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1 Introduction

1.1 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.

1.2 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:

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

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

+ Trading View
View only access to the market: Display of market data, order display, trade display, time &
sales, statistics.

* TES Broker
Access to the TES Trade Entry facility (broker mode), display of TES trades in the Trades and
TES View.

* TES Trader
Access to the TES Trade Entry facility (simple mode), display of TES trades in the Trades and
TES View.

« TES View
View only access to the TES View, time & sales, statistics.
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*» User Data View
View only access to see all users and their entitlements.

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

» Emergency Trading Stop

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:

GUI Application Role Functionality

Eurex Trader GUl | Used by participant users: traders, | Market and market depth view,
market makers and trading view Orders, Trades, Time & Sales,
users Order Entry, T7 Entry Services,

Statistics, Risk Controls

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

An introduction and general description on how to operate these applications can be found in
chapter 2.

Please refer to the following chapters for an overview of the functions provided by the applications
Eurex Trader (chapter 3) and Eurex Admin (chapter 4).

1.3 Further Reading

The following documents provide additional information to complement this manual:

» Functional and Interface Overview

» Eurex Trader and Admin GUI - Installation Manual

» 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
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1.4 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

ID
Inside Market

Instrument

A 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, a TES trade type

Exchange for physicals - Financials, a TES trade type
Exchange for Swaps, a 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 user group and may see and maintain standard
orders of all traders in the same user group in Eurex Trader - granted, that
the required entitlements are assigned.

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.
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Instrument Type

ISIN

Lean order

Legs
Limit Order
Market Depth

Market Order

Market Reset

MDI
Order Book
TES

Persistent/Non-
Persistent
Orders

Standard order

Strategy

Strategy Type

Supervisor

Top of Book

Trade

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 fine-tuning 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
Identical to Market Depth

Eurex T7 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 quotes
and all orders marked as non-persistent will be deleted.

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.
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Trader

User group

Trading capacity

TSL

User Level

View

Window

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 user 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 user group however is not identified
as a part of their user ID - the user 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.
The size of the order on order entry or modification is limited to this value.

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 visible
in the taskbar. A window may contain a single or multiple views.

10



T7 Derivatives Markets Deutsche Bérse Group

T7 Trader and Admin GUI - Manual Version 5.0.1

2 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.

2.1 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 2.7.1). 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:

11
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Eurex Trader

= =]
Application View Configuraty Help =X
/%] i

|+| Main

Welcome, View

| 7N\ |9
7
Market Ctrl 4 Order Entry F2 Orders F& Product Statistics
Time & Sales Ctrl O Market Maker Protection Order History F2 Contract Statistics
Quote Request T7 Entry Services Shift F11 Trades Fl10 MNews Board
Cross Request TES View Risk Controls
TES Time & Sales TES Flex Position Product Pools
Exct. Ticker Line Conversion Parameters Shift F11

Ext. Ticker Board

(o) (a)

Welcome View ,[mdv ] O kbps \J;&Ex +' TES

Fig. 1: Screenshot of the Eurex Trader Main window showing the Welcome view.

Item ‘ Description

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

2 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.

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

12
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4 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.

5 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:

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

« 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.

» Group: Group filter to filter for data in the context of the selected
user group.

6 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.

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.

13
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2.1.1 Menu ltems and Actions

The menu bar displays the following menus:

+ Application

* View

» Action

+ Configuration

* 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 Turns the full table mode on or off.
Table Mode Can be used in table view to save some space.
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 user group or business unit (depending on the user
level):
Desktop Selects a predefined desktop configuration.
Templates 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.
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.

14
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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.
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 Opens the TES Counterparty Configuration view.
Counterparty
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.

2.1.2 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

Icon Image Description

Apply Submits the data shown in the view without performing a reset
afterwards. Only enabled if all mandatory fields of the
corresponding view are filled.

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

OK v Applies changes and closes the window

Cancel X Closes the window without any further action

15
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Refresh & Refresh the display in static views

Reset 9 Resets fields to predefined values

Expand Clicking the Expand icon expands the table to display a specific
market depth

Collapse = Clicking the Collapse icon collapses the table, restoring the initial
view

Lock [ Access to this function has not been granted

News B Opens the Market News view

2.1.3 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 [JLEGAL [|RISK [|SYSTEM = 18.02.2016  05:00:00 | &F v Quick Find - @R
- o
SOuUrce Type  Market Time Produck  Contract Tikle Texk
GUL (LInfo EUREX 18.02.2016 11:50:24.080 intialization done Reference Data loadedin 1 s
SYSTEM-MEWS (L)Info EUREX 18.02,2016 053:01:40,804 FEU3 MARKET_SUPERYISION_HALT Market Supervision changed product stabe ko HALT, Product ID [20](FEUS)

-~ e

Market: EUREX
Tite:

Message Text:

Remaining characters 2000 of 2000

Fig. 2: Screenshot of the Messages Log window.

2.2 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.
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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 |'§ﬂ Edit Up to: +- Vs vC & = Cuick 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:

Market Zkrl 1 Order Entry Orders

Time & Sales iZkrl Market Maker Protection Order History Fa
Ea Quote Regquest T7 Entry Services Shift F11 Trades F10

Cross Reguest TES View

TES Time & Sales TES Flex Position

Ext. Ticker Line

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.
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wWisvic & = owick 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 O BHEX
FDAX ) Edit Up to: +/- [¥]s [W]C = Type & Columns| Future ) Edit Up to: +- wiswic & Cuick Find @R
@ -]
FM  CPhase Contract Curr (BGty CBid Chsk CAGQty  Clst  CPobAuck CMebChg SetlPreMerCh||  Conbract E? Limit = TotQty TotExeQty RemQty OfC Res StopPrice Triggered Ack PInd  walidity Date Inactivel
Cort  FDAX Decl3 EUR | 10 1010 5,400.0 -50.0 ||FDAX Dec13 B 93.0 100 0 o A1 TRUE  GFD
Cont FDAX Marl4 EUR FDAX Decl3 B 101.0 10 100 Al TRUE  GFD
Cort  FDAX Junld ELR,

Cont FDAX SPD Decl3 Marld4 EUR

ot FDAX SPD Decl3 Junld4 ELR
Cart  FDAX SPD Marl4 Junl4 EUR 1.0
L

FEEEEE

A Add Pvodify [ Delete Il Suspend B Resume I Partial Resume...  fE Rel. Trades  4E Rel. History

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

Moving a view

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

foe o & B x|

3 Edit Up to: +- svic @ = Cuick Find &R

=% =9
_onkrack 0 B@ Lirnik a TotQky  TatExedby  FRemQby Q)T Res StopPrice Triggered  Act

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.
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Order Entry

Confract
BUY

{;-;l Delete Own Orders QR CR

Welcarme View I

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:

Y5 Edit Up to +- vls vlc & = Quick Find - @88
L =

" L] o -
ontract B? Lirnit TokQby  TotExeQby RemQby OfC Res StopPrice Triggered  Ack Pl

Fig. 9: Screenshot illustrating how to externalize a view

Creating a new Desktop

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

Application  View  Configuration  Help
X i

Main Futures | Options

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.
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Eurex Trader - ABCFRTRDO01_GUI - DEVELOPMENT - Andreas

Application  View Action  Configuration  Help
BB e & Xli

4| Main Futures

Market

L Edit  Up to: + ws ¥lC =|Tvpe £

e

| |opax

2.3 Forms and Fields
2.3.1 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:

Produck Longharne MarkehEroup

ALY OPT OM ALLIANZ AG HOLDIM ST ELIN
BAS OPT OM BASF AG -5T- ST ELUN -

BAY OPT OM BAYER AG -5T- ST ELIN

Contrai paw OPT OM BMW &G -5T- ST ELIN Limit

BUY BNP OPT OM BMP PARIBAS ST EUN
BPE OPT OM BPE ST GEM |

BTE OPT OM BTE ST GEM

CIBN CIBA SPEZIALITAETEMCHEMIE &G ST CHN

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

Fig. 11: Text Field Chooser

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
wuv
Produck Longhlame MarketGroup

BAS CPT OM BASF AG -3T- 5T EUN
BAY CPT OM BAYER &G -3T- 5T EUN
BMY  OPT OMN BMW &G -5T- 5T EUN
BMNP CPT OM BMP PARIEAS 5T EUN
BPE CPT OMN BPE 3T BN

Fig. 12: Text Field Chooser providing a list of values matching the typed string.
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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 -5T-

Contract Vol 0fC  Act
BUY ]
Product Longharme MarketEroup

BAS  OPT ONEBASF AG-ST- ST EUN
BAY  OPT ONBAYER &G -5T- ST EUN
BMW  |OFT ON BMW AG -5T-
BNP  OPT ONEBNP PARIBAS ST EUN
BPE  OPT OMNEPE ST GBN

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.

2.3.2 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.

vol Ofc Act Tot TotQty 100 Res  Validity TUMbr
100 1 LY Apply GFD
Text3 10 " Submit Susp
100 ~
v Reset v [ ]
1000 Or
100001 | et Click  Add

Right Click Subtract

Fig. 14: Number Chooser

2.3.3 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:
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Order Entry (StrategyType: BER-C) - OPTION ON THE DAX INDEX

Contract Val OfC  Act Tot TotQty Limit
BUY ODAX | DEC13 5300 P 1 ELIR.
e |

SELL ODAX DEC13 | 5200 P StrateqyType SkrateqyMame

SFLlL 0ODAX DEC13 | 5300 C BER Puk Spread
BER+U Put Spread versus Underlying
BER-C Put Spread versus Call
BER-C+U Put Spread versus Shork CallfLong Underlying
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:

» Futures Spreads (StrategyType: SPD)

+ Standard Options Strategy

« Volatility Options Strategy

» Non-standard Options Strategy (StrategyType: NOS)

The screenshot above (Fig.18: Screenshot of the Strategy Selector) 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:

Your strategy need to be normalized -

I-o-l The strategy that you requested does not yet exist and requires normalization.
WF  DPlease 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
J o Divide all leg ratios and multiply the order quantity by 2 i
i |

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

| L Yes | | Mo

[

Fig. 16: Normalization of a Strategy

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
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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.

Strategy 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

The filter operates on all displayed columns, so it is

Order Maintenance - OPTION ON THE DAX INDEX

Contract Vol OfC  Act  Tot TotQty Limit Res
BUY ODAX | DEC1 0o c StrategyType StrategyMame
BER Put Spread
BER+U Put Spread wversus Underlying
BER-C Put Spread versus Call
BER-C+U Put Spread versus Short CallfLong Underlving

also possible to filter for “PUT SPREAD”:

Contract Vol Ofc  Act  Tot TotQty Limit

BUY CDAX_DEC13 000 c StrategyType StrategyMame | PUT SPREAD | FLR
BER Put Spread E
BER-+U Put Spread versus Underlving
BER-C Put Spread versus Call
BER-C+U Put Spread versus Shart CallfLong Underlving
BR13 Jx1 Rakio Put Spread
RBER 2x1 Ratio Put Spread
RBER+U 2x1 Rakio Put Spread wersus Long Underlying
RBER-U Zx1 Rakio Puk Spread wersus Short Underlving

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

Mo D Mi Do Fr 53 5o
28|[z9)(30)|3111 (| 2| 3

4 115 ||ef| 76| 29]|10 J
11 12 /13 14 15| 16 17

18 19 20 21 22| 23 24

2526 27 |28 29 30
T T T

Fig. 17: 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.

2.3.5 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:

Mandatary:

BEO00O00BEEO

Mare Caolors

Fig. 18: 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.

2.3.6 Font Chooser

The Font Chooser allows selection of a font, style, and size to be chosen for:
» The presentation of data in forms and tables. Fonts for column headers and for table
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elements (cells) can be set individually.

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

Font.
H Table
Highlight [ ]=2s5, 2550 (]
Cel Font -0
Preview
ABCDEFabedef 012345

rort: | E I - |

-

Size: 11

Style: [ |Bold [ ] Italic

0K Cancel

Fig. 19: Font Chooser

2.4 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:

« 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.

+ 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).

» Change the sort order of the table (explanation follows).
+ Decide which columns to highlight, by changing the background color for individual columns.

* 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.
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2.4.1 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.

Product Statistics

Futures ﬁ Edit | * | Longharne * | Ut |ﬂ -
= =

F'ru:u:lug Longhlame B C? L WL Care 1YL Exch USL Pro Zvaol Pyol Fubvol
COMF  FUT 8-13 ¥, SWISS QO BOMNDS 6% _HF
E¥AR  VARIAMCE FUT OMN EURC STOwx 50 INDEX1 EUR EVAR 1
F2PE FUT QM EYOTO 2 EUR. PIEE EUR XETR. 0.00
FBAS  STOCK FUTURE ON BASF EUR. EBE&5 EUR XETR. 0.00a
FBTE FUT &M BTE GBx EBETE  GEx “FRA 0.0
FCIB STZE FUTURE O CIES CHF CIBN

Fig. 20: View Filter and Generic Filter

2.4.2 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 .. || =]

' ProductGroupRD

- FBND
i FCRD
il FCUR

Fig. 21: 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.
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Skrike: +- Text| g Ll Text

Lirnik TotExeQty TobQbky RemQby OfC Res  Active Texk

a5 1 1 o i_ustamer A
95 1 1 o Cuskomer &
95 1 1 o Cuskomer &
95 1 1 o Cuskamer &
95 1 1 o Cuskomer &
95 1 1 o Customer B

Fig. 22: Add a Filter via ALT+Drag

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

Deletion of Generic Filters can be done in two different ways:

1. Deletion with Alt-Hover

Press ‘Alt’ 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: +I- * | 1et V| Be 7]
Lirnik TotExedty  TobQky RemQby OfC Res  Ackive Texk
1,95 1 1 o Zuskamer &
1,96 1 1 o Cuskormer &
1,96 1 1 o Zuskamer &
1,96 1 1 o Zuskamer &
1,96 1 1 o Zuskamer &

Fig. 23: Remove Filter via ALT-Hover

2. Deletion via ‘Arrow Down’ Button

A generic filter can also be removed by clicking on the down arrow symbol ( Ll ) and selecting the
column name from the list of filters.
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Strike: +/- * | Text IE_‘. -
Add »
Lirnik TotExeQty  TokQby RemQby OfC Re = Liak fuckinog
195 1 1 0 Remowve k Text C
1,96 1 1 o A4 TRUE GF Remove Al Z
1,96 1 1 o a4 TRUE GF Z
1,96 1 1 o A4 TRUE  GFD Z
1,96 1 1 o A4 TRUE GFD Z
1,96 1 1 o A4 TRUE  GFD Z

Fig. 24: Remove filter via arrow symbol

2.4.3 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:

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

» Substring: Only records partly matching the filter value are displayed.

» Greater than: Only records greater than the filter value are displayed.

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

Skrike: +/- = |29.06.2012 |£'.:' -
= Substring e —
Lirnik TatExeQty  TakQky PInd  “alidity
1,95 1 ||| Exact 'RUE  GFD
1.96 1 Greater Than [RUE  GFD
ik A Lesser Than _RUE G
1,96 1 RUE GFD
1,96 1 MNegate [RUE  GFD
1,96 1 1 0O 84 TRUE  GFD

Fig. 25: 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:
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* Not Exact: The Output must differ from the filter value.

* 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.

* 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: +- = 01.07.2012 = 31.12.z2012 |E-.4 vI

Fig. 26: Combination of multiple Filters and Restrictions

2.4.4 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:

———— o o [ |

L Edit | * | Grp Trader

[

Fig. 27: User group and trader filter of the main view.

2.4.5 Quick Find

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:
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FDAX Dec13 W Edit Up to: +- Visvic & = 5403 R

= =Y =
Contrack o TrdTypa LM BfS OrdQby ExeCby Prc OfC PJF Res StopPrice Triggered Grp  Trader Act PInd TrdID TrdState  TrdItemlID

FDAX Decl3 REGULAR  LIMIT 3 1 1 | S5403.0 C F GR1 TRDOO1 A1 ¥ 2 ME'W 400

FDAX Decl3 REGULAR  LIMIT 5 1 1 | S403.0 C F GR1 TRDOO1 A1 Y 3 ME'W G600

FDAX Decl3 REGULAR MARKET B 11 1 | S5403.0 o] P GR1 TRDOO1 A1 ¥ 2 ME'W 300

FDAX Decl3 REGULAR MARKET B 11 1 | S403.0 o] P GR1 TRDOO1 A1 Y 3 ME'W 500

FDAX Decl3 REGULAR  LIMIT B 1000 20 | 54035.0 C P GR1 TRDOO1 A1 ¥ [} ME'W 1101

FDAX Decl3 REGULAR  LIMIT 5 20 20 | 5403.0 C F GR1 TRDOO1 A1 Y [} MEW 1201
AccBuyQty AwgBuyPrc AvgSellPrc AccSelQty

g Clear Table  Add Vola Trade £ Rel. Trades

2.4.6 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.

: = o
Pru:u Longhlarne L WL Curr USLExch WL Prc Cvol PYol Fukwol Exch  Fast Stakus
ALY OPT ON ALLIAMNZ &G HOLDIMN EUR ALY EUR *ETR 0.00 76 “ELR ACTIVE
BAS OFT OMN BASF & -5T- EUR EB&S EUR XETR. 0,00 “EUR. ACTIVE
BAY OPT ON BAYER AG -5T- EUR EB&Y EUR *ETR 0.00 “ELR ACTIVE
BMW  OPT ONEMW AG-5T- EUR EMW EUR XETR. 0,00 “EUR. ACTIVE
BNP OPT OMN BMP PARIBAS EUR EMP EUR *FRA& .00 “ELR ACTIVE
BPE OFT OM BPE GEP BPE GEP ¥FRA 0,00 “EUR. ACTIVE
BTE OPT OMEBTE GBX BTE GBX *FRA 0.0 “ELIR ACTIVE
CIBN CIEA SPEZIALITAETENCHEMIE AG CHF CIEM “EUR. ACTIVE

Fig. 28: Visibility of Sort Criteria in a Table

2.4.7 Tables: Find

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

| |&vx

Fig. 29: 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
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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.

2.4.8 Tables: Print

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

table.
|£:| Print [EXH
General | Page Setup | Appearance
Print Service
eme: [ ] [ rroperies
Status:  Accepting jobs
Type:
Info: Print To File
Print Fange Copies
) Al Mumber of copies: il
Collate
) Pages |1 To |1 -
| Print | | Cancel

Fig. 30: Print Dialogue

2.4.9 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.
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=< Open rzl

Laokin: |3 Test v 2EE

My Recent

oocurents :
ﬁ_h File name: | 00_2007-11-24 cav g
Files oftype: | CEviile ¢ cow w

Fig. 31: Import Dialogue

When the window is opened, the Files of type field is pre-filled with a CSV file. Clicking the Import
button starts the import of the file.

2.4.10 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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IE< Export Options S

|
Select Export Options || J-—g

Export Row Options

Expart Column Options

i all () visible ( Please note: All also exports invisible columns. )

Export Path
Path

M, Export 3 Cancel

Fig. 32: Export Options
The following file formats are supported:

« text files (*.txt)

+ 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.

2.4.11 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:
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TES View

FDAX Wiedt [v]s vIC & =
ey

Conkra N “=tus appr. Time Chpy Bls Qv Pre Wega  Wolatility
Hide Column

_fx Fx Configuration

Color L
Show/Hide Folw | Act
Goto |« Appr. Time

«  B/S
«  Contract

« | Ctpy

Fig. 33: Column Selection Pop-up

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

2.5 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
user 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:
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Application  View Action Configuration  Help

M x| 3 & 2
) = Mame Cwwnier [ Descripkion
+| Main FBMD-Products Generated Future on Bond

FERD—Pruducts zenerated Futures on Unfunded Credit Default Swap _
Market FCUR-Products Generated Futures on Currency
|| FINT-Products  Generated Future on Interest
FINX-Products Generated Future on Indesx
FSTK-Products Generated Fukure on Stu:u:lf. ¢t Curr  PQRI PPatfuct P
FYOL-Products Generated Fukure on Yolatility

OCUR-Products Generated Option on Currency
OFBD-Products Generated Option on Fukure on Bond

—
=

CPhase TrdUnit CPre

Fig. 34: The generated product profiles popup opens by a right mouse click

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 K7 Edit  Up to: +f s JC | Type | &
Phase Contract  Cuer CBGby  CBid  Chsk  CAlky Clst | CPotAuct ChlebChg  SebPrchetChg . COpen iZHigh Lo _‘-.'n:-'_ M
3 Cort  FDAXDecld EUR | 100 | 100.0 z0 i 5,446.0 2.0 Z0 20 aﬁ"
= Conk FEUL Jamld 1ELIR 54.00 1 30
# Cont  FEU3 Janld EUR 54,0000 | 540000 -42,0100 540000 54.0000 540000 51

Fig. 35: Activity profile

Please Note: Profiles are stored relative.

The main benefit of using profiles is that they are stored relative to the front month expiration (this
applies to both user defined profiles as well as profiles provided by the exchange). If, for example,
the contract FDAX Mar13 is part of a user defined profile, it will automatically rollover to FDAX
Jun13 on the trading day after the expiration of FDAX Mar13.

The following shows an empty Profile/Product field of the Market view:
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Application  View Action Configuration  Help

M X Bel&Xli

+ Main

| | 9 new | Up to: +- w5 V|C | Type &2

CPhase Trddnit CPrewSetPrc Cwol CEQhy CBid Cask CaQby  Clst CPobAuct CORI O Contrack

Fig. 36: Profile/Product Selector

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

Market
FoAX[IERE | {3 Edit +- s wlc |Type | £
Marne CwnerfDescripkion
FUT OM D IMDE R
FDAX MAR14  FUT OM D& INDE:
FDAZ JUN14 FUT OM D INDER

;b CPobauck CORI O Conkrack o«

Fig. 37: 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

M X B&

<+ | Main

Marme ConerDescripkion
FYOL-Products Generated Future on Yolatility

OCUR-Products Generated Cpkion on Currency
muFBD-PdeUEtS Generated Cption on Future on Bond
|OFIX Products OFIT-Products iZenerated Option on Fukure on Inkerest

DFIK—Pruducts Generated Opkion on Fukure on Indesx

CPhase  TrdUnit OFYL-Products Generated Cption on Yolatility Future
OINX-Products Generated Cption on Index
0STK-Products Generated Cpkion on Stock,
POOL-Products Generated

Fig. 38: 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.35: 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

Sr BO v B
share with: [ Group [_|BU

Content | Layout
= "._ré: roducts
= [ & FEND
][] conF
= [w] (7)) FeBL
# DEC13
# MAR14
# JUN14
] [5) FeEM

w

[][7) okos

[1[%) osmr

m [] ] ostx
[] &y osTK

[ ] &y pooL
f.gf-,_,' Cwn Profiles

"2l Shared Profiles

# #

]

Fig. 39: 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,O0DAX", 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. 40: File 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.

L} Deletes the profile.

X Applies changes and closes the profile editor

= Merge selected profile into the current profile

" Delete selected own profile

&, Import into current profile

B Paste products from clipboard to profile

U This node (product type, product, expiration or strike) is not checked and
is not part of the profile.
Only parts of this node have been checked. Click on the node to see
which details have been checked, or press the icon.

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

Group If checked, the current profile will be shared with all users of the own user
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:

2.5.5 Products (Tree)

2.5.6 Own Profiles (Tree)
2.5.7 Shared Profiles (Tree)

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

2.5.1 Profile Editor: Layout tab

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

« Own profiles can be reordered by dragging the respective item to the desired location.

+ Items of own profiles can be given a user defined background colour (see example of the

effect below).

» Separators can be added to the profile.
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2.5.2 Reordering of Profiles

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

Market

abc ¥ Close | Upto: +- s [vlC =|Type | & Columns | Futures {low) -
(D L FM Phase Conkract Curr CBOEy  CBid CAsk CaAQby  Clst CPobfuct CMetChg
Content | Layout Conk CONF Decl3 ZHF
= g Current Profile: abc Cont  CONF Marl4 CHF
[*)) conF Cont  CONF Junl4 CHF
- m Conk CONF SPD Decl3 Marld CHF
FGBM (7| FeEL Cont  CONF SPD Decl3 Junld  CHF

Cank CONF 5PD Mari4 Junl4 CHF

[

L

|_ | FGBS

[*1) FGBX Cank FGBL Decl3 ELR
) et Cank FGBL Mar14 ELIR
) eMEX1 Caonk FGBL Junl4 ELR
=11Ps1 Zont  FGBL SPD Decl3dMarld4 EUR

Cont FGEL 5PD Decl3 Junl4 ELR
Cont FGBL 5PD Marl4 Junl4 EUR
Cank FGBM Decl3 ELR

HEHEHEEHBNEERBRK

Fig. 41: Reordering of Profiles

2.5.3 Custom background color per product

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

Market

abc X Close | Up to: +- Vs WlCc  =|Type £ Columns | Futures {Jow) -
b o FIM (Phase Conkrack Curr CBQEy  CBid Cask CAGhy  Clst CPobAuct  CMetChg
Content | Layout Cont  CONF Decl3 CHF
= g Current Profile: abc Conk CONF Marl4 CHF
() conr Cont  CONF Junld CHF
Cont CONF SPD Decl3 Marld4 CHF
Add separator t  CONFSPDDecl3Junld4 CHF
t CONF SPD Marl4 Junld4 CHF
Set background color t  FGBM Decl3 EUR
Rermove background color t  FGBM Marld EUR

'E’:t background color ELR.
Conk FGEM SPD Decl3 Marld ELR
Conk FGEM SPD Decl3 Junld ELR
Conk FGBM SPD Mar14 Junld4 ELR
Conk FGEBL Decl3 ELIR.

EH B HHH

Fig. 42: Custom background color per product

2.5.4 Separators

Add a separators using the context menu:
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abc ¥ Close | Up to: +- slc =|Tvpe | &5 Columns | Futures (low) -
('3 m Fr CPhase Conkrack Curr CBOEy  CBid CAsk CAQhky  Clst CPotAuct  ChietChg
Content | Layout Cont  CONF Decl3 CHF
= [ current Profile: abc tont  CONFMarl4 CHF
) conF Cont  CONF Junil4 CHF
Conk CONF SPD Decl3 Marl4 CHF
Add separator nt CONF SPD Decl3 Junld4 CHF
FEEL nt___ CONF SPD Marl4 Junid ~ CHF
= FGBS Set background color Decld ELIR
_| FGBX Remove background color nt  FGBMMarl4 EUR
cuT — ont  FGBM Juni4 ELIR
= GMEX1 Cont  FGBM SPD Decl3Marld ELR
= P51 Cont  FGBM SPD Decl3 Junil4 ELR
i Conk FGBM SPD Marl4 Junl4 ELR

Fig. 43: Separators

2.5.5 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:

* Product type

* Product

+ Contract Expiration

+ Options Strike (options only)

» Contracts

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

2.5.6 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.

2.5.7 Shared Profiles Tree

These are the profiles that the user shares with the own user 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.
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2.6 Preferences

Generally, there are two levels of preferences in the application:

» Preferences that apply to the whole application (Application Preferences)

» 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“:}
Configure application properties L
Supported Properties

B Appearance
Color-Theme Clazsic ﬂ
Overwrite theme background [0 None ﬂ
Mandatory background [ ]zs5, 254, 163 [
Mandatory foreground .00 ]
Font Tahoma, Plain, 11 m
Show mandatory icon ] m

El Table
Overwrite table badkground [Z0 ] None ﬂ
Highlight [ ]z2s5, 255, 0 [
Highlight foreground .00 ]
Cell Font Tahoma, Plain, 11 m
Table row constrast 95 m
Tahle Grid Color [Z- ] Mone (]
Thousands separator m
Warning on closing multiple tabs m

) Apply

Fig. 44: Application Preferences view

Where the View Preferences follows the currently selected view and provides the settings for that:
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View Properties

View Properties C
Configure view properies
View Properties: Orders

E Color theme

Barkground [] 255, 255, 255 |

Table [ ] 255, 255, 255 ]

Table Selection B o, 115, 239 |
E Appearance

Font Tahoma, Plain, 11 m
E Table

Highlight [ ] 255, 255, 0 |

Cell Font Tahoma, Plain, 11 ﬂ

Table row constrast 95 m

Table Grid Color [0,0,0 |

Separators ] ]

Save as default for 'Orders' view

Clear defaults

L) Apply

Fig. 45: View Preferences window

Description

H] 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.

2.7 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.

2.7.1 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
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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

Flease note:
You must be the registered owner of the Trader-ID that you
use to log on, p——
@«d
Functional-Helpdesk Trading:  +49 (0)89-211-11210 ’ w
Master User & Login

ABCFRTRDOO1_GUI
X, Login Without Settings
Master Password

I ‘ri. Logout
Private Client Key Password # Change Master Password
* Close

HNetwork Connection Settings

<

4

- Info

PIN

4

Fig. 46: 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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F MNEXT

Metwork | Proxy

Info 3
GUI-Version: 000,040,110
Build-Date: 09.04,2014-15.00
Working Directory: [GMC_WORKING_DIR]

c:\optigmcdevelopment

Settings Directory: [GMC_SETTIMNGS_DIR]
o \optigmcidevelopmentletc

Log Directory: [GMC_LOG_DIR]
o optigmcidevelopmentiog

Java Version: 1.7.0_45 64-Bit
Orace Corporation

Fig. 47: Screenshot of the Master Login view showing the Info box

GUI Version Check

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.

)
Functional-Helpdesk Trading: 449 (0)59-211-11210 w-\“;]

Please enter your Eurex master account password.,

Master User @, Login
ABCFRTRDOO9_GUI

Master Password
[TTTITITITTIL] ﬂ Logout

% Login Without Settings

Private Client Key Password & Change Master Password

& Clos=

Metwork Connection Settings

<

Info

4

&4 version validation failed, please use at least version 000,040, 110

Fig. 48: Screenshot of the Master Login view showing the GUI version check

If this happens, a new GUI instance via the Eurex-homepage htip.//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
Password client 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
Settings session.

This function provides access to the GUI in the event of
problems with the trader profile.

Logout Log out
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Change Master Opens the Change Master Password dialog.

Password Changes the password for the master login in sync with
the 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 Proxy | Proxy URL for automatic proxy configuration

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

2.7.2 Exchange Accounts

The Exchange Accounts view supports the definition and the review of GUI connections to
supported systems. 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.

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.

46



T7 Derivatives Markets Deutsche Bérse Group

T7 Trader and Admin GUI - Manual Version 5.0.1

Exchange Accounts

Exchange Accounts Configuration (Single Sign-On)
Define exchange account associations for your master user.

Current Assocations

ey e iy
Svsteng zer a Statusl.al Message
ELUREX T7 11 ABCFRTROO01 Logged In login successful

Mew Associations (Changes take effect upon next logint)

&y =y &y
Syste# E:-:n:hanng ser a Passwiard Message
ELUREX TY OnEx, TES l: ABECFRTRDOO1

[ Apply

Fig. 49: Screenshot of the Exchange Accounts view
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3 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.

3.1 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):

[E3 Eurex Trader
Application  View Configuration Help
M X1

4|  Main

Market CErl 1 Order Entry Fz
Time & Sales kel O Market Maker Protection

Quote Request T7 Entry Services Shift F11
Cross Reguest

TES Time & Sales

Ext. Ticker Line

Ext. Ticker Board

Orders F&

Order History F2

Trades Fi0

TES View

TES Flex Position

Product Statistics

Contract Statistics

Mews Board

Risk Controls

Product Pools

Conversion Parameters

g e —

Shift F11

(===

¢
EaY

W Edit &

Welcome View

Welcome View (L Ready

i

0 kbps

+ OnEx

' TES

Fig. 50: Screenshot of Eurex Trader showing the Welcome view

3.1.1 Market Information

Market comprises all GUI functions that deal with the display of current or statistical market

information on a product and contract level.

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.
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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.

The Order Entry view can be opened or prefilled by clicks in the Market view.

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.

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.

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.

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.

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.

3.1.2 Trading

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.

Market Maker Protection
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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.

Eurex T7 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 T7 Entry
Services", or in short term: "TES":

Welcome View

g
Market Ctrl 1 Crder Entry Fz Orders F& Product Statistics
Time & Sales Chrl Market Maker Protection Crder History Fo Confract Statistics
Quote Request T7 Entry Services Shift F11 Trades F10 Mews Board
Cross Request TES View Rigk Controls
TES Time & Sales TES Flex Position Product Pools
Ext. Ticker Line Conversion Parameters Shift F11
Ext. Ticker Board

Fig. 51: Screenshot of the Welcome view showing the TES functionality

The Eurex T7 Entry Services currently supports the following TES trade types:

» TES Block Trade Entry for Futures and Options (Bilateral and Multilateral)
» TES Block Trade Entry for Strategies (Bilateral and Multilateral)

» TES Block Trade Entry for Variance Futures (Bilateral and Multilateral)

« TES EFP Fin Trade Service (Bilateral and Multilateral)

« TES EFP Index Futures Trade Service (Bilateral and Multilateral)

« TES EFS Trade Service (Bilateral and Multilateral)

» TES Flexible Contracts Trade Service

» 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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3.1.3 Own Orders and Trades Display

Orders

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

Order History

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

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 user group or their own business unit. All on exchange trades are
shown.

Own fully approved TES trades for the current business day are also shown in this view.

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

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.

Own unapproved and approved flexible contracts TES trades for the current business day are also
shown in this view.

TES Flex Position

The TES Flex Position is a specialized display for the members start of day position in flexible
contracts. The position is not updated intraday, meaning, updates on the flexible contracts position
for the current day are not reflected in this view.

3.1.4 Info & Support

Product Statistics

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

Contract Statistics

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.
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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).

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.

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).

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.

The conversion parameters for the new Total Return Futures is displayed in a separate TRF
Conversion Parameters tab.

3.2 Configuration Menu
3.2.1 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:
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Alert Configuration

Alert Configuration @
Define events an audio orvisual notification should be triggered for. 4!
Approval Notification - TES View - ACTIVE MANDATORY "
Approval Notification Popup = * [ when: |TES View +*  added -
Event Filter: * | PENDING * | ABCFRTRDOO1 % |ABCFRTRDOOL | [+
Popup Fields: Confract '« Background: | [T -
Mew Qrder - Orders - STOPPED « Activate o Delete
Meww Order Popup - = [» when: |Orders + | added =
Event Filter: -
Popup Fields: Contract TotQty| Limit [+ Background: | [ | -
[ Add 3 Close View " Ok | [ Apply

Fig. 52: Screenshot of the Alert Configuration view

Changes to the Alert Configuration are applied using the Apply button.

The default alert “TES Approval Notification” is provided in order to inform approver via popup
about outstanding approvals. Please note that this alert cannot be deleted, but it can be
deactivated if required.

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.

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 2.4.3 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
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Field

IsActive (icon)

‘ Description ‘

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:
Profile/Product

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

User defined filter

Allows adding user defined filters to the rule. This filter is very powerful, as
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

3.2.2 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.

Net Position

Net Position Configuration

Define Met Position values on contract level.

=% =%
Contrack a NetF‘g
ODAX Janl4 5050 C -80
ODAX Janl4 5100 C 100
I= Add "3 Delete i‘. Import P Export X CloseView < Ok« Apply
Met Position 1) SUCCESS - 2 rows loaded,

Fig. 53: Screenshot of the Net Position Configuration view
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3.2.3 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
2.5 in full detail.

All the views that support filtering on a profile, allow also the maintenance of these profiles. This is
also described in chapter 2.5.

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:

Profiles (Current: BondFutures)

Create Edit profile
Edit profile content &)

| BondFutures| | ) ] [

Content | Layout
= ] g Products

= [l & FBND
B[] () conF
=- [ () FeBL
o =[] » maR14
L[] e Jun14
GMEX 1
- [
- [
- [
' Ok X Cancel LY apply
Profile=*

Fig. 54: Screenshot of the Profiles view

3.2.4 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 Text1, 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
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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:

Text Field

Text Field Configuration

Define values commonly used in Order Entry / Order Maintenance and OTC Trade Entry. —
M
PE Product  Tokiky TexkljText Texk2/Customer  Text3/MIOrdMo  OWC Act TUMBY Group Shared BU Shared Cunner
AEC o] Pz ABCFRTRODOOL _GLT
BM\W 100 |Cuskarn o} Pl ABCFRTRDOOL _GUI
i= Add Delete M, Import Export X Close View Ok Apply
Text Field (L) SUCCESS - 2 rows loaded.

Fig. 55: Screenshot of the Text Field Configuration view

3.2.5 TES Counterparty Configuration

To make it easy to find the Ctpy ID of your counterparty, we have already introduced a feature that
allows to assign a nickname for the counterparty you are dealing with. The GUI remembers these
nicknames and also which products you have traded with them, and provide a list of already known
nicknames in the context list of the Ctpy field, see below:
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Block Trade Entry - FUT ON DAX INDEX

Block Trade Entry | EFP-Fin Trade Entry | EFP-Idx Trade Entry = EFS Trade Entry  Vola Trade Entry = Flexible Contracts Trade Entry
& [ Delete
Contract Yol EffB/S Eff Vol
FDAX | JUN14
Susp Price TheoPrice ClgProdState
N 9000 o B | START
TranMo  TrdMos Chpy BlS Qb OfC Ack TUMbr Texk Cuskomer MICrdro
d DEFFRTRD 5 1000
Mickname Comment
|T|:um | |a|wa3-'s on the sell side| |
@ Micknames help to find the CtpyID of your counterparties.

Fig. 56: Screenshot of the TES Block Trade Entry view showing the nickname entry popup

This popup asks for a nickname, if no nickname has yet been given to the Ctpy you specified. It is
not required to specify a nickname, though it is highly convenient 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:

Susp Price TheoPrice ClgProdState
[ 5000 I M | START
Tranho  TrdMos Chpy BIS by i Act TUMBr Texk Cuskomer MIOrdho
{ B L0000 @4l
DEFFRI 5 1000
=4 =4 =9
Zounkerparl Nicknarg Cammenkt a
DEFFRCLR  Curt buys everything
DEFFRLTR  Peter Good guy
DEFFRTRD Tom alwaws on the sell side

Fig. 57: 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:
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TES Counterparty Configuration

TES Counterparty Configuration 1
Define Counterparty information used in Trade Entry Services. -@j,_l’
Mickname Zomment Product  Counterparty  FullZounkerparty

Tom always on the sell side FDAX ~ DEFFRTRD

Peter Good guy FDAX DEFFRLTR.

Zurk buys everything FOAx  DEFFRCLR

"= Delete A, Export M Close View «" Ok« Apply

TES Counterparty Configuration | (1) SUCCESS - 3 rows loaded.

Fig. 58: Screenshot of the TES Counterparty Configuration view

3.3 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:

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

« All contracts are displayed if no option is selected.

Market

FGEL Y Edit Up to: +- s wWIC | Tvpe | & Columns | Futures {medium) w
FM ZPhase Conkrack CPrevaetlPrc CEBOQEy  CBid  Cask  CagQby Clst ClskQby COpen CHigh Clow  CWol  ExpDate
= cort FGBL Dec13 106,55 75 1066 106.7 5 1066 20 10671 10679 1066 240 20,12.2013

; 188 1065 1068 229
435 1064 1069 150

Cont: FGBL Mar14 106.34 £3 106,99 107.05 £3 107,07 9 23 1065 107,079 108.5 38 21.03.2014
Cont FGBL Junl4 106,35 336 105.96 106.01 56 20,06.2014
Cont FGEL SPD Dec13 Marl4 3 -045 -0.29 =) 01t 5 0.z9 0.29 011 15

Cont: FGBL SPD Dec13 Juni4 56 0.59 0.74 5

Conk: FGBL 5PD Mar14 Juni4 23 098 1.09 23

Fig. 59: Screenshot of the Market view (not all columns visible)
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The Market view features a few special filter fields which are unique in the application:
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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:

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

* 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

StrategyType StrategyType filter

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

Options (full)

‘ Description

Displays all columns.

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.
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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:

» On-exchange total traded volume in the respective simple
instrument.

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

» 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.
» TES total traded volume in the respective instrument.

A context menu opens automatically if the mouse is 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
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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

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 3.3.1.

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 gty cell should
be treated as a Bid/Ask action or Hit/Take action. Please refer to chapter 2.6 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.
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3.3.1 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.

CPhase CBQbw CBid ChAsk CAQby  CLsk Conkrack PLst PBQtw PBid PAsk PAQEy PPhase
Zant ALY Decl? 26000 Cank
=y Conk 201 17 18 201 aly Declz 27000 Conk
163 16 19 50
Zant ALY Decl? 25000 Cank
Zant ALY Decl? 29000 Cank

Fig. 60: 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 3.3 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.

3.4 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.

The TES Time & Sales view displays public TES trade information, also for TES flexible contracts
trades.

Display:

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

» 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 (for
instruments that are still active).
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The displayed MatchStepID 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, MatchSteplID.

Time & Sales

ALV Pedt >[4 [ | ot +- s C & =l | QuickFind &9
= o =
Conkract TrdTirne: Curr . Prc Qby TrdTyp TrdInd Agst Buy  Sel MatchStepg Exch
ALY Decl3 ZZ2000C 15,05 2014 14:36:537.836 EUR 10,00 7 REGULAR EXCHAMNGE_LAST 1 1 1 643 KEUR
ALY Decl3 22000 C 15.05.2014 14:36:35.722 EUR 10,00 11 REGULAR EXCHAMGE_LAST B 1 1 &42 AEUR
ALY Decl3 ZZ000C 15.05.2014 14:36:20.640 EUR 13,00 21 REGULAR EXCHAMGE_LAST =1 1 1 641 XEUR
ALY Decl3 22000 C 15.053.2014 14:36:18.471 EUR 7.00 9 REGULAR EXCHANGE_LAST B 1 1 640 XEUR
ALY Decl3 22000 C  15.05.2014 14:36:03.480 EUR. 11,00 3 REGULAR EXCHAMNGE_LAST =1 1 1 639 XEUR
ALY Decl3 22000 C 15.03.2014 14:36:01.370 EUR 6,00 5 REGULAR EXCHAMGE_LAST B 1 1 &35 AEUR
ALY Decl3 22000 C 15.05.2014 14:35:46,355 EUR 11,00 15 REGULAR EXCHAMGE_LAST 3 1 1 G637 AEUR
ALY Decl3 ZZ000C 15.053.2014 14:35:44.250 EUR. 5.00 12 REGULAR EXCHAMGE_LAST B 1 1 636 XEUR
ALY Decl3 22000 C 15.05.2014 14:35:29.125 EUR 5.00 21 REGULAR EXCHANGE_LAST =1 1 1 635 XEUR
ALY Decl3 ZZ000C 15052014 14:35:26,939 EUR 12,00 16 REGULAR EXCHAMNGE_LAST E 1 1 634 REUR
ALY Decl3 22000 C 15.05.2014 14:35:11.975 EUR 5,00 16 REGULAR EXCHAMGE_LAST, LOW_PRICE 3 1 1 &33 KEUR
ALY Decl3 22000 C 15.05.2014 14:35:09.811 EUR 13,00 22 REGULAR EXCHAMGE_LAST, OPENIMG_PRICE,.. B 1 1 632 AEUR
|~ Time & Sales Chart

Fig. 61: 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 I

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

Time & Sales

i

ALY From: | 16:59:00 To: 17:14:00 | & Aggregation: + || = || Reset Candlestick Chart
Candle Stick Chart
16—
15—
14—
13—+
124
11—
10— - - - -
LI I P 4k
FE N TRV dLiL MR LTS
] - L] ¥ |
&—|
5|
4—|
2}
2
& I I I I I I I I I I I I I I I I I I I I I 1
16:59:00  1700:00  17:01:00 170200 170300 1704000 170500 1T000 170700 170800 17000 1T10:00  1TAL00 17200 1W13:000
Time
M4 Begin 44 Backward Foward  »» End »m
B Time & Sales Table

17140

64



T7 Derivatives Markets Deutsche Bérse Group

T7 Trader and Admin GUI - Manual Version 5.0.1

Table Description

Column Description

Contract Contract ID

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
MatchSteplID 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.

3.5 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

| $MEdt WIsWic & = Quick Find @R
- o
Conkrack QR Time
ODAX DeclS 4000 C 09,00, 2015 16:17:17

Fig. 62: Screenshot of the Quote Request view
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3.6 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 3.3) and Order Entry
(chapter 3.9) respectively.

Cross Request

| {MEdt WIS [VIC & = Quick Find @R
oy
_onkrack ARy Tirne a

0DAX Decl3 5150 C 100 10.09,2015 13:00:350

Fig. 63: Screenshot of the Cross Request view

3.7 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 2.2 for a description).
Please note that the Product/Profile filter of the Ext. Ticker 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: UnderlyinglD, 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:

|J XETRBAS LstPrc Bid Ask XKETRBAY LstPrc Bid Ask XKETRBMW LstPrc  Bid Ask
10:00:33.54 10:00:33.54 10:00:33.54

Fig. 64: Screenshot of the Ext. Ticker Line

3.8 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:
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Ext. Ticker Board

Options Y Edt  ~ |xER s
=Y o

ExchIdCo? LlndrI? UndrIsinCod LILEid ULAsk LILLstPre TrnDat TrnTim OpnPrc ClsPrc CurnrTypCod  DlyHghPrc  DlyLowPrc
XFRA ALY DEDOOS404005 117,225 117,225 117.2 01.10,2013 12:49:09.78 ELIR. 117.2 117.2
XFRA EAS DEOOOEASF111 71,024 71.047 71.0681 01.10,2013 12:49:25.85 EUR 71.0681 71.081
XFR& BaY DEOOOEAYOD17 86,735 86,745 §6.69 01.10.2013 12:49:21.05 ELR. §6.69 86.69
XFRA BMiw  DEOOOSL190003 79,64 79,06 79.522 01.10,2013 12:49:09.76 ELIR. 79.522 79.5622
XFRA SIE DEOOO7Z236101 89,9583 90,005 89,912 01.10.2013 12:49:20.55 EUR 89,912 89.912
XFRA WO DEOOO7664005 169,07 169.13 169.15 01.10.2013 12:49:21.06 ELR. 169.15 169.15

Fig. 65: Screenshot of the Ext. Ticker Board

Table Description

Column Description

ExchldCod Exchange ID code

Undrld 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

3.9 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 Y.GOV.BOND 6%

Contract val QfC  Act Tot TotQty Limit Res Validity OCC Textl
BUY FGBL |MAR14 o Al | ELIR GFD
Text2 Text3 OrdNo Susp
r ¥ D
Delete Own Orders QR CR e UL 53 Compact [ 4 TopOfSook Apply Submit %) Reset
Order Entry i 1kbps | & OTC &/ 77

Fig. 66: 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 ol ofc Act Tot TotQty Limit Res Validity OCC Textl
BUY FGEL MAR14 0 Al 20 106 EUR GFD
Text2 Text3 OrdNo Susp
r ¥ D
BidQty Bid LstPrc Ask AskQty MNetPos
02 Bid Hit Take Ask
Delete Own Orders QR CR 3eUL 53 Compact 3 TopOfSook [ Apply & Submit ) Reset
Order Entry = Okbps | & OTC &/ 77

Fig. 67: 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 Vol 0jC  Act Tot ToiQty Limit Res Validity OCC Textl
BUY FGEL MAR14 1 a] Al 10 123 EUR GFD
SELL FGEL |MAR14 B o Al Text2 Text3 Ordho Susp
» L D
@ Delete Own Orders QR CR RgUL [ compact [Z TopOfSook Eﬂ Apply " Submit “D Reset
Order Entry = Okbps | &/ OTC &/ T7

Fig. 68: Screenshot of the Order Entry showing the entry of a futures spread.

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

Contract Vol ofc  Act Tot TotQty Limit Res Validity OCC Textl
BUY QDAY MARI14 5050 C 1 0 Al 10 23.4 EUR. GFD
BUY ODAX |JUN14 |5100 C i 2 o a1 Text2 Text3 OrdMNe ; Susp
BUY ODAX SEP14 5150 C i |3 4] Al .
Delete Own Orders QR CR 3eUL 53 Compact [ o TopOfSook [ Apply & Submit ) Reset
Order Entry = Okbps | &/ OTC &/ 77

Fig. 69: Screenshot of the Order Entry showing the entry of a non standard options strategy.

Functions provided for single contracts and strategies:

Order Entry/Modify/Delete

Bid/Hit/Take/Ask actions and price information.

Display of underlying price in the title

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

Display of OrigFirm, Beneficiary Account fields for korean and taiwanese products
(automatically displayed for the respective product)
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+ Display of Regulatory Info field (not shown in compact mode)
+ Display of TheoPrice (not shown in compact mode)

« Display of netted position (as part of the TopOfBook display)
* Quote Request Entry

» Cross Request Entry

« Strategy request (via QR button)

» Modify, Add New and Delete actions (available upon Apply)

» 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):

[T SYSTEM-NEWS [ |MS-MEWS [ | GUI [ |LEGAL [ |RISK [ |SYSTEM [ | OBSERVER = 05:00:00 | & = Guick Find - @8

=y
a Text

Saurce Type Iarket Time Product Contract Title

% 10,0920 2 ODAX Decl5 5000 C [ORDER. ADD request sell contrack:[ODAR DeclS 5000 C] type=REGLILAR Lol
GUI (DInfo EURE: 10.09.2015 13:22:31,606 ODAX ODAX Decl5 5000 C ORDER ADD request buy contract:[ODAX DeclS 5000 C] type=REGULAR tokalQky=100 opendty=nt
GUT Infa EUREX 10.09.2015 13:22:45.737 ODAX ODAX Decl5 5000 C ORDER ADD succeeded sell contract:[ODAY Dec15 5000 C] bype=REGLLAR totalQty=80 open(ly=&0 ¢
GUI (Info EUREX 10.09,2015 13:22:31.631 ODAX ODAX Decl5 5000 C CRDER ADD succeeded buy cantract:[ODAX DeclS 5000 C] type=REGULAR tatal(by=100 apen(ly=1(
GUl WInfo EUREX 10.09.2015 13:22:41.767 ODAX ODAX Decl5 5000 C ORDER MODIFY request bury contract:[ODA Decls 5000 C] kype=REGULAR. totalQty=80 openQty=nul
GUT (Infa EUREX 10.09.2015 13:22:41.807 ODAX ODAX Decl5 5000 C CRDER MODIFY succeeded  buy contract:[ODAX DeclS S000 C] tyvpe=REGULAR. tatalQby=580 openQty=580

GUL Infa EUREX 10.09.2015 13:22:41,877 ODAX ODAX Decl5 5000 C  Order Entry BOOK:80 ORDER NC: 1439541 174315005000
GUL Winfa EUREX 10.09.2015 13:22:31.,717 ODAX ODAX Decl5 5000 C  Crder Entry BOOK: 100 ORDER MO: 143954117451 5005000
GUI Info EUREX 10.09.2015 13:22:45,793 ODAX ODAX Decl5 5000 C Order Entry BOOK:50 ORDER NO: 1439541 174515005001

F A .,......,,,,——————————————————————————————ey
Market: EUREX
Title:

ORDER. ADD request
Message Text:

sell contract: [ODAX Dec15 5000 C] type=REGULAR totalQty=80 openQty=null ojc=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:
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;ﬁ Delete ﬁ Modify E_j Add New ) peset |

« Delete will delete the selected order.

» Modify will update the order which has been entered last on this view.

» Add New will enter a new order with the current values.

» Reset will clear Qty and Limit on the first click. On the second click the text fields Text1, 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.

uU/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 The contract identifier.

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.
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StopPrice

Trigger price for OCO and Stop orders. Only visible for stop order (please
refer to the Res field to select a stop order).

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.

Text1 Free format text field 1.
Please note: The Text1 field cannot be used for variance future products -
this field is empty for variance future products, and 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

OCC 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.

ClgQty Applies to variance futures only (this field appears automatically in

compact mode, if such a product is selected):

Once matched, the matched quantity = Notional Vega in trading notation
are converted in clearing notation, before to be sent to the Eurex clearing
system.
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ClgPrc Applies to variance futures and total return futures products only (this field
appears automatically in compact mode, if such a product is selected):

Total Return Futures:
Calculated preliminary clearing price of the reference product.

Variance futures:

Once matched, the matched price = Volatility Strike in trading notation are
converted in clearing notation, 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 Orders | Deletes all types of own orders (standard, lean and short order message
layout) for the currently selected contract in all Account types.
"Panic Cance] " ——
Do you really want to delete all orders related to contract:
FGEL Decl3
Y¥es | 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.
U/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.

3.9.1 Display of Theoretical Price

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

Order Entry - OPTION ON THE DAX INDEX

Contract Vol Ofc  Act  Tot TotQty Limit Res StopPrice validity Date TUMbr
BUY obax [DEc1s [T |c eur | ELR | | GFD
0OCC  Textl Text2 Text3 TheaPrice
0.1 ]
OrdNo Crighirm  Benefic RatelD RegInfo TossID Slsp
" L]
@ Delete Own Orders QR CR g UL | 35 Compact | & 2 TopOfBook E Calc TheoPrice [® apply  + 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.
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3.9.2 Title bar displays long name of product

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 OjC  Act Tot TotQty Lirnit Res Validity
BUY QDAY | DEC15 4000 C ELIR. GFD
Text2 Text3 Qre

3.9.3 OrdNo and OrdNoClearing toggle

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

Order Maintenance - OPTION ON THE DAX INDEX

Contract Vol OfC  Act Tot TotQty Limit Res Validity TUMbr Textl
BUY CDAX |DEC1S | 4000 C 4] Al 412 ELR GFD
Text2 Text3 OrdMaClearing Susp
AXQARASXSGTC
@ Delete Own Orders QR CR 52UL 52 Compact [ 32 TopOfSook Q Delete 'ﬁ Modify E_j Add New (3 Reset

A context menu on the OrdNo and OrdNoClearing field provides a copy-to-clipboard function:

Order Maintenance - OPTION ON THE DAX INDEX

Contract Vol OfC  Act Tot TotQty Limit Res Validity TUMbr Textl
BUY CDAX | DEC1S | 4000 C 4] Al 412 ELR GFD
Text2 Text3 OrdNoClearing Susp
AXQARASXSETC F
Show OrdMo
(@ Delete own orders QR R EJuL  Edcompact £ 32 TopOfBook [ Delete | 7 Mof Copy Cirl+C

3.9.4 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 Limit Res
BUY ODAX_ | DEC 15 000 < StrategyType StrategyMame
BER Put Spread
BER+U Put Spread wversus 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 ToiQty Limit

BUY ODAX |DEC15 4000 C StrateqyType Strategyhame | PLUT SPREAD | ELR
BER Put Spread -
BER+U Put Spread versus Underlving
BER-C Put Spread wersus Call
BER-C+U Put Spread wersus Shart CallfLong Underlving
BR13 31 Rakio Puk Spread
RBER 2x1 Rakio Puk Spread
RBER+U 2x1 Ratio Put Spread versus Long Underlying
RBER-U 211 Ratio Put Spread versus Short Underlying

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

3.9.5 Strategy type auto detection

An alternative to enter a strategy order 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 Vol Qfc  Act  Tot TotQty Limit Res Validity Textl
SELL O©ODAX DEC13 5100 P Q Al 10 10 ELR GFD
Text2 Text3 OrdNo Susp
*u
(@) Delete Own Orders QR CR 3gUL [J Compact [ J TopOfBock [ Apply | o Submit| € Reset
Order Entry (1) 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 OfC  Act  Tot TotQty Limit Res Validity Text1
SELL oODax DEC13 5100 P Q Al ELIR. GFD
. 4 Text2 Text3 OrdNo Susp
BUY ODAX |DEC13 a Q Al - 0
¥
Delete Own Orders QR CR e UL 52 Compact § 3 TopOffook [N Apply o Submit € Reset
Order Entry

The volume per leg, the quantity and limit are filled:
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Order Entry (StrategyType: NOS) - OPTION ON THE DAX INDEX

Contract Vol 0fC  Act  Tot TotQty Limit Res Validity Textl
SELL oODax DEC13 5100 P 1 Q Al 10 10 ELIR. GFD
BUY ODAX |DEC13 |5200 P d 1 o | |ar | Text2 Text3 Ordho P
» O
@ Delete Own Orders QR CR 3EUL [§2 Compact [ 2 TopOfSook E.j Apply |+ Submit (D Reset
Order Entry 3 BUY PRICE IS NOT REASOMNABLE

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:

r"|'“||:|-|.|r strategy need to be normali ﬁ

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 Recrdering of the strategy legs

|
| k. A

l 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 Vol Ofc  Act Tot TotQty Limit Res Validity Text1
BUY ODAX | DEC13 5200 P 1 Q Al 10 10 ELIR. GFD
SELL 0ODAX DEC13 5100 P 4 1 o [l [EEE T T O
o L
@ Delete Own Orders QR CR 3 UL 52 Compact [ 3 TopOffook E.j Apply |+ Submit| € Reset
Order Entry (L) 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 necessary to press the Apply button again. In that case the order will just
stay a NOS type strategy order.
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3.9.6 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.

3.9.7 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.

Order Maintenance - OPTION ON THE DAX INDEX

Contract Vol 0fC  Act  Tot TotQty Limit. Res StopPrice Validity TUMbr Textl
BUY ODAX |DEC15 | 4000 [ o Al 123 EUR || 5TP 400 ELIR || GFD

Text2 Text3 OrdNoClearing Susp
AXQARASKSGETC *

@ Delete Own Orders QR CR [aUL 53 Compact [ 3 TopOfSook a Delete ﬁ Modify E_ﬂ Add New € Reset

3.9.8 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

(2]
Configure view properties
View Properties: Order Maintenance

Appearance

Prefill (applied on reset)

B Preferences
Modify: TotQty preset ﬂ
Close on Submit ] (]
m O i}
Compact mode (]
Show Top of boak ] ]
Reset on Market Click ] |

) Apply
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3.9.9 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.g. it is displayed if the mouse is placed over the Account field):

Order Entry - OPTION ON THE DAX INDEX

Contract Vol OfC |Act  Tot TotQty Limit
BUY ODAX |DEC13 |5050 C s ELR
Text3

Act: PROPOELS

@ Delete Own Orders QR R @ UL E3 Compact [ 3 TopOffook

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 JAct  Tot TotQty Limit
BUY QDAY  DEC13 5050 F 1 a AGE EUIR.
- {§ =t Text3
SELL ©DAX DEC13 5300 P o 1 a Lt AGEMT1234

@ Delete Own Orders QR R @ UL E3 Compact [ 3 TopOfBook

3.9.10 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.

3.9.11 Suspend/Resume of Orders

Suspend/resume of orders is supported in Eurex Trader:
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Orders

BAY W Edit Up to: +- svlc & - Quick Find @8

& &
Contrack o B? Lirnit '9 TobQty  TotExeQty  RemQby OfC Res StopPrice Triggered Act PInd  Walidity Date In

BAY Decl3 4000 C 26.00 &0 g0 |0
BAY Decl3 4200 C B 27,00 Q0 an o 41 TRUE  GFD

E_ﬂ Add ﬁﬂodif’y ;ﬂ Delete | Il Suspend P Resume | | 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:
« at the end of the day

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

Order Entry - OPT ON BAYER AG -5T-

Contract Vol QfC  Act  Tot TotQty Limit Res Validity Texti
BUY BAY DEC13 4000 C o] Al 80 26 ELR GFD
Text2 Text3 OrdMo Susp
*u
@ Delete Own Orders QR CR 3eUL [2 Compact [ 2 TopOfSook E.j Apply |+ Submit ) Reset

Fig. 70: Screenshot of the Order Entry showing the Susp checkbox

3.9.12 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 signaling 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
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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
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 Ofc  Act  Tot ToiQty Limit Res StopPrice Validity
BUY FDAX | JUN14 eur | B ELUR  GFD
Date TUMbr OCC  Textl Text2
Text3 TheoPrice OrdNo OrigFirm
= *u
Benefic RatelD RegInfo CrossID |Susp
12345 [|[]
@ Delete Own Orders QR CR [L2UL 3k Compact [ 2 TopOfSock [H Calc TheoPrice [M Apply  + Submit €Y Reset
Fig. 71: Screenshot of the Order Entry showing the CrossID field
This field is also provided in the Orders and Order History view.
Orders g B HEH X
FDAX L5 Edit  Up to: +- svlc & - Quick Find @Ry
Trader  EnteringBl EnteringUsr  Reglnfo OrdEntryTime OrdPrioTime Exch ©rdStatus Corr PriceCondition  OCC | CrossID

TRDOO1 ABCFR. TRDOO1 26,08.2015 13:25:50,4858 26,08.2015 13:25:50.455 XEUR MNEW EUR MARKET 12345
E.j Add Y Modify (M Delete Il Suspend P Resume [P Partial Resume... {E Rel. Trades {E Rel. History

Order History

|FDAx | {9 Edit Up to: +- vswc @ = Quick Find - @R

b OrderStatus PriceReasonabilityCheck InstrumentID Curr PartitionID Kewl KeyZ PriceCondition  OgClearingInfo ProductID ©CC  TwnlD| CrossID
MNE'W 93 ELR. MARKET 21 12345
MEWY 93 ELR. MARKET 21

Fig. 72: Screenshot showing the CrossID column of the Orders and Order History view

New HistoryType values inform about the SMP event:

+ Self Match Cancel: This event is set for an incoming order which triggers the SMP.

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

3.10 Eurex T7 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 T7 Entry
Services", or in short term: "TES":
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Welcome View

]
Market el M Crder Entry Fz Orders Fa Product Statistics
Time & Sales Cerl o Market Maker Protection Order History F3 Confract Statistics
Quote Request T7 Entry Services Shift F11 Trades F10 Mews Board
Cross Request TES View Risk Controls
TES Time & Sales TES Flex Position Froduct Pools
Ext. Ticker Line Conversion Parameters Shift F11
Ext. Ticker Board

Fig. 73: Screenshot of the Welcome View showing the T7 Entry Services views

The T7 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-Idx Trade Entry, EFS
Trade Entry, Vola Trade Entry and Flexible Contracts Trade Entry.

T7 Entry Services facts in short:

» The full user ID us required to specify the approving (counterparty) trader of a TES trade.
» TES Trades are displayed in the Trades view.
» The flexible contracts TES transactions of the current day are integrated into the TES View.

» The flexible contracts start-of-day TES position is displayed in a separate TES Flex Position
view.

« All standard options strategies and also the non standard options strategy are tradeable via
the T7 Entry Services.

» The person entering a TES trade is called the Initiator of the trade. The counterparty is called
the Approver.

» For the most common bilateral trades where the initiator is typically part of the trade, a
Simple Mode of the TES Entry simplifies the entry of that kind of trade. This is the default.
Brokers may want to switch to Broker mode.

« Bilateral trades can be started on the Buy and on the Sell side.

« If the Initiator is not part of the trade, a TES trade now still counts as bilateral, if the number of
counterparties is exactly 2.

» Due to regulatory requirements, the Time of Commencement of a TES trade needs to be
entered in central European (summer) time (CET/CEST). The CommTime is the time of day
when traders have agreed on a deal via the phone or chat.
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« In order to inquire on a TES trade, the traded product must be specified along with the
TradelD. However, it is advised to simply double click the respective TES trade in the TES
View, in order to prefill the TES Entry, which is much more convenient.

For more information about the Eurex T7 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 in the Eurex Trader EEX GUI, the
system account (user name and password) to the Eurex legacy trading system has still to be setup
in the Exchange Accounts view.

General behavior of the T7 Entry Services tabs

» The type of TES trade can be selected via the tabs of the Trade Entry Services view.

* The screen supports the entry of both bilateral and multilateral TES trades. Multilateral TES
trades are currently supported for: Block Trade, Strategy Trade, EFP-Fin Trade, EFS Trade
and EFP-ldx Trade.

+ Bilateral trades are now defined as being bilateral, if the trade has been arranged between
exactly 2 counterparties. If more than 2 counterparties are involved, the trade is defined as
being multilateral.

» As long as the trade has not yet been executed, it can be changed into a multilateral trade by
adding additional counterparties. However, already given approvals will be removed in this
case.

New TES Trade states

The following trade states of TES trades in the TES View can be observed, which inform about the
current state of the TES transaction:

TES State ‘ Description

Pending The TES trade has been entered and is waiting for approval of the
counterparty.

Approved The TES trades has been ratified by the counterparty, but approval of
other counterparties are still outstanding.

Executed The TES trades has been fully ratified.

Deleted The TES trade has been deleted.

Suspended The TES trade has been entered in suspended state, for activation at a

future point in time.

T7 Entry Services - Bilateral & Multilateral, Simple & Broker Mode

The Eurex T7 Entry Service views (one view per block trade type) support the entry of regular
simple and strategy block trades, of bilateral (= two sides) and multilateral TES trades (= more that
two counterparties) in a single view.
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The TES Entry view is split into two sections, the first section describing the kind of tradable which
is dealt with (the red box of the following screenshot depicting this area), and the second section
describing the counterparties which take part on the trade (the blue box below):

Block Trade Entry - OPTION ON THE DAX INDEX

Block Trade Entry | Flexible Contracts Trade Entry = EFP-Fin Trade Entry  EFP-Idx Trade Entry = EFS Trade Entry = Vola Trade Entry
& [ Delete
Contract Vol EffB/S Eff Vol
ODAX | DEC15 5000 C
TesState  MinQty MaxTSL MonDiscosurelimit Publish
ON M/A 10000 NjA O
Susp  Prc TheoPrc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)
O 1234 ] = | CEST CEST CEST | ABCFRTRDOO1
Initiator (Broker) Qty 0OfC  Act Textl Text2 Text3 Status (Initiator)
ABCFRTRDOO1 BUY 1000 Q Al
Approver Status (Approver)
XYZFRTRDOO1
& Add Approver x’_ Remove Approver a Page Broker "Eu Trade Split Support > To Broker Mode |D Add Using (D Reset +\ Apply

Fig. 74: Screenshot of theTES Entry view in Simple Mode

This bottom area in blue is switchable, in order to allow for addressing multiple counterparties.

The view has two main operating modes. A Simple Mode for the entry of a bilateral TES trade
(which is the default), and a Broker Mode which is used for the entry of a multilateral TES trade. In
Broker Mode it is also possible to enter a bilateral trade, and in fact you can switch between these
two modes to allow for different representations of the trade you are about to enter.

The view switches automatically if the Add Approver button is pressed (representing the
counterparty data in a different way without losing information). The following screenshot shows
the TES Entry view in the more flexible Broker Mode:

Block Trade Entry - OPTION ON THE DAX INDEX

Block Trade Entry | Flexible Contracts Trade Entry | EFP-Fin Trade Entry | EFP-Idx Trade Entry = EFS Trade Entry  Vola Trade Entry
& [ Delete
Contract Vol EffB/S Eff Vol
ODAX | DEC15 5000 C
TesState  MinQty MaxTSL MonDiscosurelimit Publish
ON M/A 10000 NjA O
Susp  Prc TheoPrc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)
O 1234 ] = | CEST CEST CEST | ABCFRTRDOO1
SideID TrdMos Approver B/fS Gty  OfC Ack TUMbr Textkl Texts Texts CrigFirm Benefic  TesStatus
ABCFRTROO0L (rvsell) B Lo o oAl
AYZFRTRDOO1 S 1,000
& Add Approver x’_ Remove Approver a Page Broker "Eu Trade Split Support « To Simple Mode |D Add Using (D Reset +\ Apply

Fig. 75: Screenshot of theTES Entry view in Broker Mode

In this mode, each counterparty is displayed as a single row in the table of this window.

The TES Trade Entry provides a view property to allow to set the default mode to Simple or Broker
mode. The default mode is Simple.
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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.

Approver column

The Approver column on the T7 Entry Services tabs indicate the Approver of this counterparty row.
The approver is identical to the owner of that row.

TES: In-house trades in Simple mode

The TES Trade Entry supports the entry of in-house block trades also in Simple entry mode. But
please be aware that the trade is entered and automatically approved and executed immediately at
the push of the Apply button. The implication of the Simple entry mode is, that the clearing
information provided will also be used for the approver side. This might be desireful or not desireful.
However, the user is warned about this fact via this dialogue, and can choose to accept that and
enter the trade (Yes) or stop and switch into the Broker mode instead (No):

rInhcru:-’.e trade - : ﬁ

You have entered an in-house trade in SIMPLE mode:

o The entered clearing information will also be used for the approver side

o The trade will be executed immediately

Do you want to continue?

[ ] Do not ask again

Yes Mo

TES: Approval Notification

Once a multilateral TES trade has been entered, an approval broadcast is submitted to the target
traders. As long as a Eurex trader has the T7 Eurex Trader GUI open at that time, the
corresponding TES trade will be indicated in the Trader GUI of the Approver via a confirmation

popup:
Show TES View |

Event:  Approval Notification
Time: 11.08.2016 15:03:45
Contract: ALY 05.05.2014 1534.0000 P Cs E

The Approver can then click the Show TES View button to show the trade in the TES View. A
double click on the trade then opens the TES Entry, ready for approval of the TES trade.

84



T7 Derivatives Markets Deutsche Bérse Group

T7 Trader and Admin GUI - Manual Version 5.0.1

TES: Full UserlD Required for Approver field

The full UserID needs to be specified for the counterparty side. Instead of a UserlD, a nickname
may be chosen instead, if the nickname has already been registered using the TES Counterparty
view.

For convenience, the context popup of the Approver field provides a list of traders which are
already registered by the TES Counterparty view. It is also possible to type the member ID or the
first letters of a nickname while the popup is open to quickly find the respective counterparties from
that list. The popup provides the following information: Counterparty, Nickname and Comment.

TES: User Group and User Level

The User Group and User Level concept of the T7 trading system also apply to TES trades. The
currently assigned user level and user group of a trader which currently impacted the on-exchange
trading activities therefore also effects the TES trading activities of this user.

Overview of the user levels in the light of TES trading:

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

Head trader A head trader is part of a user group and may see, maintain or approve
TES trades of traders in the same user group in Eurex Trader - granted,
that the required entitlements are assigned.

Supervisor The supervisor user level may see, maintain or approve TES trades of all
users of the same business unit - granted, that the required entitlements
are assigned.

TES: Trade Commencement, Entry, Approval and Execution Time

Introduction of TES Times: Time of Commencement, TES Entry Time, Side Approval Time, TES
Execution Time:

» The Time of Commencement is the time of trade agreement (outside the system) between
the counterparties and must be entered manually by the initiator. Please note that the GUI
prefills the Time of Commencement for convenience reason with the actual time as long as
the Late Entry fee process for the initiator is suspended. Nevertheless the value can be
adapted individually.

» The TES Entry Time is the time of the technical entry of the TES trade into the T7 system,
and will be automatically assigned by the exchange.

» The Side Approval Time is automatically assigned by the exchange at the time of the
respective side’s approval.

» The TES Execution Time is given to all executed sides once the trade is fully approved.

The Time of Commencement is the only time which can be entered manually. The time zone must
be CET/CEST. Since it is foreseeable that some users from other time zones could mistake their
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local time with the system time, the TES Trade Entry displays the difference of the given time to the
current system time:

CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)
|diff: 10 minutes ago » [ 19:48 CEST CEST CEST | CBKFRTRDOD1

A quick look onto that special display (“diff: 10 minutes ago”) reduces the possibility of an error.

TES: Support for Flex Accounts

The Account field of the TES Entry now supports the same flexible account format which is already
supported in the Order Entry.

TES: Bulk Load (Import)

The TES facility features a special import function to upload (non-strategy) TES trades of all flavors
(e.g. Block trades, EFP-Fin trades ...). This import view is accessible via the Import-icon, or via the
menu View -> Import:

TES Blocktrade Import

TrdID  Status Cantract Frice by Initiator EntryTime CommTime  Description  SideID{E)
L ODAX Decl3 5500 C 396.0ELF 901 ABCFRTRDOO1 14:22:42 !
w ODAX Decl3 5500 C 305,0ELR 901 ABCFRTRDOO1 14:22:42
L FDAX Decl3 5,420,0ELR 901 ABCFRTRDOO01 14:22:42
W FDAX Decl3 5,420,0ELR 901 ABCFRTRLDOO0L 14:22:42
N mport A, Export g Clear all 3 Close View  « Ok |« Apply

TES Blocktrade Import | (£ 4 rows successfully imported

Fig. 76: Screenshot of the Block Trade Service Bulk Load view

Using the Import-button on the Import view, 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 GUI 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.

Please note: Template files for this bulk load functionality can be downloaded from the landing
page.

TES 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: Page Broker

Once the TES trade is approved by all participants, neither the initiator nor any counterparty can do
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any change to the TES trade anymore. Since to err is human, and since we don’t want traders to
run into a late entry fee because of that (once it is activated), we provide a means to let the
counterparty inform the broker in the event the trade details are incorrect.

In that event a popup will open in the T7 Trader GUI of the initiator displaying the request of the
counterparty to update details of the trade.

In order to indicate that message was received by the counterparty, a green checkbox icon ( +') is
displayed next to the delivered message:

Page Broker - ALV 07.04.2014 10000.0000 C Cs A - Trade ID 15

Counterparty: ABCFRTRDOO1
[ «' Hey, we've agreed on 100.20, not on 100,30 ]; a
3] ;
& Oaps, sorry, will check.
= . . N
& Ckay, my fault, I've change the detzils, please chedk. Waiting for your approval.
Ok, done.
£% OpenTrade m Send

Fig. 77: Screenshot of the Page Broker dialogue

Please note that these messages are recorded at Deutsche Bérse for an unlimited amount of time,
and are provided to the member on request.
TES: Trade Split Support

The TES Trade Entry provides a calculation tool to aid traders that need to split a TES trade in
order to be able to trade at a price between two price ticks provided by the exchange.

Background: U/L indices have different (usually more) decimals than the equivalent listed futures.
Due to this fact traders are allowed to enter two EFPI trades to match on average the correct U/L
index price, i.e.: 350 FESX futures needs to be entered @ U/L close of 3245,6

In order to trade FESX at this price, the user could enter the following two trades:
140 FESX @ price of 3245
210 FESX @ price of 3246

As with the late entry fee (once it is activated) traders are advised to enter a TES trade within a
defined time frame, the calculation tool helps to save time to enter such kind of trade.
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TES Trade Split Support

Contract Vol
FDAX  JUM14
Split Trade Trade 1 Trade 2
AvgPrc Prc Prc
492,97 5492.5 5493
TotQty Oty Oty
1500 a0 1410

Fig. 78: Screenshot of the TES - Trade Split Support

TES: Description Field

The Initiator of a TES trade can not specify the clearing information fields for the counterparty, e.g.
Text, Customer, MIOrdNo. In order to compensate for that, a new Description field is provided,
which allows the initiator to give a hint to the counterparty about the background of the trade:

Block Trade Entry - OPTION ON THE DAX INDEX

Block Trade Entry | EFP-Fin Trade Entry = EFP-Idx Trade Entry = EFS Trade Entry = Vola Trade Entry = Flexible Contracts Trade Entry
& [8pelete
Contract Vol EffBfS Eff Vol MonDisdosurelimit  MonDisdose
QDAY |DEC15 5000 C D
Susp  Price TheoPrice CommTime | Description EntryTime  ExecTime  Initigtor (Broker)
[ 1234 1] & ABCFRTRDO01

Fig. 79: Screenshot of the TES - Block Trade Entry view showing the Description field

TES: Display of TES Transaction Size Limit

Customers demanded to be informed about their maximum transaction size limit, which is a product
dependent value. The transaction size limit is now displayed in the top right corner of the TES
Trade Entry:
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Block Trade Entry - OPTION ON THE DAX INDEX

Block Trade Entry | Flexible Contracts Trade Entry | EFP-Fin Trade Entry | EFP-Idx Trade Entry = EFS Trade Entry  Vola Trade Entry
& [ Delete
Contract Vol EffB/S Eff Vol
ODAX | DEC15 5000 C
TesState  MinQty |MaxT5L | NonDisdosureLimit Publish
ON wa | wooo | wga O
Susp  Prc TheoPrc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)
O 1234 ] = | CEST CEST CEST | ABCFRTRDOO1

Fig. 80: Screenshot of the TES Trade Entry view showing the MaxTSL field

The displayed MaxTSL is the effective maximum TSL for the user (which is the minimum of the
member TES TSL and trader TES TSL). For a complex instrument, the TSL of the options product
is displayed.

Trade IDs (TES ID, TES Side ID, Deal ID, Deal Item ID)

While the TES ID and TES Side ID are valid for an unratified TES Trade, the Deal IDs and Deal
Item IDs are assigned once a TES trade has been executed (fully ratified).

The following table gives an overview and description of these IDs:

Field ‘ Description ‘

TESID This ID references the whole TES trade with all counterparties involved for
a given product.

TES Side ID The TES Side ID refers to a specific TES trade approving side of the TES
trade.
Deal ID For simple instruments and flexible contracts:

+ one unique Deal ID is assigned for the whole TES Trade
For complex instruments:

+ unique Deal IDs are assigned per complex instrument leg of the
TES Trade

Deal Item ID For simple instruments and flexible contracts:
+ a unique Deal ltem ID is assigned for each TES trade side
For complex instruments:

+ unique Deal Item IDs are assigned for each Deal ID and for each
TES trade side

TES EFPI Trade at Index Close (TAIC)
In order to indicate a TAIC trade, the text TAIC need to be specified in the RefID field, the basis
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needs to be put into the Description field (which becomes mandatory). Please refer to the following
example:

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

~a "
&+ ] Delete

Contract ReflD Neminal Hdg Sl MonDisclosureLimit  NonDisclose
FESX | JUN15 TAIC 1] NOM D

Susp  Price TheoFrice CommTime Description EntryTime  ExecTime  Initiator (Broker)

O 0y Es| 8.5 ABCFRTRD001

Fig. 81: Screenshot of the EFP-Idx Trade Entry view showing how to enter a TAIC trade

The system will then copy the basis automatically into the MIOrdNo field during the approval. For
this reason the Text3 field will be cleared and disabled for TAIC trades in the EFP-Idx Trade Entry.
TES: Preparation of Block Trades

In order to support traders engaged in block trading volatility strategies, it is possible to prepare
block trades, which means to enter them in Suspended state. This is provided for all kind of TES
trades.

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

Block Trade Entry (StrategyType: CALL-U) - OPTION ON THE DAX INDEX

Block Trade Entry | Flexible Contracts Trade Entry = EFP-Fin Trade Entry = EFP-Idx Trade Entry = EFS Trade Entry  Vola Trade Entry
& [ Delete
Contract Vol EffB/S Eff Vol
BUY CDAX  MAR14 | 5050 = 1
TesState  MinQty MaxTSL MonDisdosurelimit Publish
SELL  FDAX |JUN14 5433.0 B4 w ON 20 | 10000 1000 O
Susp  Prc TheoPrc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)
1234 ELIR. D E 15:30 CEST CEST CEST | | ABCFRTRDOO1

Fig. 82: Screenshot of the TES - Block Trade Entry view showing the entry of a suspended block trade

It is possible (but not mandatory) to specify a Price for a suspended TES trade.

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

TES: Preparation of Variance Future Block Trades

Variance Futures can be traded TES during on-exchange trading phase, so it is no more required
to prepare TES variance futures trade in order to wait for the completion of the variance futures
conversion parameter.

Variance futures block trades are entered in trading notation.

The Block Trade Service supports the entry of variance futures block trades in suspended state, for
traders that want to wait until the conversion parameters are set to complete.

The vega quantity can be entered into the Vega entry field, and the volatility strike can be entered
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into the Volatility field. The block trade quantity will then be calculated and filled into the
counterparty table:

Block Trade Entry - VARIANCE FUT ON EURD STOXX 50 INDEX1

Block Trade Entry | Flexible Contracts Trade Entry = EFP-Fin Trade Entry = EFP-Idx Trade Entry | EFS Trade Entry = Vola Trade Entry
2 [fDelete
Contract Vol EffB/S Eff vol
EVAR  DEC15
Susp Prc Vega ClgQty ClgPrc TheoPrc CommTime Description
15.25 100 3304 3134.3028 ™ B 1533 ceEsT

Fig. 83: 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.

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

Block Trade Entry - VARIANCE FUT ON EURO STOXX 50 INDEX1
Block Trade Entry | Flexible Contracts Trade Entry = EFP-Fin Trade Entry = EFP-Idx Trade Entry | EFS Trade Entry = Vola Trade Entry

2 [HDelete

Contract Vol EffB/S Eff vel
EVAR  DEC15

Susp | Prc Vega ClgQty ClgPrc TheoPrc CommTime Description
[ | 1525 100 3304 3087.4540 ™ B 1533 cEsT

Fig. 84: Screenshot of the TES - Block Trade Entry view showing the activation of a suspended variance futures trade

Please note, that after the conversion parameters are set to complete, the clearing price and the
clearing quantity are recalculated.

TES: Late Entry Fee

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

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.

General field description of the TES Trade Entry view, these field descriptions apply to all kind of
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TES trades:
Field ‘ Description
TES Product The TES Product in combination with the TES ID is used to identify a TES
TES ID trade. The TES ID is assigned by the system after the trade has been
entered.
After the TES Trade has been entered, the trade can be retrieved using
these fields.
TesState The TES activity state:
* On

Enable all TES activities (TES trading, TES deal cancellation).s

+ Halted
Disable TES trading activities (TES entry and side approval).
TES deal cancellation is still possible.
This state will be used in exceptional situations. It is used to indicate
that the TES trading is stopped temporarily.

* Ended
Disable TES trading activities (TES entry and side approval).
TES deal cancellation is still possible.
This state will be used at the end of the day. It is used to indicate
the end of the current trading day.

» Off
Disable all TES activities (TES trading, TES deal cancellation).

MinQty The minimum TES Qty for this instrument, defined by the exchange.

MaxTSL The users maximum transaction size limit.

NonDisclosureLimit | The non-disclosure limit. If set, a TES trade will not be published on the
OTSS view if the total volume exceeds this value.

Publish If the total volume of the TES trade exceeds the NonDisclosureLimit, the
Initiator can decide to let this trade be displayed in the OTSS nevertheless
by checking this box.

By default the Publish flag will be preset to mimic the current behaviour of
the system: It will be unchecked to not disclose the trade.

Please note: This preset is automatically applied after a change of the
quantity. So, if you manually set the Publish flag, please be aware that it
will be recalculated once the Qty is changed.

Susp Checkbox to mark or unmark a TES trade as suspended.

CommTime The TES Trade Time of Commencement.
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Description The Description field allows the Initiator to pass some background
information about the TES trade to the counterparties.
Formerly it was possible to pass on information via the Text fields from an
Initiator to the Approver - this is no longer possible via the text fields. To
compensate for this, the Description field has been introduced.

EntryTime The TES Trade entry time.

ElapsedTime The elapsed time since the entry of the TES trade

ExecTime The TES Trade execution time.

Initiator (Broker) This is the person entering the TES trade (called Broker in the previous
release)

SidelD The side ID of the counterparty.

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

Approver The approver (owner) of the trade.

B/S Buy or sell code of the counterparty.

Qty Quantity of the counterparty.

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

Act The position account.

TUMbr The Take Up participant short name of the trade is mandatory if the
account G2 is selected.

Text1, Text2, Text3 | These fields are mandatory or optional according to the settings in the
Preferences and can be filled with an up to 12 characters user defined
text.

Additional Fields

Some additional fields which are normally not required, are hidden by default. These special fields
will be displayed on demand. The following lists all these fields.

Field ‘ Description

OrigFirm Also called External Member ID. Used by KRX and Taifex.
Benefic Beneficiary account ID. Used by KRX and Taifex.

TUMbr Take up member. Only required for G2 account.
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3.11 TES - (Strategy) Block Trade Entry

The TES - Block Trade Entry view supports the entry of regular simple and strategy block trades,
both bilateral (two sides) and multilateral (more than two sides).

This view is part of the T7 Entry Services view, supporting the entry of TES trades between two or
more involved parties. (Please refer to chapter 3.10 for a general description of the functioning of
these views.)

Block Trade Entry - OPTION ON THE DAX INDEX

Block Trade Entry | Flexible Contracts Trade Entry = EFP-Fin Trade Entry = EFP-Idx Trade Entry = EFS Trade Entry = Vola Trade Entry
2 [ pelete
Contract Vol EffB/S Eff Vol
ODAX | DEC15 5000 C
TesState  MinQty MaxTSL MonDisclosurelimit Publish
ON M/A 10000 NfA O
Susp  Prc TheoPrc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)
] |13 ] = CEST CEST CEST | | ABCFRTRDOO1

Fig. 85: Screenshot of the TES - Block Trade Entry view for a simple instrument

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

Block Trade Entry | Flexible Contracts Trade Entry = EFP-Fin Trade Entry = EFP-Idx Trade Entry = EFS Trade Entry = Vola Trade Entry
= [0 Delete
Contract Vol EffB/S Eff Vol
BUY ODAX | DEC15 5200 P 1
. 'l

Sell  EEEECT) S000 B - L TesState  MinQty MaxTSL MonDisclosurelimit Publish

SELL ODAX DECi5 | 5400 c d [ on 50 10000 | | 1000 0
Susp  Prc TheoPrc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)
] |12340 er| M = CEST CEST CEST | | ABCFRTRDOO1

Fig. 86: Screenshot of the TES - Block Trade Entry view for a strategy

TES Block Trade Entry special fields description:

Field ‘ Description ‘

Contract The contract information of the futures contract, option series or strategy.

Vol The per-leg volume of a strategy.

Eff B/S Effective leg-wise buy/sell code of a strategy.

Eff Vol The effective leg-wise volume of a strategy.

Price The price of the trade. Only multiples of the tick size of the contract are
allowed.

TheoPrice The theoretical price of the contract. The small calculator icon next to this
field triggers the theoretical price calculation.
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3.12 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 T7 Entry Services view, supporting the entry of TES trades between two or
more involved parties. (Please refer to chapter 3.10 for a general description of the functioning of
these views.)

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

FlexContract TesState  MinQty MaxTSL NonDiscosurelimit Publish
ALV 03.04.2014 || 10000.0000 C CASH AMERICAMN oM 1 10000 | 100 O

Susp Prc TheoPrc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)

] |es999.00 ) & CEST CEST| | ABCFRTRDO01

Fig. 87: 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 approver.

To enter a new transaction, the initiator opens the TES - Flexible Contracts Trade Entry view and
enters the TES flexible contracts transaction details.

The initiator can enter the buy or sell side of the TES flexible contracts transaction. Clicking the
Apply button applies the transaction.

The TES - Flexible Contracts Trade Entry view can also be prefilled by a double click on a flexible
contracts transaction in the TES View.

Flex Contract Identifier

In order to identify the traded flex contract, settlement method and exercise style, the contract
identifier for flex options and flex futures has a distinct format:

For futures the contract identifier is extended by the settlement type.

Example: FDAX, expires 8.4.2014, settlement type: Cash
FDAX 08.04.2014 Cs

For options the contract identifier is extended by the exercise style and the settlement type.

Example: ALV put option, expires 5.5.2014, settlement type: Physical, exercise style: European
ALV 05.05.2014 9999.0000 P Ph E

Please note that the contract identifier for flexible contracts always informs about the settlement
type and exercise style (if appropriate) in views displaying flexible contracts.

Non Disclosure Limit

Please Note: The TES Flex Contracts trade volume becomes visible to the public in the TES Time
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& Sales view, if the trade volume is below the non disclosure limit or if the involved parties agreed
to publish the public trade information.

Settlement Type

The need to specify the distinct physical settlement type (Derivative, Stocks and Payment vs
payment) has been replaced by the more generic settlement type Physical, which can now be used
instead of the former three more descriptive values.

TES Flexible Contracts Trade Entry special fields description:

Field ‘ Description ‘

FlexContract The flexible options series or flexible futures contract.
The expiry date and strike price can be freely defined by the user.

SettiMeth The settlement type:
Cs - Cash
Ph - Physical

ExerStyle The exercise style:
A - American
E - European

3.12.1 Flex Contracts 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:

fEdt W[ [WIC » BExEcUTED | & = Quick Find - @
9
Contract TrdTwp TESStatus Prc Curr BIS  Qby Published TrdID SidelD OfC Act TUMbr Textl Text? Textd
0DAX 04.04.2014 1000.0000 C Ph E FLEX EXECUTED 1230 EUR B 1,000 167 333 o] Al
0DAX 04.04.2014 1000.0000 C Ph E FLEx EXECUTED 123.0 ELR S5 1,000 167 334 o] A2
|0DAX 03.04.2014 800.0000CcsA | Fiex [Mevecuten | azoler [l oo [ B e o Jo Jarl [ [ [ ]
0ODAX 03.04.2014 800.0000C Cs A FLEx EXECUTED 42,0 EUR B 1,000 169 339 o} a1
FDAX 13.05.2014 Cs FLEx EXECUTED 400.0 EUR S5 1,000 15 30 C a1
FDAX 13.05.2014 Cs FLEx EXECUTED 400.0 EUR. B 1,000 15 29 o} a1
i Clear Table | Add to Close |

Fig. 88: Screenshot showing the Add to Close button on the TES View

Please note, that the O/C (open/close) indicator is set to close for this closing trade. The O/C
indicator is also selectable for a new trade, so a closing transaction can also be entered manually in
the TES trade entry, if the O/C indicator is set to close.

It is not required to use the Add fo 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
setto C.

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.
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Important: The buy/sell indication of a closing trade must be directly opposite to the trade you want
to close.

3.12.2 Flex Contract Transactions of the Current Business Day

Currently active flex trades and trade transactions of the current business day are displayed in the
TES View.

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 the TES Flex Position on the next business day.

3.12.3 Flex Contract Position Display

The TES View does not display historic flex contract transactions. Instead the start of day flex
contract position is displayed in the TES Flex Position view. Position information can easily be
differentiated from flex contract trades: flex positions are indicated by the MtnCod “Position”.

Please refer to section 3.24 TES Flex Position for more information about this view.

3.13 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 T7 Entry Services view, supporting the entry of TES trades between two or
more involved parties. (Please refer to chapter 3.10 for a general description of the functioning of
these views.)

EFP-Fin Trade Entry

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

i B e
v x]Delete

Contract HdgType TesState  MinQty MaxTSL MonDisclosurelimit Publish
O
ISIN MNominal StHDate CshPrc Issuer Coupon CpnFrg  Maturity Curr
14.09.2016 01
Susp Prc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)
I:‘ ZEST CEST CEST | |ABCFRTRDOO1

Fig. 89: 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
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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:

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.

In 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.

TES EFP-Fin Trade Entry special fields description:

Field ‘ Description

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
system.

Curr

Currency of the bond transaction.
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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.
CpnFrqg 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.

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.

Sl Settlement Institution:

BC - Clearstream Banking Frankfurt
CD - Cedel

CS-CLS

EC - Euroclear

3.14 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 T7 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 T7 Entry Services view, supporting the entry of TES trades between two or
more involved parties. (Please refer to chapter 3.10 for a general description of the functioning of
these views.)
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EFP-Idx Trade Entry
Block Trade Entry | Flexible Contracts Trade Entry  EFP-Fin Trade Entry | EFP-Idx Trade Entry  EFS Trade Entry  Vola Trade Entry

2 (Y Delete

Contract ReflD Mominal HdgType TesState  MinQty MaxTSL MonDisclosurelimit Publish
NOM O

Susp Prc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)

D CEST CEST CEST | |ABCFRTRDOO1

Fig. 90: Screenshot of the TES - EFP-Idx Trade Entry view

The value of the field ReflD 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.

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.

TES EFP Index Future Trade Entry special fields description:

Field ‘ Description ‘
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.
Hdg Hedge type. Automatically filled with NOM (nominal hedge).
Sl Settlement Institution:
BC - Deutsche Boerse Clearing
CD - Cedel
CS-CLS
EC - Euroclear

3.15 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
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exchange for swaps trade to the Eurex system for clearing and settlement purposes.

This view is part of the T7 Entry Services view, supporting the entry of TES trades between two or
more involved parties. (Please refer to chapter 3.10 for a general description of the functioning of
these views.)

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

& [ Delete

Contract HdgType SwapPayer SwapReceiver TesState  MinQty MaxTSL MonDisdosurelimit Publish

DUR O

StiDate Mominal CprFixRate CpnFrq CpnVarRateRef CpnVarRateOffset SwapStartDate SwapEndDate Curr
13.09.2016

Susp Prc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)
O CEST CEST CEST | |ABCFRTRDOO1

Fig. 91: 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.

TES EFS Trade Entry special fields description:

Field ‘ Description ‘
SwapPayer The identification of the paying customer involved in the EFS swap trade.
SwapReceiver The identification of the receiving customer involved in the EFS swap

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

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

Curr Displays the currency of the future.

3.16 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 T7 Entry Services view, supporting the entry of TES trades between two or
more involved parties. (Please refer to chapter 3.10 for a general description of the functioning of
these views.)

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 B HEHX
L Edit Up to: +/- Vs vic & = Quick Find @R

=9 0 &
Conkrack TrdTwp LM E/S OrdQty ExeCby Frc OJC PJF Fes StopPrice Triggered  BU Grp Trader Act PInd TrdID TrdState  Trdlter

BAY Dec13 4200 C |requtar umm S 130 a3 eroo celo (R0 | | lascrrlerifmeooonfatly [ o1 | omew |
BAY Decl3 4200 C REGULAR LIMIT S 160 10 27.00 ] P ABCFR. GR1 TROOOL Al Y 2 ME'W .
RAY Ner1 T 42000 BFEINAR T TMTT = 1AM 15N 27 NN M F arRCFR  SR1 TRONOM a1 v k] MIFYWA

AccBuyQty AvgBuyPrc AvgSellPrc AccsellQty
27.000000 130
e Clear Table | Add Vola Trade |

Fig. 92: 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 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.
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Vola Trade Entry

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

= [ Delete

Contract TesState  MinQty MaxTSL MonDisclosurelimit Publish

O
OptTrdID OptionsContract OptUsedQty OptionPrc
Susp Prc CommTime Description EntryTime ElapsedTime ExecTime Initiator (Broker)
D @ Get Underlying Price CEST CEST CEST | | ABCFRTRDOO1

Fig. 93: 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.

TES Vola Trade Entry may only base on a TES Block Trade.

Please note that multilateral trades as well as on-exchange trades are currently not supported to be
used as the pre-negotiated option trade.

TES Vola Trade Entry special fields description:

Field ‘ Description ‘

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

OptTrdID The trade number of the pre-negotiated options trade.

OptionsContract The pre-negotiated options contract.

OptUsedQty The quantity of the pre-negotiated options trade to be used.

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

GetULPrice Retrieves the underlying price of the options contract.

3.17 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:

+ To view and change existing MMP parameters
+ To add and remove MMP parameters

 To review the current quote activation status
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» To change the quote activation status

Market Maker Protection

Futures ﬁEdit = ABCFR_SLF_S1 ﬂ Mode | Full Mode -
Product Session MinCuakeCity Type Volume Delka Vega Percent InkervalMilis Quokedctive
CONF  ABCFR_SLF_S1 10
COMF - ABCFR_SLF_S1 10 FUTURES_SPREAL

COMF ABCFRE SLF 51 10 SIMPLE IMSTRUMEMT

E¥YAR ABCFR_SLF_S1 10
EVAR OBCFR SLF 51 10 SIMPLE IMSTRUMENT

FZPE  ABCFR_SLF S1 10
F2FE SBCFR_SLF_51 10 FUTURES_SPREAL

FZFE ABCFR SLF 51 10 SIMPLE IMSTRUMEMT

FBAS ABCFR_SLF_S1 10
FEAS ABCFR_SLF_S1 10 FUTURES_SPREAL

FEAS SECFR_SLF_S1 10 SIMPLE_IMSTRUMEMT

cCoAC ADCTCN Tl O inr CTARMAND CLITLINCS CTONATE Y

H§ Delete o Clear H Undo +" Apply

Fig. 94: 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:

* session x product.

 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 ‘

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
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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.

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.

3.18 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 user group or business unit can also be inquired.
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Orders

L Edit Up to: +- sklc & = Quick Find - @R
- o -
Conkract B? Lirnik TotCky  TotExedty RemGby OfC Res StopPrice Triggered Act PInd  Walidity Date In
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) FEU3 WHITE-P Sepl4-Junl5 E 1.1500 50 50 O &1 TRUE GFD
E_j Add W Modify LM Delete I Suspend B Resume [P Partial Resume... {E Rel. Trades {E Rel. History

Fig. 95: 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

w - Cuick Find m
2 Orders - Partial Resume . Lﬁ |
Conl PInd ‘alidity Date Ir
BAY Decl3 4000 C Partial Resume f J RLUE GFD
BAY Decl3 4000 C . - . ﬁ TRJE GFD
Flease enter quantity and/or limit for partial resume of suspended order. L
BAY Decl3 4200 C auantly f P EEEE
2 FEU3 WHITE-P De o TRUE  GFD
©) FEU3 WHITE-P 5  nesume Oty Resume Limit TRUE  GFD
Ed] | 270 ELR
m Submit M Cancel

[ Add £ Modify E Delete  [1 Suspend P Resume W

Fig. 96: Screenshot of the Orders view showing the Partial Resume function.

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:

» Regular and futures spread orders are displayed if the option Regular is selected.
« Strategy orders are displayed if the option Strategies is selected.

+ 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.
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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 5 Edit Upto: +- slc & -

=1 =9
lCuntrau:ta B? Lirnik uTDtQt';.-‘ TotExeQky  RemQty OfC Res act PInd  Malidity Date TUMbr Crdhlo

FDAX Junid |- 10,000.0 100 i1 | TRLE

E_j Add ﬁﬂudiﬁf m Delete || Suspend  p Resume | Partial Resume... -[: Rel. Trades -[: Rel. History

This will open an external Related History window for the selected order:

Related History for OrdNo 1439884060896002010

- o .9

Hiskorw Tywpe MainkTime Contrack Mnemonic B3 LimitPrice  TokalQby  AccumTradedQby  FemQby  OfC Res
MatchPart 25,08,2015 13:15:36,105 FDAX Junld E 10,000.0 100 a0 10 o

MatchPark  25,08,2015 13:15:31,363 FDAX Junld B 10,0000 100 &0 40 o
MatchPart  25.08,2015 13:15:25.417 FDAX Junld B 10,0000 100 10 90 o
Add 25.05.2015 13:15:15.5258 FDAX Junld4 B 10,0000 100 1o o

Related Histary for OrdMo 1439354060396002010 | (L) SUCCESS - 4 rows loaded.

Fields to display:

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.
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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.

Text1 Free format text field 1.

Text2 Free format text field 2.

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 User 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.
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Reginfo 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.

3.19 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 user group or business unit can also be inquired.

Order History

QGBL '\1 Edit  Up to Expiry: Strike: +f- SIMPLE COMPLEX s E‘ Quick Find @R
- o
OrderHistory Type Zankrack Mnemonic BfS  LimitPrice TotalQty  AccumTradedQty RemQby OfC Res  StopPrice Triggered Ack  Persister
Add OGBL Feb14 10000 C 5] 39.10 1500 1500 & Al TRUE
Add OGBL Febl4 10000 C 5] 39.20 00 S00 o Al TRUE
Add OGBL Febl4 10000 C S 40.80 2000 2000 Al TRUE
Add OGBL Febl4 10000 C 5 42.10 goa s00 O Al TRUE
Add 0GBL Feb14 10000 C S 40.60 1ooo 1000 o Al TRUE
Add OGBL Feb14 10050 C 5] 42,20 1200 1200 & Al TRUE
Add OGBL Feb14 10200 C 5 45.60 3000 3000 o Al TRUE

Fig. 97: 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:
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Order History

5 Edit Up to: +H- slc & - Guick Find @
- =9

Histary Type Maink Time o Conkract o B/S  LimitPrice TotaIQty .ﬁ.ccumTradethy RemQty O,I'C Res Act Persistent  TimeInForce
fakchPart 25.08,.2015 13:15:36.1053 FDAX Junl4d ‘ 10,000.0 A1 TRLE
MatchPart | 25.08.2015 13 63 -ﬂ-
MaktchPart 25,08, 2015 13:115:25.417 FDMC Juni4d B 10,000.0 100 ] TRLIE GFD
add 25.08.2015 13:15:15.5258 FDAX Junld ‘B 10,000.0 100 IDD o .ﬁ.l TRLE GFD
Delete 25.08,2015 15:115:14.895 FDAX Junl4 ‘B 10,000.0 100 =0 o Al TRLE GFD
Todify 25.08.2015 13:14:45,366 FDAX Junld "B 10,000.0 100 50 50 O A1 TRUE GFD
atchPart 25.08.2015 13:14:40.7658 FDAX Junl4 ‘B 10,000.0 100 S0 50 O Al TRLE GFD
add 25.08,2015 15:114:40,7658 FDAX Junld ‘B 10,000.0 100 100 @ a1l TRLE GFD

Fig. 98: A double click on an order in the Order History will open the order history for the selected order

Please refer to chapter 3.18 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.

3.20 Trades

The Trades view displays an overview of own on-exchange and TES trades.

L5 Edit Up to: +- Vsvic & = Quick Find @R
=4 o =Y

Contrack TrdTwP LM B/S OrdQbw ExeQby Prc CJ)C P/F Res StopPrice Triggered  BU  Grp Trader Ack Plnd TrdID ©

BAY Decl3 4200 C ' REGULAR. LIMIT B 140 10 27.00000 G F ABCFR. GR1 TRDOO1 &1 ¥ z

BAY Decl3 4200 C ' REGULAR LIMIT B 140 130 27,0000 O P P.BCFR GR1 TRDEIDI a1 v 1
BAY Decl3 4200 C - o | F| i@ : latly | 4 |]
BAY Decl3 4200 C EE atlv | ]
BAY Decl3 4200 C o | it {trooot [ sty [ 1 ]

5
3

160 10 27.00 8] P ABCFR GR1 TRDDUI ALY 2

BAY Decl3 4200 E‘ REGLILAR LIMIT
AccBuyQty AwvgBuyPrc AvgsellPre AccselQty
160 27.062500 27.000000 130

g Clear Table  Add Vola Trade o Rel. Trades

Fig. 99: Screenshot of the Trades view

The view is split in two areas:

» The upper area contains the table column filter and the table itself

+ 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).
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The Regular/Strategies check boxes enable the user to select the type of trades which are to be
displayed:

* Regular and futures spread trades are displayed if the option Regular is selected.

« Strategy trades are displayed if the option Strategies is selected.

+ All trades 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
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, Currency Order Limit. Price and Currency are displayed in a single field.
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
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Triggered Indicates whether the current order originates from a triggered OCO or
stop order.

TrdltemID 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.

MatchStepID

Match Step ID.

TesTrdID TES trade ID. Only valid for TES trades.

TesSidelD TES side ID. Only valid for TES trades.

OrdNo Order Number.

OrdNoClearing Order number used in Eurex Clearing.

Text1 Free format text field 1.

Text2 Free format text field 2.

Text3 Free format text field 3.

OrigFirm Original firm ID.

Benefic Beneficiary account ID.

ClientOrdID Client order number.

BU Owning Business Unit.

Grp User 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 SessionID.

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:
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Field ‘ Description ‘

Clear Table Clears the table to focus on incoming trades

Add Vola Trade Uses the selected trade to prepare the entry of a vola trade.

Rel. Trades Opens the Related Trades view to show all trades related to the order of
the selected trade.

3.21 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 is 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 g B HEHX
5 Edit Up to: +- Vswc & = * | quick Find @R
=9
(Iontr'acl:a TrdTwp LM BfS CQrdGby Exedby Prc ) PJF Res StopPrice Triggered Grp Trader aAct PInd TrdID TrdState  TrdIte
FDAX Decl3 REGULAR LIMIT B 10 10 10.0 o} F GR1 TRDOO1I A1 Y 3 MEW
FDAX Decl3d REGULAR LIMIT B 10 ID 0.0 O F GR1 TRODOO1 Al % 5 NEW
FDAX Decl3 REGULAR LIMIT 100 1IZI EI GR1 TRDOO1 AL Y

: ﬂ--___--

FDAX Decl3 REGULAR LIMIT 5 1EID 10 1IZI EI o] GR1 TRDOO1 A1 Y
FDAX Decl3 REGULAR LIMIT S 100 70 0.0 o] F‘ GR1 TRDOO1 &A1 % 5 NE‘WI
FDAX Decl3 REGULAR LIMIT B 1 1 0.0 o F GR1 TROOO1 Al Y 17 MEY
FEU1 Decl3 REGULAR LIMIT B 2 2 120,01 o] F GR1 TRDOO1 A1 % 1 MEW
AccBuyQty AvgBuyPrc AvgSellPrc AccSellQty

10000000 10

g Clear Table  Add Vola Trade {E Rel. Trades

Related Trades for OrdNo 1455613912646000013

=Y =Y
Cnntracta TrdTy? L B/ OrdQby ExeQty Prc OfC P/F Res StopPrice Triggered B Grp Trader Act PInd TrdID TrdState TrdltemID Cladby ClgPro Strategy

FDAX Decl3 REGULAR LIMIT 3 o0 10 101.0 o} P ABCFR. GR1 TRDOO1 AL Y 7 NEW 1200
FDAX Decl3 REGULAR LIMIT S o0 90 1010 O F ABCFR. GR1 TRDOO1 AL Y g NEW 1300
AccQty AvgPrc MatchQty MatchPrc RemQty
Contract (S) : 100 101.000000 Trade (5) : 100 101.000000 @ FULL MATCH

Related Trades for OrdMo 1455613512646000013 | (D) SUCCESS - 2 rows loaded.

Fig. 100: 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
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match steps of a selected order or trade:

Related Trades for OrdNo 1439541174815001001

&
Conkrack 9 TrdTyp LM B/S Ordby  ExeQby Prc
ODAX Decl3 5100 P | REGULAR | LIMIT 10 | g | 0.1

ODAX Decl3 5200 P |REGULAR LT [ | 10 3 |10,000.1
DDAX Dec13 5100 P REGULAR LIMIT 5 10 2 0.1
DDAX Dec13 5200 P REGULAR LIMIT B 10 2 10,000.1 ODAY BER Dect3 5200 - 5100
AccQty AvgPrc MatchQty MatchPro RemQty
Contract : Trade (8) : 3 10000.000000 @ |FuLLMaTCH

Related Trades for OrdMo 1439541174815001001 | (1) SUCCESS - 4 rows loaded.

The RemQty field quickly informs about whether or not the selected order has been filled.

Be careful when opening the Related Trades from the Trades view: The indication “Full Match”
when displayed for matched lean orders or quotes, is misleading.

3.22 Trade Summary

New with T7 Release 5.0:

The Trades Summary view displays an overview of own on-exchange and TES trades in
summarized form. The display is aggregated according to one out of five supported summary
options, which are: the instrument id, order number or any one of the free text fields.

The top level row displays the summarized details (e.g. AccQtyBuy, AvgPrcSell), but it can be
expanded to show the trades which have been aggregated.

Disregarding the summary option and the aggregation on the top level row, the Trade Summary is
identical to the Trades view (pls. refer to chapter 3.20 for a description of the Trades view).

Trade Summary

[Jown \ﬁ Edit Up to: +- 5 C s - Guick Find @ Summary Option | Instrument -
& FreeTextl

Contrack OrdMo  AccQbyBuy  AvgProBuy  AwvgProSel  AccObySell TrdTyp LM BJS OrdQby  OJC PJF Res StopPrice Triggered B Grp  TFreeText2 L]
[SRFDAY Decl3 200 5,500.0EUR 5,500.0 ELIR. 100 FreeText3
Conﬁactﬂ Ordio Exedby Prc ExePrc StepQby  TrdTyp LM B/S OrdQby OfC PIF Res StopPrice Triggered  BU Grp THjeep— il
i~ FDAX Dec13 100 5,500,0ELR 5,500.0 100 BLOCK B 100 0 ABCFR GR1 THorderNo |
I‘ FDAX Decl3 100 5,500.0ELFR 5,500.0 100 BLOCE B 00 o ABCFR GR1 TRDOOL Al 2
“FDAX Decl3 100 5,500,0ELR 5,500.0 100 BLOCK 3 100 © ABCFR GR1 TRDOOL Al 1

Fig. 101: Screenshot of the Trade Summary view

3.23 TES View

The TES View is provided as a display for all own approved as well as unapproved TES trades.
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TES View

| | f{Edt MsHc @ = cuick Find - @
)
Conkrack TrdTyp TESStatus Prc Curr BiS Qby  Published TrdID SideIlr OfC Ack  TiMbr
FDAX Marl4 BLOCE APPROYED 5,500.0 EUR S 1,500 66 143 o A7
ODAX BER Dec13 5200 - 5050 vs C 5300 EBLOCE APPROYED S00.0 EUR B 1,000 17 359 o Al
ODAX BER Decl3 5200 - 5050 vs C 5300 ELOCE APPROYED S00.0 EUR B 1,000 175 357 s Al
ALY 25.04.2014 10000.0000 CCs A FLE= APPROVED 99,999.00 EUR B 2,000 3} 11 o Al
ALY 25.04.2014 10000.0000 CCs A FLE= APPROVED  99,999.00 EUR B 2,000 5 9 o Al
ALY 28.04.2014 10000.0000 CCs A FLE= APPROVED  99,999.00 EUR B 2,000 4 7 o Al
ALY 07.04.2014 10000.0000C Cs A FLEx APPROVED  99,999.00 EUR B 2,000 3 5 o Al
ALY 03.04.2014 100000000 CCs A FLE= APPROVED  99,999.00 EUR B 2,000 1 1 o Al
GILT Decl3 EFS APPROVED 123,00 GEF B 1,000 1 1 o Al
FDAX Junl4 WoLA DELETED 54930 EUR B 1 ] 149
FDAX Junl4 WoLA DELETED 54930 EUR =1 1 =] 145 o Al
FDAX Junl4 WoLA DELETED 54930 EUR =1 1 65 146 o Al
g Clear Table  Add to Close
Fig. 102: Screenshot of the TES 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.

TESStatus The current status of the TES trade:

Pending

The TES trade has been entered and is waiting for approval of the
counterparty.

Approved

The TES trades has been ratified by the counterparty, but approval of
other counterparties are still outstanding.

Executed

The TES trades has been fully ratified.

Deleted

The TES trade has been deleted.

Suspended

The TES trade has been entered in suspended state, for activation at a
future point in time.

B/S Buy/Sell identifier.

Description The Initiator of a TES trade can no longer use the text fields to pass on
information to the Approver. In order to compensate for that, a the
Description field is provided, which allows the initiator to give a hint to the
counterparty about the background of the trade.

Initiator Initiator of the TES trade (the person entering the trade)
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Approver Approver of the TES trade (the owner of the trader)
CommTime Time of Commencement, the time of day the trade has been prearranged.
EntryTime Entry time, the time the trade has been entered.
Elapsed The elapsed time since the entry of the trade.
ApprTime Approval time.

ExecTime Execution time.

InitiatorBU Initiator business unit.

InitiatorUserGrp Initiator user group

ApproverBU Approver business unit.

ApproverUserGrp Approver user group.

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.

TesTrdID TES trade ID.

TesSidelD TES side ID.

Text1 Free format text field 1.

Text2 Free format text field 2.

Text3 Free format text field 3.

Status Status of the TES transaction.

Date Date of the trade entry.

Exch Exchange Identifier.

3.24 TES Flex Position

The TES Flex Position is a specialized display for the members start of day position in flexible
contracts. The position is not updated intraday, meaning, updates on the flexible contracts position
for the current day are not reflected in this view.
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TES Flex Position

* | Produt | & ™ Quick Find - @R
Conkrack B/S Account  Product SebtlStyle  ExerStyle  Memb TrdUntMo Gty FleCnbrTrnStsCod - TrnDat MtnCod | FleCnkrSynProdld
ODAX 16.03.20179755.0000 CCsE B a5 oDax Cs E AECFR 1 1,002 Ratified 21.11.2016 Position Q07X
ODAX 16.03.2017 9755.0000 CCs E 5 a9 oDax Cs E AECFR 1 501 Ratified 21.11.2016 Position Q07X
ODAX 15.12.2016 11000.0000CCsE B a1 oDax Cs E AECFR 1 Ratified 21.11.2016 Position Q07X
0OEMZ 19.12.2016 3000.0000 CPh A B Al OEMZ  Ph A ABCFR 1 1,000 Ratified 21.11.2016 Position OE92
DEMZ 19.12.2016 3000.0000 C Ph A 5 a1 QEMZ  FPh & AECFR 1 500 Ratified 21.11.2016 Position OQESZ2
DEMZ 28.12.2016 3000.0000 CPh A E a1 QEMZ  FPh & AECFR 1 500 Ratified 21.11.2016 Position OESZ2
OMEA 30.12.2016 401.0000 C Cs A 3 [t OMEA  Cs a ABCFR 1 6,980 Ratified 21.11.2016 Position OMS&
OMEA 30.12.2016 401.0000 CCs & B a5 OMEA  Cs & AECFR 1 15,960 Ratified 21.11.2016 Position OM94
OMEP 25.11.2016 4.8000 P Cs E 5 Al COMEP s E ABCFR 1 50 Ratified 21.11.2016 Position O&EP
OMEP 25.11.2016 4.8000 P Cs E B a1 OMEP  Cs E AECFR 1 Ratified 21.11.2016 Position  O8EP
DORDE 21.12.2016 500.0000 C Cs E B BACCOUNTL ORDE  Cs E AECFR 1 Ratified 21.11.2016 Position OREE
OXXE 28.12.2016 320.0000C Cs A B Al QOxsE Cs A ABCFR 1 Ratified 21.11.2016 Pasition  OXGE
g Clear Table  Add to Close

Fig. 103: Screenshot of the TES Flex Position.

Columns of the TES Flex Position view:

Field ‘ Description ‘

Contract Contract identifier of the position.

B/S Buy/Sell indicator of the position.

Account Clearing account of the position.

Product Product.

SettlStyle Settlement style.

ExerStyle Exercise style.

Member Member ID.

TrdUntNo Trade unit number.

Qty Quantity of the position.

FIxCntrTrnStsCod Flex contract transaction status. Always: Ratified.

TrnDat Transaction date. This is the calender date of the validity of the displayed
position.

MtnCod Maintenance code. Always: Position.

FIxCntrSynProdld Flexible contract synthetic product id (used internally)

3.25 Product Statistics

The Product Statistics view displays statistical trade information on product level:
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Product Statistics

| VEedt & - Quick Find @
=3 =4
Produg Longhlame o C? UL UL Curr UL Exch UJLPrc . Chol PYol  FutWol Exch Fast  Status
ALY OPT ON ALLLAMZ AG HOLDIN ELIR ALY  EUR ZETR 0.00 19,959 35,400 AELIR ACTIVE
BAS QOPT O BASF AG -5T- ELUR BAS EUR “ETR. 000 2,402 XEUR ACTIVE
BAY OPT ON BAYER 805 -5T- ELIR BAY EUR HETR 0.00 304 KELIR ACTIVE
BMW  OPT ON BMW AG -5T- EUR  BMW EUR “ETR. 0.00 g AELIR. ACTIVE
BNP QOPT ON BMP PARIEAS ELUR BMP EUR HFRA 0,00 3 HEUR ACTIVE
BPE OPT ON BPE GEP BPE  GEP “FRA 0.00 AELIR ACTIVE
BTE QPT OMN BTE GEx BTE GEX HFRA 0.0 XEUR ACTIVE
CIBN CIEA SPEZTALITAETEMCHEMIE AG CHF (CIBN AELIR ACTIVE
CONF  FUT 8-13 %, SWISS GOV, BONDS 6% CHF AELIR. ACTIVE
DL OPT ON DEUTSCHE LUFTHAMSA ELIR AELIR ACTIVE
E¥AR  YARIAMCE FUT OM EUROD STOxx S0 INDE<1 EUR. EVAR 2,200  XEUR ACTIVE
E¥YDL  WARIAMCE FUT OM EURC STOX: 50 INDEx3 EUR  EYDL KEUR PUBLISHED
Totvol TotFutvol TotOptval TotCallvol TotPutvol
1911231 41092 1870139 1319739 550400

Fig. 104: Screenshot of the Product Statistics view

Field ‘ Description ‘
Product Product ID.

LongName Product longname.

Curr Currency of the Product.

uU/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.

» TES total traded volume in the respective instrument.

A context menu opens automatically if the mouse is 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.
ProdlIsinCode ISIN code of the product.
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U/L IsinCode ISIN code of the underlying.

TickValue Tick value.

TickSize Tick size.

MmpAllowed Market Maker Protection allowed.

3.26 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.

Contract Statistics

FBND-Products ) Eedit v]s WIC &
Contrack Curr Cwol  Clsk CHigh Clow  CPrevOpenInt CPrewSetlPrc  DaysToSetd Pwaol PLst PHigh Plow PPrew
CONF Decl3 CHF 122,10 &
CONF Marl4 CHF 122.15 94
CONF Junid CHF 122,25 134

CONF SPD Decl3 Marld4 CHF
CONF SPD Decl3 Junl4 CHF
CONF SPD Marl4 Junld4 CHF

FGBL Decl3 ELIR. 1 106.00 106,00  106.00 106.55 S
FGBL Mar14 ELIR. 1 10300 10500 109,00 108,34 94
FGBL Junl4 ELIR 106,35 154

FGBL SPD Decl3 Marl4 EUR 1 1.00 1.00 1.00
FGBL SPD Decl3 Junid4 ELR
FGBL SPD Marl4 Junl4 ELUR

Fig. 105: Screenshot of the Contract Statistics view

Description

Contract Contract.
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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.

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

» 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.
» TES total traded volume in the respective instrument.

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

Clast

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.

CPrevOpenlint

Total number of the previous day open positions in the call/futures
contract.

CPrevSetlPrc Previous day’s settlement price.

DaysToSettl 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.

3.27 Risk Controls

The Risk Controls view comprises of two different functions:

» The Panic Cancel actions which results in the deletion of orders and/or quotes.
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» 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 Ownership Context

2. Product

3. Order / Quotes (@ Logged-n User {Orders only)
4

. Finish i Single User (Orders only)
) Session (Quotes only)

() Business Unit (Orders, Quotes or Orders and Quotes)

€ Back > Next || EF Finish Reset

Fig. 106: Screenshot of the Risk Controls view

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:
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Trader Market Emergency Mass

Role Maker Role Deletion Role

Tradable Entity Context

All Products X X Ve

Selected Products X X X

Deletion Context

Orders X X X
Quotes X X X
Orders & Quotes X Ve r

* on Business Unit level only

3.27.1 ‘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.

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 user group
Supervisors: Can
select any user of their

BU
Level of deletion: Level of deletion: Level of deletion:
= all own orders = all own quotes 1. orders & quotes

2. orders only
3. quotes only
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Fig. 107: ‘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-in User (Orders only)
4, Finish i Single User (Orders only)
1 Session (Quotes only)

1 Business Unit (Orders, Quotes or Orders and Quotes)

«{ Back > Next || 3 Finish Reset

Fig. 108: Screenshot of Risk Controls, showing step 1 of Panic Cancel

Risk Controls - Product

Stop Releaze | Risk Controls

Steps Product

1. Business Unit [ User Tradable Entity Context

2. Product

3. Order [ Quotes Ol

4, Finish i Product

CONF|
«{ Back > Next || 35 Finish Reset

Fig. 109: Screenshot of Risk Controls, showing step 2 of Panic Cancel
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Risk Controls - Order / Quotes
Stop Release | Risk Contrals

Steps Order [ Quotes
1. Business Unit [ User Deletion Context
2. Product
3. Order [ Quotes ® Orders
4, Finish Quotes

Orders and Quotes

£ Back > Next | | ¥ Finish Reset

Fig. 110: Screenshot of the Risk Controls, showing step 3 of Panic Cancel

Risk Controls - Finish
Stop Release | Risk Controls

Steps Finish
1. Business Unit [ User Panic Cancel Summary
2. Product

3. Order [ Quotes
4. Finish

L
V ‘ arning.
L ]
You are about to cancel
all Orders
for User : ABCFRUSPVO1

in Product : CONF

Press Confirm Deletion or Finish to continue.

Confirm Deletion

«{ Back > text | | B Finish Reset

Fig. 111: Screenshot of the Risk Controls, showing step 4 of Panic Cancel
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3.28 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).

[(]sysTEM-MEWS [ | MS-NEWS [ | GUI [ |LEGAL [ |RISK [ |SYSTEM = |10.09.2015  05:00:00 | &F = Quick Find - @R
- &
Source Type Matket Tirme: Product Cankrack Titl=
O Info ez | 10,09,2015 12 66 |DDAX |ODAX Decls 4000 C |TES Trade Enter request |SIMPLE by ¢ TES trdMbchPre=5000 gty

Gl (Dinfa 10.09.2015 12:00:40.549 ODAX  ODAX DeclS 4000 C TES Trade Erter request  SIMPLE bype=EUREX TES trdMtchPre=100 qry=
GUL  (DiInfo 10.09.2015 12:00:36.574 ODAX ODAX DeclS 4000 C TES Trade Enter request  SIMPLE bype=EUREX TES trdMtchPre=10 ghy=11
Gl (DiInfa 10.09,2015 12:00:41.593 ODAX ODAX Decl5 4000 C 'TES Trade Enter request  SIMPLE type=EUREX TES trdMtchPrc=1000 gty=
GUI  (DiInfa 10.09.2015 12:00:57.062 ODAX ODAX DeclS 4000 C ' TES Trade Enter request  SIMPLE bype=EUREX TES trdMtchPrc=5000 gty=

.

Market: ELREX

Title:

TES Trade Enter request
Message Text:

SIMPLE type=EUREX TES trdMtchPrc=6000 qty=1000 o/c=0 act=[1218=A 1059=1]

Fig. 112: Screenshot of the News Board view

The News Board view displays the following information:

+ System-News

MS-News: Market Supervision messages published by the exchange

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.

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.

3.29 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.
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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 shows 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:

Product Pools O B HEHX
Alt-Drag Column Header here .. | ﬂ - Quick Find R
&
ProductPooISvmboIlﬁl ProducksRD Longhlame AllowLimitPriceiolationRD - AllowSyntheticMatchingRD - Cure CorrentBusDay  Disp
F1EMFDEM F1EM,FDEM PRODUCT POOL-LOCATION SPREAD EUR 18.12.2015 2
Market O HH X
FOOL-Products W Edit Up to: +- s Vlc | Type | £3 Columns | Futures Jow) -
CPhasa Contrack Curr CEQRy  CEid Chsk  CAQLy CLsk CPotAuct ChetChg  SetlPrchietChg
Conk F1EMFDBM LOCS F1BM Decl3 FDBM Decl3 ELR 90 -5.00 -4.00 100
Zank F1BMFDBM LOCS F1BM Janld4 FDBM Janl4 ELR 110 - 8.00 -4.00 S0
Zonk F1BMFDBM LOCS F1BM Feb14 FDBM Febl4 EUR S0 -F00 -2.00 75
Zonk F1BMFDBM LOCS F1BM Marld FDBM Marld ELR 150 0.00 1.00 a0
Order Entry (StrategyType:LOCS) - PRODUCT POOL-LOCATION SPREAD
Contract Vol 0fc  Act  Tot TotQty Limit Res Validity
BUY FIBM | DEC13 1 o | a1 [ ] e ELR GFD
SELL FDEM | DEC13 1 o [Mal (RS TR
Text3 OrdMo Susp
‘.
» [

Fig. 113: Screenshot showing the Product Pools view.

The predefined product profile "POOL-Products" was used in the Market view to inquire an
overview of all setup Product Pool strategies.

3.30 Conversion Parameters

The 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, total return futures and trade
at reference price futures into the clearing notation.

New with T7 Release 5.0: The TARP Conversion Parameters are now displayed in a separate tab
of this view.
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Variance Futures Conversion Parameters

Variance Futures Conversion Parameters | TRE Conversion Parameters | TARP Conversion Parameters

Alt-Drag Column Header here .| & = | Quick Find @

=Y

Contrack o ConversionMode  TokalMoTradingDays ElapsedioTradingDaws  Wegalnit DiscountFactor  Standardvariance  ARMYK  WarianceFuturesPriceOffset  Realisedvariance
EYAR Decl3 PRELIMINARY & 4 1,000 0.95967 92,739 0.1234 3,000.0 531.5584
E¥YAR Janl4 PRELIMINARY 38 15 1,000 0.0 92,739 0.0 3,000.0 265.18795
E¥AR Febl4 PRELIMINARY 59 15 1,000 0.0 92,739 0.0 3,000.0 265.15795
E¥YAR Marld PRELIMINARY 64 4 1,000 0.99473 92,739 0.1234 3,000.0 265.16795
EYAR Aprl4 PRELIMINARY 91 4 1,000 0.99256 92,739 0.1234 3,000.0 265.15795
E¥YAR Junld PRELIMINARY 129 4 1,000 0.95966 92,739 0.1234 3,000.0 265.16795
EYAR Sepl4 PRELIMINARY 194 4 1,000 0.95462 92,739 0.1234 3,000.0 265.15795
E¥YAR Decld PRELIMINARY 260 4 1,000 0.97954 92,739 0.1234 3,000.0 265.16795
EYAR Junl5 PRELIMINARY 358 4 1,000 0.97954 92,739 0.1234 3,000.0 265.15795
E¥YAR Decl5 PRELIMINARY 515 4 1,000 0.95967 92,739 0.1234 3,000.0 265.16795
YAR1 Decl3 PRELIMINARY 2 1] 1,000 0.0 92,739 0.0 3,000.0 0.0
¥AR1 Janl4 PRELIMINARY 3 1] 1,000 0.0 92,739 0.0 3,000.0 0.0
YAR1 Febl4 PRELIMINARY 44 1] 1,000 0.0 92,739 0.0 3,000.0 0.0
¥AR1 Marl4 PRELIMINARY 1] 1] 1,000 0.0 92,739 0.0 3,000.0 0.0
YAR1 Juni4 PRELIMINARY 125 1] 1,000 0.0 92,739 0.0 3,000.0 0.0
¥AR1 Sepl4 PRELIMIMARY 1890 1] 1,000 0.0 92,739 0.0 3,000.0 0.0
YAR1 Decld PRELIMINARY 256 1] 1,000 0.0 92,739 0.0 3,000.0 0.0
¥AR1 Junl5 PRELIMIMARY 354 1] 1,000 0.0 92,739 0.0 3,000.0 0.0
YAR1 Decl5 PRELIMINARY 514 1] 1,000 0.0 92,739 0.0 3,000.0 0.0

Fig. 114: Screenshot of the Variance Futures Conversion Parameters view

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.

TotalNoTradingDays | Total number of trading days

ElapsedNoTrading- | Elapsed number of trading days

Days

VegaUnit Vega unit v represents 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.
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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- Variance Price Offset is an instrument configurable static amount used for
PriceOffset 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 (2, ;) corresponds to the observed volatility 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.

3.31 TRF Conversion Parameters

The TRF Conversion Parameters view displays the parameters used for the conversion of the
trading notation of Total Return Futures into the clearing notation.

TRF Conversion Parameters

Variance Futures Conversion Parameters | TRF Conversion Parameters
Alt-Drag Column Header here .| & [+
=Y
Conkract o Conversionode  AnnualisationFactor  DaysToMaturity  PreliminaryIndex  Finallndex  AccruedDistribukion  AccruedFunding

TRFA Decl3 FINAL 360 2 3,333.5 3,333.0

TRFA Janl4  FIMAL 360 42 3,333.5 33330

TRFA Febl4 FINAL 360 71 3,333.5  3,333.0

TRFA Marl4 FIMAL 360 a3 3,333.5 33330

TRFA Aprld FIMAL 360 132 3,333.5 33330

TRFA Junld4 FINAL 360 154 3,333.5 3,333.0

TRFA Sepl4 FINAL 360 275 3,333.5 3,333.0

TRFA Decld FIMAL 380 367 33335 33330

TRFA Junl5  FIMAL 360 552 3,333.5  3,333.0

TRFA Decl5 FIMAL 360 T34 3,333.5 33330

TRFA Junlb  FIMAL 360 916 3,333.5  3,333.0

TRFA Decl6 FINAL 360 1093 3,333.5 3,333.0

TRFA Sep17 FINAL 360 1374 3,333.5 3,333.0

Fig. 115: Screenshot of the TRF Conversion Parameters view

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.
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AnnualisationFactor | The Annualisation Factor represents the annual number of calendar days,
usually set to 360 or 365.

DaysToMaturity The Days to Maturity are calculated by the overnight RDS Rollover as the
difference in calendar days between the Expiration Settlement Date and
the Day Settlement Date.

Preliminarylndex The Preliminary Index is set at the beginning of the day to the Underlying
Index close value entered on the product level for the previous day.

Finallndex The Final Index is set intraday from the Underlying Index close value
entered on the product level for the current day.

AccruedDistribution | The Accrued Distribution is automatically calculated by accumulating the
Daily Distribution since the product launch.

The Daily Distribution is calculated from the difference between the
current and the previous day Distribution Index.

AccruedFunding The Accrued Funding is automatically calculated by accumulating the
Daily Funding since the product launch.
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4 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.

4.1 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 (=& ==
Application  View Configuration Help
M| x[¥|i

+| | Main WY Edit = ap Trader | &

| |

Market Maker Protection Mews Board Pre-trade Limits
Sessions Risk Controls
Bandwidth Monitor Trade Enrichment Rules

User Maintenance

Welcome View (1) Ready | Okbps | &/ RDS &/ T7 «/ TES

Fig. 116: Screenshot of Eurex Admin showing the Welcome view

4.1.1 Admin functions

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.

4.1.2 Info & Support functions

News Board
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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).

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 Capacity Type of the respective session.

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.

4.1.3 Risk & Security functions

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.

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 4.17.

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.

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 3.27 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
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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:

* Removing any given Entitlements (in the User Maintenance view) and using the Panic Cancel
function

« 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 will be
propagated to the Eurex Exchange’s T7.
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 4.4 for a brief description of this view.

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.

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.

4.2 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 Capacity Type of the respective session.
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Sessions
|.-'-\It-Drag Column Header here | = -
=y =y

BLTQ BUShortNarg Sessionﬂ Sessionkarne SessionType SessionTypehames CapacityType  CapacityTypeMame  Transackionallimit  Quote Session  FIX Session
47 ABCFR 100061 ABCFR_GUI_S1 1 GUI_INFRASTRUCTURE 1 GUI_IMNFRASTRUCTURE 1,000 false false
47 ABCFR 100062 ABCFR_GII_S2 1 GUI_INFRASTRUCTURE 1 GUI_IMFRASTRUCTURE 1,000 false false
47 ABCFR 100063 ABCFR_GLI_S3 1 GUI_INFRASTRUCTURE 1 GUI_IMNFRASTRUCTURE 1,000 false false
47 ABCFR 209310 ABCFR_SHF_S1 3 STAMDARD_HIGH_FREQUENCY 3 STAMDARD_HF_FULL 150 true false
47 ABCFR 209311 ABCFR_SHF_S2 3 STAMDARD_HIGH_FREQUEMNCY 3 STAMDARD_HF_FULL 150 krue false
47 ABCFR 209312 ABCFR_SHF_S3 3 STAMDARD_HIGH_FREQUEMNCY 3 STAMDARD_HF_FULL 150 false false
47 ABCFR 309313 ABCFR_SLF_S1 4 STAMDARD_LOW_FREQUENCY 5 STAMDARD_HF_LIGHT S0 krue false
47 ABCFR 309314 ABCFR_SLF_S52 4 STAMDARD_LOW_FREQUENCY 5 STAMDARD_HF_LIGHT S0 true false
47 ABCFR 309315 ABCFR_SLF_S3 4 STAMDARD_LOW_FREQUENCY 5 STAMDARD_HF_LIGHT S0 false false
47 ABCFR 309316 ABCFR_FG_S1 4 STAMDARD_LOW_FREQUENCY 5 STAMDARD_HF_LIGHT S0 true true
47 ABCFR 309317 ABCFR_LHFEO_S1 4 STAMDARD_LOW_FREQUENCY 4 STAMDARD_LF_LIGHT S0 krue false

Fig. 117: Screenshot of the Sessions view

4.3 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. 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 setto 0
for the selected rows.

Bandwidth Monitor

Alt Drag Column Header here .. | &3 ] Cuick Find @@ User: 1Internet: 0 Leasedline: 1
. o o 9 Tame @
IMaster User User Legal Mame = Application Yersion Creationlrate KBitis Max KBits/s Latency {ms) MaxLatency Con Type Chart IP CGateway

3AECFRTR00017GUI aABCFRTRDUUI ABC BANK KiGAA AdminGUT 000,040,090 25.03.2014 12:06:13 1 119 2 z LeasedLine ) e e--0000 os.name=Windows 7
-y

ABCFRTRD001_GUI ABCFRTRDO01 25.03.201412:06:13 100

8

(Daasat

Fig. 118: Screenshot of the Bandwidth Monitor view

4.4 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.
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User Maintenance

e~
. & =
l—P ‘\an’ca Lcr.l'll:mc:o Category UserGroup  Skabus  EffectiveStatus  MarkedForDeletion [sUSlocated IsProbeched Lewel Businesslinit PINCode UCAWTd MegOnExchAsson MegTESAssign
723 TRDOO!  ABCFRTROOO0L (=23 ACTIVE ACTIVE TRADER. ABCFR
724 TRDOOZ  ABCFRTRDOOZ =231 ACTIVE ACTIVE TRADER RECFR
725 TROOO3  ABCFRTRDOOZ GR2 ACTIVE ACTIVE TRADER. ABCFR
726 TROOO+  ABCFRTRDOO4 GR2 ACTIVE ACTIVE SUPERNISOR,  ABCFR
727 TRDOOS  ABCFRTRDOOS (=231 ACTIVE ACTIVE TRADER ABCFR
72 TRDOOE  ABCFRTRDOOE Rz ACTIVE ACTIVE TRADER ABCFR
729 TRCOO7  ABCFRTRLOO7 aR1 ACTIVE ACTIVE HEAD_TRACER ABCFR
730 TRDOOG  ABCFRTRDOOE 2 ACTIVE ACTIVE HEAD_TRADER ABCFR
731 TRDODS  ABCFRTRDOO9 (=231 ACTIVE ACTIVE SUPERYISOR  ABCFR
732 SECO0 ABCFRSECOOL 23] ACTIVE ACTIVE TRADER ABCFR
1025 UTRDOL  ABCFRUTRDOL us1 ACTIVE ACTIVE TRADER. ABCFR
1026 UHTROL  ABCFRUHTR.OL L3 ACTIVE ACTIVE HEAD_TRADER ABCFR
1027 UMM001  ABCFRUMMODL us2 ACTIVE ACTIVE TRADER RBCFR
1028 UHMMO1  ABCFRUHMMOY 52 ACTIVE ACTIVE HEAD_TRADER. ABCFR
1029 USPWD]  ABCFRUSPWI usz ACTIVE ACTIVE SUPERVISOR  ABCFR
1030 USECD!  ABCFRUSECOL sz ACTIVE ACTIVE TRADER RBCFR
1053 GMEXTT  ABCFRGMERTT @1 ACTIVE ACTIVE TRADER. ABCFR
B add [Maddusng Fmedfy [Doekte X Cooyuser Bhpastevssr & SetPassword ¢ Undo Delete
User Maintenance =l BTN | + OnEx ' RDS ' TES

Fig. 119: Screenshot of the User Maintenance view

The User Maintenance view features Add, Add Using, Modify, Delete, Copy User, Paste User, Set
Password and Undo Delete 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.

The initiated deletion of a user can be undone using the Undo Delete action. Additionally the
overview shows whether or not negative assignments still exist which have to be removed by
Market Supervision in order to provide the corresponding trader the full entitlements.

Import and export of users’ entitlement and transaction size limits are provided from the User
Maintenance view.

The User Maintenance view also features a Set Password button directly in the User Maintenance
view. Please note that there is no Password tab available anymore in the User Maintenance
Wizard.

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:
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User Maintenance g B HEX

|.-'-\|t-Drag Caolumn Header here .. | s -

° ‘0 - o
I Tarne LoginMlame = Category UserGroup  UserStatus EffectiveStatus  MkdDeletion  IsUSLocated Level BusinessUnit | PINCode
Dool  |ABCFRTRDOOL GR TRADER

T4 _TAMOOS  ADCERTORAnT Pkl ACTTUE ACTTUE ThAmCn ADeEn

B User Maintenance Wizard - ABCFRTRD0O01 - Attributes

Steps Attributes
1. Attributes Maintenance of general attributes like Mame, Category, UserGroup and Level,
2. Entilement & TSL )
Lategory:
3. Password
] UserGroup: GR1
1,0
1’[ UserStatus: ACTIVE
L
L EffectiveStatus: | ACTIVE
1,0
1,1 IsUSLocated:
L Level: TRADER

BusinessUnit: ABCFR

PINCode: [1234 ||

& Back > Next | | 2 Finish Reset

@ Add ID Add Using ﬁ Modify Q Delete K CopyUser i Paste User @ Change Password 3¢ Undo Delete

Fig. 120: Screenshot of the User Maintenance Wizard view showing the PIN

In case a PIN has been set for a trader, Market Supervision will ask for that PIN in case a trader is
using 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:
You must be the registered owner of the Trader-ID that you
use to log an -
f@%
Master User q‘ Login
ABCFRTRDO01_GUI
q\, Login Without Settings
Master Password
TIIITIIIIIL ‘ri. Logout
Private Client Key Password # Change Master Pazaword
X Cloze
Hetwork Connection Settings ¥
Info ¥
PIN %
Master Password PIM
Il | q’ Show PIM 1234
Fig. 121: Screenshot of the Master Login view showing the PIN
User Maintenance view, columns that are displayed:

Field ‘ Description ‘

Id Id number of the user, provided by the system.

Name The Name is the Login Name minus the Business Unit name.

Login Name 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 Baffin/Market Surveillance.

UserGroup The name of the user 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:

+ Active —if the user is not suspended from trading.
» Suspended — the user is temporarily suspended from trading.
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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:

+ Active —if the user is not suspended from trading.

» 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 user group or business unit:

The trader level may not see orders and trades of other traders of the
same user group.

The head trader can see orders and trades of all users in their own user
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

4.5 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.

These are the tabs of the User Maintenance Wizard (description follows below):

* General Attributes
Maintenance of general attributes like Name, Category, User Group and Level.

* OnExchAttributes

Maintenance of overall on-Exchange attributes.

* OnExchRolesAndTSL
Assignment of on-Exchange roles on Market Group level and TSLs on product level.

» TESAttributes

Maintenance of overall TES attributes.

+ TESRolesAndTSL
Assignment of TES roles on Market Group level and TSLs on product level.
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4.5.1 General Attributes

Since the User Group field is not mandatory, some users have been setup without a user group
without intention. In order to avoid this mistake, an info-bubble now draws the attention of the
administrator to remind to specify the user group during the setup of a user:

User Maintenance Wizard - ABCFRTRD0O01 - General Attributes

Steps General Attributes
1. General Attributes Maintenance of general attributes like Name, Category, UserGroup and Level.
2. On Exchange Attributes
3. On Exchange Kd: i
Entitlement &T5L Name: TRDO01
. TES Attributes LoginName: ABCFRTRDOD1
5. TES Entilement & TSL Category:
e 1 .
UserGroup: {UJ Don't forget to specify the }
UserGroup
UserStatus: ACTIVE

EffectiveStatus: | ACTIVE
IslUSLocated:

Level: TRADER.
BusinessLnit: ABCFR

PINCode:

{ Back > Next || EF Finish Reset
Entilement & T5L

Fig. 122: Screenshot of the User Maintenance Wizard showing the General 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.

UserGroup The name of the user 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 user 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:

* Active —if the user is not suspended from trading.

» Suspended — the user is temporarily suspended from trading.
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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:

+ Active —if the user is not suspended from trading.

» 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 user group or business unit:

The trader level may not see orders and trades of other traders of the
same user group.

The head trader can see orders and trades of all users in their own user
group.

The supervisor can see orders and trades of all users in their own
business unit.

BusinessUnit Business Unit.

PINCode The PIN code.

4.5.2 On Exchange Attributes

The maintenance of market independent entitlement roles will be simplified on this On Exchange
Attributes tab. A checkbox per such entitlement role allows to enable or disable this kind of
entitlement:

User Maintenance Wizard - ABCFRTRD001 - On Exchange Attributes

Steps On Exchange Attributes
1. General Attributes Assignment of entilement attributes relevant for the T7 trading sytem and spedifically for On Exchange trading.
2, On Exchange Attributes
3. On Exchange V|  SERVICE ADMIMISTRATOR
Entitlemeant & TSL J| USER DATA YIEW

EMERGEMCY TRADIMNG STOP

J|  EMERGEMCY MASS DELETION

5. TES Entitlement & TSL PRE-TRADE LIMITS
PRE-TRADE LIMITS YIE'W

J|  TRADE EMRICHMENT RULE
TRALDE EMRICHMEMT RLILE WIE'W

4, TES Attributes

€ Back > Next || ZF Finish Reset
Entitlement & T5L

Fig. 123: Screenshot of the User Maintenance Wizard showing the On Exchange Attributes tab
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4.5.3 On Exchange Entitlement & TSL

The On Exchange Entitlement & TSL tab is basically the former Entitlement & TSL tab without the
market independent entitlement roles and with the focus on On Exchange entitlement only:

User Maintenance Wizard - ABCFRTRD001 - On Exchange Entitlement & TSL

Steps On Exchange Entitlement & TSL

General Attributes Assignment of roles on MarketGroup level and transaction size limits (TSLs) on product level.

3. On Exchange Attrbutes Attention: Assignment of Roles Market Maker and Trader for the same market group leads to incapability of entering and requesting Quates!
. Please select only one of those 2 Roles per market group. Each role allows order maintenance.

3. On Exchange

Entitement & TSL Product: | ODAX & MarketGroup: INEUN

=
4 TES Atrbutes Marketamu? DefaulMaxOrderQty DefauliMaxCalsprdcty TRADER  MARKET MAKER, TRADING VIEW PIARKET MAKER PROTECTION
5. TES Entitlement & TSL EUREX
EBM GEY 10000 10000 ||
10000 10000 ||
10000 10000 [
O
10000 10000 I
O
10000 10000 I
O
Il
10000 10000 ||
Mazordrgty MaxCalsprdQty  EFfisxOrdrQry | EFfMsxCaiSpraQty MaxOrderQtyBu MaxCalSpraQtyBu
10000 10000 10000 0 999999 0
10000 10000 10000 10000 999399 999399
10000 10000 10000 0 999993 0
10000 10000 10000 0 999399 0
10000 10000 10000 0 999993 0
10000 10000 10000 0 999399 0
10000 10000 10000 0 999993 0
10000 10000 10000 i 999399 i
INEUY 10000 10000 [}
€ Back || > mext || % Finsh Reset

Entitlement & TSL @ SUCCESS

Fig. 124: Screenshot of the User Maintenance Wizard showing the On Exchange Entitlement & TSL tab

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 entitlements 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 Admin View only at a user level View access on a business unit
level. Maintenance access on user
level

Fig. 125: 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.

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
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.
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Transaction Size Limits

The transaction size limits for the selected trader are displayed if a row was expanded by a click
onto the [ -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.

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

DefaultMaxCalSprd-| Max calendar spread quantity (applies to futures spreads).

Qty

TRADER Entitlement role "Trader"

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
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MaxCalSprdQtyBu | Max calendar spread quantity on BU level (applies to futures spreads).

4.5.4 TES Attributes

The TES Attributes tab allows to maintain the T7 Entry Service eligibility per TES type:

User Maintenance Wizard - ABCFRTRD001 - TES Attributes

Steps TES Attributes

1. General Attributes Assignment of general attributes for the Trade Entry Services.,

2. On Exchange Attributes

3. OnExchange ¥| Block & Flex Contract Trade

Entitlement & TSL ¥| EFP-Fin Trade
4. TES Attributes EFP Index Trade
J| EFS Trade
5. TES Entitlement & TSL Vola Trade
{ Back > Next || £ Finish Reset

Entitlement & T5L

Fig. 126: Screenshot of the User Maintenance Wizard showing the TES Attributes tab

4.5.5 TES Entitlement & TSL

The TES Entitlement & TSL tab is basically the former Entitlement & TSL tab without the market
independent entitlement roles and with the focus on TES entitlement only:
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User Maintenance Wizard - ABCFRTRDOD1 - TES Entitlement & TSL

Steps TES Entilement & TSL

1. General Attributes Assignment of roles on MarketGroup level and transaction size limits (T5Ls) on product level,

2. OnExchange Attributes

3. On Exchange
Entitement & TSL Products [ ODAX ﬂ MarketGroup: | IN EUN

- =9
4 TES Attributes MarketGrouf® | DefaultMaxTESCty TES Wiewer TES Trader  TES Broker
5. TES Entitlement & TSL EUREX
B GBY 10000
R EUY L0000
IN CHIY
=S ET 10000
Pmﬁuct o MaxTESQby EFfMax=TES Qty
S ST ] 10000 10000
- ODLY 10000 10000
- ODW1 10000 10000
- ODW2 10000 10000
- ODW4 10000 10000
- DWW 10000 10000
- DESK 10000 10000
- DSTX 10000 10000
IN ELY 10000
€ Back > Next || Z% Finish Reset

Entilement & TSL L) SUCCESS

Fig. 127: Screenshot of the User Maintenance Wizard showing the TES Entitlement & TSL tab

4.6 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

{| Pre-trade Limits Preview
Alt-Drag Column Header here .. | ] (=]
. - 0 - 2] -
Business Unit | Session  Produck [ ProduckGroup Order Limiks
ABCFR FDAX 200000 -
ABCFR FaEL 200000
ABCFR FGES 200000
ABCFR FUTURE 1&0000
ABCFR ODAx 200000 =
ABCFR OiEL 200000
ABCFR OPTIOM 1&0000
ABCFR_SHF_S1 BEMW 100000
ABCFR_SHF_S1 FDAX 100000
ABCFR_SHF_S1 FaEL 100000
ABCFR_SHF_S1 FGES 100000
ABCFR_SHF_S1 FUTURE S0000
ABCFR_SHF_S1 ODAx 100000
ABCFR_SHF_S1 OiEL 100000
ABCFR_SHF_S1 OPTIOM S0000 -

Fig. 128: 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.

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

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 | Pre-trade Limits Preview
Alt-Drag Column Header here .. | o E]
. - 1 - 2 L .

Business Unit | Session  Product § ProductGroup  Order Limits  EntityStatus
AECFR. FLu 200000 SCTIVE -
AECFR. FisBL 200000 S TIVE b
AECFR. FiGES 200000 SCTIVE
AECFR. FUTURE 150000 S TIVE
AECFR. QDA 200000 SCTIVE =
AECFR. ChiaBL 200000 S TIVE
AECFR. CIPTION 150000 SCTIVE
BEBCFR,_SHF_51 B 100000 S TIVE
AEBCFR,_SHF_51 FLu 100000 SCTIVE —
BEBCFR,_SHF_51 FisBL 100000 S TIVE
AEBCFR,_SHF_51 FiGES 100000 SCTIVE
BEBCFR,_SHF_51 FUTURE 0000 S TIVE
AEBCFR,_SHF_51 QDA 100000 SCTIVE
BEBCFR,_SHF_51 ChiaBL 100000 S TIVE
AEBCFR,_SHF_51 CIPTION 0000 SCTIVE -

Hep Add @ Delete & Import & Export x Undo Delete

Fig. 129: 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.

4.7 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.

|A|t—Drag Column Header here .. | oy Entity :User -
1d Mame Skate StopTime  stoppedBy  StopTimeM3  stoppedByM3

724 ABCFRTRDODL ORI
=HEZ AECFRTRDO0Z (DR
1%!9 .ﬁ.ctioﬁTvpeﬂ' CreatedBy CreatﬁnTin‘” d
) STOP ABCFRTRDOO9 725
726 ABCFRTRDOOZ
727 ABCFRTRDOO4
7256 ABCFRTRDOOS
729 ABCFRTRDOOS
730 ABCFRTRDOOZ
731  ABCFRTRDOOS
732  ABCFRTRDOOS
733 ABCFRSECOOL

N—

m

HEEEEEEE

fi Stop User fng Release User @ Approve User () Reject User

Fig. 130: Screenshot of the Risk Controls - Stop Release tab

4.8 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.
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Trade Enrichment Rules Current | Trade Enrichment Rule Preview

Id Ruleld Textl Textz Textd Act OfC TUMbr  CooperationPartner  OrigFirm Benefic LastlpdateTime LastUpdatedByLoginklame  EntityStatus
7 100 ] 02.10.2013 16:02:45 ABCFRTRDOOZ ACTIVE
4 200 TEXTIZ3 Ml O 02,10.2013 11:50:14 ABCFRTRDOOY ACTIVE
& 300 a1 0 02.10.2013 16:02:45 ABCFRTRDOOZ ACTIVE
g 400 a1 0 HKFE ain 1234567 02,10,2013 16:02:46 ABCFRTRDOOZ ACTIVE
5 500 Al O 02.10.2013 16:02:45 ABCFRTRDOOZ ACTIVE

o Apply

Fig. 131: 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:

* Clearing Account

* Free Text 1

* Free Text 2

* Free Text 3

» Open/Close Indicator

+ Take-Up Member

» 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:
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Trade Enrichment Rules Current | Trade Enrichment Rule Preview

Id Ruleld Textl Textz Textd Act OfC TUMbr  CooperationPartner  OrigFirm Benefic LastlpdateTime LastUpdatedByLoginklame  EntityStatus
7 100 ] 02.10.2013 16:02:45 ABCFRTRDOOZ ACTIVE

4 200 TEXTIZ3 Ml O 02,10.2013 11:50:14 ABCFRTRDOOY ACTIVE

& 300 a1 0 02.10.2013 16:02:45 ABCFRTRDOOZ ACTIVE

g 400 a1 0 HKFE ain 1234567 02,10,2013 16:02:46 ABCFRTRDOOZ ACTIVE

5 500 Al O 02.10.2013 16:02:45 ABCFRTRDOOZ ACTIVE

H Add [ Delete Q? Apply

Fig. 132: 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.

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:
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Fig. 133: Diagram
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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):

Trade Enrichment Rules Current | Trade Enrichment Rule Preview
Id Ruleld Textl Textz Text3 Ack OfC TUMbr  CooperationPartner  CrigFirm Benefic LastUpdateTime LastUpdatedByLoginhlame  EntityStatus
7 100 Pl O 02,10.2013 16:02:45 ABCFRTRDOOZ ACTIVE
4 200  TERT123 M1 O 02,10.2013 11:50:14 ABCFRTRDOOS ACTIVE
& 300 Al O 02,10.2013 16:02:45 ABCFRTRDOOZ ACTIVE
G 400 Al O #KFE oio 1234507 02,10.2013 15:02:46 ABCFRTRDOOZ ACTIVE
5 500 Al O 02,10.2013 16:02:45 ABCFRTRDOOZ ACTIVE
o Apply

Fig. 134: 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.
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5 Change Log

No Chapter, page Date Change ‘
2.0.0 General 27-Sep-2013 Update for Release 2.0
2.0.1 47,4.8 2-Oct-2013 Completion of chapters
2.0.3 3.11,38.15 21-Nov-2013 Update for Release 2.0
2.1.6 General 11-Mar-2014 Update for Release 2.1
2.5.0 General 15-Aug-2014 Update for Release 2.5
2.5.1 General 15-Oct-2014 Update for Release 2.5
3.0.0 General 7-Oct-2015 Update for Release 3.0
3.0.5 General 18-Feb-2016 Update for Release 3.0.5
4.0.0 General 9-Aug-2016 Update for Release 4.0
5.0.0 General 20-Mar-2017 Update for Release 5.0
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