info & Support
	4.1.4.1 Market Statistics on Product level
	4.1.4.2 Market Statistics on Contract level
	4.1.4.3 News Board
	4.1.4.4 Risk Controls
	4.1.4.5 Product Pools
	4.1.4.6 Variance Futures Conversion Parameters


	4.2 Configuration Menu
	4.2.1 Alert Configuration
	4.2.2 Net Position Configuration
	4.2.3 Profiles
	4.2.4 Text Configuration
	4.2.5 TES Counterparty Configuration

	4.3 Market
	4.3.1 Market Depth

	4.4 Time & Sales / TES Time & Sales
	4.5 Quote Request
	4.6 Cross Request
	4.7 Ext. Ticker Line
	4.8 Ext. Ticker Board
	4.9 Order Entry
	4.9.9 Flex Accounts
	4.9.10 Order Modify
	4.9.11 Suspend/Resume of Orders

	4.10 Eurex Trade Entry Services
	4.11 TES - EFP-Fin Trade Entry
	4.12 TES - EFP Index Future Trade Entry
	4.13 TES - EFS Trade Entry
	4.14 TES - Vola Trade Entry
	4.15 TES - Flexible Contracts Trade Entry
	4.15.1 Flex Contracts Add to Close
	4.15.2 Flex Contract Transactions of the Current Business Day
	4.15.3 Flex Contract Position Display

	4.16 Market Maker Protection
	4.17 Orders
	4.18 Order History
	4.19 Trades
	4.20 Related Trades
	4.21 TES View
	4.22 TES Trades
	4.23 TES Flex View
	4.24 Product Statistics
	4.25 Contract Statistics
	4.26 Risk Controls
	4.26.1 Panic Cancel

	4.27 News Board
	4.28 Product Pools
	4.29 Variance Futures Conversion Parameters

	5 Eurex Admin GUI
	5.1 Overview
	5.1.1 Admin functions
	5.1.1.1 Market Maker Protection

	5.1.2 Info & Support functions
	5.1.2.1 News Board
	5.1.2.2 Sessions
	5.1.2.3 Bandwidth Monitor

	5.1.3 Risk & Security functions
	5.1.3.1 Trade Enrichment Rules
	5.1.3.2 Risk Control functions of the Eurex Admin GUI
	5.1.3.3 Risk Controls View
	5.1.3.4 User Maintenance
	5.1.3.5 User Maintenance Wizard
	5.1.3.6 Pre-trade Limits


	5.2 Sessions
	5.3 Bandwidth Monitor
	5.4 User Maintenance
	5.5 User Maintenance Wizard
	5.5.1 Attributes
	5.5.2 Entitlements & Transaction Size Limits
	5.5.3 Password

	5.6 Pre-trade Limits
	5.7 Risk Controls: Stop + Release Business Unit / Trader
	5.8 Trade Enrichment Rules


