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Introduction

The Nutron ATS Front End (Nutron from now on) is a multiple instrument online trading system supplied to the
JSE. These help files describe how to trade online in each of the Financials, Commodities and Global markets
that Nutron supports. These help files begin at the point at which Nutron has been installed, but not
necessarily configured, on your workstation.

Nutron features include:

e A highly customizable online trading workspace that lets you configure:
= Default Nutron user settings for Nutron as a whole.
= Default Nutron user settings for specific markets that Nutron supports.
= Default user settings for a specific trading session for a specific market.

e Support for an extensive range of trading operations including bids, doubles, offers, options, deltas,
spreads and splits.

¢ Windows from which you can carry out general non trading operations or obtain comprehensive feedback
in real time on your trading activities for the current day.

o DDE functionality that lets you use your familiarity with Excel spreadsheets to set up trading information
you can use to participate in the Nutron online trading environment without working within a Nutron trading
window.



Nutron front end overview

The Nutron front end consists of a front end window to which you can add default elements and your own
main menus, sub-menus and tabs that link to view windows, trading windows and operations windows. These
online help files refer to this window as the Workspace window from now on. Most of what follows will discuss
processes launched from the Workspace window

The window section in the screen shot below shows part of a Workspace window that has been configured to
include default menus and tabs for the Financials market.
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A. The Config menu
The Config system menu is independent of the market/s configured within the Workspace window.

The Config system menu contains menu items and sub menu items that mainly configure and
customize the Workspace window and the online trading experience it offers

B. The Fin Trading menu
The Fin Trading menu only appears within the Workspace window once you have configured it for
the Financials market. The Fin Trading menu contains menu items that mainly link to trading
windows that let you trade in real time on selected contracts.

C. The Fin Views menu
The Fin Views menu only appears within the Workspace window once you have configured it for the
Financials market. The Fin Views menu contains menu items that link to windows from which you can
carry out non-trading operations and menu items that link to windows that display trading data for the
current day in real time.

D. The Agris Trading Menu
The Agris Trading menu only appears within the Workspace window after it has been configured for
the APD market. The Agris Trading menu contains menu items that mainly link to trading windows
that let you trade in real time on selected contracts.

E. The Agris Views Menu
The Agris Views menu only appears within the Workspace window after it has been configured for
the APD market. The Agris Views menu contains menu items that link to windows that you use for
operations and menu items that link to windows that display trading data for the current or previous
trading day in real time.

F. The Global Market Menu
The Global Market menu only appears within the Workspace window after it has been configured for
the Global market. The Global Market menu contains menu items that mainly link to trading windows
that let you trade in real time on selected contracts.

G. The Print/Transfer menu
The Print/Transfer system menu is independent of the market/s configured within the Workspace

window. The Print/Transfer system menu contains a menu item that lets Nutron users save to their
local hard drive and print trading record files in XML and HTML format for the current day, the



previous day and a prior date of their own choice. You can, however, only access trading record files
for the current day unless the market is in a download only period.

H. The About menu
The About system menu is independent of the market/s configured within the Workspace window.

The About system menu contains three menu items that respectively display Nutron front end online
help files, a window consisting of a reference list of shortcut keys for order processes and a Nutron
front end About window that displays product version details.

I. Eight system buttons
The Workspace window contains eight system buttons. These buttons are independent of the
market/s configured within the Workspace window. These buttons let Nutron users log in, log off,
change the password for a market, start and stop the real time display of market data within the
Workspace window, cancel all active orders, change default user configuration settings and
display/hide a message screen.

J. The Fin tab
The Fin tab and its tab buttons duplicates the functionality of the Fin Trading menu and its menu
items discussed in the Fin Trading menu section toggle.

K. The Fin Views tab

The Fin Views tab and its tab buttons duplicates the functionality of the Fin Views menu and its
menu items discussed in the Fin Views menu section toggle.

Launching and updating Nutron

Launching and updating Nutron involves the following steps:

1. Click Windows Start Menu > Programs > JSE Securities Exchange > Nutron Front-End to
display a Launching Application window like the one shown below.

Launching Application i x|

58 s
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Verifying application requirements, This may take a few moments.

Once the back end process tracked in the Launching Application window has established that
your workstation meets the requirements to run Nutron, this window will close.

2. If a later Nutron version is available, an Update Available window, like the one in the screen shot
below, will appear.
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Learn what happens if you follow the recommended course of action and update Nutron at this
point by going to step 3. Learn what happens if you choose not to update Nutron at this point by
going to step 4.

3. Start updating Nutron, close the Update Available window and display the ([x]%]) Updating
Nutron Front-End window shown in the screen shot below by clicking on the Update Available
window OK button.

(0%} Updating Mutron Front-End - | Ellﬂ

Updating Mutron Front-End ﬁi’
Lo

This may take several minukes, You can use your computer ko do other tasks during
the installation,

'j Mame:  Mutron Front-End

From: gms-jse

Downloading: 0 Bytes of 0 Bytes

Cancel

Information on the progress of the Nutron update will appear within the ([x]%]) Updating Nutron
Front-End window until the update is complete. The ([x]%]) Updating Nutron Front-End
window will then close.

4. If you choose to skip or cancel an automated Nutron update, an Update Available window will
not reappear for that update when you next launch Nutron. The only way you can implement this
update is to click About > Upgrade FE within the Nutron Workspace window and manually
launch the update.

System Menus and what they do

A Workspace window contains three default system menus. In order from left to right within a Workspace
window, these consist of the Config system menu, the Print/Transfer system menu and the About system
menu. Notes in separate help topics below discuss each system menu and the menu items and sub menu
items included within it.



The Config system menu

The Config system menu contains menu items and sub menu items that mainly configure and customize the
Workspace window.
Numbers linked to the numbered labels in the screen shot below discuss each Config system menu in turn.

=1_| Menu Cenfig *
=E_| Select User b
> | User Config k
=4_|Add Views

. |Add Trading Windows

© | Add Operations
T

|ClearCaniguratiDn *
2 |F‘.ur1 as Intranet

¥ | Add Default Windows

10

|Stag,r on Top
' I Use HD Files

1) Menu Config

The Menu Config menu item and its sub menu items lets you customize menus and tabs that hold
menu item links, sub menu item links and tab button links to windows that you have chosen. These
windows will consist of view windows, trading windows and operations windows.

The Menu Config menu item displays the sub menu items shown in the screen shot below.
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Letters keyed to the Menu Config sub menu items screen shot above discuss each sub menu item in
turn below.

a) Add Main Menu Item
This Add Main Menu Item sub menu item lets you create custom menus that appear next to system
menus and menus linked to one or another of the Financials, Commodities or Global markets that

Nutron supports. You would create these custom menus to provide a convenient location for menu
item links to view windows.

You create custom menus from the Add Main Menu Item sub menu item as follows:

i) Click Config > Menu Config > Add Main Menu Item to display an Add Main Menu Item window
like the one below.

Add Main Menu Item

/ e Ibern Prompt

e Poszition B %

Add Tab az well ]

[ ﬂQK J |‘Eancel|




b)

Vi)

Type a meaningful caption for the new main menu item into the Menu Item Prompt text box.

Use the Menu Position control to specify the position from the left of the Workspace window
menu bar where you would like the new main menu item to appear.

Optionally, check the Add Tab as well check box to create a new tab with the caption you
supplied in step 2. All links you set up on the new main menu item will also appear on the tab as
tab buttons.

Click the Add Main Menu Item window's OK button to close this window and display the new
menu where you specified it should appear within the Workspace window menu bar.

If you choose to have links to windows that you have chosen appear as sub menu items, you can
optionally add menu items to your new main menu item. as described in section b.

Add Sub Menu Item

This Add Submenu Item sub menu item lets you add menu items to your own custom menus as well
as menus linked to one or another of the Financials, Commodities or Global markets that Nutron
supports. Once these menu items are in place, you can add sub menu items to them that
respectively link to view windows, trading windows and operations windows that you have chosen.

You create custom menu items from the Add Submenu Item sub menu item as follows:

i)

Click Config > Menu Config > Add Submenu Item to display an Add Sub Menu Item window
like the one below.

Add Sub Menu Item
o~

%)

e [bern Prompt

a

kenu Pozition 5

;

Subrmenu Position I

%

Ay

| ¥ OK | |‘Eancel|

I‘l’?_a

Type a meaningful caption for the new custom menu item into the Menu Item Prompt text box.

Use the Menu Position control to select the menu within which you want the new sub menu item
to appear by specifying the position of this menu from the left of the Workspace window menu
bar.

Use the Submenu Position control to specify the position within the selected menu where you
want the new sub menu item to appear. If the selected menu contains no menu items, the
Submenu Position control will hold a value of ‘0’ and the menu item will automatically appear in
the first position within the selected menu

Click the Add Sub Menu Item window's OK button to close this window and save the menu item
where you specified it should appear within the selected menu.

10



c)

d)

vi) Confirm that the new menu item has been created where you wanted it to be created. If the menu
to which you added the menu item was linked to a tab, a tab button will only appear on the tab
once you have linked the new menu item to a window as.

Add Tab

This Add Tab sub menu item lets you define up to 100 tabs that will appear in the tab area on the
right of the Workspace window. These tabs will be completely independent of menus and can be
customized to contain shortcuts to view windows, trading windows and operations windows.

You may use the Add Tab sub menu item to create your own custom tab as follows:

i) Click Config > Menu Config > Add Tab to display an Add a New Tab window like the one
below.

Add a New Tab
3

. Caphion
™
S~ Pogition B

-

h@ | W 0K | |a§ancel|

L

i) Type a meaningful caption for the new tab into the Caption text box.

iii) Use the Position control to specify the position from the left of the Workspace window tabs
where you would like the new tab to appear.

iv) Click the Add a New Tab window's OK button to close this window and display the new tab in its
designated position amongst the Workspace window tabs.

Del Main Menu Item

This Del Main Menu Item sub menu item lets you delete your own customized menus, as well as
Financials, Commodities or Global market menus, as follows:

i) Click Config > Menu Config > Del Main Menu Item to display a window prompting you to click
the main menu item you want to delete.

i) Click OK button of the window that displayed the prompt to close the window.
i) Click the main menu item you want to delete.

iv) If the main menu item you want to delete contains sub menus, an Information window, like the
one shown in the screen shot below, will appear.

11



f)

L L

Information 5

I.-*"'_"“‘-.I SubMenus will be lost. Continue delete for:

k. ¥ 4 Texct?

| QK | | Cancel

v) Assuming you want to continue deleting the main menu item, click on the Information window
OK button

Del Sub Menu ltem

This Del Submenu Item sub menu item lets you delete your own customized menu items, as well as
Financials, Commodities or Global market menu items, as follows:

i) Click Config > Menu Config > Del Submenu Item to display a window prompting you to click the
menu item you want to delete.

i) Click the OK button of the window that displayed the prompt.
iii) Click the menu item you want to delete

iv) When a Confirm window, like the one shown in the screen shot below, appears, click its Yes
button to delete the menu item and close the Confirm window.

L |

Confirm @

Chck sub menu itemn to delete

QK | | Cancel

Del Tab

This Del Tab sub-menu item lets you delete your own custom tabs as well as Financials,
Commodities or Global market tabs as follows:

i) Click the tab you want to delete.

i) Click Config > Menu Config > Del Tab to display a Confirm window like the one shown in the
screen shot below that prompts you to confirm the delete.

12
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Confirm

[l

Confirm Delete Tab
test

"~

iii) Click the Confirm window Yes button to confirm the delete and close the Confirm window.

2) Select User

By clicking on either the Primary Logon or the Secondary Logon sub menu item of the Select User
menu item, shown in the screen shot below, you can change default user configuration settings for either
the primary or the secondary log on to Nutron respectively.

Menu Config

m Select User
User Config
Add Views
Add Trading Windows
Add Operations
Clear Configuration
Run as Intranet
Add Default Windows
Stay on Top
Use HD Files

4

¥ | ¥  Primary Logon
3 Secondary Logon

Set up default user credentials that provide access to Nutron as a whole and then to its currently active

market/s as follows:

a) Click Config > Select User > Primary Logon/Secondary Logon to change default user

configuration settings for either the primary or the secondary log on to Nutron.

b) The Default User window that appears is represented by the screen shot below. The lettered circles
in the screen shot are keyed to default user record fields for Nutron as a whole that lettered notes

beneath the screen shot discuss.

13



c)

d)

Default User

-‘.- tember Code ABLM -
Dealer Code ZhE -

E xchange Domain

| @Ok | | @ Cancel |

i) This Member Code control holds a unique code that your system support provider will supply to
you. This code is 4 characters long for member organizations and 5 characters long for clearing
members.

i) This Dealer Code control holds a unique three-character code that your system support provider
will supply to you. This code is allocated to each dealer within each member organization for
identification purposes.

iii) This Exchange Domain control holds your parent domain at the Exchange as specified by your
system support provider.

When you are satisfied with the changes you have made to field values held within the Default User
window, click on its OK button to save these values and close the Default User window.

If the Workspace window has been configured for the Financials and/or Commodities and/or Global
markets, one or two additional windows will appear within which you can set up default user
credentials for the currently active Nutron markets.

For illustrative purposes, we will assume that the current Nutron instance has been configured for the
Financials, Commodities and Global markets. The first additional window to appear will be the
Connect data for Financial Derivatives window represented by the screen shot below.

Connect data for Financial Derivatives

. Connection [ ata for default user AELMZAK

Exchange Uzer Code -
Ewchange Dealer Code ABD -
AD Uzermame -

Metwork Address 10.80.10.29
Part Murnber EER1
&)l dealers data

O =

Delete active orders on lost connection
Uze az Global Market

| ﬂQK ||‘Ear‘u::el|
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f)

Vi)

Vi)

Field values held in this Exchange User Code control are the same as those held in the Default
User window Member Code control.

Field values held in this Exchange Dealer Code control are the same as those held in the
Default User window Dealer Code control.

This AD Username control holds the Active Directory user name allocated to you by the
Exchange for the Financials market. Your system support provider will be able to provide you with
this user name.

This Network Address control holds the network or IP address of the server where the back end
trading system for the Financials market runs

This Port Number control holds the port number value used for connectivity to the Financials
market. Specifying port numbers for distributed applications like Nutron lets you connect to them
through security firewalls on local workstations.

This All dealers data control holds values that only apply to master dealers. If you assign a
"True" value to this control, by adding a check mark to it, master dealers will be able to see all
Financials market trades for all member dealers in your organization.

If you assign a "True" value to this Delete active orders on lost connection control, by adding a
check mark to it, as soon as the Exchange discovers that you have lost your connection to it, it
will delete all your active orders. If you assign a "False” value to this control, by leaving it without a
check mark, the Exchange will let your active Financial market orders persist after you have lost
your connection to it.

viii) This Use as Global Market control holds values that only apply if your current Nutron instance

has been configured for the Global market. If you want to connect to the Global market from the
Financials market, so that your Global market trades appear within Financial market view
windows, assign a "True" value to this Use as Global Market control by adding a check mark to
it. Once you have specified that you want to connect to the Global market from the Financials
market, the Use as Global Market control will be disabled within the Connect data for Agric
Derivatives window if it appears.

When you are satisfied with the changes you have made to field values held within the Connect data
for Financial Derivatives window, click on its OK button to save these values and close the Connect
data for Financial Derivatives window.

The Connect data for Agric Derivatives window, represented by the screen shot below, will appear.
As the Connect data for Agric Derivatives window contains equivalent controls to the Connect data
for Financial Derivatives window controls, the purposes served by Connect data for Agric
Derivatives window controls should now also be clear to you.

15



3)

Connect data for Agric Derivatives

Connection D ata for default user ABLRMEAEK.

Exchange Uzer Code ABLM -
Exchange Dealer Code DEM -
- AD Uzername -
Metwaork Address 10.80.10.23
Port Mumnber BESZ
All dealers data

Delete active arders on lost connection
ze az Global Market

0=

Part Murnber Mutual Market 6654

l ggh J |‘Eancel|

g) When you are satisfied with the changes you have made to field values held within the Connect data
for Agric Derivatives window, click on its OK button to save these values and close the Connect
data for Agric Derivatives window.

User Config

Sub menu items linked to the User Config menu item let you configure additional settings for yourself for
the market represented by the applicable sub menu item for the current trading session. These settings
you configure encompass trading attributes, default attributes, sub accounts and reference numbers.

The User Config menu item in the screen shot below has both Financials and Commodities sub menu

items. This indicates that the corresponding Nutron instance has been configured for at least the
Financials and the Commodities markets

16
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% User Config » Financials
Add Views Commodities

Add Trading Windows

Add Operations

Clear Configuration »
Fun as Intranet

Add Default Windows

Stay on Top

Use HD Files

You configure additional settings for yourself for a specific market as follows:

a) Log in to the market for which you want to configure additional settings. For illustrative purposes, we
will assume you want to configure additional settings for the Financials market.

b) Click Config > User Config > Financials to display a User Configuration window. Section toggles
below discuss the settings available for configuration from each User Configuration window tab.

Flags tab settings

Flags tab settings are all managed from check boxes on the tab and all have either a “True” value or a “False’
value. You assign a “True” value to a Flags tab setting by checking its check box. You assign a “False” value
to a Flags tab setting by leaving its check box unchecked or by unchecking its check box.

Use the lettered Flags tab screen shot below and the lettered notes that follow after it to find out what each
Flags tab setting does.
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User Configuration ﬁ

. Flags | Defaults I Sub Accounts | Bef Number | Select Meml:uersl

Suspend not delete arders
["] Single bid/offer per principal
[] Single bid/offer per dealer

[] Confirm delete/suzpend order

[] Lock Dealer
[ ] bust confirm Report Only Member trades

["] kgt confirm Fepart Only Client trades
Ok buttan print on rade enty

[] Clear input screen after entry

[] Awito timeout future bids/offers

[] Ao timeout option and delta bids/offers
[ ] Deal Matific-ation Message

[] Deal Matification Meszage [ with timeout |
[] Cumulate Bid/Offer on depth window

[] Confirm Bid/Offer

[] Always uze Principal/&gency setting
[] Default orders to MOR

[] Deal Motification Beep

[T bust not show pop ups

Use Market Tele Ticker

[T Use Market Ticker

[ ] Bid Window Position D esign
[ ] Callate Depth

Uze Selected Members

[ ) OK J |»‘Eancel|

L A

Suspend not delete orders check box is checked, you can suspend orders and edit these orders
before re-submitting them. If this check box is unchecked, you can delete orders in the Active
Orders View, but not suspend them.

When the Single bid/offer per principal check box is checked, all dealers within your
organization can only insert one bid/offer at a time per contract. All previous bids/offers will
automatically be deleted and only the latest will be shown. If this check box is unchecked, all
dealers in your organization will be able to submit unlimited bids.

When the Single bid/offer per dealer check box is checked, you as a dealer can only insert one
bid/offer at a time per contract. All previous bids/offers will automatically be deleted and only the
latest will be shown. If this check box is unchecked, you as a dealer will be able to submit
unlimited bids.

When the Confirm delete/suspend order check box is checked, you will have to click an OK
button within a confirmation window whenever you delete or suspend an order.
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Vi.

Vii.

viii.

Xi.

Xii.

Xiii.

Xiv.

XV.

XVi.

When the Lock Dealer check box is checked, your initials as a dealer will default to those of the
logged in dealer when submitting orders. You will not be able to change these initials. You should
also refer to notes on defaulting orders you put up to a specific sub account/dealer combination.
The Lock Dealer check box is checked by default, but can be changed.

When the Must confirm Report Only Member trades check box is checked, you will be required
to confirm by accepting the receiving trade leg in the View [Member Code Dealer Code] EDM
Unmatched trades window for trades that have been captured by a member organization to
match these trades.

When the OK button print on trade entry check box is checked, a deal confirmation sheet can be
printed if required for report only trades.

When the Clear input screen after entry check box is checked, if you have booked more than
one reported trade, the relevant input fields will be cleared once you have submitted that trade.
This lets you enter details for another report only trade without manually clearing all the input
screen fields.

This tab setting links to a timeout setting set on the Defaults tab. When the Auto timeout future
bids/offers check box is checked, active future orders will only remain active for the time period
specified by the timeout setting. If no trades result from these bids/offers within the timeout period,
the back end will delete them from the system. If this check box is unchecked, active future orders
will remain active for the duration of the trading day or until removed whether any trades result
from them or not.

This tab setting links to a timeout setting set on the Defaults tab. When the Auto timeout option
and delta bids/offers check box is checked, active option and delta orders will only remain active
for the time period specified by the timeout setting. If no trades result from these bids/offers within
the timeout period, the back end will delete them from the system. If this check box is unchecked,
active option and delta orders will remain active for the duration of the trading day or until removed
(whether traded, cancelled or suspended).

When the Deal Notification Message check box is checked, a window containing a notification
message will appear whenever one of your orders results in a trade. This window will contain an
OK button you will need to click to close the window.

This tab setting links to a timeout setting set on the Defaults tab. When the Deal Notification
Message (with timeout) check box is checked, a window containing a notification message will
appear whenever one of your orders results in a trade. This window will automatically close after
the specified number of seconds has passed.

When the Cumulate Bid/Offer on depth window check box is checked, when you open a Depth
window and select a specific row, all the orders up to that row in the depth quantity will be
cumulated with the selected row's price in the bid/offer window.

When the Confirm Bid/Offer check box is checked, you will be prompted to confirm every bid and
offer made. This is to ensure that no orders (which might result in trades) are made in error.

By default, you can determine whether you make a bid, double or offer in a principal capacity or an
agent capacity by the trading window column you click or the keyboard shortcut you press. When
the Always use Principal/Agency setting check box is checked, the principal/agent setting that is
configured, will always be used regardless of which trading window column you click or which
keyboard shortcut you press.

When the Default orders to NOR checks box is checked, bids default to the Normal setting
instead of the Fill or Kill setting.
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XVil.

XViil.

XiX.

XX.

XXi.

XXil.

XXiil.

When the Deal Notification Beep check box is checked, your computer will beep whenever any
order has resulted in a deal.

When the Must not show pop ups check box is checked, messages that you only have to
acknowledge - by clicking on the OK button of the window within which the message is contained -
will only appear in the third section of the status bar at the bottom of the Workspace window.

When the Use Market Tele Ticker check box is checked, market data will scroll across the Nutron
front end Workspace window from right to left when a logged in user clicks the Market Ticker
system button as described elsewhere.

When the Use Market Ticker check box is checked, market data will appear in a list format within
a Market Ticker window when a logged in user clicks the Market Ticker system button as
described elsewhere.

If the Bid Window Position Design check box is left unchecked, windows used for adding bids,
doubles and offers will always appear in the centre of your screen. If you check the Bid Window
Position Design check box, however, each of these windows will appear in front of their
respective trading window relative to the position of the instrument record involved in the current
bid, double or offer adding process.

If you check this Collate Depth check box, if you make successive normal futures bids of the
same type, the depth window will only update the quantity of orders that you have bided within an
existing bid record row.

If you check this Use Selected Members check box, a Selected Members tab will be added to
the right hand side of the User Configuration window.

c) Once you have made the Select Members tab active, by clicking on its caption, you can select
members with which you want to trade as follows:

i)

Click on the member code of a member you would like to select from the Available Members:
column as shown in the screen shot below. Notice that the member name of the currently
highlighted member record appears directly beneath the Available Members: column.

20



User Configuration EE;E

Flags | Defaults | Sub Accounts | Fef Mumber | Select Members

Avallable Members: Selected Member:
A b b “

ABL3
ABLY
ABLM
AFFM

AHSM

AMEM

AMIZ
A3
Al 4
A (M
ARFZ2
ARF3
ARFM
ARMM
B/
BEN
BABM
BADM
BEXM
BEGCM
Bl=r
=AY
EOEM
EFSM B

i) Click on the Right Arrow button to select the currently highlighted member record by transferring
it into the Selected Member column.

iii) Repeat stepsi. and ii. as often as required.
Default tab settings

You can use the Defaults tab to set up data range limits for yourself. The main purpose of these limits is to
help traders avoid entering incorrect data.
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With one exception, you set settings on the Defaults tab by typing number values into controls on the right of
the tab. This exception involves making a selection from the Principal/Agent Capacity dropdown control
discussed below.

Use the lettered Defaults tab screen shot below and the lettered notes that follow after it to find out what
parameters each Defaults tab control sets.

User Configuration &J

Flagzs | Defaults | Sub dccounts | R ef Numl:uerl Select Meml:uer$|

b ax order points pnce change 32000

Max arder points volat change 32000

b @ order quantity 3200000
]
Default order guantity 10

Default Popup Motification Time 0
Tireout [Seconds] 1]

M ax Depth 0

Frincipalt.gent Capacity

| @K | | @ Cancel |

L9 A

a) You use the Max order points price change control to indicate the maximum permitted points
movement from the last traded price. You will not be able to place an order outside this limit.

b) You use the Max order points volat change control to indicate the maximum number of points by

which the volatility may change from the last traded volatility. You will not be able to place an order
outside of this limit.

c) You use the Max order quantity control to indicate the maximum order quantity allowed per order.

d) You use the Max order points rate change control to indicate the maximum number of points by which
order points may change from the last traded rate. This text box is greyed out when it does not apply to
a particular market.

e) You use the Default order quantity control to indicate the default quantity that will be entered
whenever you place a bid/offer on a trading screen.
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f)

)

h)

You use the Default Popup Notification Time control to indicate the length of time in seconds for

which pop-up dialog boxes will remain on your screen whenever they appear. A zero value implies a 5
second time period.

The Timeout (Seconds) control links to the Auto timeout future bids/offers check box and the Auto
timeout option and delta bids/offers check box on the Flags tab. You use the Timeout (Seconds)
text box to set a time limit in seconds on all your active orders. The Nutron back end will automatically
delete all your active orders whenever this time limit elapses. A zero value implies a 5 second time
period.

The Max Depth control indicates the number of depth that needs to be displayed for your contracts.
This number cannot exceed the number of depth set by the Exchange, and usually defaults to 9 depth
elements.

The Principal/Agent Capacity drop down control links to the Always use Principal/Agency setting
check box on the Flags tab. You use the Principal/Agent Capacity drop down control to specify
whether the Principal/Agency setting on the order box whenever an order is placed will default to a
Principal setting or an Agent setting. You specify a ‘Principal’ setting by selecting a P value from the
drop down control and specify an ‘Agent’ setting by selecting an A value from the drop down control.

Sub Accounts tab settings

From the Sub Accounts tab of the User Configuration window you can create sub accounts for greater

reporting precision.

Use the Sub Accounts tab controls below to create and manage sub accounts to trade with on Nutron as
described under separate headings below

I" o

User Configuration

W Flagz | Defaults | Sub Accounts |Hef Mumber | Select Members

[ Lock to subaccount and dealer

[ JE) )

A«

Creating a new sub account

You create a new sub account as follows:

1. Click the Plus button in the Sub Accounts tab screen shot at the top of this section toggle to
display a Sub Accounts window into which you can enter a sub account name. Sub account
names must be five characters long and can contain any combination of letters, numbers and
special characters. Sub account names may not, however, end with a capital letter C.

2. Click the Sub Accounts window's OK button to save the newly created sub account and close the
window.
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Defaulting your orders to a specific sub account/dealer combination
You default orders you put up to a specific sub account/dealer combination as follows:

1. Choose the sub account you want all your orders to default to from the drop down control indicated
by a mouse cursor in the Sub Accounts tab screen shot at the top of this section toggle.

2. Click the Lock to sub account and dealer check box in the Sub Accounts tab screen shot at the
top of this section toggle to check it and ensure all your future orders default to the sub account you
selected in step 1. The dealer box on your order screens will also be locked to you as the logged in
dealer. Clicking the Lock to sub account and dealer check box also checks and greys out the
Lock Dealer check box on the Flags tab.

Deleting a sub account

You delete a sub account as follows:

1. Choose the sub account you want to delete from the drop down control indicated by a mouse
cursor in the Sub Accounts tab screen shot at the top of this section toggle.

2. Click the Minus button to display a window asking you to confirm that you wish to delete the sub
account.

Click the Yes button of this window to delete the sub account and close the window

Ref Number tab settings

From the Ref Number tab of the User Configuration window you can create a reference number
seed value specifically for orders as follows:

1. Type a number value of up to nine numerals like the number value in the screen shot below into
the Reference Number text box.

User Configuration

h‘. |Flags IDefauIts | Sub Accountz | Fef Mumber | Select Members

Reference Mumber 0000007123

2. Save the reference number seed value and close the User Configuration window by clicking its
OK button.

3. Once you are satisfied with values you have specified on one or all User Configuration tabs, save
these values and close the User Configuration window by clicking its OK button.

4) Add Views

This Add Views menu item lets you add a pre-existing menu item that links a previously inaccessible view
window to a custom or default menu, a custom or default tab or a custom menu item.
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You use the Add Views menu item to provide access to a previously inaccessible view window as
follows:

a) Click Config > Add Views to display a Menu Configuration window like the one shown in the screen

b)

d)

e)

shot below.
Menu Configuration

i Clazs Proc 1ds  [File Mum bd enut [tem Help Index | Dliname -

EDM Yiew Trades winzRdeals:

FIMFutz Filewview |5 EDM View Active Orders 94 wizmordzdll

= FIMFuts Filewiew |7 EDb Wiew Completed Orders |95 wezsllords

|| FIMFuts Fileview |5 EDM Wiew Suzpended Orders | 96 wesns ordse

FIMFuts Filewiew 10 EDM View Unmatched Trades 97 szl

FIMFutz Filewview |2 EDM Yiew Contracts 99 wiF A contr:

FIMFuts Filewiew |16 EDb Wiew Cloging Prices 93 wMEMEIC

B4 wTraceDea

FIMFLts Filesigm

EDM “iew Trace File 99

I

Scroll through the contents of the Menu Configuration window data grid until you locate the data grid
row record of the view window to which you want to provide access.

Click on your chosen data grid row record to highlight it, and then click the Add Menu button to

display a Set Menu data window.

Input values within the applicable Set Menu data window Tab Number, Menu number, Menu
Position and/or Sub Menu controls to determine the exact location of each link through which you
want to provide access to your chosen view window.

Optionally, check the Use Short Cut Key check box to display the Short Cut frame and its contents
as shown in the Set Menu data window section screen shot below.
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5)

et Menu data

Position Select lcon

0071 .brp -
002 brop
003 brmp
004 brop
Q05.brp
006 brap
007.brp
002 brop
009, brp
M 0brmp
011.bmp
M E.brmp
017.brp
M &.bmp
019.bmp
020 brop
021 .bmp
022 brop
023 bmp
024 brop -

Tab Humber Fin 1

m

=
%

Menu number  Fin Trading 1

A/ ]

I L T Y T | P L R

Menu Position  Split_Cantrac 1
Sub Menu MHorne 299 %
lze Shart Cut Key [l

Bithdap Preview

Lok | [ @ Cancel|

f) Use the Short Cut frame controls to specify the control key and alpha key combinations you intend
using as keyboard shortcuts for displaying your chosen view window.

g) Optionally, specify an image to appear on the tab button (if applicable) that links to your chosen view
window as described in the paragraph directly below.

h) Click images within the Select Icon panel until the image displayed in the BitMap Preview image
container corresponds to the image you want to appear on the tab button that links to your chosen
view window.

i) Save your selections and close the Set Menu data window by clicking its OK button.

j) Click the Menu Configuration window’s Close button to close this window.

Add Trading Windows

This Add Trading Windows menu item lets you link a custom sub-menu item or tab to a previously
inaccessible trading window as follows:

a) Click Config > Add Trading Windows to display a Select Market and View window like the one
below.
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b)

f)

Select Market and View

.” M arke

Menu

t

For "W hat

item

| 1-Equities_Dernrvatives M |

| Splt_Contracts

N |

| M e Window

l ¥ OK ] ||‘|Eancel|

Use the Select Market and View window Market, For What and Menu item controls to respectively
choose the applicable market, the applicable window and whether the new window is to be a trading

window or a global options window.

Click the Select Market and View window OK button to close this window and display a Configure
[Menu item name] window.

Optionally, edit the value in the Configure [Menu item name] window Menu item name control.

Input values within the applicable Configure [Menu item name] window Tab Number, Position on
tab, Menu Number, Menu Position and/or Sub Menu Pos controls to determine the exact location
of each link through which you want to provide access to your chosen window.

Optionally, check the Use Short Cut Key check box to display the Short Cut frame and its contents
in the bottom left Configure [Menu item name] window section as shown in the screen shot below.

Configure Split_Contracts

Paosition

Tab Mumber

Paosition on tab
Menu Mumber
Menu Position

Sub Menu Pos
Uze Shart Cut Key

Bithdap Preview

Menu itern name =1l

Fin
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k| WK WH WY @

Dﬁ_n_;_n_;
o

Select lcon

Select Contracts
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[ 002.bmp
[ 003.bmp
[ 004.bmp
[y 005.bmp
[ 00B.bmp
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[y 008.bmp
[ 003.bmp
[ 010.bmp
[ 011.bmp
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-
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6)

)

h)

)

k)

Use the Short Cut frame controls to specify the control key and alpha key combinations you intend
using as keyboard shortcuts for displaying your chosen view window.

Optionally, specify an image to appear on the tab button (if applicable) that links to your chosen
window as described in the paragraph directly below.

Click images within the Select Icon panel until the image displayed in the BitMap Preview image
container corresponds to the image you want to appear on the tab button that links to your chosen
window.

Select the contract/s on which you want to be able to trade from within the Configure [Menu item
name] window Select Contracts panel by adding check marks to their check boxes. Optionally,
select all the available contracts by clicking on the Select All button at the bottom and on the right of
the Configure [Menu item name] window.

Click the OK button to save your user defined shortcut/s to your chosen window and close the
Configure [Menu item name] window.

Add Operations

This Add Operations menu item lets you link a custom sub-menu item or tab to a previously inaccessible
operations window as follows:

a)

b)

c)

d)

Click Config > Add Operations to display the Menu Configuration window shown below.

' )

Menu Configuration
h{‘ Class Proc lds  |File Num tenu ltem Help Index | Dliname lcon
@R.[; FIMFuts | ExecFroc | 1 | EDM Enter Repart anly Trade | sudealentdll.dll | conhect brp
wd FIMFuts ExecProc 1 EDM Configure Access 92 svjzeconfigs. dil connect.brp
uh FIMFuts ExecProc 1 EDM Enter Client a0 menterchent.dl connect.brp
FIMFutz ExecProc 1 EDM Retrieve Pozt Clozed Trades and Positions a0 swdealzposdlldl | connect.bmp
& FIMFutz ExecProc 1 EDM Rall Over Position Screen 91 sxralloverdl.dll connect.brmp
h‘ AGRIC ExecProc 1 AFD Enter Report only Trade 91 sudealentdll.dll connect.bmp
AGRIC ExecProc 1 APD Configure Access 92 svjzeconfigs. dil connect.brp
AGRIC ExecProc 1 APD Enter Client a0 smwenterchent dl connect.brp
AGRIC ExecProc 1 AFD Retrieve Post Closed Trades and Positions 92 sudealsposdl.dl connect.bmp
o +
Cloge  Add Menu

Scroll through the contents of the Menu Configuration window data grid until you find the data grid
row for the operations window to which you want to create a link. Highlight this data grid row record
and then click the Add Menu button to display a Set Menu data window.

Scroll through the contents of the Menu Configuration window data grid until you find the data grid
row for the operations window to which you want to create a link. Highlight this data grid row record

and then click the Add Menu button to display a Set Menu data window.

Optionally, check the Use Short Cut Key check box to display the Short Cut frame and its contents
as shown in the Set Menu data window section screen shot below.
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e) Use the Short Cut frame controls to specify the control key and alpha key combinations you intend
using to display your chosen window.

f) Optionally, specify an image to appear on the tab button that links to your chosen trading window (if
applicable) as described in the paragraph directly below.

g) Click images within the Select Icon panel until the image displayed in the BitMap Preview image
container corresponds to the image you want to appear on the tab button that links to your chosen
window.

h) Click the OK button to save your user defined shortcut/s to the selected window and close the Set
Menu data window

i) Click the Menu Configuration window’s Close button to close this window.

Clear Configuration

This Clear Configuration menu item displays the sub menu items shown in the screen shot below.
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Menu Cenfig k
Select User k
User Config »
Add Views

Add Trading Windows
Add Operations
% Clear Configuration k| |8 | Clear Menus and Tabs

Run as Intranet t | Clear Trading Defaults
Add Default Windows

C | Clear All Configurations
Stay on Top —

Use HD Files

a) This Clear Menus and Tabs sub menu item irreversibly removes all your customized menus and
customized tabs as well as menus and tabs linked to markets that your Nutron instance currently
supports.

b) This Clear Trading Defaults sub-menu item irreversibly removes all trading defaults from the user
configuration of the currently logged in dealer to the market.

¢) This Clear All Configurations sub menu item irreversibly removes all your customized menus and
customized tabs as well as menus and tabs linked to markets that your Nutron instance currently
supports. The Clear All Configurations sub menu item also clears every trace of user
customization.

8) Run as Intranet
This Run as Intranet menu item lets Nutron users who are master dealers designate their workstations
as Intranet servers that connect to the Exchange on their own behalf and on behalf of multiple users who
connect to them instead of to the Exchange for the available markets.

Nutron users use the Run as Intranet menu item to designate their workstation as an Intranet server as
follows:

a) Click the Login button to log into one or more of the markets.

b) Click Config > Run as Intranet to display the Intranet window shown below.
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9)

- Intranet

-

|| EDM Derivatives
|| APD Derivatives

[ ) OK ] | aﬁancel|

¢) Add a check mark to the Intranet window EDM Derivatives and/or the APD Derivatives check
box/es.

d) Click the Intranet window OK button to close this window and display one or two windows that
respectively confirm that your workstation is functioning as an Intranet server for either the Financials
market or the Commodities market or both of these markets. A window like the one shown in the
screen shot below confirms that your workstation is functioning as an Intranet server for the Financials
market.

..« Financials Intranet Connections = ol

Server ligtening on port 2001...

e) Windows that confirm that your workstation is functioning as an Intranet server for a market will
continually update themselves with messages that relate to the new role of your workstation in
relation to that market.

Add Default Windows
A Nutron Workspace window, like the Nutron Workspace window section shown below, may have no

menus and tabs with menu items and tab buttons that link to trading, view and operational windows for
markets that you specify.
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w Mutron

Config  Print/Transfer Abcut

=

Instead of clicking on the Config menu items for creating custom menus and custom tabs with links to trading,
view and operational windows, as described in previous section toggles within this help topic, you can create
corresponding default menus and tabs as follows:

a) Click Config >> Add Default Windows to display a Default User window like the one shown below.

-

Drefault User
Avallable Markets

. |:| Financialz [Mterest R ate

| Commodities Global karket

|#L_DadDEfau“$|| Yo |

b) Add a check mark to one or more Default User window check boxes to select the market/s in which
you want to trade.

c) Click the Load Defaults button to finalize your selection and close the Default User window.
d) Within a few moments, menus and tabs for the market/s you specified will appear within the Nutron
Workspace window.
10) Stay on Top
This Stay on Top menu item lets you keep the Workspace window on top of other windows, even when
these windows are active, by clicking Config > Stay on Top when no check mark is displayed on the left

of the Stay on Top menu item.

You can click Config > Stay on Top when a check mark is displayed on the left of the Stay on Top menu
item to make the Workspace window stay behind active windows.

11) Use HD Files

This Use HD Files menu item lets you save bandwidth and enhances how Nutron performs as described
below.
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The Print/Transfer System Menu

Sections keyed to the Print/Transfer system menu screen shot below discuss each Print/Transfer menu

item in turn.

1) Print Menu Item

Print/Transfer ] About

1 Print
2 | Transfer

]

k

Section toggles keyed to the Print/Transfer system menu screen shot below discuss each
Print/Transfer menu item in turn.

i. Ensure Nutron is configured for a market that it supports and that you are logged in to this

market.

i. If you want to save trading data files in XML and HTML format to a specific folder or set of
folders, create the folder/set of folders using Windows Explorer.

iii. Click Print/Transfer > Print > Financials or Print/Transfer > Print > Commodities to
respectively display a Financials File Printing window like the one below or a Commodities
File Printing window like the one that follows directly after the Financials File Printing

window
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Use either of the screen shots above and the lettered notes keyed to it below to learn how to
use the Financials File Printing / Commodities File Printing window.

a.

Click each trading data file category check box for which you would like to download a
data file within this panel.

Use the controls in this frame to specify the folder to which you would like to save your
data file selection.

Leave the Auto Save Off check box unchecked to make a Save As dialog box appear for
each downloaded data file in your data file selection. You can use each Save As dialog
box to specify alternative data file names to the default file names.

Click the appropriate option button inside this frame to process your data file selection for
the current business day, the previous business day or a prior business day on a date of
your own choice. You can, however, only access trading record files for the current day
unless the market is in a download only period.

The Select All button is a toggle that lets you alternately select or deselect all the trading
data file categories in the panel above it.

The Close button lets you close either [Market Name] File Printing window.
The Print button lets you print a hard copy of your data file selection.

The Save button lets you save your data file selection to a folder that you have already
specified. This button will save each data file as an HTML file and an XML file.

As a rule, Download buttons let you retrieve data that is not immediately displayed. When
you click these buttons, data files are downloaded so that you can save them to file or
print them out. This Download button lets you download your data file selection so it can
be printed out or saved to a folder.
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2) Transfer menu item

This Transfer menu item targets Nutron users who have benefited from a specific API development
process. This API development process results in a custom Nutron data handling utility that writes
Nutron data file dumps to a database or other storage format.

From such a storage location, this data can be used, for instance, in customized risk management
applications.

You use the Transfer menu item to update data files in real time and dump them from memory into
storage as follows:

a) Click Print/Transfer > Transfer > Financials or Print/Transfer > Transfer > Commodities to
display a message window like the one below.

o a1

Confirm @

fé'l Real time data Export?

| Yes | | Mo |

b) Click the Yes button of this window to close it and to display the window shown below.

2 a1

Confirm @

Export the files?

Yes | | Mo

c) Click the Yes button of this window to export all Nutron data files for your custom Nutron data
management utility to process.

The About system menu

Sections keyed to the About system menu screen shot below discuss each About menu item in turn.

a) Help

This Help menu item displays these Nutron online help files.
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b)

Default Shortcuts

This Default Shortcuts menu item displays a Nutron Default Shortcut Keys window like the one

below.
s+ Mutron Default Shortcut Keys

Shortcut Keys

Fz

F3
Shift + F5
Chil + F&
Ctil + F2
Chil + F3
Shift + F8
Shift + Ctrl + F2
Shift + Ctrl +  F3
Shift + &k +  F9
Chil + F10
Ak + F10
Shitt + A+ F10
Shift + F11
Ak + F11
Shift +alk +  F11
Shift + FZ
Shift + F3
Shift + &t +  F12

E=8(EEE =

Default Shortcut Key Descnphions

YWergion 1.0.0. 26694

Copyright Securities and Trading Technolagy 2006

Result

take a buy order, 'P* az Capacity

take an offer order, 'P* az Capacity

b ake a buy arder, ' as Capacity

b ake an offer order, ‘&' az Capacity

take a double order, 'P* as Capacity

Make a double order, 'A'" as Capacity

Cancel all orders

Cancel all buy orders on zector

Cancel all offer orders an zectar

Cancel all orders on gectar

Cancel all offer orders for thiz instrument

Cancel all buy arders far thiz instrument

Cancel all orders for this inztrument

Cancel all offer orders an thiz expiry for this instrument
Cancel all buy orders on thiz expiry for this instrument
Cancel all orders on this expiry for thiz instrument
Cancel best buy order an this expiry for thiz instrument
Cancel best offer order on this exping for thiz instrument

Cancel best buy and offer arders on thig expiry far this instrumnent

-,

As you can see from the screen shot, the Nutron Default Shortcut Keys window provides a
reference list of shortcut keys for order processes described elsewhere.

Upgrade FE

This Upgrade FE menu item lets Nutron users who skipped the automatic Nutron update when
Nutron launched manually update Nutron as follows:

1) Click About > Upgrade FE to display a SAFEX Upgrade Front End window like the one below.
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i Nutron Upgrade Front End =

Upgrade Front End

If you have elected to Skip a previous upgrade of vour front end,
pleaze go to one of the following addresses to download
an upgraded verzion of your front end.

hitp: /4196, 216.152.131:4410
hittp: A zafes. oo, za/pubyd/Oriondpublizh. bt

2)  Click a hyperlink like the one indicated by a mouse cursor inside the Nutron Upgrade Front End
window to display a web page in your web browser.

3) Follow the instructions provided in the web page to manually update Nutron.

d) Market To Close

This Market To Close menu item displays a Nutron Market Count Down window like the one below.

-

i Mutron Market Count Down @

Market To Close Count Down
Exchange Date:  2011/0846 . Tuesday

Market Timez:  Open Closed Offline ToClose
ECHM i 00 Ceo0 01:40:17 PM
AP0 1314 00 Ceo0 01:40:17 PM

e) Downloads

This Downloads menu item displays a window that contains a hyperlink that links to an Exchange
web page with hyperlinks from which you can select mark-to-market data files to download as follows:

1) Click About > Downloads to display a Nutron FE Downloads window like the one shown below.
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f)

4 Mutron FE Downloads

MTHM Data:

hittp: £ v jze. co.za/DovwnloadFiles. azpe A equestedt ode=D ownloadableD ocument 245 afes/mtmdata

2) Click a hyperlink like the one indicated by a mouse cursor inside the Nutron FE Downloads
window to display an Exchange web page represented by the web page section shown below in
your web browser

[@ 15E| Download Fites - Windaws Intemet Explorer |- || |§5
U\j &] httpy fwaw jse.coza/DowmlosdFiles.espriRequestedodes DownloadableDocurnents/ Sefex/ mimdata «[ &[4[« ][E 8ing
x @snage B &f
7 Favoeites | 7 @] Derivatives - Team Web A @] Nutron Front-End @] Nutren Front-End Yield-X =7 Suggested Sites » @ Web Siice Gallery =
@8 J5E | Downlead Files Ei ~ B ~ =0 & ~ Pagew Safety~ Took~ i@
&” SEARCH LoaH SIGH UP »
JSE JOHANNESBURG STOCK EXCHANGE et
” \ SEARCH 20 CONTACT US »
« WY JSE »
Home | How 1o Invest | How to List | Progucts | Markets | Event = g ane
JSE
Latest online courses Download Files Awd Setliswsent s
* Online Courses % paci JIE Mg
* Shares made sasy Media
* The Stock Market for beginners =
* Equity Optiona _-J Jockock =
* Currency Futures L]
0F cae ’} closeout
’J Data
_-J IDK Contract Specifications
__J JiBar 1959
’} Jiliar 2008
] iBar 2o
’J Jibar 2004
JJ JiBar 2005
__J JiBar 2006
’_} Jittar 2007
] iBar2oce
] siar2008
) Jisarzon
_,J JiBar 2011
’_} Jilar2001

@

sl PP P

3) Click on hyperlinks linked to data files you want to download within the Exchange web page to
download these files.

About

Click on hyperlinks linked to data files you want to download within the Exchange web page to
download these files.
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i

Mutron Front End

JSE Nutron

V /4N

Exchange Date: 2011/08/16 . Tuesday
Release Date:  2011/084110

Wersion 1.0.0. 26694
Copyright Securities and Trading Techhnology 2006

Market Times: Open Closed Offline
ECikd 725 000 0:00

APD 1314 000 0:00
GLOBAL 36 (00 .00

| EDM Members ... | RBunning Dir .. |

| APD Members ...

| GLBL Members ... |
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System buttons and what they do

Every Nutron Workspace window contains eight system buttons arranged as shown in the screen shot
below. You can display a button’s name by resting your mouse cursor on that button.

o |:.-c| |}| ‘IE|

EIEIREIE

*

Numbered sections below describe what each system button does.

1)

2)

3)

4)

The Login system button
Click the Login button to log into one or more of the markets made available through nutron.
The Log Off system button

Click the Log Off button to log off from one or more of the markets made available through Nutron.
Logging off from a market closes all open trading windows, views and operations screens. After
logging off, the Workspace window will remain open. The option to suspend/cancel all active orders
that you loaded will still be available to the master dealer of your member organization from his/her
front end.

The Change Password system button

Click the Change Password button to change your market password for one of the markets Nutron
supports. You change this password as follows:

a) Click the Change Password button to display a window where you are expected to type in your
current password once and your new password twice. Your new password needs to consist of at
least eight characters and should be unique. At least one of the characters in your password
must come from at least three of the four following categories: upper case letters, lower case
letters, numerals and special characters. Your system support provider will advise you of
additional password requirements.

b) Click the OK button of the active window once you have typed in your new password for the
second time to display a window confirming that you have updated your password successfully.

c) Click the OK button of the active window to close it.

The Start Ticker system button

The Start Ticker button displays all trades, bids and offers done on the market as they occur. You
display this market data as follows:

Ensure you are logged in to a market made available through Nutron as described in section toggle 1.
above. This is necessary so that you can change the way in which market data is presented to you.

a) You can choose to have market data scroll across an expanded portion of the Nutron
Workspace window from right to left as shown in the screen shot below. The ticker will only
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display information while you are subscribed to the trading window. | will refer to this market data
display option from now on as Market Data Display Option A.

g
o
2w Mutron

Config Fin Trading Fin Views Agris Trading Agris Views Global Market Pri
e, ||Zl | || Fin |Fi”"*"'iEWSI-"1"-EIfiS |."-".g|ris"v"iews
Pfa||||§|||| TR@LOOoe

MarketTicker..
Data
Follows
e

When market data is displayed using Market Data Display Option A, you can right click inside
the expanded Nutron Workspace window portion to display the context menu shown below.

1-Line
2-Lines
3-Lines

% Deal Ticker K Financials

Commadities

The first three context menu items in the screen shot let you choose to display each individual
market data item on one, two or three lines respectively.

The Deal Ticker context menu item displays one or more sub menu items that identify the
currently active market/s. Click on such a sub menu item to display a Deal Ticker window that
will display all your matched trades from when you open it until you close it again. You usually
open a Deal Ticker window when you expect to be away from your workstation for a few minutes
and want to know which of your trades were matched during that period. When you close and
reopen a Deal Ticker window, all the matched trades data displayed in that window before you
closed it will have disappeared.

Alternatively, you may want to have market data appear in a list format inside a Market Ticker
window as shown in the screen shot below. The Market Ticker window will only display
information while you are subscribed to the trading window. | will refer to this market data display
option from now on as Market Data Display Option B.

.
4% Deal Ticker - EDM |§

14:02:04 DEC11 ALSI Sell 10 23246.0000 AELM ABD
w o [14:02:04 DECTT ALSI Buy 10 28346.0000 AELM ABD
14:02:00 SEF17 ALST Sell 10 281432.0000 ABLM ABD
14:02:00 SEP11 ALS| Buy 10 28143.0000 ABLM ABD

3

=

When market data is displayed using Market Data Display Option B, you can right click within
its market data display area to display the context menu shown in the screen shot below.

41



I}) Deal Ticker k Financials
Stay On Top Commodities
Clear List

The Deal Ticker context menu item in the screen shot displays one or more sub menu items that
identify the currently active market/s. Click on such a sub menu item to display a Deal Ticker
window that will display all your matched trades from when you open it until you close it again. As
noted above, you usually open a Deal Ticker window when you expect to be away from your
workstation for a few minutes and want to know which of your trades were matched during that
period. When you close and reopen a Deal Ticker window, all the matched trades data displayed
in that window before you closed it will have disappeared.

The Stay on Top context menu item lets you keep the Market Ticker window on top of or behind
active windows. Clicking the Stay on Top context menu item when it has no check mark on its
left makes the Market Ticker window stay on top of active windows. Clicking the Stay on Top
pop-up menu item when it has a check mark on its left makes the Market Ticker window stay
behind active windows.

Click the Clear List context menu item to clear current market data from the Market Ticker
window.

b) Click the Market Ticker button to display market data. The data that appears will be displayed
using Market Data Display Option A or Market Data Display Option B.

¢) If necessary, follow the steps provided below to switch to another market data display option.
You get market data to display using Market Data Display Option A as follows:

i. Click Config > User Config > Financials to display the User Configuration window.

ii. Check the Use Market Tele Ticker check box inside the User Configuration window.

iii. Click the User Configuration window's OK button to save your preference for Market
Display Option A and close the User Configuration window.

d) You get market data to display using Market Data Display Option B as follows:

i. Click Config > User Config > Financials/Commodities to display the applicable User
Configuration window.

ii. Check the Use Market Ticker check box inside the User Configuration window.

iii. Click the User Configuration window's OK button to save your preference for Market
Display Option B and close the User Configuration window.

iv. Click the Stop Ticker button to close the currently active market data display. Click the
Market Ticker button to display market data using the display option that you chose.

5) The Cancel All Order system button

Click the Cancel All Orders button to cancel all active orders (i.e. orders from which deals have not
yet resulted) for your dealer code.
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6) The Set User system button

Click the Set User button to duplicate functionality available from the Select User menu item of the
Config menu that lets you change default user configuration settings.

7) The Show Messages system button

Displays/hides message windows once you have logged in to a market made available through
Nutron.

8) The Stop Ticker system button

Click the Stop Ticker button to close the Market Ticker window.

Online trading from default menus and tabs

As previously mentioned, you can carry out online trading using Nutron from customized menus and tabs
and/or default menus and tabs. Default menus and tabs will appear in the same locations and use the same
menu captions and tab button images within every Nutron instance. As customized menus and tabs can
contain only elements derived from default menus and tabs, what follows will describe Nutron online trading
from default menus and tabs exclusively.

Online trading involving the Financials, Commodities and Global markets that Nutron supports take place from
the default Fin Trading, Agris Trading and Global Market menus and their corresponding tabs within the
Nutron Workspace window.

Some online trading activities, such as real time bids, doubles and offers, take place within windows launched
from default Fin Trading, Agris Trading and Global Market menu items and buttons on their corresponding
tabs. | refer to all such windows as "primary online trading windows".

Other trading activities, such as trading in options, deltas and spreads, take place within windows launched by
right clicking and making menu item selections from context menus within primary online trading windows. |
refer to all such windows as "secondary online trading windows".

Separate help topics below describe online trading for each market that Nutron supports in turn.

Online Financial market trading

The table below contains online Financials market trading functionality delivered from each primary online
trading window (as well as a window listing all the options and deltas that have been traded in the course of
the current trading day) and the launch methods for each of these windows

Functionality | Launch Method |

An EDM Splits ((Member Code Dealer Code])|You can launch an EDM Splits ([Member Code
trading window facilitates online trading on split|Dealer Code]) trading window by clicking Fin Trading
contracts (subject to availability) for Nutron trader|> Split_Contracts, pressing Ctrl + A on your

users. In this window each instrument represents [keyhoard or clicking the L tab button of the Fin tab.
two different contracts with the same expiry date.

An Index_Futures ((Member Code Dealer Code])|You can launch an Index_Futures ([Member Code
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Functionality

trading window facilitates online trading for Nutron
trader users. In this window each instrument
represents a current tradable contract.

| Launch Method |

Dealer Code]) trading window by clicking Fin Trading
> Index_Futures, pressing Ctrl + B on your keyboard

or clicking the [Y. tab button of the Fin tab.

An EDM Global Options ([Member Code Dealer
Code]) window facilitates online trading for Nutron
trader users. In this window the contracts provide a
consolidated view of all current orders on screen.

You can launch an EDM Global Options ([Member
Code Dealer Code]) trading window by clicking Fin
Trading > Global_Options, pressing Ctrl + Alt + C on

your keyboard or clicking the H tab button of the Fin
tab.

With two exceptions, primary online trading
windows for the Financials market only let you trade
in a single contract category type. The first of the
windows that lets you trade in contract types you
have chosen across your choice of contract
categories is the EDM Central Options ([Member
Code Dealer Code]) window.

You can launch an EDM Central Options ([Member
Code Dealer Code]) trading window by clicking Fin
Trading > Central_Options, pressing Ctrl + D on your

keyboard or clicking the @ tab button of the Fin tab.

You will also have to manually specify contract
categories and contract types for the EDM Central
Options ([Member Code Dealer Code]) trading
window.

A Single_Stock_Futures A To M ([Member Code
Dealer Code]) trading window facilitates online
trading for Nutron trader users across single stock
futures contract types with names that fall within the
specified alphabetical range.

You can launch a Single_Stock Futures A TO M
(IMember Code Dealer Code]) trading window by
clicking Fin Trading > Single_Stock Futures A To
M, pressing Ctrl + E on your keyboard.

A Single_Stock_Futures N To Z ((Member Code
Dealer Code]) trading window facilitates online
trading for Nutron trader users across single stock
futures contract types with names that fall within the
specified alphabetical range.

You can launch a Single_Stock Futures N TO Z
([Member Code Dealer Code]) trading window by
clicking Fin Trading > Single_Stock_Futures N To
Z, pressing Ctrl + F on your.

A Top_40 _Single Stock Futures A To M
([Member Code Dealer Code]) trading window
facilitates online trading for Nutron trader users
across 40 single stock futures contract types that
the Exchange considers to be the most tradable
with names that fall within the specified alphabetical
range. Contract types within this window will not be
duplicated within standard single stock futures
contract type windows, but may also appear in top
100 single stock futures contract type windows.

You can launch a Top_40_Single_Stock_

Futures A TO M ([Member Code Dealer Code])
trading window by clicking Fin Trading >
Top_40_Single_Stock Futures A To M, pressing
Ctrl + G on your keyboard.

A Top_40 Single_Stock Futures N To Z
([Member Code Dealer Code]) trading window
facilitates online trading for Nutron trader users
across 40 single stock futures contract types that
the Exchange considers to be the most tradable
with names that fall within the specified alphabetical
range. Contract types within this window will not be
duplicated within standard single stock futures
contract type windows, but may also appear in top
100 single stock futures contract type windows.

You can launch a Top_40_Single_Stock_

Futures N TO Z ([Member Code Dealer Code])
trading window by clicking Fin Trading >
Top_40_Single_Stock _Futures N To Z, pressing
Ctrl + H on your keyboard.

A Top_ 100 Single_Stock Futures A To H
([Member Code Dealer Code]) trading window
facilitates online trading for Nutron trader users
across 100 single stock futures contract types that
the Exchange considers to be the most tradable
with names that fall within the specified alphabetical
range. Contract types within this window will not be
duplicated within standard single stock futures

You can launch a Top_100_Single

Stock_Futures A TO H ([Member Code Dealer
Code]) trading window by clicking Fin Trading
>Top_100_Single_Stock_Futures A To H, pressing
Ctrl + I on your keyboard.
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Functionality

contract type windows, but may also appear in top
40 single stock futures contract type windows.

| Launch Method

A Top_100 Single_Stock Futures | To Q
([Member Code Dealer Code]) trading window
facilitates online trading for Nutron trader users
across 100 single stock futures contract types that
the Exchange considers to be the most tradable
with names that fall within the specified alphabetical
range. Contract types within this window will not be
duplicated within standard single stock futures
contract type windows, but may also appear in top
40 single stock futures contract type windows.

You can launch a Top_100_Single

Stock_Futures | TO Q ([Member Code Dealer
Code]) trading window by clicking Fin Trading >
Top_100_Single Stock Futures 1 To Q, pressing
Ctrl + J on your.

A Top_100 _Single Stock Futures R To Z
([Member Code Dealer Code]) trading window
facilitates online trading for Nutron trader users
across 100 single stock futures contract types that
the Exchange considers to be the most tradable
with names that fall within the specified alphabetical
range. Contract types within this window will not be
duplicated within standard single stock futures
contract type windows, but may also appear in top
40 single stock futures contract type windows.

You can launch a Top_100_Single

Stock_Futures R TO Z ([Member Code Dealer
Code]) trading window by clicking Fin Trading >
Top_100_Single Stock Futures R To Z, pressing
Ctrl + K on your keyboard.

A Dividend_Futures_ A To M ([Member Code
Dealer Code]) trading window facilitates online
trading for Nutron trader users across dividend
futures contract types with names that fall within the
specified alphabetical range.

You can launch a Dividend Futures A TO M
(IMember Code Dealer Code]) trading window by
clicking Fin Trading > Dividend_Futures A To M,
pressing Ctrl + L on your keyboard.

A Dividend_Futures_ N To Z ([Member Code
Dealer Code]) trading window facilitates online
trading for Nutron trader users across dividend
futures contract types with names that fall within the
specified alphabetical range.

You can launch a Dividend_Futures N TO Z
(IMember Code Dealer Code]) trading window by
clicking Fin Trading > Dividend_Futures N To Z,
pressing Ctrl + M on your keyboard.

A Cando ([Member Code Dealer Code]) trading
window facilitates online trading for Nutron trader
users.

You can launch a Cando ([Member Code Dealer
Code]) trading window by clicking Fin Trading >
Cando, pressing Ctrl + N on your keyboard.

A Hard_Commodities ([Member Code Dealer
Code]) trading window facilitates online trading in
hard commodities for Nutron trader users.

You can launch a Hard_Commodities ([Member
Code Dealer Code]) trading window by clicking Fin
Trading > Hard_Commodities, pressing Ctrl + O on
your keyboard.

A Dividend_Neutral_Futures_A To M ([Member
Code Dealer Code]) trading window facilitates
online trading for Nutron trader users across
dividend neutral futures contract types with names
that fall within the specified alphabetical range.

You can launch a Dividend_Neutrals_

Futures_ A To M ([Member Code Dealer Code])
trading window by clickihg Fin Trading >
Dividend_Neutrals_Futures A To M, pressing Ctrl +
P on your keyboard.

A Dividend_Neutral _Futures N To Z([Member
Code Dealer Code]) trading window facilitates
online trading for Nutron trader users across
dividend neutral futures contract types with names
that fall within the specified alphabetical range.

You can launch a Dividend_Neutrals__

Futures N To Z ([Member Code Dealer Code])
trading window by clicking Fin Trading >
Dividend_Neutrals_Futures N To Z, pressing Ctrl +
Q on your keyboard.

A Top_40 Dividend_Neutral_Futures A To M
([Member Code Dealer Code]) trading window
facilitates online trading for Nutron trader users
across 40 dividend neutral futures contracts that the
Exchange considers to be the most tradable with
names that fall within the specified alphabetical

You can launch a Top_40_Dividend_
Neutral_Futures A To M ([Member Code Dealer
Code]) trading window by clicking Fin Trading >
Top_40_Dividend_

Neutral_Futures A To M, pressing Ctrl + R on your
keyboard.
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Functionality

range. Contract types within this window will not be
duplicated within standard dividend neutral futures
contract type windows, but may also appear in top
100 dividend neutral futures contract type windows.

| Launch Method

A Top_40 Dividend Neutral Futures N To Z
([Member Code Dealer Code]) trading window
facilitates online trading for Nutron trader users
across 40 dividend neutral futures contracts that the
Exchange considers to be the most tradable with
names that fall within the specified alphabetical
range. Contract types within this window will not be
duplicated within standard dividend neutral futures
contract type windows, but may also appear in top
100 dividend neutral futures contract type windows.

You can launch a Top_40_Dividend_Neutral_
Futures N To Z ([Member Code Dealer Code])
trading window by clickihg Fin Trading >
Top_40_Dividend_Neutral_Futures N To Z, pressing
Ctrl + S on your keyboard.

A Top_100_Dividend_Neutral_Futures A To H
([Member Code Dealer Code]) trading window
facilitates online trading for Nutron trader users
across 100 dividend neutral futures contracts that
the Exchange considers to be the most tradable
with names that fall within the specified alphabetical
range. Contract types within this window will not be
duplicated within standard dividend neutral futures
contract type windows, but may also appear in top
40 dividend neutral futures contract type windows.

You can launch a Top_100_Dividend_
Neutral_Futures A To H ([Member Code Dealer
Code]) trading window by clicking Fin Trading >
Top_100 Dividend_Neutral_Futures A To H,
pressing Ctrl + T on your keyboard.

A Top_100 Dividend_Neutral Futures | To Q
([Member Code Dealer Code]) trading window
facilitates online trading for Nutron trader users
across 100 dividend neutral futures contracts that
the Exchange considers to be the most tradable
with names that fall within the specified alphabetical
range. Contract types within this window will not be
duplicated within standard dividend neutral futures
contract type windows, but may also appear in top
40 dividend neutral futures contract type windows.

You can launch a Top_100_Dividend_
Neutral_Futures | To Q ([Member Code Dealer
Code]) trading window by clicking Fin Trading >
Top_100 Dividend_Neutral Futures | To Q,
pressing Ctrl + U on your keyboard.

A Top_100 Dividend_Neutral_Futures R To Z
([Member Code Dealer Code]) trading window
facilitates online trading for Nutron trader users
across 100 dividend neutral futures contracts that
the Exchange considers to be the most tradable
with names that fall within the specified alphabetical
range. Contract types within this window will not be
duplicated within standard dividend neutral futures
contract type windows, but may also appear in top
40 dividend neutral futures contract type windows.

You can launch a Top_100_Dividend_
Neutral_Futures R To Z ([Member Code Dealer
Code]) trading window by clicking Fin Trading >
Top_100 Dividend_Neutral_Futures R To Z,
pressing Ctrl + Alt + V on your keyboard.

An SAVI_Contracts ([Member Code Dealer
Code]) window can potentially facilitate online
trading for Nutron trader users.

You can launch an SAVI_Contracts ((Member Code
Dealer Code)) trading window by clicking Fin Trading
> SAVI _Contracts, pressing Ctrl + W on your
keyboard.

A Variance_Futures ([Member Code Dealer
Code]) trading window facilitates online trading for
Nutron trader users.

You can launch a Variance_Futures ([Member Code
Dealer Code]) trading window by clicking Fin Trading
> Variance_Futures, pressing Ctrl + Alt + X on your
keyboard

An African_Derivatives ([Member Code Dealer
Code]) trading window facilitates online trading for
Nutron trader users.

You can launch an African_Derivatives ([Member
Code Dealer Code]) trading window by clicking Fin
Trading > African_Derivatives, pressing Ctrl + Y on
your keyboard.
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Functionality

An  African_Derivatives_Dividends ([Member
Code Dealer Code]) trading window facilitates
online trading for Nutron trader users.

| Launch Method |

You can launch an African_Derivatives_Dividends
([Member Code Dealer Code]) trading window by
clicking Fin Trading > African_Derivatives_
Dividends, pressing Ctrl + Z on your keyboard.

An IDX_Futures ([Member Code Dealer Code])
trading window facilitates online trading for Nutron
trader users.

You can launch an IDX Futures ([Member Code
Dealer Code]) trading window by clicking Fin Trading
> |DX_Futures, pressing Ctrl + [ on your keyboard.

With two exceptions, primary online trading
windows for the Financials market only let you trade
in a single contract category type. The second of
the windows that lets you trade in contract types
you have chosen across your choice of contract
categories is the Asset_Class__

Futures ([Member Code Dealer Code]) trading
window.

You can launch an Asset_Class_Futures ([Member
Code Dealer Code]) trading window by clicking Fin
Trading > Asset_Class_Futures, pressing Ctrl +] on
your keyboard.

You will also have to manually specify contract
categories and contract types for the
Asset_Class_Future ([Member Code Dealer Code])
trading window.

An EDM Options Stats ([Member Code Dealer
Code]) window lists all the options and deltas that
have been traded in the course of the current
trading day.

You can launch an EDM Options Stats ([Member
Code Dealer Code]) trading window by clicking Fin
Trading > Option_Stats or clicking the 1 tab button of
the Fin tab.

The next help topic provides all the information required to carry out Financials market trading in a primary

online trading window.

Financials market trading in a primary online trading window

When carrying out Financials market trading from the EDM Central Options ((Member Code Dealer Code])
or the Asset_Class_Futures ([Member Code Dealer Code]) primary online trading window, you first need to
specify contract categories and contract types within these categories that you want to trade. The first section
toggle below, therefore, describes how to do this.

You should be familiar with the data grid cells found in typical primary online trading windows and the full
range of context menu items available for all such windows before trading in them. The second and third
section toggles below, therefore, respectively discuss these key primary online trading window elements.

Primary online trading window processes entail adding bids, doubles and offers as respectively described in
the fourth, fifth and sixth section toggles below.

Specifying contract categories and contract types to trade in

Specifying contract categories and contract types to trade in involves the following steps:

1) Click Fin Trading > Central_Options, press Ctrl + D on your keyboard or click the @ tab button to
display a Select Contracts To Trade window.

2) Click on the Select Contracts To Trade window Asset Class dropdown control to display the

contract categories available for selection as shown in the Select Contracts To Trade window
section below.
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Commodities [27)

Div Meutral Futures [25)
[ndexF [2)

[nker Drersy Future [£3)
S5F 1)

3) Select a contract category within the Asset Class dropdown control by clicking on it. For illustrative
purposes, let us assume that you have clicked on the CanDo contract category.

4) The instrument name of each contract type within the CanDo contract category will appear within the
Available column on the left of the Select Contracts To Trade window.

5) Select a contract type in which you want to trade by clicking on it. Transfer the selected contract type
to the To Trade column by clicking on the Add button between the Available and the To Trade
columns. In the Select Contracts To Trade screen shot below, the Nutron user has selected nine
contract types from the CanDo contract category in which to trade.

' k'
Select Contracts To Trade ﬁ

Select The Aszet Class

Bgzet Class [Caan [15] b

Contracts
Available To Trade

MAR12 COCE DECT1 #PEQ
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SEF11 %150 DECT1 %TTHQ
SEP11 ¥M1E OCT11 %TYE
DECT1 XPEQ DECT1 %UKQ
DECT1 XFZ0 MAR12 XUX0
SEP11 XTFQ DECTT *vER
SEP11 XTGE MOV U410
DECTT XTTH
JAN12 TV

OCT11 %Tv0 = Remove <<
DECTT ®UGA
DECTT XUKQ Add Al >

DECT1 =UkO
Femove all <<

»

DECTT1=UTO
RONTT =LV
AUGTT =LV
MARTZ K=
MARTZ XY
SEP11 #VBO B
SEF11 #VEQ
MART2 XWFD
MART2 WH
DECT1 =vI0
DECTT =KD
DEC12RYL
MARTZ XWPQ
AUGTT =VR0O
AUGTT =VEQ -

ThkldANA T

| @ 0K || @ Cancel |

6) Optionally, select other contract categories and contact types within these categories by repeating
steps 3. to 5. above with appropriate changes.
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7

Save your choice of contract categories and contract types, close the Select Contracts to Trade
window and display an EDM Central Options ((Member Code Dealer Code]) primary online trading
window by clicking on the Select Contracts to Trade window's OK button.

Data grid cells in a typical Financials market primary online trading window

The EDM Central Options ([Member Code Dealer Code]) primary online trading window is a typical online
trading window in which data grid cells predominate. You can see this in the EDM Central Options ((Member
Code Dealer Code]) window sections screen shots below. EDM Central Options ([Member Code Dealer
Code]) window sections that would be next to each other in Nutron itself, however, have been placed one
above the other to use the available on-screen space optimally. Circled letters in the screen shots are linked
to lettered notes below the screen shots that describe the contents of each data grid field.
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a.

This Instrument field contains a descriptive instrument code supplied by the Exchange.
We can break down the instrument codes on view in the first screen shot as follows:

i. The first part of the code consists of the first three letters of a month name followed by the last two
digits of a year. The month and year in the first part of the code represent an expiry date for trading
on the corresponding contract.

ii. The second part of the code consists of a space followed by four letters of the alphabet that
uniquely identify each contract type.

iii. As EDM Central Options ([(Member Code Dealer Code]) windows contain instruments that are
options or delta options, the instrument codes of these instruments contain additional elements
discussed here and in points iv. and v. below.

The third part of the code holds the strike value of its respective option or delta option.

iv. The fourth part of the code consists of a space followed by a capital letter C for a Call or a capital
letter P for a Put.

v. The fifth part of the code serves to identify delta options and consists of a space followed by the
word Delta.

This QtyB field displays the current quantity of each corresponding contract available for the best
quoted bid price. Click within this field to display the window described in the Bid adding processes
section toggle below from which you can add a bid as an agent.

This Bid field displays the current best price on the buying side for each corresponding contract. Click
within this field to display the window described in the Bid adding processes section toggle below
from which you can add a bid as a principal.

Click within this / field to display the window described in the Double adding processes section
toggle below from which you can add a double.

This Offer field displays the current best price on the offering side for each corresponding contract.

Click within this field to display the window described in the Offer adding processes section toggle
below from which you can add an offer as a principal.
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f.  This QtyO field displays the current quantity of each corresponding contract available for the best
guoted offer price. Click within this field to display the window described in the Offer adding
processes section toggle below from which you can add an offer as an agent.

g. This Change field displays the change between the last traded price and the opening price for the
current trading day. The text displayed in this field will be blue (if the change is positive), black (if the
change is zero), or red (if the change is negative).

h.  This Last field displays the last traded price for each corresponding contract for the current trading
day. If the contract has not traded, the previous trading day's closing price will be displayed in this
field. The text displayed in this field will turn red as soon as a trade has been made.

i.  This Time field displays the most recent time at which each corresponding contract was traded on the
current trading day. If no trade has taken place, this field will display zero values.

j-  This High field indicates the highest trading price for each corresponding contract for the current
trading day. If there was no trade on the contract, this field will display zero values.

k. This Low field indicates the lowest trading price for each corresponding contract for the current
trading day. If there was no trade on the contract, this field will display zero values.

. This Volume field displays the number of contracts of each corresponding contract traded during the
current trading day.

m. This MidPrice field displays the mid price of each corresponding contract.

n. The Openint field displays the current open interest on each corresponding contract.

Context menus within typical Financials market primary online trading windows

Context menus within Financials market primary online trading windows, which you display by right clicking
within their parent windows, offer different functional features depending on the contract types these windows
hold. The context menu in the screen shot below, however, includes all the functional features available from
Financials market primary online trading window context menus. This means you can learn all you need about
Financials market primary online trading window context menu functional features from the sample context
menu below. Circled letters in the context menu screen shot are linked to lettered notes below the screen
shot that describe each functional feature in turn.

Depth
Options
Deltas
Spreads

Days History
Contract data

Set DDE-Copy On

Freshen data

_.I:Hniﬁimla“nin“m

| Configure

Sort » By Contract Mame and Date
Stay on Top By Contract Date
Add/Delete Contracts By Contract Name

L]

50



a)

b)

c)

d)

e)

f)

This Depth context menu item opens a depth window for the currently selected contract. The depth
window displays all active orders on the market for the contract.

This Options context menu opens a secondary online options trading window for the currently
selected contract provided the instrument for that contract was set up on the back end to allow
options. In the secondary online options trading window, you can place bids, doubles or offers on the
option for the contract at various strike prices.

This Deltas context menu item opens a secondary online deltas trading window for the currently
selected contract provided the instrument for that contract was set up on the back end to allow deltas.
In the secondary online deltas trading window, you can place bids, doubles or offers on the option and
its underlying future for the selected contract at various strike prices.

This Spreads context menu item opens a spreads trading window for the currently selected contract
if instrument records of the same type as the currently selected contract with different expiry dates

exist.

This Days History context menu item displays an [Instrument] window like the one shown below.

SEP11 ALSI =
SEP11 ALSI
____________________________________________________________________________________ s
2 [28]]<] =
Bl e | LR EEEEEEEEEEEEEEE - o &
: :
____________________________________________________________________________________ L W
____________________________________________________________________________________ [
____________________________________________________________________________________ o,
____________________________________________________________________________________ L.
o
B4z
Trade Time

[Instrument] windows, like the one shown in the screen shot immediately above, represent the times,
prices and volumes at which the currently selected contract has traded during the current trading day.

This Contract data context menu item lets you see data set up by the Exchange for the currently
selected contract inside a Contract Data window like the one shown below. Use the circled numbers
in the Contract Data window screen shot below and the numbered notes that follow after it to learn
about the contract data such windows display.
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a)

h)

)

( Contract Data I&w
Contract FUB15 ALS
Expiry D ate 2011/09415
Lat Size 1
M orminal 1a
Strike Interval 50
Frice/Rate Interval 1
Fixed kargin 18500
Quote Type Price
Clearance D ate 20110915
Quate Format bk ks e e
Frice Formnat higHY gHdd
Spread Margin 2600
Future Ananyrmous Yes
Option Anonymocs e

This Set DDE-Copy On context menu item activates an aspect of DDE (Dynamic Data Exchange)
functionality within Nutron that lets users copy their choice of fields from the currently open primary
online trading window into an alternative interface like a Microsoft Excel worksheet. Values within
fields copied in this way will update in real time within the new interface.

Another DDE aspect within Nutron lets you use a DDE Trader window and your familiarity with Excel
spreadsheets to set up trading information you can use to participate in the Nutron online trading
environment without working within a primary online trading window.

This Freshen data context menu item forces a refresh of data contained within the primary online
open trading window.

This Configure context menu item displays the window shown below. This window lets you hide/show
data grid lines and change the font type and size used within the currently open primary online trading
window. Once you have made the changes you require, confirm them and close the Configure Grid
window by clicking on its OK button.

& Configure Grid @

hf" Shaow
P..'N, Harizontal Lines

UTRD,

m Wertical Lines

N I 8 Font I
W

= L[ @ Concel |

This Sort context menu item displays various sub menu items. The precise sub menu items
displayed varies from one primary online trading window to the next. Click on one of these sub menu
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k)

items to sort contract record rows within the currently open online trading window a By Contract
Name and Date sub-menu item, a By Contract Date sub-menu item and a By Contract Name sub-
menu item. These sub-menu items let you sort record rows within the Index_Futures ([Member
Code Dealer Code]) trading window data grid according to the criteria that give each sub-menu item
its name. This Low field indicates the lowest trading price for each corresponding contract for the
current trading day. If there was no trade on the contract, this field will display zero values.

This Stay on Top context menu item lets you keep the currently open primary online trading window
on top of or behind active windows. You can ensure that the currently open primary online trading
window stays on top of active windows by clicking on it when it has no check mark on its left.
Conversely, you can ensure that the currently open primary online trading window remains behind
active windows by clicking on it when it does have a check mark on its left.

This Add/Delete Contracts context menu item lets you alter the currently open primary online trading
window display by deleting the currently selected contract from it, restoring a previously deleted
contract to it or adding/deleting an entire contract class from it as follows:

i. Click on the Add/Delete Contracts context menu item to display the window shown below.

Add/Delete Contracts l&

&F Select Contract Edit

P‘a ;@ Delete zpecific dated contract
UTROM

e Restore deleted dated contracts
¥ ST Add/Delete Clazs of contract
-

g o OF | | x Carcel |

L e

T

ii. Learn what deleting the currently selected contract from the Add/Delete Contracts window
involves in point iii. below. Learn what restoring previously deleted dated contract from the
Add/Delete Contracts window involves in point iv. below. Learn what adding/deleting an entire
contract class from the Add/Delete Contracts window involves in point v. below.

iii. If the Delete specific dated contract option button is not checked, click on it to check it. Next click
on the Add/Delete Contracts window's OK button to close its parent window and display an
Information window like the one below.

Information [i_E-J
'0' Delete DEC11 ALST ?

[ Ok l | Cancel

L A

Confirm the deletion of the currently selected contract and close the Information window by
clicking on its OK button.

iv. If the Restore deleted dated contracts option button is not checked, click on it to check it. Next

click on the Add/Delete Contracts window's OK button to close its parent window and display an
Information window like the one below.
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Confirm the restoration of the previously deleted dated contracts and close the Information
window by clicking on its OK button.

v. If the Add/Delete Class of contract option button is not checked, click on it to check it. Next click
on the Add/Delete Contracts window's OK button to close its parent window and display a new
Add/Delete Contracts window like the one below.

Add/Delete Contracts I&

hf Contracts
e [as NEIE
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e
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Select the contract class you want to add or delete from the Add/Delete Contracts window
Contracts dropdown control. Next, click on either the Plus or the Minus button on the right of the
Contracts control depending on whether you want to add a contract class to or delete a contract
class from its parent primary online trading window. Finally, click on the Add/Delete Contracts
window's OK button to confirm the addition or deletion of the contract class that you specified and
to close the window.

Bid adding processes

You add a Financials market bid as follows:

1)

2)

3)

Choose a contract for which you want to add a bid by clicking inside its cell within the leftmost column
of the applicable primary online trading window.

Display a Buy for [Instrument] window within which you will add a bid in an agent capacity by
clicking within the QtyB column or pressing Shift + F5 on your keyboard. Alternatively, display a Buy
for [Instrument] window within which you will add a bid in a principal capacity by clicking within the
Bid column or pressing F2 on your keyboard.

Configure your bid within the Buy for [Instrument] window as you require. Circled letters in the Buy

for [Instrument] window below are keyed to Buy for [Instrument] window controls. Lettered notes
beneath the screen shot describe the bid configuration options available from each control.
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c)

d)

f)

)
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This Qty control shows the default number of contracts you undertake to buy whenever you
add a Financials market bid. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.

This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

This Price control contains the price per contract for the instrument for which you are adding a
bid. You can change this price if you want to bid at a different per contract price.

If you launched the bid from an EDM Splits ((Member Code Dealer Code]) trading window,
this control will have a Split Diff caption and hold the difference in value between the two
contracts in the split instead of a price value. You can also change this value

This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control

This Capacity control shows whether the bid will be a principal — P or agent — A trade. You
can also use the control to change the bid from a principal trade to an agent trade or vice
versa.

This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill

status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR
option button gives your bid Normal status.
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h) This tick box indicates the order is of type Iceberg, an Iceberg is an order to buy or sell a
large amount of a security in smaller quantities.

i)  This field indicates the number of contracts in total if the order is of type Iceberg
j) The Hold Over Order tick box is used to hold over the bid to the selected date.

k) The Hold Over Date field is used to specify till when the buy order needs to be held over.

4) When you have configured the bid to your satisfaction, save your configurations, launch the bid and

close the Buy for [Instrument] window by clicking its OK button.

Double adding processes

You add a Financials market double as follows:

1)

2)

3)

Choose a contract for which you want to add a double by clicking inside its cell within the leftmost
column of the applicable primary online trading window.

If you click within a cell of the / column of the applicable primary online trading window, a Double for
[Instrument] window configured for either adding a double in a principal capacity or adding a double
in an agent capacity will appear. The capacity for which the window is configured will depend on user
settings specified as described elsewhere. If neither an agent capacity nor a principal capacity has
been specified through user settings, you can do the following:

a. Display a Double for [Instrument] window within which you will add a double in an agent
capacity by pressing Ctrl + F3 on your keyboard.

b. Display a Buy for [Instrument] window within which you will add a double in a principal
capacity by pressing Ctrl + F2 on your keyboard.

Configure your double within the Double for [Instrument] window as you require. Circled letters in
the Double for [Instrument] window below are keyed to Double for [Instrument] window controls.
Lettered notes beneath the screen shot describe the double configuration options available from each
control.
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This Qty control shows the default number of contracts you undertake to bid for and offer
whenever you add a Financials market double. If you wish, you can increase the value in the
Qty control to the maximum order quantity set up for you.

A Price control appears both within the Bid frame and the Offer frame. Within the Bid frame,
it contains the price per contract on the bid side of the double you are adding. Within the
Offer frame, it contains the price per contract on the offer side of the double you are adding.
You can change the price per contract value contained within each Price control.

If you launched the double from an EDM Splits ([Member Code Dealer Code]) trading
window, each control would have a Split Diff caption and hold the difference in value
between the two contracts in the split instead of a price value. You could still change the
values held in each control.

A Capacity control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it indicates whether the bid side of the double will be a principal — P or agent — A trade.
Within the Offer frame, it indicates whether the offer side of the double will be a principal — P
or agent — A trade. You can use the two Capacity controls to change the bid side of the
double, the offer side of the double, or both sides of the double from a principal trade to an
agent trade or vice versa.

An Order/Ref control appears both within the Bid frame and the Offer frame. Both controls
will initially contain identical incremented values derived from a reference number seed value
you accepted or set up earlier in the trading session. This unique value is used by the Nutron
back end to identify the bid and offer sides of the double. You can type your own values into
these controls if you want to do so.

The control immediately to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
control will be disabled and all your bids will always use the same sub account.

Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed in the control. Double click within the row of a
client you want selected within the control to close the Pick Principal window and update the
value held within the control.
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f. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your doubles will always use the default dealer code.

4) When you have configured the double to your satisfaction, save your configurations, launch the
double and close the Buy for [Instrument] window by clicking its OK button.

Offer adding processes

You add a Financials market offer as follows

1) Choose a contract for which you want to add an offer by clicking inside its cell within the leftmost
column of the applicable primary online trading window.

2) Display an Offer for [Instrument] window within which you will add an offer in an agent capacity by
clicking within the QtyO column or pressing Ctrl + F5 on your keyboard. Alternatively, display an
Offer for [Instrument] window within which you will add an offer in a principal capacity by clicking
within the Offer column or pressing F3 on your keyboard.

3) Configure your offer within the Offer for [Instrument] window as you require. Circled letters in the
Offer for [Instrument] window below are keyed to Offer for [Instrument] window controls. Lettered
notes beneath the screen shot describe the offer configuration options available from each control.

Offfer for SEP11 ALSI S|
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a. This Qty control shows the default number of contracts you undertake to offer whenever you
add a Financials market offer. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.

b. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

c. This Price control contains the price per contract for the instrument for which you are adding
an offer. You can change this price if you want to offer at a different per contract price.
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If you launched the offer from an EDM Splits ((Member Code Dealer Code]) trading window,
this control will have a Split Diff caption and hold the difference in value between the two
contracts in the split instead of a price value. You can also change this value.

d. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

e. This Capacity control shows whether the offer will be a principal — P or agent — A trade. You
can also use the control to change the offer from a principal trade to an agent trade or vice
versa.

f.  This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your offers will always use the default dealer code.

g. Within this set of option buttons, clicking the FOK option button gives your offer Fill or Kill
status, clicking the TOK option button gives your offer Take or Kill status and clicking the
NOR option button gives your offer Normal status.

h. The Hold Over Order tick box is used to hold over the bid to the selected date.

i. The Hold Over Date field is used to specify till when the buy order needs to be held over.

4) When you have configured the offer to your satisfaction, save your configurations, launch the offer
and close the Offer for [Instrument] window by clicking its OK button.

Financials market trading in a secondary online trading window

A Financials market secondary online trading window is a window that is launched by clicking on a menu item
within a context menu launched within a primary online trading window. Section toggles below describe each
secondary online trading window type and the trading processes associated with it.

Options for [Instrument] windows

An Options for [Instrument] secondary online trading window lets you set up bids, doubles and offers on
options. Launching Options for [Instrument] window involves the following steps:

1) Select a Financials market primary online trading window from which you can generate a context
menu that includes an Options menu item.
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2) If you expect to add a new strike in the course of ensuing trading processes, right click on the data
grid cell of the contract with which you want to trade within the primary online trading window and click
the Contract Data menu item of the context menu that appears to display a Contract Data window.
You can obtain valid strike intervals for the currently selected contract from within this window.

3) Right click on the data grid cell of the contract with which you want to trade within the primary online
trading window and click the Options menu item of the context menu that appears to display Options

for [Instrument] window.

The Options for [Instrument] window sections screen shots below depict window sections that
would be next to each other in Nutron itself. These window sections have, however, been placed one
above the other to use the available on-screen space optimally. Circled letters in the screen shots are
linked to lettered notes below the screen shots that describe key elements within each Option for

[Instrument] window section.
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This upper Options for [Instrument] data grid duplicates the record row of the contract you
selected to trade as an option from within a primary online trading window with the difference
that the Last column has been replaced with a MidPrice column. This is because the mid
price is used to determine the price used in volatility calculations.

Bids, doubles and offers in this window section apply to call options for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.

Bids, doubles and offers in this window section apply to put options for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.

This call option Volume field and put option Volume. field respectively display the number of
call options and put options traded during the current trading day for the selected contract.

This call option Last field and put option Last. field respectively display the last traded price
of a call option and a put option during the current trading day for the selected contract.

This call option QtyB field and put option QtyB. field respectively display the current quantity
of a call option and a put option for the selected contract available for the best quoted bid
price. Click on one of these fields to display a window from which you can add a bid as an
agent.

This call option Bid field and put option Bid. field respectively display the current best price
for a call option and a put option on the buying side. Click on one of these fields to display a

window from which you can add a bid as a principal.

This call option / field and put option \ field display a window from which you can respectively
add a double of a call option and a double of a put option for the selected contract.
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i. This call option Offer field and put option Offer. field respectively display the current best
price for a call option and a put option on the offering side. Click on one of these fields to
display a window from which you can add an offer as a principal.

j-  This call option QtyO field and put option QtyO. field respectively display the current quantity
of a call option and a put option for the selected contract available for the best quoted offer
price. Click on one of these fields to display a window from which you can add an offer as an
agent.

k. This call option Openint field and put option Openlint. field respectively display the current
open interest for their respective options for the selected contract.

I.  This Strike field displays the strike price of the selected contract.

m. This MidPrice field mirrors the mid price value of the corresponding upper data grid field.

Right clicking within the upper data grid inside an Options for [Instrument] window displays the context
menu shown in the screen shot below.

I} Depth

Refresh

Display a depth window for the selected contract by clicking on the Depth menu item in the context menu
screen shot shown directly above. The depth window will display all active orders on the market for the
contract. Force data displayed within the upper data grid to be refreshed by clicking on the Refresh menu
item in the context menu screen shot above.

The context menu shown in the screen shot below appears when you right click in the lower data grid inside
an Options for [Instrument] window.

a | Depth

P | 5et DDE-Copy On
© | Freshen data

d | Configure

e [5tay on Top

Lettered letters in the context menu screen shot directly above are linked to lettered notes below that describe
what each context menu item does.

a) Click on this Depth context menu item to display a depth window for the currently selected contract.
The depth window will display all active orders on the market for the contract.

b) Click on this Set DDE-Copy On context menu item to activate an aspect of DDE functionality within
the Nutron front end that lets users copy their choice of fields from the currently open window into an
alternative interface like a Microsoft Excel worksheet. Values within fields copied in this way will
update in real time within the new interface.
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d)

e)

Another aspect of DDE presented within the Nutron front end lets you use a DDE Trader window and
your familiarity with Excel spread sheets to set up trading information you can use to participate in the
Nutron online trading environment without working within a Nutron trading window.

Click on this Freshen data context menu item to force data displayed within the lower data grid to
refresh itself.

Click on this Configure context menu item to display the window shown below. This window lets you
hide/show data grid lines and change the font type and size used within the Options for [Instrument]
window.
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This Stay on Top context menu item lets you keep the currently open secondary online trading
window on top of or behind active windows. You can ensure that the currently open secondary online
trading window stays on top of active windows by clicking on it when it has no check mark on its left.
Conversely, you can ensure that the currently open secondary online trading window remains behind
active windows by clicking on it when it does have a check mark on its left.

Options for [Instrument] window trading processes entail adding bids, doubles and offers as described
in separate sections below.

Bid adding processes

Adding a bid from an Options for [Instrument] window involves the following steps:

1

2)

3)

4)

Launch the Options for [Instrument] window.

Click inside a QtyB cell or a Bid cell on the left of the lower data grid to place a bid on a call option.
Choose a QtyB cell or a Bid cell on the right of the lower data grid to place a bid on a put option.

Click inside a QtyB cell to display a Buy for [InstrumentStrikeValue C/P] - Option window with an
agent capacity. Click inside a Bid cell to display a Buy for [InstrumentStrikeValue C/P] - Option
window with a principal capacity.

Configure your bid within the Buy for [InstrumentStrikeValue C/P] - Option window as you require.

Circled letters in the Buy for [InstrumentStrikeValue C/P] - Option window screen shot below are
linked to lettered notes below the screen shot you can use to explore your bid configuration options.
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This Buy for [InstrumentStrikeValue C/P] - Option caption contains a C to indicate that this
bid is for a call option. A P within the caption would indicate that the bid was for a put option.

This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

This Qty control contains the default number of contracts you undertake to buy whenever you
add a bid. If you wish, you can increase the value in the Qty spin box to the maximum order
quantity set up for you.

This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your bids will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled.

This Volat control contains a volatility value for your bids.

This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

This Premium control contains a premium value for your bids.

This Capacity control shows whether the bid will be a principal — P or agent — A trade. You

can also use the control to change the bid from a principal trade to an agent trade or vice
versa.
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j-  Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill
status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR
option button gives your bid Normal status.

5) When you have configured the bid to your satisfaction, launch the bid and close the Buy for
[Instrument] window by clicking its OK button.

Double adding processes

Adding a double from an Options for [Instrument] window involves the following steps:

1) Launch the Options for [Instrument] window.

2) Click inside a / cell on the left of the lower data grid to add a double on a call option. Click inside a \
cell on the right of the lower data grid to add a double on a put option.

3) Click inside a / cell to display a Double for [InstrumentStrikeValue C/P] - Option window. The
window that appears will be configured for either a principal capacity or an agent capacity depending
on how your user settings are set up for the Financials market.

4) Configure your double within the Double for [InstrumentStrikeValue C/P] - Option window as you
require. Circled letters in the Double for [InstrumentStrikeValue C/P] - Option window screen shot
below are linked to lettered notes below the screen shot you can use to explore your double
configuration options.
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a. This Double for [InstrumentStrikeValue C/P] - Option caption contains a C to indicate that
this double is for a call option. A P within the caption would indicate that the double was for a
put option.

b. This Qty control contains the default number of contracts you undertake to bid for and offer

whenever you add a double. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.
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c. This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

d. A Volat control appears both within the Bid frame and the Offer frame. Within the Bid frame,
it contains a volatility value for the bid element of the double. Within the Offer frame it
contains a volatility value for the offer element of the double.

e. A Premium control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it contains a premium value for the bid element of the double. Within the Offer frame, it
contains a premium value for the offer element of the double.

f. A Capacity control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it indicates whether the bid side of the double will be a principal — P or agent — A trade.
Within the Offer frame, it indicates whether the offer side of the double will be a principal — P
or agent — A trade. You can use the two Capacity controls to change the bid side of the
double, the offer side of the double, or both sides of the double from a principal trade to an
agent trade or vice versa.

g. This Order/Ref control appears both within the Bid frame and the Offer frame. Both controls
will initially contain identical incremented values derived from a reference number seed value
you accepted or set up earlier in the trading session. This unique value is used by the Nutron
back end to identify the bid and offer sides of the double. You can type your own value into
this control if you wish to do so.

h. The labelled control immediately to the right of the Prin button contains the member code of
your organization, client codes for your member organization and any sub accounts you set
up for yourself. If you chose to have all your trades locked to the same sub account and
dealer, this control will be disabled and all your bids will always use the same sub account.

Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed in the control itself. Double click on the row of a
client you want to select within the labelled control to update the labelled control and close the
Pick Principal window.

i. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will

be disabled and all your bids will always use the default dealer code.

5) Launch the double and close the Double for [InstrumentStrikeValue C/P] - Option window by
clicking its OK button.

Offer adding processes

Adding an offer from an Options for [Instrument] window involves the following steps:

1) Launch the Options for [Instrument] window.
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2)

3)

4)

Click inside an Offer cell or a QtyO cell on the left of the lower data grid to add an offer on a call
option. Click inside an Offer. cell or a QtyO. cell on the right of the lower data grid to add an offer on
a put option.

Click inside an Offer cell to display an Offer for [InstrumentStrikeValue C/P] - Option window with
a principal capacity. Click inside a QtyO cell to display an Offer for [InstrumentStrikeValue C/P] -
Option window with an agent capacity.

Configure your offer within the Offer for [InstrumentStrikeValue C/P] - Option window as you
require. Circled letters in the Offer for [InstrumentStrikeValue C/P] - Option window screen shot
below are linked to lettered notes below the screen shot you can use to explore your offer
configuration options.
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a. This Offer for [InstrumentStrikeValue C/P] - Option caption contains a C to indicate that
this offer is for a call option. A P within the caption would indicate that the offer was for a put
option,

b. This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

c. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the offer. You can type your own value into this control if you wish
to do so.

d. This Qty control contains the default number of contracts you undertake to sell whenever you
add a bid. If you wish, you can increase the value in the Qty control to the maximum order
guantity set up for you.

e. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.
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f.  This Volat control contains a volatility value for your offers.

g. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your offers will always use the default dealer code.

h. This Premium control contains a premium value for your offers.

i. This Capacity control shows whether the offer will be a principal — P or agent — A trade. You
can also use the control to change the offer from a principal trade to an agent trade or vice
versa.

j- Within this set of option buttons, clicking the FOK option button gives your offer Fill or Kill
status, clicking the TOK option button gives your offer Take or Kill status and clicking the
NOR option button gives your offer Normal status.

5) When you have configured the offer to your satisfaction, launch the offer and close the Offer for
[InstrumentStrikeValue C/P] - Option window by clicking its OK button.

Deltas for [Instrument] windows

A Deltas for [Instrument] secondary online trading window lets you set up bids, doubles and offers on deltas.
Launching a Delta for [Instrument] window involves the following steps:

1) Select a Financials market primary online trading window from which you can generate a context
menu that includes a Deltas menu item.

2) If you expect to add a new strike in the course of ensuing trading processes, right click on the data
grid cell of the contract with which you want to trade within the primary online trading window and click
the Contract Data menu item of the context menu that appears to display a Contract Data window.
You can obtain valid strike intervals for the currently selected contract from within this window.

3) Right click on the data grid cell of the contract with which you want to trade within the primary online
trading window and click the Deltas menu item of the context menu that appears to display a Deltas
for [Instrument] window.

The Deltas for [Instrument] window sections screen shots below depict window sections that would be next
to each other in Nutron itself. These window sections have, however, been placed one above the other to use
the available on-screen space optimally. Circled letters in the screen shots are linked to lettered notes below
the screen shots that describe key elements within each Deltas for [Instrument] window section.
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This upper Deltas for [Instrument] data grid duplicates the record row of the contract you
selected to trade as an option from within a primary online trading window with the difference
that the Last column has been replaced with a MidPrice column. This is because the mid
price is used to determine the price used in volatility calculations.

Bids, doubles and offers in this window section apply to call deltas for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.

Bids, doubles and offers in this window section apply to put deltas for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.

This call delta Volume field and put delta Volume. field respectively display the number of
call deltas and put deltas traded during the current trading day for the selected contract.

This call delta Last field and put delta Last. field respectively display the last traded price of a
call delta and a put delta during the current trading day for the selected contract.

f. This call delta QtyB field and put delta QtyB. field respectively display the current quantity of

a call delta and a put delta for the selected contract available for the best quoted bid price.
Click on one of these fields to display a window from which you can add a bid as an agent.

g. This call delta Bid field and put delta Bid. field respectively display the current best price for a
call delta and a put delta on the buying side. Click on one of these fields to display a window
from which you can add a bid as a principal.

h. This call delta / field and put delta \ field display a window from which you can respectively

add a double of a call delta and a double of a put delta for the selected contract.

i. This call delta Offer field and put delta Offer. field respectively display the current best price

for a call delta and a put delta on the offering side. Click on one of these fields to display a
window from which you can add an offer as a principal.

j-  This call delta QtyO field and put delta QtyO. field respectively display the current quantity of

a call delta and a put delta for the selected contract available for the best quoted offer price.
Click on one of these fields to display a window from which you can add an offer as an agent.

k. This Strike field displays the strike price of the selected contract.

I.  This MidPrice field mirrors the mid price value of the corresponding upper data grid field.
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Right clicking within the upper data grid inside an Deltas for [Instrument] window displays the context menu
shown in the screen shot below.

L} Depth

Refrezh

Display a depth window for the selected contract by clicking on the Depth menu item in the context menu
screen shot shown directly above. The depth window will display all active orders on the market for the
contract. Force data displayed within the upper data grid to be refreshed by clicking on the Refresh menu
item in the context menu screen shot above.

The context menu shown in the screen shot below appears when you right click in the lower data grid inside
an Options for [Instrument] window.

| Depth

Set DDE-Copy On
Freshen data

Configure

pooan

Stay on Top

Lettered letters in the context menu screen shot directly above are linked to lettered notes below that describe
what each context menu item does.

a)

b)

c)

d)

Click on this Depth context menu item to display a depth window for the currently selected
contract. The depth window will display all active orders on the market for the contract.

Click on this Set DDE-Copy On context menu item to activate an aspect of DDE functionality
within the Nutron front end that lets users copy their choice of fields from the currently open
window into an alternative interface like a Microsoft Excel worksheet. Values within fields
copied in this way will update in real time within the new interface.

Another aspect of DDE presented within the Nutron front end lets you use a DDE Trader
window and your familiarity with Excel spreadsheets to set up trading information you can use
to participate in the Nutron online trading environment without working within a Nutron trading
window.

Click on this Freshen data context menu item to force data displayed within the lower data
grid to refresh itself.

Click on this Configure context menu item to display the window shown below. This window

lets you hide/show data grid lines and change the font type and size used within the Deltas
for [Instrument] window.
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e) This Stay on Top context menu item lets you keep the currently open secondary online
trading window on top of or behind active windows. You can ensure that the currently open
secondary online trading window stays on top of active windows by clicking on it when it has
no check mark on its left. Conversely, you can ensure that the currently open secondary
online trading window remains behind active windows by clicking on it when it does have a
check mark on its left.

Deltas for [Instrument] window trading processes entail adding bids, doubles and offers as described in
separate section toggles below

Bid adding processes

Adding a bid from a Deltas for [Instrument] window involves the following steps:

1) Launch the Deltas for [Instrument] window.

2) Click inside a QtyB cell or a Bid cell on the left of the lower data grid to place a bid on a call delta.
Choose a QtyB cell or a Bid cell on the right of the lower data grid to place a bid on a put delta.

3) Click inside a QtyB cell to display a Buy for [InstrumentStrikeValue C/P] - Delta window with an
agent capacity. Click inside a Bid cell to display a Buy for [InstrumentStrikeValue C/P] - Delta
window with a principal capacity.

4) Configure your bid within the Buy for [InstrumentStrikeValue C/P] - Delta window as you require.

Circled letters in the Buy for [InstrumentStrikeValue C/P] - Delta window screen shot below are
linked to lettered notes below the screen shot you can use to explore your bid configuration options.
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This Buy for [InstrumentStrikeValue C/P] - Delta caption contains a C to indicate that this
bid is for a call delta. A P within the caption would indicate that the bid was for a delta option.

This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

This Qty control contains the default number of contracts you undertake to buy whenever you
add a bid. If you wish, you can increase the value in the Qty spin box to the maximum order
quantity set up for you.

This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your bids will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

This Volat control contains a volatility value for your bids.

This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

This Premium control contains a premium value for your bids.

This Capacity control shows whether the bid will be a principal — P or agent — A trade. You

can also use the control to change the bid from a principal trade to an agent trade or vice
versa.
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j-  Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill
status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR
option button gives your bid Normal status.

5) When you have configured the bid to your satisfaction, launch the bid and close the Buy for
[InstrumentStrikeValue C/P] - Delta window by clicking its OK button.

Double adding processes

Adding a double from a Deltas for [Instrument] window involves the following steps:

1) Launch the Deltas for [Instrument] window.

2) Click inside a / cell on the left of the lower data grid to add a double on a call delta. Click inside a \ cell
on the right of the lower data grid to add a double on a put delta.

3) Click inside a / cell to display a Double for [InstrumentStrikeValue C/P] - Delta window. The
window that appears will be configured for either a principal capacity or an agent capacity depending
on how your user settings are set up for the Financials market.

4) Configure your double within the Double for [InstrumentStrikeValue C/P] - Delta window as you
require. Circled letters in the Double for [InstrumentStrikeValue C/P] - Delta window screen shot
below are linked to lettered notes below the screen shot you can use to explore your double
configuration options.
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a. This Double for [InstrumentStrikeValue C/P] - Delta caption contains a C to indicate that
this double is for a call option. A P within the caption would indicate that the double was for a
put option.

b. This Qty control contains the default number of contracts you undertake to bid for and offer
whenever you add a double. If you wish, you can increase the value in the Qty control to the

maximum order quantity set up for you.

c. This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
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you save that price by launching your bid. If the new premium is out of the allowable range set
up for you when the strike is created, the error message, "too far from market" will appear.

d. A Volat control appears both within the Bid frame and the Offer frame. Within the Bid frame,
it contains a volatility value for the bid element of the double. Within the Offer frame it
contains a volatility value for the offer element of the double.

e. A Premium control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it contains a premium value for the bid element of the double. Within the Offer frame, it
contains a premium value for the offer element of the double.

f. A Capacity control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it indicates whether the bid side of the double will be a principal — P or agent — A trade.
Within the Offer frame, it indicates whether the offer side of the double will be a principal — P
or agent — A trade. You can use the two Capacity controls to change the bid side of the
double, the offer side of the double, or both sides of the double from a principal trade to an
agent trade or vice versa.

g. This Order/Ref control appears both within the Bid frame and the Offer frame. Both controls
will initially contain identical incremented values derived from a reference number seed value
you accepted or set up earlier in the trading session. This unique value is used by the Nutron
back end to identify the bid and offer sides of the double. You can type your own value into
this control if you wish to do so.

h. The labelled control immediately to the right of the Prin button contains the member code of
your organization, client codes for your member organization and any sub accounts you set
up for yourself. If you chose to have all your trades locked to the same sub account and
dealer, this control will be disabled and all your bids will always use the same sub account.

Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed within the labelled control itself. Double click on
the row of a client you want to select within the labelled control to update the labelled control
and close the Pick Principal window.

i. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will

be disabled and all your bids will always use the default dealer code.

5) Launch the double and close the Double for [InstrumentStrikeValue C/P] - Option window by
clicking its OK button.

Offer adding processes

Adding an offer from a Deltas for [Instrument] window involves the following steps:

1) Launch the Deltas for [Instrument] window.
2) Click inside an Offer cell or a QtyO cell on the left of the lower data grid to add an offer on a call

delta. Click inside an Offer. cell or a QtyO. cell on the right of the lower data grid to add an offer on a
put delta.
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3) Click inside an Offer cell to display an Offer for [InstrumentStrikeValue C/P] - Delta window with a

4)

principal capacity. Click inside a QtyO cell to display an Offer for [InstrumentStrikeValue C/P] -
Delta window with an agent capacity.

Configure your offer within the Offer for [InstrumentStrikeValue C/P] - Delta window as you require.
Circled letters in the Offer for [InstrumentStrikeValue C/P] - Delta window screen shot below are
linked to lettered notes below the screen shot you can use to explore your offer configuration options.
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This Offer for [InstrumentStrikeValue C/P] - Delta caption contains a C to indicate that this
offer is for a call delta. A P within the caption would indicate that the offer was for a put option.

This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the offer. You can type your own value into this control if you wish
to do so.

This Qty control contains the default number of contracts you undertake to sell whenever you
add a bid. If you wish, you can increase the value in the Qty control to the maximum order
quantity set up for you.

This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

This Volat control contains a volatility value for your offers.
This Dealer control contains dealer codes for all the dealers in your member organization. If

you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your offers will always use the default dealer code.
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h. This Premium control contains a premium value for your offers.

i. This Capacity control shows whether the offer will be a principal — P or agent — A trade. You
can also use the control to change the offer from a principal trade to an agent trade or vice
versa.

j- Within this set of option buttons, clicking the FOK option button gives your offer Fill or Kill
status, clicking the TOK option button gives your offer Take or Kill status and clicking the
NOR option button gives your offer Normal status.

5) When you have configured the offer to your satisfaction, launch the offer and close the Offer for
[InstrumentStrikeValue C/P] - Option window by clicking its OK button.

Spreads for [Instrument] windows

Spreads for [Instrument] windows let you trade in spreads. From a Spreads for [Instrument] window you
can set up bids, doubles and offers on spreads.

Spreads for [Instrument] windows only appear if the configuration of the currently selected instrument was
set to TRUE at the Exchange. When a display file is created at the start of the business day, an underlying
process will recognize that spreads need to be created for a specific instrument set. The system will then
create a spread instrument between contracts derived from instruments of the same type with different expiry
dates.

A buy on a spread indicates that the user wishes to sell the early contract and buy the late contract. When
another user then puts a bid on the early contract, a phantom will be created on the late contract on the buy
side. This phantom provides the market with a guideline of what would be a good price. A phantom will only
be created if the phantom price is the best price on the stack.

If the late contract is dealt with, a chain reaction of trades would happen. The spread would be hit as well as
the early contract. This would result in two deals. The user's deals file would, therefore, contain a trade leg for
the buy of the late leg and a sell for the early leg. In the completed orders file, the original deals would be
shown as a spread buy. This would also work the other way round.

Launching a Spreads for [Instrument] window involves the following steps:

1) Select a Financials market primary online trading window from which you can generate a context
menu that includes a Spreads menu item.

2) Right click on the data grid cell of the contract with which you want to trade within the primary online
trading window and click the Spreads menu item of the context menu that appears to display a
Spreads for [Instrument] window

Use the lettered labels in the Spreads for [Instrument] window screen shot below and the lettered notes that
follow after it to learn about each data grid field within this window.
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a. This Instrument field within the window represents two contracts of the same type with

different expiry dates known as a spread.
The first part of each Instrument field value consists of the first three letters of a month name

followed by the last two digits of a year. This part of each Instrument field value represents
the first expiry date within its spread. The next part of each Instrument field value consists of
a forward slash / followed by the first three letters of a month name and the last two digits of a
year. This part of each Instrument field value represents the second expiry date within its
spread. The final part of each Instrument field value consists of a space followed by four
letters of the alphabet that represent the contract type being traded

This QtyB field displays the current quantity of the corresponding contract available for the
best quoted bid price. Click on this field to display a window from which you can add a bid as
an agent.

This Bid field displays the current best price on the buying side. Click on this field to display a
window from which you can add a bid as a principal.

Click on this / field to display a window from which you can add a double.

This Offer field displays the current best price on the offering side. Click on this field to display
a window from which you can add an offer as a principal.

This QtyO field displays the current quantity of the corresponding contract available for the
best quoted offer price. Click on this field to display a window from which you can add an offer
as an agent.

The context menu shown in the screen shot below appears when you right click within a Spreads for
[Instrument] window.

a | Depth

b Set DDE-Copy On

& | Freshen Data

d |Cc|r1figure

e | Stay on Top
i | Add/Delete Contracts

Lettered labels in the context menu screen shot directly above are linked to lettered notes below that describe
what each context menu item does.

a.

Click on this Depth context menu item to display a depth window for the currently selected
contract. The depth window will display all active orders on the market for the contract.

Click on this Set DDE-Copy On context menu item to activate an aspect of DDE functionality
within the Nutron front end that lets users copy their choice of fields from the currently open
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window into an alternative interface like a Microsoft Excel worksheet. Values within fields
copied in this way will update in real time within the new interface.

Click on this Freshen data context menu item to force data displayed within the Spreads for
[Instrument] window data grid to refresh itself.

Click on this Configure context menu item to display the window shown below. This window
lets you hide/show data grid lines and change the font type and size used within the Spreads
for [Instrument] window

N It
Z& Configure Grid Iﬁ

4 Sh
h. o

= ¥ Horizontal Lines
UTRON

HA o | Vertical Lines
e

? | 8 Font |
-
] ) Ok | | »a Cancel |

L8 4

This Stay on Top context menu item lets you keep the currently open secondary online
trading window on top of or behind active windows. You can ensure that the currently open
secondary online trading window stays on top of active windows by clicking on it when it has
no check mark on its left. Conversely, you can ensure that the currently open secondary
online trading window remains behind active windows by clicking on it when it does have a
check mark on its left.

You may wish to simplify the Spreads for [Instrument] trading window data grid display by
eliminating specific contracts and classes of contract from it. The Add/Delete Contracts
context menu item provides this functionality by displaying the window shown in the screen
shot below. You use this window to dismiss various contracts and various classes of contract
from the data grid and to restore them as and when the need arises.

Spreads for [Instrument] window trading processes entail adding bids, doubles and offers as described in
separate sections below.

Bid adding processes

Adding a bid from a Spreads for [Instrument] window involves the following steps:

1) Launch the Spreads for [Instrument] window and select the contract for which you want to trade a

2)

3)

Click inside a QtyB cell or click the Shift + F5 keys on your keyboard to display a Buy for
[Instrument] window with an agent capacity. Click inside a Bid cell or click the F2 key on your
keyboard to display a Buy for [Instrument] window with a principal capacity.

Configure your bid within the Buy for [Instrument] window as you require. Circled letters in the Buy
for [Instrument] window screen shot below are linked to lettered notes below the screen shot you
can use to explore your bid configuration options.
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a. This Qty control contains the default number of spreads you undertake to buy whenever you
add a bid. If you wish, you can increase the value in the Qty control to the maximum order
guantity set up for you.

b. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you want
to do so.

C. The value in this Differential control represents the difference between the early and the late
contract expiry dates. You can supply your own value for this control if you want to do so.

d. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your bids will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

e. This Capacity control shows whether the bid will be a principal — P or agent — A trade. You
can also use the control to change the bid from a principal trade to an agent trade or vice
versa.

f. This Dealer control contains dealer codes for all the dealers in your member organization. If

you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

g. Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill
status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR
option button gives your bid Normal status.

h. The Hold Over Order tick box is used to hold over the bid to the selected date.
i. The Date field is used to specify till when the buy order needs to be held over.

4) When you have configured the bid to your satisfaction, save your configurations, launch the bid and
close the Buy for [Instrument] window by clicking its OK button.
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Double adding processes

Adding a double from a Spreads for [Instrument] window involves the following steps:

1)

2)

3)

Launch the Spreads for [Instrument] window.

Click in the / cell of the row of the spread to which you want to add a double to display a Double for
[Instrument] window. The window that appears will be configured for either a principal capacity or an
agent capacity depending on how your user settings are set up for the EDM market.

Your user settings may not be configured for either a principal capacity or an agent capacity. Under
these circumstances, you can select the spread to which you want to add a double by clicking on the
cell for that spread inside the Instrument column of the Spreads for [Instrument] window. You
would then press your Ctrl + F2 keyboard keys for a Double for [Instrument] window with a principal
capacity, or press your Ctrl + F3 keyboard keys for a Double for [Instrument] window with an agent
capacity

Configure your double within the Double for [Instrument] window as you require. Circled letters in
the Double for [Instrument] window screen shot below are linked to lettered notes below the screen

shot you can use to explore your double configuration options.
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a. This Qty control contains the default number of contracts you undertake to bid for and offer
whenever you add a double. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.

b. A Differential control appears both within the Bid frame and the Offer frame. The value in
each Differential control represents the difference between the early and the late contract
expiry dates. You can supply your own value within each control if you want to do so.

C. A Capacity control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it indicates whether the bid side of the double will be a principal — P or agent — A trade.
Within the Offer frame, it indicates whether the offer side of the double will be a principal — P
or agent — A trade. You can use the two Capacity controls to change the bid side of the
double, the offer side of the double, or both sides of the double from a principal trade to an
agent trade or vice versa.
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4)

d. This Order/Ref control appears both within the Bid frame and the Offer frame. Both controls
will initially contain identical incremented values derived from a reference number seed value
you accepted or set up earlier in the trading session. This unique value is used by the Nutron
back end to identify the bid and offer sides of the double. You can type your own value into
this control if you wish to do so.

€. The labelled control immediately to the right of the Prin button contains the member code of
your organization, client codes for your member organization and any sub accounts you set
up for yourself. If you chose to have all your trades locked to the same sub account and
dealer, this control will be disabled and all your bids will always use the same sub account.

Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed in the control itself. Double click on the row of a
client you want to select within the labelled control to update the labelled control and close the
Pick Principal window.

f. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

Launch the double and close the Double for [Instrument] window by clicking its OK button.

Offer adding processes

Adding an offer from a Spreads for [Instrument] window involves the following steps:

1)

2)

3)

Launch the Spreads for [Instrument] window and select the contract for which you want to trade a
spread.

Click in the QtyO trading window column or press the Ctrl + F5 combination on your keyboard to
display an Offer for [Instrument] window with an agent capacity. Click in the Offer trading window
column or press F3 on your keyboard to display an Offer for [Instrument] window with a principal
capacity.

Configure your offer within the Offer for [Instrument] window as you require. Lettered labels in the
Offer for [Instrument] window screen shot below are linked to lettered notes below the screen shot
you can use to explore your offer configuration options.
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This Qty control contains the default number of spreads you undertake to sell whenever you
add an offer. If you wish, you can increase the value in the Qty control to the maximum offer
guantity set up for you.

This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the offer. You can type your own value into this control if you wish
to do so.

The value in this Differential control represents the difference between the early and the late
contract expiry dates. You can supply your own value for this control if you wish to do so.

This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

This Capacity control shows whether the offer will be a principal — P or agent — A trade. You
can also use the control to change the offer from a principal trade to an agent trade or vice
versa.

This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your offers will always use the default dealer code.

Within this set of option buttons, clicking the FOK option button gives your offer Fill or Kill
status, clicking the TOK option button gives your offer Take or Kill status and clicking the
NOR option button gives your offer Normal status.

The Hold Over Order tick box is used to hold over the bid to the selected date.

The Date field is used to specify till when the buy order needs to be held over.

4) When you have configured the offer to your satisfaction, launch the offer and close the Offer for
[InstrumentStrikeValue C/P] - Option window by clicking its OK button.

Online Commodities market trading

The table below contains online Commodities market trading functionality delivered from each primary online
trading window (as well as a window listing all the options and deltas that have been traded in the course of
the current trading day) and the launch methods for each of these windows.

Functionality

An APD Splits ([Member Code Dealer Code])
trading window facilitates online trading on split
contracts (subject to availability) for Nutron
trader users. In this window each instrument
represents two different contracts with the same
expiry date.

| Launch Method

You can launch an APD Splits ((Member Code
Dealer Code]) trading window by clicking Agris
Trading > Split_Contracts.

81



Functionality

An Agri_Futures ([Member Code Dealer
Code]) trading window facilitates online trading
for Nutron trader users. In this window each
instrument represents a current tradable
contract.

| Launch Method

You can launch an Agri_Futures ([Member
Code Dealer Code]) trading window by clicking
Agris Trading > Agri_Futures, pressing Ctrl +'
on your keyboard.

An APD Global Options ([Member Code
Dealer Code]) window facilitates online trading
for Nutron trader users. In this window the
contracts provide a consolidated view of all
current orders on screen.

You can launch an APD Global Options
([Member Code Dealer Code]) trading window
by clicking Agris Trading > Global_Options,
pressing Ctrl + A on your keyboard.

With two exceptions, primary online trading
windows for the Commodities market only let
you trade in a single contract category type. The
first of the windows that lets you trade in contract
types you have chosen across your choice of
contract categories is the APD Central Options
([Member Code Dealer Code]) window.

You can launch an APD Central Options
([Member Code Dealer Code]) trading window
by clicking Agris Trading > Central_Options,
pressing Ctrl + B on your keyboard.

A Cando ([Member Code Dealer Code])
trading window facilitates online trading for
Nutron trader users.

You can launch a Cando ([Member Code
Dealer Code]) trading window by clicking Agris
Trading > Cando, pressing Ctrl + C on your
keyboard.

A Commodities ((Member Code Dealer Code])
trading window facilitates online trading for
Nutron trader users.

You can launch a Single_Stock_Futures N TO

Z ([Member Code Dealer Code]) trading
window by clickihg Agris Trading >
Commodities, pressing Ctrl + D on your
keyboard.

With two exceptions, primary online trading
windows for the Commodities market only let
you trade in a single contract category type. The
second of the windows that lets you trade in
contract types you have chosen across your
choice of contract categories is the
Asset_Class_Futures ([Member Code Dealer
Code]) trading window.

You can launch an Asset Class_Futures
(IMember Code Dealer Code]) trading window
by clicking Agris Trading >
Asset_Class_Futures.

An APD Options Stats ((Member Code Dealer
Code]) window lists all the options and deltas
that have been traded in the course of the
current trading day.

You can launch an APD Options Stats
(IMember Code Dealer Code]) trading window
by clicking Agris Trading > Options_Stats,
pressing Ctrl + F.

An SAVI_Contracts ([Member Code Dealer
Code]) window can potentially facilitate online
trading for Nutron trader users.

You can launch an SAVI_Contracts ([Member
Code Dealer Code]) trading window by clicking
Agris Trading > SAVI_Contracts, pressing Citrl
+ G on your keyboard.

The next help topic provides all the information required to carry out Commodities market trading in a primary
online trading window.

Commodities market trading in a primary online trading window

When carrying out Commodities market trading from the APD Central Options ([Member Code Dealer
Code]) or the Asset_Class_Futures ((Member Code Dealer Code]) primary online trading window, you first
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need to specify contract categories and contract types within these categories that you want to trade. The first
section toggle below, therefore, describes how to do this.

You should be familiar with the data grid cells found in typical primary online trading windows and the full
range of context menu items available for all such windows before trading in them. The second and third
section toggles below, therefore, respectively discuss these key primary online trading window elements.

Primary online trading window processes entail adding bids, doubles and offers as respectively described in
the fourth, fifth and sixth sections below.

Specifying contract categories and contract types to trade in

Specifying contract categories and contract types to trade in involves the following steps:

1) Click Agris Trading > Central_Options, press Ctrl + B on your keyboard to display a Select
Contracts To Trade window.

2) Click on the Select Contracts To Trade window Asset Class dropdown control to display the
contract categories available for selection as shown in the Select Contracts To Trade window
section below.

[

Commaodities [27]

3) Select a contract category within the Asset Class dropdown control by clicking on it. For illustrative
purposes, let us assume that you have clicked on the AgriFut contract category.

4) The instrument name of each contract type within the AgriFut contract category will appear within the
Available column on the left of the Select Contracts To Trade window.

5) Select a contract type in which you want to trade by clicking on it. Transfer the selected contract type
to the To Trade column by clicking on the Add button between the Available and the To Trade
columns. In the Select Contracts To Trade screen shot below, the Nutron user has selected seven
contract types from the AgriFut contract category in which to trade.
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6)

7

Data grid cells in a typical Commodities market primary online trading window
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Optionally, select other contract categories and contact types within these categories by repeating
steps 3. to 5. above with appropriate changes

Save your choice of contract categories and contract types, close the Select Contracts to Trade
window and display an APD Central Options ([Member Code Dealer Code]) primary online trading

window by clicking on the Select Contracts to Trade window's OK button.

The APD Central Options ([Member Code Dealer Code]) primary online trading window is a typical online
trading window in which data grid cells predominate. You can see this in the APD Central Options ((Member
Code Dealer Code]) window sections screen shots below. APD Central Options ((Member Code Dealer
Code]) window sections that would be next to each other in Nutron itself, however, have been placed one
above the other to use the available on-screen space optimally. Lettered labels in the screen shots are linked

to lettered notes below the screen shots that describe the contents of each data grid field
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This Instrument field contains a descriptive instrument code supplied by the Exchange.

This QtyB field displays the current quantity of each corresponding contract available for the
best quoted bid price. Click within this field to display the window described in the Bid adding
processes section toggle below from which you can add a bid as an agent.

This Bid field displays the current best price on the buying side for each corresponding
contract. Click within this field to display the window described in the Bid adding processes
section toggle below from which you can add a bid as a principal.

Click within this / field to display the window described in the Double adding processes
section toggle below from which you can add a double.

This Offer field displays the current best price on the offering side for each corresponding
contract. Click within this field to display the window described in the Offer adding
processes section toggle below from which you can add an offer as a principal.

This QtyO field displays the current quantity of each corresponding contract available for the
best quoted offer price. Click within this field to display the window described in the Offer
adding processes section toggle below from which you can add an offer as an agent.

This Change field displays the change between the last traded price and the opening price for
the current trading day. The text displayed in this field will be blue (if the change is positive),
black (if the change is zero), or red (if the change is negative).

This Last field displays the last traded price for each corresponding contract for the current
trading day. If the contract has not traded, the previous trading day's closing price will be
displayed in this field. The text displayed in this field will turn red as soon as a trade has been
made.

This Time field displays the most recent time at which each corresponding contract was
traded on the current trading day. If no trade has taken place, this field will display zero

values.

This High field indicates the highest trading price for each corresponding contract for the
current trading day. If there was no trade on the contract, this field will display zero values.
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k. This Low field indicates the lowest trading price for each corresponding contract for the
current trading day. If there was no trade on the contract, this field will display zero values.

I.  This Volume field displays the number of contracts of each corresponding contract traded
during the current trading day.

m. This MidPrice field displays the mid price of each corresponding contract.

n. The Openlint field displays the current open interest on each corresponding contract.

Context menus within typical Commodities market primary online trading windows

Context menus within Commodities market primary online trading windows, which you display by right clicking
within their parent windows, offer different functional features depending on the contract types these windows
hold. The context menu in the screen shot below, however, includes all the functional features available from
Commodities market primary online trading window context menus. This means you can learn all you need
about Commodities market primary online trading window context menu functional features from the sample
context menu below. Lettered labels in the context menu screen shot are linked to lettered notes below the
screen shot that describe each functional feature in turn.

a8 | Depth
b | Options
c | Deltas
d | Spreads

Silo Certificate Auction

f | Days History

g Contract data

h | Set DDE-Copy On

i Freshen data

i lCanigurE

K | Sort 2 By Contract Mame and Date
i | Stay on Top By Contract Date

m Lﬁ'u:lu:l_e’D elete Contracts By Contract Mame

a. This Depth context menu item opens a depth window for the currently selected contract. The depth
window displays all active orders on the market for the contract.

b. This Options context menu opens a secondary online options trading window for the currently
selected contract provided the instrument for that contract was set up on the back end to allow
options. In the secondary online options trading window, you can place bids, doubles or offers on the
option for the contract at various strike prices.

c. This Deltas context menu item opens a secondary online deltas trading window for the currently
selected contract provided the instrument for that contract was set up on the back end to allow deltas.
In the secondary online deltas trading window, you can place bids, doubles or offers on the option and
its underlying future for the selected contract at various strike prices.
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This Spreads context menu item opens a spreads trading window for the currently selected contract if
instrument records of the same type as the currently selected contract with different expiry dates
exist.

This Silo Certificate Auction context menu item displays the Silo certificates which are available for
auctioning.

This Days History context menu item displays an [Instrument] window like the one shown below.

| SEP11 CORN o - =]

0000 00:00 00:00 00:00 00:00 00:00 G000 00:00 00:00 00:00 00:00 OO0 00:00 00:00 00:00 G000 00:00 00:00 00:00
Trade Time

[Instrument] windows, like the one shown in the screen shot immediately above, represent the times,
prices and volumes at which the currently selected contract has traded during the current trading day.

This Contract data context menu item lets you see data set up by the Exchange for the currently
selected contract inside a Contract Data window like the one shown below.
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This Set DDE-Copy On context menu item activates an aspect of DDE (Dynamic Data Exchange)
functionality within Nutron that lets users copy their choice of fields from the currently open primary
online trading window into an alternative interface like a Microsoft Excel worksheet. Values within
fields copied in this way will update in real time within the new interface.

This Freshen data context menu item forces a refresh of data contained within the primary online
open trading window.

This Configure context menu item displays the window shown below. This window lets you hide/show
data grid lines and change the font type and size used within the currently open primary online trading
window. Once you have made the changes you require, confirm them and close the Configure Grid
window by clicking on its OK button.
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This Sort context menu item displays various sub menu items. The precise sub menu items
displayed varies from one primary online trading window to the next. Click on one of these sub menu
items to sort contract record rows within the currently open online trading window a By Contract
Name and Date sub-menu item, a By Contract Date sub-menu item and a By Contract Name sub-
menu item. These sub-menu items let you sort record rows within the Index_Futures ([Member
Code Dealer Code]) trading window data grid according to the criteria that give each sub-menu item
its name. This Low field indicates the lowest trading price for each corresponding contract for the
current trading day. If there was no trade on the contract, this field will display zero values.
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This Stay on Top context menu item lets you keep the currently open primary online trading window
on top of or behind active windows. You can ensure that the currently open primary online trading
window stays on top of active windows by clicking on it when it has no check mark on its left.
Conversely, you can ensure that the currently open primary online trading window remains behind
active windows by clicking on it when it does have a check mark on its left.

. This Add/Delete Contracts context menu item lets you alter the currently open primary online trading

window display by deleting the currently selected contract from it, restoring a previously deleted
contract to it or adding/deleting an entire contract class from it as follows:

i. Click on the Add/Delete Contracts context menu item to display the window shown below.
Add/Delete Contracts X

ar Select Contract Edit

-.- ;@ Delete specific dated contract
RNUTRON

P Restore deleted dated contracts

~ Add/Delete Clazs of contract
Ls

L . WOk | | XEann:eI|
'

L &

i. Learn what deleting the currently selected contract from the Add/Delete Contracts window
involves in point iii. below.

iii. If the Restore deleted dated contracts option button is not checked, click on it to check it. Next
click on the Add/Delete Contracts window's OK button to close its parent window and display an
Information window.

iv. If the Add/Delete Class of contract option button is not checked, click on it to check it. Next
click on the Add/Delete Contracts window's OK button to close its parent window and display a
new Add/Delete Contracts window.

v. Select the contract class you want to add or delete from the Add/Delete Contracts window
Contracts dropdown control. Next, click on either the Plus or the Minus button on the right of
the Contracts control depending on whether you want to add a contract class to or delete a
contract class from its parent primary online trading window. Finally, click on the Add/Delete
Contracts window's OK button to confirm the addition or deletion of the contract class that you
specified and to close the window.

Bid adding processes

You add a Commodities market bid as follows:

1)

2)

3)

Choose a contract for which you want to add a bid by clicking inside its cell within the leftmost column
of the applicable primary online trading window.

Display a Buy for [Instrument] window within which you will add a bid in an agent capacity by
clicking within the QtyB column or pressing Shift + F5 on your keyboard. Alternatively, display a Buy
for [Instrument] window within which you will add a bid in a principal capacity by clicking within the
Bid column or pressing F2 on your keyboard.

Configure your bid within the Buy for [Instrument] window as you require. Circled letters in the Buy
for [Instrument] window below are keyed to Buy for [Instrument] window controls. Lettered notes
beneath the screen shot describe the bid configuration options available from each control.
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a. This Qty control shows the default number of contracts you undertake to buy whenever you
add a Financials market bid. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.

b. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

c. This Price control contains the price per contract for the instrument for which you are adding
a bid. You can change this price if you want to bid at a different per contract price.

If you launched the bid from an APD Splits ([Member Code Dealer Code]) trading window,
this control will have a Split Diff caption and hold the difference in value between the two
contracts in the split instead of a price value. You can also change this value

d. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control

e. This Capacity control shows whether the bid will be a principal — P or agent — A trade. You
can also use the control to change the bid from a principal trade to an agent trade or vice
versa.

f. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

g. Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill
status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR
option button gives your bid Normal status.

4) When you have configured the bid to your satisfaction, save your configurations, launch the bid and
close the Buy for [Instrument] window by clicking its OK button.
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Double adding processes

You add a Commodities market double as follows:

1)

2)

3)

Choose a contract for which you want to add a double by clicking inside its cell within the leftmost
column of the applicable primary online trading window.

If you click within a cell of the / column of the applicable primary online trading window, a Double for
[Instrument] window configured for either adding a double in a principal capacity or adding a double
in an agent capacity will appear. The capacity for which the window is configured will depend on user
settings specified as described elsewhere.

Configure your double within the Double for [Instrument] window as you require. Lettered labels in
the Double for [Instrument] window below are keyed to Double for [Instrument] window controls.
Lettered notes beneath the screen shot describe the double configuration options available from each
control.
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a. This Qty control shows the default number of contracts you undertake to bid for and offer
whenever you add a Financials market double. If you wish, you can increase the value in the
Qty control to the maximum order quantity set up for you.

b. A Price control appears both within the Bid frame and the Offer frame. Within the Bid frame,
it contains the price per contract on the bid side of the double you are adding. Within the
Offer frame, it contains the price per contract on the offer side of the double you are adding.
You can change the price per contract value contained within each Price control.

C. A Capacity control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it indicates whether the bid side of the double will be a principal — P or agent — A trade.
Within the Offer frame, it indicates whether the offer side of the double will be a principal — P
or agent — A trade. You can use the two Capacity controls to change the bid side of the
double, the offer side of the double, or both sides of the double from a principal trade to an
agent trade or vice versa.

d. An Order/Ref control appears both within the Bid frame and the Offer frame. Both controls
will initially contain identical incremented values derived from a reference number seed value
you accepted or set up earlier in the trading session. This unique value is used by the Nutron
back end to identify the bid and offer sides of the double. You can type your own values into
these controls if you want to do so.

91



4)

e. The control immediately to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
control will be disabled and all your bids will always use the same sub account.

Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed in the control. Double click within the row of a
client you want selected within the control to close the Pick Principal window and update the
value held within the control.

f. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your doubles will always use the default dealer code.

When you have configured the double to your satisfaction, launch the double and close the Buy for
[Instrument] window by clicking its OK button.

Offer adding processes

You add a Commodities market offer as follows:

1

2)

3)

Choose a contract for which you want to add an offer by clicking inside its cell within the leftmost
column of the applicable primary online trading window.

Display an Offer for [Instrument] window within which you will add an offer in an agent capacity by
clicking within the QtyO column or pressing Ctrl + F5 on your keyboard. Alternatively, display an
Offer for [Instrument] window within which you will add an offer in a principal capacity by clicking
within the Offer column or pressing F3 on your keyboard.

Configure your offer within the Offer for [Instrument] window as you require. Lettered labels in the
Offer for [Instrument] window below are keyed to Offer for [Instrument] window controls. Lettered
notes beneath the screen shot describe the offer configuration options available from each control.
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a. This Qty control shows the default number of contracts you undertake to offer whenever you
add a Financials market offer. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.

b. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
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Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

This Price control contains the price per contract for the instrument for which you are adding
an offer. You can change this price if you want to offer at a different per contract price.

This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

This Capacity control shows whether the offer will be a principal — P or agent — A trade. You
can also use the control to change the offer from a principal trade to an agent trade or vice
versa.

This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your offers will always use the default dealer code.

Within this set of option buttons, clicking the FOK option button gives your offer Fill or Kill
status, clicking the TOK option button gives your offer Take or Kill status and clicking the
NOR option button gives your offer Normal status.

4) When you have configured the offer to your satisfaction, save launch the offer and close the Offer for

[Instrument] window by clicking its OK button.

Commodities market trading in a secondary online trading window

A Commodities market secondary online trading window is a window that is launched by clicking on a menu
item within a context menu launched within a primary online trading window. Section toggles below describe
each secondary online trading window type and the trading processes associated with it.

Options for [Instrument] windows

An Options for [Instrument] secondary online trading window lets you set up bids, doubles and offers on
options. Launching an Options for [Instrument] window involves the following steps:

1) Select a Commodities market primary online trading window from which you can generate a context

2)

menu that includes an Options menu item.

If you expect to add a new strike in the course of ensuing trading processes, right click on the data
grid cell of the contract with which you want to trade within the primary online trading window and click
the Contract Data menu item of the context menu that appears to display a Contract Data window.
You can obtain valid strike intervals for the currently selected contract from within this window.
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3) Right click on the data grid cell of the contract with which you want to trade within the primary online
trading window and click the Options menu item of the context menu that appears to display an
Options for [Instrument] window.

The Options for [Instrument] window sections screen shots below depict window sections that
would be next to each other in Nutron itself. These window sections have, however, been placed one
above the other to use the available on-screen space optimally. Circled letters in the screen shots are
linked to lettered notes below the screen shots that describe key elements within each Options for
[Instrument] window section.
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a. This upper Options for [Instrument] data grid duplicates the record row of the contract you
selected to trade as an option from within a primary online trading window with the difference
that the Last column has been replaced with a MidPrice column. This is because the mid
price is used to determine the price used in volatility calculations.

b. Bids, doubles and offers in this window section apply to call options for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.

c. Bids, doubles and offers in this window section apply to put options for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.

d. This call option Volume field and put option Volume. field respectively display the number of
call options and put options traded during the current trading day for the selected contract.

e. This call option Last field and put option Last. field respectively display the last traded price
of a call option and a put option during the current trading day for the selected contract.

f.  This call option QtyB field and put option QtyB. field respectively display the current quantity
of a call option and a put option for the selected contract available for the best quoted bid
price. Click on one of these fields to display a window from which you can add a bid as an
agent.
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m.

This call option Bid field and put option Bid. field respectively display the current best price
for a call option and a put option on the buying side. Click on one of these fields to display a
window from which you can add a bid as a principal.

This call option / field and put option \ field display a window from which you can respectively
add a double of a call option and a double of a put option for the selected contract.

This call option Offer field and put option Offer. field respectively display the current best
price for a call option and a put option on the offering side. Click on one of these fields to
display a window from which you can add an offer as a principal.

This call option QtyB field and put option QtyB. field respectively display the current quantity
of a call option and a put option for the selected contract available for the best quoted bid
price. Click on one of these fields to display a window from which you can add a bid as an
agent.

This call option Openlint field and put option Openint. field respectively display the current
open interest for their respective options for the selected contract.

This Strike field displays the strike price of the selected contract.

This MidPrice field mirrors the mid price value of the corresponding upper data grid field.

Right clicking within the upper data grid inside an Options for [Instrument] window displays the
context menu shown in the screen shot below.

L\\T Depth

Refresh

Display a depth window for the selected contract by clicking on the Depth menu item in the context
menu screen shot shown directly above. The depth window will display all active orders on the market
for the contract. Force data displayed within the upper data grid to be refreshed by clicking on the
Refresh menu item in the context menu screen shot above.

The context menu shown in the screen shot below appears when you right click in the lower data grid
inside an Options for [Instrument] window.

El Depth
\'3_| Set DDE-Copy On

z | Freshen data

d | Configure

e | Stay on Top

Lettered labels in the context menu screen shot directly above are linked to lettered notes below that
describe what each context menu item does.

a.

Click on this Depth context menu item to display a depth window for the currently selected
contract. The depth window will display all active orders on the market for the contract.

Click on this Set DDE-Copy On context menu item to activate an aspect of DDE functionality
within the Nutron front end that lets users copy their choice of fields from the currently open
window into an alternative interface like a Microsoft Excel worksheet. Values within fields
copied in this way will update in real time within the new interface.
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Click on this Freshen data context menu item to force data displayed within the lower data
grid to refresh itself.

Click on this Configure context menu item to display the window shown below. This window
lets you hide/show data grid lines and change the font type and size used within the Options
for [Instrument] window.
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This Stay on Top context menu item lets you keep the currently open secondary online
trading window on top of or behind active windows. You can ensure that the currently open
secondary online trading window stays on top of active windows by clicking on it when it has
no check mark on its left. Conversely, you can ensure that the currently open secondary
online trading window remains behind active windows by clicking on it when it does have a
check mark on its left.

Options for [Instrument] window trading processes entail adding bids, doubles and offers as described in
separate section toggles below.

Bid adding processes

Adding a bid from an Options for [Instrument] window involves the following steps:

1) Launch the Options for [Instrument] window.

2) Click inside a QtyB cell or a Bid cell on the left of the lower data grid to place a bid on a call option.

3)

4)

Choose a QtyB cell or a Bid cell on the right of the lower data grid to place a bid on a put option.

Click inside a QtyB cell to display a Buy for [InstrumentStrikeValue C/P] - Option window with an
agent capacity. Click inside a Bid cell to display a Buy for [InstrumentStrikeValue C/P] - Option
window with a principal capacity.

Configure your bid within the Buy for [InstrumentStrikeValue C/P] - Option window as you require.
Circled letters in the Buy for [InstrumentStrikeValue C/P] - Option window screen shot below are
linked to lettered notes below the screen shot you can use to explore your bid configuration options.
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a. This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

b. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

c. This Qty control contains the default number of contracts you undertake to buy whenever you
add a bid. If you wish, you can increase the value in the Qty spin box to the maximum order
guantity set up for you.

d. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your bids will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control

e. This Volat control contains a volatility value for your bids.

f.  This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

g. This Premium control contains a premium value for your bids.

h. This Capacity control shows whether the bid will be a principal — P or agent — A trade. You
can also use the control to change the bid from a principal trade to an agent trade or vice
versa.

i. Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill
status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR
option button gives your bid Normal status.

5) When you have configured the bid to your satisfaction, save your configurations, launch the bid and
close the Buy for [Instrument] window by clicking its OK button.
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Double adding processes

Adding a double from an Options for [Instrument] window involves the following steps:

1)

2)

3)

4)

Launch the Options for [Instrument] window.

Click inside a / cell on the left of the lower data grid to add a double on a call option. Click inside a \
cell on the right of the lower data grid to add a double on a put option.

Click inside a / cell to display a Double for [InstrumentStrikeValue C/P] - Option window. The
window that appears will be configured for either a principal capacity or an agent capacity depending
on how your user settings are set up for the Financials market.

Configure your double within the Double for [InstrumentStrikeValue C/P] - Option window as you
require. Circled letters in the Double for [InstrumentStrikeValue C/P] - Option window screen shot
below are linked to lettered notes below the screen shot you can use to explore your double
configuration options.
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a. This Double for [InstrumentStrikeValue C/P] - Option caption contains a C to indicate that
this double is for a call option. A P within the caption would indicate that the double was for a
put option.

b. This Qty control contains the default number of contracts you undertake to bid for and offer
whenever you add a double. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.

c. This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

d. A Volat control appears both within the Bid frame and the Offer frame. Within the Bid frame,

it contains a volatility value for the bid element of the double. Within the Offer frame it
contains a volatility value for the offer element of the double.
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A Premium control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it contains a premium value for the bid element of the double. Within the Offer frame, it
contains a premium value for the offer element of the double.

A Capacity control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it indicates whether the bid side of the double will be a principal — P or agent — A trade.
Within the Offer frame, it indicates whether the offer side of the double will be a principal — P
or agent — A trade. You can use the two Capacity controls to change the bid side of the
double, the offer side of the double, or both sides of the double from a principal trade to an
agent trade or vice versa.

This Order/Ref control appears both within the Bid frame and the Offer frame. Both controls
will initially contain identical incremented values derived from a reference number seed value
you accepted or set up earlier in the trading session. This unique value is used by the Nutron
back end to identify the bid and offer sides of the double. You can type your own value into
this control if you wish to do so.

The labelled control immediately to the right of the Prin button contains the member code of
your organization, client codes for your member organization and any sub accounts you set
up for yourself. If you chose to have all your trades locked to the same sub account and
dealer, this control will be disabled and all your bids will always use the same sub account.

Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed in the control itself. Double click on the row of a
client you want to select within the labelled control to update the labelled control and close the
Pick Principal window.

This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

5) Launch the double and close the Double for [InstrumentStrikeValue C/P] - Option window by

clicking its OK button.

Offer adding processes

Adding an offer from an Options for [Instrument] window involves the following steps:

1) Launch the Options for [Instrument] window.

2) Click inside an Offer cell or a QtyO cell on the left of the lower data grid to add an offer on a call

3)

4)

option. Click inside an Offer. cell or a QtyO. cell on the right of the lower data grid to add an offer on
a put option.

Click inside an Offer cell to display an Offer for [InstrumentStrikeValue C/P] - Option window with
a principal capacity. Click inside a QtyO cell to display an Offer for [InstrumentStrikeValue C/P] -
Option window with an agent capacity.

Configure your offer within the Offer for [InstrumentStrikeValue C/P] - Option window as you
require. Circled letters in the Offer for [InstrumentStrikeValue C/P] - Option window screen shot

99



below are linked to lettered notes below the screen shot you can use to explore your offer
configuration options.
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a. This Offer for [InstrumentStrikeValue C/P] - Option caption contains a C to indicate that
this offer is for a call option. A P within the caption would indicate that the offer was for a put
option.

b. This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

c. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the offer. You can type your own value into this control if you wish
to do so.

d. This Qty control contains the default number of contracts you undertake to sell whenever you
add a bid. If you wish, you can increase the value in the Qty control to the maximum order
quantity set up for you.

e. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control

f.  This Volat control contains a volatility value for your offers.

g. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will

be disabled and all your offers will always use the default dealer code.

h. This Premium control contains a premium value for your offers.

100



i. This Capacity control shows whether the offer will be a principal — P or agent — A trade. You
can also use the control to change the offer from a principal trade to an agent trade or vice
versa.

j- Within this set of option buttons, clicking the FOK option button gives your offer Fill or Kill
status, clicking the TOK option button gives your offer Take or Kill status and clicking the
NOR option button gives your offer Normal status.

5) When you have configured the offer to your satisfaction, launch the offer and close the Offer for
[InstrumentStrikeValue C/P] - Option window by clicking its OK button.

Deltas for [Instrument] windows

A Deltas for [Instrument] secondary online trading window lets you set up bids, doubles and offers on deltas.
Launching a Deltas for [Instrument] window involves the following steps:

1) Select a Commodities market primary online trading window from which you can generate a context
menu that includes a Deltas menu item.

2) If you expect to add a new strike in the course of ensuing trading processes, right click on the data
grid cell of the contract with which you want to trade within the primary online trading window and click
the Contract Data menu item of the context menu that appears to display a Contract Data window.
You can obtain valid strike intervals for the currently selected contract from within this window.

3) Right click on the data grid cell of the contract with which you want to trade within the primary online
trading window and click the Deltas menu item of the context menu that appears to display a Deltas
for [Instrument] window.

4) The Deltas for [Instrument] window sections screen shots below depict window sections that would
be next to each other in Nutron itself. These window sections have, however, been placed one above
the other to use the available on-screen space optimally. Lettered labels in the screen shots are
linked to lettered notes below the screen shots that describe key elements within each Deltas for
[Instrument] window section.

7 Deltas for SEP11 CORN
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a. This upper Deltas for [Instrument] data grid duplicates the record row of the contract you
selected to trade as an option from within a primary online trading window with the difference
that the Last column has been replaced with a MidPrice column. This is because the mid
price is used to determine the price used in volatility calculations.

b. Bids, doubles and offers in this window section apply to call deltas for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.
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Bids, doubles and offers in this window section apply to put deltas for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.

This call delta Volume field and put delta Volume. field respectively display the number of
call deltas and put deltas traded during the current trading day for the selected contract.

This call delta Last field and put delta Last. field respectively display the last traded price of a
call delta and a put delta during the current trading day for the selected contract.

This call delta QtyB field and put delta QtyB. field respectively display the current quantity of
a call delta and a put delta for the selected contract available for the best quoted bid price.
Click on one of these fields to display a window from which you can add a bid as an agent.

This call delta Bid field and put delta Bid. field respectively display the current best price for a
call delta and a put delta on the buying side. Click on one of these fields to display a window
from which you can add a bid as a principal.

This call delta / field and put delta \ field display a window from which you can respectively
add a double of a call delta and a double of a put delta for the selected contract.

This call delta Offer field and put delta Offer. field respectively display the current best price
for a call delta and a put delta on the offering side. Click on one of these fields to display a
window from which you can add an offer as a principal.

This call delta QtyO field and put delta QtyO. field respectively display the current quantity of
a call delta and a put delta for the selected contract available for the best quoted offer price.
Click on one of these fields to display a window from which you can add an offer as an agent.

This Strike field displays the strike price of the selected contract.

This MidPrice field mirrors the mid price value of the corresponding upper data grid field.

Right clicking within the upper data grid inside an Deltas for [Instrument] window displays the context menu
shown in the screen shot below.

% Depth

Refresh

Display a depth window for the selected contract by clicking on the Depth menu item in the context menu
screen shot shown directly above. The depth window will display all active orders on the market for the
contract. Force data displayed within the upper data grid to be refreshed by clicking on the Refresh menu
item in the context menu screen shot above.

The context menu shown in the screen shot below appears when you right click in the lower data grid inside
an Options for [Instrument] window.
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El Depth

b | Set DDE-Copy On

z | Freshen data

d | Cenfigure

e | StayonTop

a. Click on this Depth context menu item to display a depth window for the currently selected
contract. The depth window will display all active orders on the market for the contract.

b. Click on this Set DDE-Copy On context menu item to activate an aspect of DDE functionality
within the Nutron front end that lets users copy their choice of fields from the currently open
window into an alternative interface like a Microsoft Excel worksheet. Values within fields
copied in this way will update in real time within the new interface.

c. Click on this Freshen data context menu item to force data displayed within the lower data
grid to refresh itself.

d. Click on this Configure context menu item to display the window shown below. This window
lets you hide/show data grid lines and change the font type and size used within the Deltas
for [Instrument] window.

o Configure Grid @

h"‘ S hiow
P‘. A Harizantal Lines
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% [¥] Wertical Lines
@, Fart ]

e. This Stay on Top context menu item lets you keep the currently open secondary online
trading window on top of or behind active windows. You can ensure that the currently open
secondary online trading window stays on top of active windows by clicking on it when it has
no check mark on its left. Conversely, you can ensure that the currently open secondary
online trading window remains behind active windows by clicking on it when it does have a
check mark on its left.

Deltas for [Instrument] window trading processes entail adding bids, doubles and offers as described in
separate section toggles below.

Bid adding processes

Adding a bid from a Deltas for [Instrument] window involves the following steps:

1) Launch the Deltas for [Instrument] window.
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2)

3)

4)

Click inside a QtyB cell or a Bid cell on the left of the lower data grid to place a bid on a call delta.

Choose a QtyB cell or a Bid cell on the right of the lower data grid to place a bid on a put delta.

Click inside a QtyB cell to display a Buy for [InstrumentStrikeValue C/P] - Delta window with an
agent capacity. Click inside a Bid cell to display a Buy for [InstrumentStrikeValue C/P] - Delta

window with a principal capacity.

Configure your bid within the Buy for [InstrumentStrikeValue C/P] - Delta window as you require.
Circled letters in the Buy for [InstrumentStrikeValue C/P] - Delta window screen shot below are
linked to lettered notes below the screen shot you can use to explore your bid configuration options.
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This Buy for [InstrumentStrikeValue C/P] - Delta caption contains a C to indicate that this
bid is for a call delta. A P within the caption would indicate that the bid was for a put delta.

This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

This Qty control contains the default number of contracts you undertake to buy whenever you
add a bid. If you wish, you can increase the value in the Qty spin box to the maximum order
guantity set up for you.

This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your bids will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

This Volat control contains a volatility value for your bids.

This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.
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h. This Premium control contains a premium value for your bids.

i. This Capacity control shows whether the bid will be a principal — P or agent — A trade. You
can also use the control to change the bid from a principal trade to an agent trade or vice
versa.

j- Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill
status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR
option button gives your bid Normal status.

5) When you have configured the bid to your satisfaction, launch the bid and close the Buy for
[Instrument] window by clicking its OK button.

Spreads for [Instrument] windows window trading processes entail adding bids, doubles and offers as
described in separate sections below.

1) Select a Commodities market primary online trading window from which you can generate a context
menu that includes a Spreads menu item.

Labelled letters in the screen shots are linked to lettered notes below the screen shots that describe key
elements within each Spread for [Instrument] window section.

2% Spreads for SEP11 CORN | B
[ 1 [ 1 I 1
[ [Instrument| 3 [l & Fawel| © Bid] 9 |/|0oifer] & Flowo| T J]
| SEP11/DECTT CORN 0 0.00 / 0.00 0 =
| SEF11/MaR12 CORN 0 0.00 /0,00 0
| SEP11A4UL12 CORN 0 0.00 /0,00 0 il
Fl [T 3

a. This Instrument field contains a descriptive instrument code supplied by the Exchange.

b. This QtyB field displays the current quantity of each corresponding contract available for the
best quoted bid price. Click within this field to display the window described in the Bid adding
processes section toggle below from which you can add a bid as an agent.

c. This Bid field displays the current best price on the buying side for each corresponding
contract. Click within this field to display the window described in the Bid adding processes
section toggle below from which you can add a bid as a principal.

d. Click within this / field to display the window described in the Double adding processes
section toggle below from which you can add a double.

e. This Offer field displays the current best price on the offering side for each corresponding
contract. Click within this field to display the window described in the Offer adding processes
section toggle below from which you can add an offer as a principal.

f.  This QtyO field displays the current quantity of each corresponding contract available for the
best quoted offer price. Click within this field to display the window described in the Offer
adding processes section toggle below from which you can add an offer as an agent.
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Bid adding processes

Adding a bid from an Spreads for [Instrument] window involves the following steps:
1) Launch the Spreads for [Instrument] window.

2) Click inside a QtyB cell to place a bid on a call spread.

3) Display a Buy for [Instrument] window within which you will add a bid in an agent capacity by
clicking within the QtyB column or pressing Shift + F5 on your keyboard. Alternatively, display a Buy
for [Instrument] window within which you will add a bid in a principal capacity by clicking within the

Bid column or pressing F2 on your keyboard].

4) Configure your bid within the Buy for [Instrument] window as you require. Circled letters in the Buy
for [Instrument] window below are keyed to Buy for [Instrument] window controls. Lettered notes
beneath the screen shot describe the bid configuration options available from each control.

Buy for SEPL1/DEC11 CORN [
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This Qty control shows the default number of contracts you undertake to buy whenever you
add a Financials market bid. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.

This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

The value in this Differential control represents the difference between the early and the late
contract expiry dates. You can supply yoOur own value for this control if you want to do so.

This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

This Capacity control shows whether the bid will be a principal — P or agent — A trade. You
can also use the control to change the bid from a principal trade to an agent trade or vice
versa.

106



This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill
status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR
option button gives your bid Normal status.

5) When you have configured the bid to your satisfaction, launch the bid and close the Buy for

[Instrument] window by clicking its OK button.

Double adding processes

You add a Commodities market double as follows:

1) Choose a contract for which you want to add a double by clicking inside its cell.

2)

3)

If you click within a cell of the / column of the applicable primary online trading window, a Double for
[Instrument] window configured for either adding a double in a principal capacity or adding a double
in an agent capacity will appear. The capacity for which the window is configured will depend on user

settings specified as described elsewhere.

Configure your double within the Double for [Instrument] window as you require. Lettered notes in
the Double for [Instrument] window below are keyed to Double for [Instrument] window controls.
Lettered notes beneath the screen shot describe the double configuration options available from each

control
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a. This Qty control shows the default number of contracts you undertake to bid for and offer

whenever you add a Financials market double. If you wish, you can increase the value in the
Qty control to the maximum order quantity set up for you.

The value in this Differential control represents the difference between the early and the late
contract expiry dates. You can supply yoOur own value for this control if you want to do so.

A Capacity control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it indicates whether the bid side of the double will be a principal — P or agent — A trade.
Within the Offer frame, it indicates whether the offer side of the double will be a principal — P
or agent — A trade. You can use the two Capacity controls to change the bid side of the
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4)

double, the offer side of the double, or both sides of the double from a principal trade to an
agent trade or vice versa.

d. An Order/Ref control appears both within the Bid frame and the Offer frame. Both controls
will initially contain identical incremented values derived from a reference number seed value
you accepted or set up earlier in the trading session. This unique value is used by the Nutron
back end to identify the bid and offer sides of the double. You can type your own values into
these controls if you want to do so.

e. The control immediately to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
control will be disabled and all your bids will always use the same sub account.

f. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your doubles will always use the default dealer code.

When you have configured the double to your satisfaction, launch the double and close the Buy for
[Instrument] window by clicking its OK button.

Offer adding processes

You add a Commodities market offer as follows:

1

2)

3)

Choose a contract for which you want to add an offer by clicking inside its cell within the leftmost
column of the applicable primary online trading window.

Display an Offer for [Instrument] window within which you will add an offer in an agent capacity by
clicking within the QtyO column or pressing Ctrl + F5 on your keyboard. Alternatively, display an
Offer for [Instrument] window within which you will add an offer in a principal capacity by clicking
within the Offer column or pressing F3 on your keyboard.

Configure your offer within the Offer for [Instrument] window as you require. Lettered Notes in the
Offer for [Instrument] window below are keyed to Offer for [Instrument] window controls. Lettered
notes beneath the screen shot describe the offer configuration options available from each control.

Offer for SEP11/DEC11 CORN S

0] = RefNo 000000000 b |
ntial 1640 ~ (&5 Piin| ABLM =l

P v| Deslr [DEN

[ FOK TOK @ MNOR

a LCancel

a. This Qty control shows the default number of contracts you undertake to offer whenever you
add a Financials market offer. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.
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b. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

C. The value in this Differential control represents the difference between the early and the late
contract expiry dates. You can supply yoOur own value for this control if you want to do so

d. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

e. This Capacity control shows whether the offer will be a principal — P or agent — A trade. You
can also use the control to change the offer from a principal trade to an agent trade or vice
versa.

f. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your offers will always use the default dealer code.

g. Within this set of option buttons, clicking the FOK option button gives your offer Fill or Kill
status, clicking the TOK option button gives your offer Take or Kill status and clicking the
NOR option button gives your offer Normal status.

4) When you have configured the offer to your satisfaction, launch the offer and close the Offer for
[Instrument] window by clicking its OK button.

Online Global market trading

The table below contains online Global market trading functionality delivered from each primary online trading
window (as well as a window listing all the options and deltas that have been traded in the course of the
current trading day) and the launch methods for each of these windows.

|Launch Method |

You can launch a GLOBAL Splits ([Member
Code Dealer Code]) trading window by clicking
Global Market > Split_Contracts_Global,
pressing Ctrl + | on your keyboard.

Functionality

A GLOBAL Splits ([Member Code Dealer
Code]) trading window facilitates online trading
on split contracts (subject to availability) for
Nutron trader users. In this window each
instrument represents two different contracts
with the same expiry date.

A Commodities_Global ([Member Code|You can launch a Commodities_Global

Dealer Code]) trading window facilitates online
trading for Nutron trader users. In this window
each instrument represents a current tradable
contract.

(IMember Code Dealer Code]) trading window
by clicking Global Market > Commodities
Global, pressing Ctrl + J on your keyboard.

An IDX_Futures_Global ([Member Code
Dealer Code]) window facilitates online trading
for Nutron trader users.

You can launch an IDX_Futures_Global
(IMember Code Dealer Code]) trading window
by clicking Global Market >
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Functionality

|Launch Method |

IDX_Futures_Global, pressing Ctrl + K on your
keyboard.

An IDX_Dividend_Futures_Global ([Member
Code Dealer Code]) window facilitates online
trading for Nutron trader users.

You can launch an
IDX_Dividend_Futures_Global ([Member
Code Dealer Code]) trading window by clicking
Global Market >
IDX_Dividend_Futures_Global, pressing Ctrl +
L on your keyboard or clicking the tab button of
the Global Market tab.

With two exceptions, primary online trading
windows for the Global market only let you trade
in a single contract category type. The first of the
windows that lets you trade in contract types you
have chosen across your choice of contract
categories is the Central Options Global
([Member Code Dealer Code]) trading window.

You can launch a Central Options Global
([Member Code Dealer Code]) trading window
by clicking Global Market >
Central_Options_Loaded, pressing Ctrl + M on
your keyboard.

With two exceptions, primary online trading
windows for the Global market only let you trade
in a single contract category type. The second of
the windows that lets you trade in contract types
you have chosen across your choice of contract
categories is the Asset_Class_Futures_Global

You can launch an
Asset_Class_Futures_Global ([Member Code
Dealer Code]) trading window by clicking
Global Market >
Asset_Class_Futures_Global, pressing Ctrl +
N on your keyboard.

([Member Code Dealer Code]) trading window.

The next help topic provides all the information required to carry out Global market trading in a primary online
trading window.

Online Global market trading in a primary online trading window

When carrying out Global market trading from the GLOBAL Central Options ((Member Code Dealer Code])
or the Asset_Class_Futures ([Member Code Dealer Code]) primary online trading window, you first need to
specify contract categories and contract types within these categories that you want to trade. The first section
toggle below, therefore, describes how to do this.

You should be familiar with the data grid cells found in typical primary online trading windows and the full
range of context menu items available for all such windows before trading in them. The second and third
section toggles below, therefore, respectively discuss these key primary online trading window elements.

Primary online trading window processes entail adding bids, doubles and offers as respectively described in
the sections below.

Specifying contract categories and contract types to trade in

Specifying contract categories and contract types to trade in involves the following steps:

1) Click Global Market > Central_Options_Global, press Ctrl + M on your keyboard to display a
Select Contracts To Trade window.
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2)

3)

4)

5)

6)

7

Click on the Select Contracts To Trade window Asset Class dropdown control to display the
contract categories available for selection as shown in the Select Contracts To Trade window
section below.

=
17

Carmodities [2

Select a contract category within the Asset Class dropdown control by clicking on it. For illustrative
purposes, let us assume that you have clicked on the Commodities contract category.

The instrument name of each contract type within the Commodities contract category will appear
within the Available column on the left of the Select Contracts To Trade window.

Select a contract type in which you want to trade by clicking on it. Transfer the selected contract type
to the To Trade column by clicking on the Add button between the Available and the To Trade
columns. In the Select Contracts To Trade screen shot below, the Nutron user has selected all four
available contract types from the Commodities contract category with which to trade.

' A
Select Contracts To Trade M

Select The Asset Class

Asset Class | Commodities [27] -
Contracts
Y Available ToTrade
s ; SEP11 COPP
SEPT1 SILY SEPT1 SILY
OCT11 GOLD OCT1TGOLD
OCT11 PLAT OCT11 PLAT

Add

Remove All <<

| @K || @ Cencel |

Where feasible, select other contract categories and contact types within these categories by
repeating steps 3. to 5. above with appropriate changes.

Save your choice of contract categories and contract types, close the Select Contracts to Trade

window and display a GLOBAL Central Options ([Member Code Dealer Code]) primary online
trading window by clicking on the Select Contracts to Trade window's OK button.
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Data grid cells in a typical Commodities market primary online trading window

The APD Central Options ([Member Code Dealer Code]) primary online trading window is a typical online
trading window in which data grid cells predominate. You can see this in the APD Central Options ([Member
Code Dealer Code]) window sections screen shots below. APD Central Options ((Member Code Dealer
Code]) window sections that would be next to each other in Nutron itself, however, have been placed one
above the other to use the available on-screen space optimally. Lettered notes in the screen shots are linked
to lettered notes below the screen shots that describe the contents of each data grid field.
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This Instrument field contains a descriptive instrument code supplied by the Exchange.

This QtyB field displays the current quantity of each corresponding contract available for the
best quoted bid price. Click within this field to display the window described in the Bid adding
processes section toggle below from which you can add a bid as an agent.

This Bid field displays the current best price on the buying side for each corresponding
contract. Click within this field to display the window described in the Bid adding processes
section toggle below from which you can add a bid as a principal.

Click within this / field to display the window described in the Double adding processes
section toggle below from which you can add a double.

This Offer field displays the current best price on the offering side for each corresponding
contract. Click within this field to display the window described in the Offer adding
processes section toggle below from which you can add an offer as a principal.

This QtyO field displays the current quantity of each corresponding contract available for the
best quoted offer price. Click within this field to display the window described in the Offer
adding processes section toggle below from which you can add an offer as an agent.

This Change field displays the change between the last traded price and the opening price for

the current trading day. The text displayed in this field will be blue (if the change is positive),
black (if the change is zero), or red (if the change is negative).
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This Last field displays the last traded price for each corresponding contract for the current
trading day. If the contract has not traded, the previous trading day's closing price will be
displayed in this field. The text displayed in this field will turn red as soon as a trade has been
made.

This Time field displays the most recent time at which each corresponding contract was
traded on the current trading day. If no trade has taken place, this field will display zero
values.

This High field indicates the highest trading price for each corresponding contract for the
current trading day. If there was no trade on the contract, this field will display zero values.

This Low field indicates the lowest trading price for each corresponding contract for the
current trading day. If there was no trade on the contract, this field will display zero values.

This Volume field displays the number of contracts of each corresponding contract traded
during the current trading day.

. This MidPrice field displays the mid price of each corresponding contract.

The Openlint field displays the current open interest on each corresponding contract.

Context menus within typical Global market primary online trading windows

Context menus within Global market primary online trading windows, which you display by right clicking within
their parent windows, offer different functional features depending on the contract types these windows hold.
The context menu in the screen shot below, however, includes all the functional features available from Global
market primary online trading window context menus. This means you can learn all you need about Global
market primary online trading window context menu functional features from the sample context menu below.
Lettered notes in the context menu screen shot are linked to lettered notes below the screen shot that
describe each functional feature in turn.

a | Depth

b | Options

c | Deltas

d | Spreads

£ | Days History

f | Contract data

8 | Set DDE-Copy On

Freshen data

i | Configure

i | Sort » By Contract Mame and Date
k | Stay on Top By Contract Date

| Lﬁ'u:l d/Delete Contracts By Contract Mame

a. This Depth context menu item opens a depth window for the currently selected contract. The

depth window displays all active orders on the market for the contract.
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This Options context menu opens a secondary online options trading window for the
currently selected contract provided the instrument for that contract was set up on the back
end to allow options. In the secondary online options trading window, you can place bids,
doubles or offers on the option for the contract at various strike prices.

This Deltas context menu item opens a secondary online deltas trading window for the
currently selected contract provided the instrument for that contract was set up on the back
end to allow deltas. In the secondary online deltas trading window, you can place bids,
doubles or offers on the option and its underlying future for the selected contract at various
strike prices.

This Spreads context menu item opens a spreads trading window for the currently selected
contract if instrument records of the same type as the currently selected contract with different
expiry dates exist.

This Days History context menu item displays an [Instrument] window like the one shown
below.
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Trade Time

This Contract data context menu item lets you see data set up by the Exchange for the
currently selected contract inside a Contract Data window like the one shown below. Use
the circled numbers in the Contract Data window screen shot below and the numbered notes
that follow after it to learn about the contract data such windows display.

114




j-

Contract Data Iﬁ
Contract FUEDT COFPP
Expiry D ate 2011/09/0
Lat Size 1
M orminal 2500
Shike Interval 20
Price/Rate Interval .05
Fixed Margin 5300
Quote Type Price
Clearance D ate 2011/03/M
Quate Format it Hit
Frice Formnat kg gy
Spread M argin 1700
Future Anoryrmous Mo
Cption Anonymous Mo

This Set DDE-Copy On context menu item activates an aspect of DDE (Dynamic Data
Exchange) functionality within Nutron that lets users copy their choice of fields from the
currently open primary online trading window into an alternative interface like a Microsoft
Excel worksheet. Values within fields copied in this way will update in real time within the
new interface.

Another DDE aspect within Nutron lets you use a DDE Trader window and your familiarity
with Excel spreadsheets to set up trading information you can use to participate in the Nutron
online trading environment without working within a primary online trading window

This Freshen data context menu item forces a refresh of data contained within the primary
online open trading window.

This Configure context menu item displays the window shown below. This window lets you
hide/show data grid lines and change the font type and size used within the currently open
primary online trading window. Once you have made the changes you require, confirm them
and close the Configure Grid window by clicking on its OK button.

2% Configure Grid Iﬁ
h"‘ S how
P..'N, Horizontal Lines

UTRD,

m Wertical Lines

h I 8, Font I
S

S L0 0] [ @ carcel]
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This Sort context menu item displays various sub menu items. The precise sub menu items
displayed varies from one primary online trading window to the next. Click on one of these
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sub menu items to sort contract record rows within the currently open online trading window a
By Contract Name and Date sub-menu item, a By Contract Date sub-menu item and a By
Contract Name sub-menu item. These sub-menu items let you sort record rows within the
Index_Futures ([Member Code Dealer Code]) trading window data grid according to the
criteria that give each sub-menu item its name. This Low field indicates the lowest trading
price for each corresponding contract for the current trading day. If there was no trade on the
contract, this field will display zero values.

This Stay on Top context menu item lets you keep the currently open primary online trading
window on top of or behind active windows. You can ensure that the currently open primary
online trading window stays on top of active windows by clicking on it when it has no check
mark on its left. Conversely, you can ensure that the currently open primary online trading
window remains behind active windows by clicking on it when it does have a check mark on
its left.

This Add/Delete Contracts context menu item lets you alter the currently open primary
online trading window display by deleting the currently selected contract from it, restoring a
previously deleted contract to it or adding/deleting an entire contract class from it as follows:

i. Click on the Add/Delete Contracts context menu item to display the window shown
below.

Add/Delete Contracts I&

#7  Select Contract Edit

P‘- ;@ Delete specific dated contract
UTRON

m ! Restore deleted dated contracts

[
!®‘ 1 Add/Delete Class of contract
b

‘ | J k. | I x Eancel‘

ii. Learn what deleting the currently selected contract from the Add/Delete Contracts
window involves in point iii. below. Learn what restoring previously deleted dated
contracts from the Add/Delete Contracts window involves in point iv. below. Learn
what adding/deleting an entire contract class from the Add/Delete Contracts window
involves in point v. below.

ii. If the Delete specific dated contract option button is not checked, click on it to

check it. Next click on the Add/Delete Contracts window's OK button to close its
parent window and display an Information window like the one below.

Information ﬁ
|0I Delete SEP11 COPP 7

| ok || cancel
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iv. If the Restore deleted dated contracts option button is not checked, click on it to
check it. Next click on the Add/Delete Contracts window's OK button to close its
parent window and display an Information window like the one below.

i N
Information ﬁ

Restore specifically deleted contracts?

OK l ’ Cancel

v. If the Add/Delete Class of contract option button is not checked, click on it to check
it. Next click on the Add/Delete Contracts window's OK button to close its parent
window and display a new Add/Delete Contracts window like the one below.

Add/Delete Contracts Iﬁ

h‘ Contracts

®
f0hon | COPP |t I
i [ )

a

..

vi. Select the contract class you want to add or delete from the Add/Delete Contracts
window Contracts dropdown control. Next, click on either the Plus or the Minus
button on the right of the Contracts control depending on whether you want to add a
contract class to or delete a contract class from its parent primary online trading
window. Finally, click on the Add/Delete Contracts window's OK button to confirm
the addition or deletion of the contract class that you specified and to close the
window.

Bid adding processes

You add a Financials market bid as follows:

1) Choose a contract for which you want to add a bid by clicking inside its cell within the leftmost column
of the applicable primary online trading window.

2) Display a Buy for [Instrument] window within which you will add a bid in an agent capacity by
clicking within the QtyB column or pressing Shift + F5 on your keyboard. Alternatively, display a Buy
for [Instrument] window within which you will add a bid in a principal capacity by clicking within the
Bid column or pressing F2 on your keyboard.

3) Configure your bid within the Buy for [Instrument] window as you require. Circled letters in the Buy

for [Instrument] window below are keyed to Buy for [Instrument] window controls. Lettered notes
beneath the screen shot describe the bid configuration options available from each control.
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Buy for OCT11 PLAT
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a. This Qty control shows the default number of contracts you undertake to buy whenever you
add a Financials market bid. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.

b. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

c. This Price control contains the price per contract for the instrument for which you are adding
a bid. You can change this price if you want to bid at a different per contract price.

If you launched the bid from an EDM Splits ((Member Code Dealer Code]) trading window,
this control will have a Split Diff caption and hold the difference in value between the two
contracts in the split instead of a price value. You can also change this value.

d. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

e. This Capacity control shows whether the bid will be a principal — P or agent — A trade. You
can also use the control to change the bid from a principal trade to an agent trade or vice
versa.

f. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

g. Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill
status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR

option button gives your bid Normal status.

4) When you have configured the bid to your satisfaction, save your configurations, launch the bid and
close the Buy for [Instrument] window by clicking its OK button.
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Double adding processes

You add a Financials market double as follows:

1)

2)

3)

Choose a contract for which you want to add a double by clicking inside its cell within the leftmost
column of the applicable primary online trading window.

If you click within a cell of the / column of the applicable primary online trading window, a Double for
[Instrument] window configured for either adding a double in a principal capacity or adding a double
in an agent capacity will appear. The capacity for which the window is configured will depend on user
settings specified as described elsewhere. If neither an agent capacity nor a principal capacity has
been specified through user settings, you can do the following.

i. Display a Double for [Instrument] window within which you will add a double in an
agent capacity by pressing Ctrl + F3 on your keyboard.

ii. Display a Buy for [Instrument] window within which you will add a double in a
principal capacity by pressing Ctrl + F2 on your keyboard.

Configure your double within the Double for [Instrument] window as you require. Circled letters in
the Double for [Instrument] window below are keyed to Double for [Instrument] window controls.
Lettered notes beneath the screen shot describe the double configuration options available from each
control.

Double for SEP11 COPP o S
Oty L =
Bid Offer
Price  31.30 = Price 3135 =
Capacity F * | LCapacity F -
Order/Ref 000000006 Order/Ref 000000006
E&fg Frin| ABLM * Dealer | f I DEM

[ ) Ok ] I .a Carncel ‘

a. This Qty control shows the default number of contracts you undertake to bid for and offer
whenever you add a Financials market double. If you wish, you can increase the value in the
Qty control to the maximum order quantity set up for you.

b. A Price control appears both within the Bid frame and the Offer frame. Within the Bid frame,
it contains the price per contract on the bid side of the double you are adding. Within the
Offer frame, it contains the price per contract on the offer side of the double you are adding.
You can change the price per contract value contained within each Price control

If you launched the double from an EDM Splits ([Member Code Dealer Code]) trading
window, each control would have a Split Diff caption and hold the difference in value
between the two contracts in the split instead of a price value. You could still change the
values held in each control.

C. A Capacity control appears both within the Bid frame and the Offer frame. Within the Bid

frame, it indicates whether the bid side of the double will be a principal — P or agent — A trade.
Within the Offer frame, it indicates whether the offer side of the double will be a principal — P
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or agent — A trade. You can use the two Capacity controls to change the bid side of the
double, the offer side of the double, or both sides of the double from a principal trade to an
agent trade or vice versa.

d. An Order/Ref control appears both within the Bid frame and the Offer frame. Both controls
will initially contain identical incremented values derived from a reference number seed value
you accepted or set up earlier in the trading session. This unique value is used by the Nutron
back end to identify the bid and offer sides of the double. You can type your own values into
these controls if you want to do so.

e. The control immediately to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
control will be disabled and all your bids will always use the same sub account.

Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed in the control. Double click within the row of a
client you want selected within the control to close the Pick Principal window and update the
value held within the control.

f. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your doubles will always use the default dealer code.

When you have configured the double to your satisfaction, save your configurations, launch the
double and close the Buy for [Instrument] window by clicking its OK button.

Offer adding processes

You add a Financials market offer as follows:

1)

2)

3)

Choose a contract for which you want to add an offer by clicking inside its cell within the leftmost
column of the applicable primary online trading window.

Display an Offer for [Instrument] window within which you will add an offer in an agent capacity by
clicking within the QtyO column or pressing Ctrl + F5 on your keyboard. Alternatively, display an
Offer for [Instrument] window within which you will add an offer in a principal capacity by clicking
within the Offer column or pressing F3 on your keyboard.

Configure your offer within the Offer for [Instrument] window as you require. Circled letters in the
Offer for [Instrument] window below are keyed to Offer for [Instrument] window controls. Lettered
notes beneath the screen shot describe the offer configuration options available from each control.
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a. This Qty control shows the default number of contracts you undertake to offer whenever you
add a Financials market offer. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.

b. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

c. This Price control contains the price per contract for the instrument for which you are adding
an offer. You can change this price if you want to offer at a different per contract price.

If you launched the offer from an EDM Splits ((Member Code Dealer Code]) trading window,
this control will have a Split Diff caption and hold the difference in value between the two
contracts in the split instead of a price value. You can also change this value

d. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

e. This Capacity control shows whether the offer will be a principal — P or agent — A trade. You
can also use the control to change the offer from a principal trade to an agent trade or vice
versa.

f. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your offers will always use the default dealer code.

g. Within this set of option buttons, clicking the FOK option button gives your offer Fill or Kill
status, clicking the TOK option button gives your offer Take or Kill status and clicking the

NOR option button gives your offer Normal status.

4) When you have configured the offer to your satisfaction, save your configurations, launch the offer
and close the Offer for [Instrument] window by clicking its OK button.
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Online Global market trading in a secondary online trading window

A Global market secondary online trading window is a window that is launched by clicking on a menu item
within a context menu launched within a primary online trading window.

Options for [Instrument] windows

An Options for [Instrument] secondary online trading window lets you set up bids, doubles and offers on
options. Launching an Options for [Instrument] window involves the following steps:

1) Select a Global market primary online trading window from which you can generate a context menu
that includes an Options menu item.

2) If you expect to add a new strike in the course of ensuing trading processes, right click on the data
grid cell of the contract with which you want to trade within the primary online trading window and click
the Contract Data menu item of the context menu that appears to display a Contract Data window.
You can obtain valid strike intervals for the currently selected contract from within this window.

3) Right click on the data grid cell of the contract with which you want to trade within the primary online
trading window and click the Options menu item of the context menu that appears to display an
Options for [Instrument] window.

The Options for [Instrument] window sections screen shots below depict window sections that would be
next to each other in Nutron itself. These window sections have, however, been placed one above the other to
use the available on-screen space optimally. Circled letters in the screen shots are linked to lettered notes
below the screen shots that describe key elements within each Options for [Instrument] window section.
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a. This upper Options for [Instrument] data grid duplicates the record row of the contract you
selected to trade as an option from within a primary online trading window with the difference
that the Last column has been replaced with a MidPrice column. This is because the mid
price is used to determine the price used in volatility calculations.

b. Bids, doubles and offers in this window section apply to call options for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.

c. Bids, doubles and offers in this window section apply to put options for the selected contract.

The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.
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d. This call option Volume field and put option Volume. field respectively display the number of
call options and put options traded during the current trading day for the selected contract.

e. This call option Last field and put option Last. field respectively display the last traded price
of a call option and a put option during the current trading day for the selected contract.

f.  This call option QtyB field and put option QtyB. field respectively display the current quantity
of a call option and a put option for the selected contract available for the best quoted bid
price. Click on one of these fields to display a window from which you can add a bid as an
agent.

g. This call option Bid field and put option Bid. field respectively display the current best price
for a call option and a put option on the buying side. Click on one of these fields to display a
window from which you can add a bid as a principal.

h. This call option / field and put option \ field display a window from which you can respectively
add a double of a call option and a double of a put option for the selected contract.

i. This call option Offer field and put option Offer. field respectively display the current best
price for a call option and a put option on the offering side. Click on one of these fields to
display a window from which you can add an offer as a principal.

j-  This call option QtyB field and put option QtyB. field respectively display the current quantity
of a call option and a put option for the selected contract available for the best quoted bid
price. Click on one of these fields to display a window from which you can add a bid as an
agent.

k. This call option Openint field and put option Openlint. field respectively display the current
open interest for their respective options for the selected contract.

I.  This Strike field displays the strike price of the selected contract.

m. This MidPrice field mirrors the mid price value of the corresponding upper data grid field.

Right clicking within the upper data grid inside an Options for [Instrument] window displays the context
menu shown in the screen shot below.

L} Depth

Refresh

Display a depth window for the selected contract by clicking on the Depth menu item in the context menu
screen shot shown directly above. The depth window will display all active orders on the market for the
contract. Force data displayed within the upper data grid to be refreshed by clicking on the Refresh menu
item in the context menu screen shot above.

The context menu shown in the screen shot below appears when you right click in the lower data grid inside
an Options for [Instrument] window.
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a l Depth

Set DDE-Copy On

C | Freshen data

d | Configure

e | Stay on Top

Lettered labels in the context menu screen shot directly above are linked to lettered notes below that describe
what each context menu item does.

a. Click on this Depth context menu item to display a depth window for the currently selected
contract. The depth window will display all active orders on the market for the contract.

b. Click on this Set DDE-Copy On context menu item to activate an aspect of DDE functionality
within the Nutron front end that lets users copy their choice of fields from the currently open
window into an alternative interface like a Microsoft Excel worksheet. Values within fields
copied in this way will update in real time within the new interface.

Another aspect of DDE presented within the Nutron front end lets you use a DDE Trader
window and your familiarity with Excel spreadsheets to set up trading information you can use
to participate in the Nutron online trading environment without working within a Nutron trading
window

c. Click on this Freshen data context menu item to force data displayed within the lower data
grid to refresh itself.

d. Click on this Configure context menu item to display the window shown below. This window
lets you hide/show data grid lines and change the font type and size used within the Options
for [Instrument] window.
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e. This Stay on Top context menu item lets you keep the currently open secondary online
trading window on top of or behind active windows. You can ensure that the currently open
secondary online trading window stays on top of active windows by clicking on it when it has
no check mark on its left. Conversely, you can ensure that the currently open secondary
online trading window remains behind active windows by clicking on it when it does have a
check mark on its left.

Options for [Instrument] window trading processes entail adding bids, doubles and offers as described in
separate sections below:
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Bid adding processes

Adding a bid from an Options for [Instrument] window involves the following steps:

1)

2)

3)

4)

Launch the Options for [Instrument] window.

Click inside a QtyB cell or a Bid cell on the left of the lower data grid to place a bid on a call option.
Choose a QtyB cell or a Bid cell on the right of the lower data grid to place a bid on a put option.

Click inside a QtyB cell to display a Buy for [InstrumentStrikeValue C/P] - Option window with an
agent capacity. Click inside a Bid cell to display a Buy for [InstrumentStrikeValue C/P] - Option
window with a principal capacity.

Configure your bid within the Buy for [InstrumentStrikeValue C/P] - Option window as you require.
Circled letters in the Buy for [InstrumentStrikeValue C/P] - Option window screen shot below are
linked to lettered notes below the screen shot you can use to explore your bid configuration options.
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a. This Buy for [InstrumentStrikeValue C/P] - Option caption contains a C to indicate that this
bid is for a call option. A P within the caption would indicate that the bid was for a put option.

b. This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

c. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

d. This Qty control contains the default number of contracts you undertake to buy whenever you
add a bid. If you wish, you can increase the value in the Qty spin box to the maximum order
guantity set up for you.

e. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your bids will always use the same sub account.
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5)

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

f.  This Volat control contains a volatility value for your bids.

g. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

h. This Premium control contains a premium value for your bids.

i. This Capacity control shows whether the bid will be a principal — P or agent — A trade. You
can also use the control to change the bid from a principal trade to an agent trade or vice
versa.

j-  Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill
status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR
option button gives your bid Normal status.

When you have configured your bid to your satisfaction, launch the bid and close the Buy for
[Instrument] window by clicking on the windows Ok button.

Double adding processes

Adding a double from an Options for [Instrument] window involves the following steps:

1

2)

3)

4)

Launch the Options for [Instrument] window.

Click inside a / cell on the left of the lower data grid to add a double on a call option. Click inside a \
cell on the right of the lower data grid to add a double on a put option.

Click inside a / cell to display a Double for [InstrumentStrikeValue C/P] - Option window. The
window that appears will be configured for either a principal capacity or an agent capacity depending
on how your user settings are set up for the Financials market.

Configure your double within the Double for [InstrumentStrikeValue C/P] - Option window as you
require. Circled letters in the Double for [InstrumentStrikeValue C/P] - Option window screen shot
below are linked to lettered notes below the screen shot you can use to explore your double
configuration options.
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This Double for [InstrumentStrikeValue C/P] - Option caption contains a C to indicate that
this double is for a call option. A P within the caption would indicate that the double was for a
put option.

This Qty control contains the default number of contracts you undertake to bid for and offer
whenever you add a double. If you wish, you can increase the value in the Qty control to the
maximum order quantity set up for you.

This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

A Volat control appears both within the Bid frame and the Offer frame. Within the Bid frame,
it contains a volatility value for the bid element of the double. Within the Offer frame it
contains a volatility value for the offer element of the double.

A Premium control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it contains a premium value for the bid element of the double. Within the Offer frame, it
contains a premium value for the offer element of the double.

A Capacity control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it indicates whether the bid side of the double will be a principal — P or agent — A trade.
Within the Offer frame, it indicates whether the offer side of the double will be a principal —
or agent — A trade. You can use the two Capacity controls to change the bid side of the
double, the offer side of the double, or both sides of the double from a principal trade to an
agent trade or vice versa.

This Order/Ref control appears both within the Bid frame and the Offer frame. Both controls
will initially contain identical incremented values derived from a reference number seed value
you accepted or set up earlier in the trading session. This unique value is used by the Nutron
back end to identify the bid and offer sides of the double. You can type your own value into
this control if you wish to do so.

The labelled control immediately to the right of the Prin button contains the member code of
your organization, client codes for your member organization and any sub accounts you set
up for yourself. If you chose to have all your trades locked to the same sub account and
dealer, this control will be disabled and all your bids will always use the same sub account.
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Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed in the control itself. Double click on the row of a
client you want to select within the labelled control to update the labelled control and close the
Pick Principal window.

i. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

5) Launch the double and close the Double for [InstrumentStrikeValue C/P] — Option window by

clicking on its OK button.

Offer adding processes

Adding an offer from an Options for [Instrument] window involves the following steps:

1)

2)

3)

4)

Launch the Options for [Instrument] window.

Click inside an Offer cell or a QtyO cell on the left of the lower data grid to add an offer on a call
option. Click inside an Offer. cell or a QtyO. cell on the right of the lower data grid to add an offer on
a put option.

Click inside an Offer cell to display an Offer for [InstrumentStrikeValue C/P] - Option window with
a principal capacity. Click inside a QtyO cell to display an Offer for [InstrumentStrikeValue C/P] -
Option window with an agent capacity.

Configure your offer within the Offer for [InstrumentStrikeValue C/P] - Option window as you
require. Circled letters in the Offer for [InstrumentStrikeValue C/P] - Option window screen shot
below are linked to lettered notes below the screen shot you can use to explore your offer
configuration options.
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a. This Offer for [InstrumentStrikeValue C/P] - Option caption contains a C to indicate that
this offer is for a call option. A P within the caption would indicate that the offer was for a put
option.
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b. This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your offer.

c. This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the offer. You can type your own value into this control if you wish
to do so.

d. This Qty control contains the default number of contracts you undertake to sell whenever you
add a bid. If you wish, you can increase the value in the Qty control to the maximum order
guantity set up for you.

e. This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

f.  This Volat control contains a volatility value for your offers.

g. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your offers will always use the default dealer code.

h. This Premium control contains a premium value for your offers.

i. This Capacity control shows whether the offer will be a principal — P or agent — A trade. You
can also use the control to change the offer from a principal trade to an agent trade or vice
versa.

j- Within this set of option buttons, clicking the FOK option button gives your offer Fill or Kill
status, clicking the TOK option button gives your offer Take or Kill status and clicking the
NOR option button gives your offer Normal status.

5) When you have configured the offer to your satisfaction, launch the offer and close the Offer for
[InstrumentStrikeValue C/P] — Option window by clicking on its OK button.

Deltas for [Instrument] windows

A Delta for [Instrument] secondary online trading window lets you set up bids doubles and offers on deltas.
Launching a Delta for [Instrument] window involves the following steps:

1) Select a Global market primary online trading window from which you can generate a context menu
that includes a Deltas menu item.
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2) If you expect to add a new strike in the course of ensuing trading processes, right click on the data
grid cell of the contract with which you want to trade within the primary online trading window and click
the Contract Data menu item of the context menu that appears to display a Contract Data window.
You can obtain valid strike intervals for the currently selected contract from within this window.

3) Right click on the data grid cell of the contract with which you want to trade within the primary online
trading window and click the Deltas menu item of the context menu that appears to display a Deltas
for [Instrument] window.

The Deltas for [Instrument] window sections screen shots below depict window sections that would be next
to each other in Nutron itself. These window sections have, however, been placed one above the other to use
the available on-screen space optimally. Lettered labels in the screen shots are linked to lettered notes below
the screen shots that describe key elements within each Deltas for [Instrument] window section.
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a. This upper Deltas for [Instrument] data grid duplicates the record row of the contract you
selected to trade as an option from within a primary online trading window with the difference
that the Last column has been replaced with a MidPrice column. This is because the mid
price is used to determine the price used in volatility calculations.

b. Bids, doubles and offers in this window section apply to call deltas for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.

c. Bids, doubles and offers in this window section apply to put deltas for the selected contract.
The upper data grid can still be used to submit bids, doubles and offers on the underlying
future contract.

d. This call delta Volume field and put delta Volume. field respectively display the number of
call deltas and put deltas traded during the current trading day for the selected contract.

e. This call delta Last field and put delta Last. field respectively display the last traded price of a
call delta and a put delta during the current trading day for the selected contract.

f. This call delta QtyB field and put delta QtyB. field respectively display the current quantity of
a call delta and a put delta for the selected contract available for the best quoted bid price.
Click on one of these fields to display a window from which you can add a bid as an agent.

g. This call delta Bid field and put delta Bid. field respectively display the current best price for a
call delta and a put delta on the buying side. Click on one of these fields to display a window

from which you can add a bid as a principal.

h. This call delta / field and put delta \ field display a window from which you can respectively
add a double of a call delta and a double of a put delta for the selected contract.
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i. This call delta Offer field and put delta Offer. field respectively display the current best price
for a call delta and a put delta on the offering side. Click on one of these fields to display a
window from which you can add an offer as a principal.

j-  This call delta QtyO field and put delta QtyO. field respectively display the current quantity of
a call delta and a put delta for the selected contract available for the best quoted offer price.
Click on one of these fields to display a window from which you can add an offer as an agent.

k. This Strike field displays the strike price of the selected contract.

I.  This MidPrice field mirrors the mid price value of the corresponding upper data grid field.

Right clicking within the upper data grid inside an Deltas for [Instrument] window displays the context menu
shown in the screen shot below.

L} Depth

Refresh

Display a depth window for the selected contract by clicking on the Depth menu item in the context menu
screen shot shown directly above. The depth window will display all active orders on the market for the
contract. Force data displayed within the upper data grid to be refreshed by clicking on the Refresh menu
item in the context menu screen shot above.

The context menu shown in the screen shot below appears when you right click in the lower data grid inside
an Options for [Instrument] window.
a lDepth

P | Set DDE-Copy On

C | Freshen data

d | Configure

e | Stay on Top

Lettered labels in the context menu screen shot directly above are linked to the lettered notes below that
describe what each context menu item does.

a. Click on this Depth context menu item to display a depth window for the currently selected
contract. The depth window will display all active orders on the market for the contract.

b. Click on this Set DDE-Copy On context menu item to activate an aspect of DDE functionality
within the Nutron front end that lets users copy their choice of fields from the currently open
window into an alternative interface like a Microsoft Excel worksheet. Values within fields
copied in this way will update in real time within the new interface.

Another aspect of DDE presented within the Nutron front end lets you use a DDE Trader
window and your familiarity with Excel spreadsheets to set up trading information you can use
to participate in the Nutron online trading environment without working within a Nutron trading
window.
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Click on this Freshen data context menu item to force data displayed within the lower data
grid to refresh itself.

Click on this Configure context menu item to display the window shown below. This window
lets you hide/show data grid lines and change the font type and size used within the Deltas
for [Instrument] window.
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This Stay on Top context menu item lets you keep the currently open secondary online
trading window on top of or behind active windows. You can ensure that the currently open
secondary online trading window stays on top of active windows by clicking on it when it has
no check mark on its left. Conversely, you can ensure that the currently open secondary
online trading window remains behind active windows by clicking on it when it does have a
check mark on its left.

Deltas for [Instrument] window trading processes entail adding bids, doubles and offers as described in
separate sections below.

Bid adding processes

Adding a bid from a Deltas for [Instrument] window involves the following steps:

1) Launch the Deltas for [Instrument] window.

2) Click inside a QtyB cell or a Bid cell on the left of the lower data grid to place a bid on a call delta.

3)

4)

Choose a QtyB cell or a Bid cell on the right of the lower data grid to place a bid on a put delta.

Click inside a QtyB cell to display a Buy for [InstrumentStrikeValue C/P] - Delta window with an
agent capacity. Click inside a Bid cell to display a Buy for [InstrumentStrikeValue C/P] - Delta
window with a principal capacity.

Configure your bid within the Buy for [InstrumentStrikeValue C/P] - Delta window as you require.
Circled letters in the Buy for [InstrumentStrikeValue C/P] - Delta window screen shot below are
linked to lettered notes below the screen shot you can use to explore your bid configuration options.
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This Buy for [InstrumentStrikeValue C/P] - Delta caption contains a C to indicate that this
bid is for a call delta. A P within the caption would indicate that the bid was for a put delta.

This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the bid. You can type your own value into this control if you wish
to do so.

This Qty control contains the default number of contracts you undertake to buy whenever you
add a bid. If you wish, you can increase the value in the Qty spin box to the maximum order
guantity set up for you.

This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your bids will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

This Volat control contains a volatility value for your bids.

This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your bids will always use the default dealer code.

This Premium control contains a premium value for your bids.

This Capacity control shows whether the bid will be a principal — P or agent — A trade. You

can also use the control to change the bid from a principal trade to an agent trade or vice
versa.
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j-  Within this set of option buttons, clicking the FOK option button gives your bid Fill or Kill
status, clicking the TOK option button gives your bid Take or Kill status and clicking the NOR
option button gives your bid Normal status.

5) When you have configured your bid to your satisfaction, launch your bid and close the Buy for
[Instrument] window by clicking on its OK button.

Double adding processes

Adding a double from a Deltas for [Instrument] window involves the following steps:

1) Launch the Deltas for [Instrument] window.

2) Click inside a / cell on the left of the lower data grid to add a double on a call delta. Click inside a \ cell
on the right of the lower data grid to add a double on a put delta.

3) Click inside a / cell to display a Double for [InstrumentStrikeValue C/P] - Delta window. The
window that appears will be configured for either a principal capacity or an agent capacity depending
on how your user settings are set up for the Financials market.

4) Configure your double within the Double for [InstrumentStrikeValue C/P] - Delta window as you
require. Lettered labels in the Double for [InstrumentStrikeValue C/P] - Delta window screen shot
below are linked to lettered notes below the screen shot you can use to explore your double
configuration options.
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a. This Double for [InstrumentStrikeValue C/P] - Delta caption contains a C to indicate that
this double is for a call option. A P within the caption would indicate that the double was for a
put option.

b. This Qty control contains the default number of contracts you undertake to bid for and offer
whenever you add a double. If you wish, you can increase the value in the Qty control to the

maximum order quantity set up for you.

c. This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
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you save that price by launching your bid. If the new premium is out of the allowable range set
up for you when the strike is created, the error message, "too far from market" will appear.

d. A Volat control appears both within the Bid frame and the Offer frame. Within the Bid frame,
it contains a volatility value for the bid element of the double. Within the Offer frame it
contains a volatility value for the offer element of the double.

e. A Premium control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it contains a premium value for the bid element of the double. Within the Offer frame, it
contains a premium value for the offer element of the double.

f. A Capacity control appears both within the Bid frame and the Offer frame. Within the Bid
frame, it indicates whether the bid side of the double will be a principal — P or agent — A trade.
Within the Offer frame, it indicates whether the offer side of the double will be a principal — P
or agent — A trade. You can use the two Capacity controls to change the bid side of the
double, the offer side of the double, or both sides of the double from a principal trade to an
agent trade or vice versa.

g. This Order/Ref control appears both within the Bid frame and the Offer frame. Both controls
will initially contain identical incremented values derived from a reference number seed value
you accepted or set up earlier in the trading session. This unique value is used by the Nutron
back end to identify the bid and offer sides of the double. You can type your own value into
this control if you wish to do so.

h. The labelled control immediately to the right of the Prin button contains the member code of
your organization, client codes for your member organization and any sub accounts you set
up for yourself. If you chose to have all your trades locked to the same sub account and
dealer, this control will be disabled and all your bids will always use the same sub account.

Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed within the labelled control itself. Double click on
the row of a client you want to select within the labelled control to update the labelled control
and close the Pick Principal window.

i. This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this control will

be disabled and all your bids will always use the default dealer code.

5) Launch the double and close the Double for [InstrumentStrikeValue C/P] - Option window by
clicking its OK button.

Offer adding processes

Adding an offer from a Deltas for [Instrument] window involves the following steps:

1) Launch the Deltas for [Instrument] window.
2) Click inside an Offer cell or a QtyO cell on the left of the lower data grid to add an offer on a call

delta. Click inside an Offer. cell or a QtyO. cell on the right of the lower data grid to add an offer on a
put delta.
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3) Click inside an Offer cell to display an Offer for [InstrumentStrikeValue C/P] - Delta window with a

4)

principal capacity. Click inside a QtyO cell to display an Offer for [InstrumentStrikeValue C/P] -
Delta window with an agent capacity.

Configure your offer within the Offer for [InstrumentStrikeValue C/P] - Delta window as you require.
Circled letters in the Offer for [InstrumentStrikeValue C/P] - Delta window screen shot below are
linked to lettered notes below the screen shot you can use to explore your offer configuration options.
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This Offer for [InstrumentStrikeValue C/P] - Delta caption contains a C to indicate that this
offer is for a call delta. A P within the caption would indicate that the offer was for a put option.

This Strike control contains the strike price of the selected contract. You can add a new strike
price and the skew file will be used to determine the new volatility for that strike price when
you save that price by launching your bid.

This Ref No control contains an incremented value derived from a reference number seed
value you accepted or set up earlier in the trading session. This unique value is used by the
Nutron back end to identify the offer. You can type your own value into this control if you wish
to do so.

This Qty control contains the default number of contracts you undertake to sell whenever you
add a bid. If you wish, you can increase the value in the Qty control to the maximum order
quantity set up for you.

This labelled control to the right of the Prin button contains the member code of your
organization, client codes for your member organization and any sub accounts you set up for
yourself. If you chose to have all your trades locked to the same sub account and dealer, this
labelled control will be disabled and all your offers will always use the same sub account.

Display a Pick Principal window that includes the full names of your clients as well as the
client codes displayed in the labelled control by clicking the Prin button on the left of the
control. Double click within the row of a client you want selected within the labelled control to
close the Pick Principal window and update the value held within the labelled control.

This Volat control contains a volatility value for your offers.
This Dealer control contains dealer codes for all the dealers in your member organization. If

you chose to have all your trades locked to the same sub account and dealer, this control will
be disabled and all your offers will always use the default dealer code.
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h. This Premium control contains a premium value for your offers.

i. This Capacity control shows whether the offer will be a principal — P or agent — A trade. You
can also use the control to change the offer from a principal trade to an agent trade or vice
versa.

j- Within this set of option buttons, clicking the FOK option button gives your offer Fill or Kill
status, clicking the TOK option button gives your offer Take or Kill status and clicking the
NOR option button gives your offer Normal status.

When you have configured the offer to your satisfaction, launch the offer and close the Offer for
[InstrumentStrikeValue C/P] - Option window by clicking its OK button.

Using operations and views windows

As well as making online trading windows available to the markets Nutron supports, Nutron also makes
operations windows and views windows available to the Financials market and the Commodities market.

Operations windows are windows that let you carry out one or another process that supports online trading
processes without actually being a trading process in its own right. The ability to perform operations lets us
class these windows as Financials Views or Commodities Views operational windows or simply Fin Views
operations or Agris Views operations.

Views windows are windows that display trading data for you and optionally other dealers in your organization
for the current day in real time or the previous day for the Financials or Agris markets. This functionality lets us
class these windows as Financials Views or Commodities Views viewing windows or simply Fin Views views
or Agris Views views.

Fin Views operations

Notes in separate help topics below deliver the following information for each Fin Views operation:

e A description of the functionality that the window provides.

e A description of ways to launch the window.

o Key window element descriptions within separate paragraphs. These descriptions will usually consist
of one or more numbered screen shots linked to descriptions of each of the items.

Enter Report Only Trade Window

1) Functionality

The Enter Report Only Trade window lets you enter the details of one trade leg of a deal that took
place off screen. Such a deal might, for instance, have been carried out over the telephone.
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2)

3)

Once the one trade leg is done, a record of that trade leg appears within a View [Member Code
Dealer Code] Unmatched trades window until the other leg is entered into the system.

The trade record will then appear within a View [Member Code Dealer Code] EDM Completed
Orders window. For a trade leg record to become a completed order, the principal of one leg must
equal the counter party of the other leg.

There are three kinds of report only trades:

e Member to Client trades in which the counter party is a client of the dealer entering the
report only trade. Such trades result in an automatic match for the unmatched trade.

e Member to Member trades in which a member enters one leg of the trade and selects the
member that he/she wishes to do the trade with as the counter party. This counter party must
enter the other leg of the trade within six minutes for the trade to be matched by the Nutron
back end.

e Client to Client trades that result in an automatic match in which the second trade leg is
automatically generated.

If the “Must confirm report only trades” setting has been set up for you, your unmatched Member to
Member trades will stay in the unmatched trade record file until you accept them from within a View
[Member Code Dealer Code] Unmatched trades window.

If the “Must confirm report only client trades” setting has been set up for you, unmatched Member to
Client trades and Client to Client trades will stay in the unmatched trade record file until their counter
parties accept them from within a View [Member Code Dealer Code] Unmatched trades window.

Launch Methods

You can launch an Enter Report Only Trade window by clicking on Fin Views >EDM Enter Report
Only Trade.

Key Window Elements
You enter a report only trade within an Enter Report Only Trade window. This means you can use

the lettered labels keyed to Enter Report Only Trade window controls in the screen shot below and
the lettered sections beneath it to learn how to enter a report only trade.
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Enter Report Only Trade ﬁ

Deal Detail

| Reference Nurn  (TININNE]
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| Sub Account [ v] [ Add Sub Account ]

Trade Type * REF
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| Strike 0.0000
| Call / Put C
I Future Price 0.0000
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Counter Party

Counter Party  * -
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This Reference Num control contains an incremented value derived from a reference number
seed value you accepted or set up earlier in the trading session. You can type your own value
into this control if you wish to do so.

This Member control will display the member code of your organization if you are logged on
as a dealer. The dropdown list will display all the member organizations for your clearing code
if you are logged in as a clearing member.

This Principal control contains the member code of your organization, client codes for your
member organization and any sub accounts you set up for yourself. If you chose to have all
your trades locked to the same sub account and dealer, this control will be disabled and all
your trades will always use the same sub account.

Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed in the Principal control. Double click on the row
of a client you want to populate this control to update the control and close the Pick Principal
window
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This Dealer control contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this dropdown
list will be disabled (as shown in the screen shot) and all your bids will always use the default
dealer code.

Use this Time control to enter the time of the unmatched trade. The time you enter cannot be
later than the current time displayed in the spin box, but may be earlier than the current time.

Use this Buy / Sell control to specify if the trade leg you are entering is a buy - B or a sell — S.

Use this Capacity control to specify if the report only trade you are entering will be a principal
- P or agent - A trade.

This Quantity control holds the default number of contracts for your trades when the Enter
Report Only Trade window first appears. You can increase the number that appears here up
to the maximum order quantity set up for you.

Use this Contract control to select the contract to which you want to add a report only trade.

Selecting a standard contract or an option on a contract respectively disables and enables
controls m. through to p. near the bottom of the Enter Report Only Trade window as
described in section toggle m. This selection also determines if the control described in
section toggle q. has a Price caption and holds the price value of the contract involved in the
report only trade, or if it has a Premium caption and holds the premium value of the option on
a contract involved in the report only trade.

If you have created sub accounts for yourself, you can select an appropriate sub account from
this Sub Account control to link to the report only trade you are entering.

The Trade Type field only contains a value for completed orders that have resulted from
report only trades. Trade types at the time of writing consist of a correction trade type - COR,
a misdeal trade type -MID, a mismatch trade type - MIS and a reported trade type — REP.

If you selected a standard contract from the Contract control, this Strike control will be
disabled. If, however, you selected an option on a contract from the Contract control, this

Strike control will be enabled.

This Strike control displays the strike price of the contract you specified using the Contract
control.

. This Call / Put control lets you make report only trades for an option on a contract involve a
call option - C or a put option — P.

This Future Price control lets you specify the future price of a report only trade for an option
on a contract.

This Volatility control lets you specify the volatility of a report only trade for an option on a
contract.

The caption of this Quote At control changes to one of two values depending on whether you
specified a standard contract or an option on a contract using the Contract control.
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If you used the Contract control to specify a standard contract, the Quote At control will have
a Price caption when you input the agreed upon price for a report only trade involving a
standard contract into it. If you are logged in as a clearing member, you will see a Zero Fee
this Deal check box on the right of the text box. You can apply a zero fee to the entire report
only deal by adding a check mark to this check box.

If you used the Contract control to specify an option on a contract, the Quote At control will
have a Premium caption when you input the premium for a report only trade involving an
option on a contract into it.

g. When the counter party to the report only trade bring up their Enter Report Only Trade
window to complete the trade, this Price Ref control will hold a price value or a premium
value that applies to the counter party.

r. The Counter Party control contains the member codes and client codes from which you need
to select the counter party for the current report only trade.

Display a Pick Principal window that includes the full names as well as the codes of potential
counter parties by clicking on the C/Party button. Double click within the row of the client you
want selected within the Counter Party control to close the Pick Principal window and
update the value held within the Counter Party control.

Click the OK button to submit the report only trade and display the confirm window shown below.

Confirm Iér

'.6.' Do you wish to load another Report Only Trade?

Click the Confirm window's Yes button to close it while keeping the Enter Report Only Trade window open
to let you enter another report only trade. Alternatively, click the Confirm window's No button to close both it
and the Enter Report Only Trade window.

Access Control Window

1

2)

Functionality

The Access Control window delivers functionality which allows clearing members and master
dealers to define the scope of the limits that can be set up by ordinary dealers. Ordinary dealers can
also set up trading limits within this window as long as the limits they set up and the messages they
subscribe to do not go beyond the bounds of limits set up by a clearing member and messages within
the set up group subscription.

Launch Methods

You can launch an Access Control window by clicking Fin Views > EDM Configure Access.
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3) Key window elements

The Access Control window delivers its functionality at three levels. These three levels are subject
to the status of the currently logged in user as follows.

e Users logged in as clearing members can set up limits for entire member organizations.

o Users logged in as master dealers can set up limits for themselves and other dealers within
the scope of limits set up by clearing members.
e Users logged in as dealers can only set up limits for themselves within the scope of limits set
up by clearing members and master dealers. Dealers can also set up limits for themselves
within the scope of limits defined within the Access Control window on the basis of limits set
up within the Defaults tab of the User Configuration window.

As Access Control window users use controls on the Margin Limit, Messages and Bid / Offer tabs to
define limits, these tabs are the most important elements within the Access Control window shown in the

screen shot below.

-
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You activate controls on Access Control window tabs by selecting a member organization under your
jurisdiction from the Member dropdown list of this window if you are currently logged in as a clearing member.
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If you are currently logged in as a master dealer or an ordinary dealer, you would activate these controls by
selecting a dealer for whom you can set up limits from within the Dealer dropdown list.

In the screen shot above, the currently logged in user is logged in as a clearing member. This user can now

proceed to apply margin limits on a per trade basis within the currently active Margin Limit tab.

The cells in the screen shot above hold margin limits for instrument types from top to bottom. From left to
right, the cells in the screen shot respectively hold margin limits for Financials market trades launched from

primary online trading windows, secondary online trading windows and off screen as report only trades.

In the screen shot, no margin limits have been applied. The zero values in the screen shot actually represent
infinite margin limits. You enter margin limits as money values without currency symbols.

Click the Messages tab to make it active when you have finished updating the Margin Limit tab. The Access

Control window appears as shown in the screen shot below when the Messages tab is the active tab.

-
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The Messages tab provides the means whereby clearing members, master dealers and ordinary dealers can
respectively determine the messages to and from the Nutron back end they wish member organizations, other
dealers and themselves to subscribe to or unsubscribe from.
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You change values held in cells in the Subscribed and Can Change columns by double clicking within each
cell.

Clearing members determine which messages master dealers and dealers can subscribe to or unsubscribe
from by changing values in the Can Change column. Master dealers and dealers respectively determine
which messages they wish other dealers and themselves to subscribe to or unsubscribe from by changing
values in the Subscribed column.

Click the Bid / Offer tab to make it active when you have finished updating the Messages tab. The Access
Control window appears as shown in the screen shot below when the Bid / Offer tab is the active tab.

i '
Access Contral ﬁ

o
—

Y kember | ABLM - Dealer

Financial b arket |

| Margin Limit | Messages | Bid / Offer |

Allowed Actions

) Only Buys
) Only Sells
(1 Al Buys and Sells

L8 A

You can determine the trading actions allowed for an entire organization, for other dealers or simply for
yourself (depending on your status) by clicking within the Only Buys, Only Sells or All Buys and Sells
option button shown in the screen shot.

Once you are satisfied with the values you have updated within the Access Control window for a member
organization or a single dealer, click its Submit button. Close the Access Control window by clicking on its
Cancel button.
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Enter a Client window

1)

2)

3)

Functionality

The Enter a Client window lets you add new clients to your Nutron installation. Compliance officers
can also add clients.

When a new client is loaded onto the system, a message is sent to the Nutron back end. The back
end waits for the Exchange to FICA and validate the new client record before messaging the Nutron
front end to update the client file.

Launch Method

You can launch an Enter a Client window by clicking Fin Views > EDM Enter Client.

Key window elements

You add a new client record by selecting and entering client details on the Trading, Contact Details
and Banking tabs of an Enter a Client window. This means you can use the numbered tab screen

shots and numbered notes below to learn how to add a new client record.

Use the numbered Trading tab screen shot below and the numbered notes linked to it to learn how to
complete the first stage of creating a new client record.
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i ™
Enter a Client ﬁ

Trading | Contact Details | Banking|
Client
* Individual =

Staff Accaunt = :]

Client Cade

. Client Mame *

| Addiional Name

I D ate of Birth 15970./01./01
I C.C. Reaqistration Murmber =

I Pazzport Murnber

I Date Entered 201108430

I D ate Yalidated 1300./01 401
Trading
k I tember * | ABLK -
- WAT Registration ® M

n |ncame Tax Mumber S FrY

1]
n Faoreign Client
n Dizcretionary Managed = :]

o

Check this check box to indicate that the new client is an individual. Leave the check box
unchecked to indicate that the client is a company.

Use this dropdown list to indicate whether or not the client has a staff account by selecting
either the YES or the NO list item within the dropdown list.

Enter a code for the new client inside this text box.

Enter a client name of up to 80 characters inside this text box.

Optionally, enter an additional client name of up to 52 characters inside this text box.

Enter the client's date of birth here.

Use this text box to enter the client's ID number if you checked the Individual check box

described in numbered note a. Enter the CC registration number for a company here if you
left the Individual check box unchecked.
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h. Optionally, enter the client's passport number inside this check box.

i.  This control holds the date the new client record was loaded.

j-  This control holds the date the new client record was validated.

k. Use this dropdown list to select the member organization to which the client belongs.
[.  Enter the client's VAT Registration Number into this text box.

m. Enter an income tax number of up to 52 characters into this text box.

n. Select this check box to load the client as a foreign client when it is enabled.

0. Use this dropdown list to indicate whether or not the client’s account is discretionary managed
by selecting either the YES or the NO list item within the dropdown list.

Click the Contact Details tab to make it active so you can continue to provide details for the new
client record.

Use the lettered controls within the Contact Details tab screen shot below and the numbered notes
that appear after it to learn how to complete the second stage of creating a new client record.
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Enter a Client ﬁ
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Addrezs *
Suburh
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Code *
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Enter your first choice of contact telephone number for the client into this text box. You
can type in a telephone number of up to 24 characters.

Optionally, enter an alternative contact telephone number for the client into this text box.
You can type in a telephone number of up to 24 characters.

Enter a contact fax number for the client of up to 24 characters inside this text box.

Enter a contact email address for the client of up to 52 characters inside this text box.
The Nutron back end will check this email address for validity.

Enter client physical address details up to suburb level within these two text boxes. The
first text box can accommodate up to 52 characters and the second text box can

accommodate up to 30 characters.

Optionally, enter a suburb name of up to 43 characters as part of the client’s physical
address details into this text box.
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g. Enter a predetermined city code of 3 characters into this text box for the client’s city.
h. Enter a postal code of 4 characters into this text box for the client’s suburb/city.

i. Check this check box if the client has the same postal address as physical address. If
this is not the case, leave the check box unchecked and enter client postal address
details into the text boxes below the check box.

Click the Banking tab to make it active so you can continue to provide details for the new client
record.

Use the lettered controls within the Banking Details tab screen shot below and the numbered
notes that follow after them to learn how to complete the final stage of creating a new client
record.

P
Enter a Client @

r..l Trading | EnntactDetaiIsl Banking |
Cliert

Clients Bank Acc Mumber |

Muibiply Factar 0 = E[
Swilt Code c |

Compary Murmber n
Compliance Officer H
Proof of Residence | Ei

Proof of Feqgiztration [l

Adjust Multiply Factor | IIi

VAR A SV 8 & 4

a. Optionally, enter a bank account number for the client of up to 18 characters into this text box.

b. Optionally, if the new client will pay more than 100% margin, enter any value up to 200 into
this spin box.

c. Optionally, enter a Swift code for the client of up to 52 characters into this text box. Swift
(Society of Worldwide International Financial Transfers) provides a set of standards for
electronically transferring financial data worldwide.

d. Optionally, enter a company number of up to 52 characters for the client into this text box.

e. Optionally, enter the name of the client’s compliance officer into this text box.

f.  Optionally, check this check box if the client has provided you with proof of residence.

g. Optionally, check this check box if the client has provided you with proof of registration.

h. Optionally, check this check box to indicate Clearing Member is changing margin
multiplication factor.
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Click on the OK button to display a window asking you if you want to load another client.

[Member Code Dealer Code] EDM window

The [Member Code Dealer Code] EDM window lets you respectively retrieve deals files and positions files

depending on which of two check boxes inside the window you check on a market closeout.

You can launch a [Member Code Dealer Code] EDM window by clicking Fin Views > EDM Retrieve Post
Closed Trades and Positions.

Roll Over Window

1)

2)

3)

Functionality

=% ABLMABD EDM e

hf Retrieve Post Clozed Deals and Positions
heon [ Deals files

i [] Poszitions files

._@ [ @0k | [@ Cancel |

ol

Roll Over is the ability to move position from one expiry to another in future. One can move existing
position or create new position.

Launch Method

You can launch a Roll Over window by clicking Fin Views > EDM Roll Over Position Screen.

Key window elements

You add a new Roll Over Deal by entering the deal details on the Roll Over window. This means
you can use the numbered tab screen shots and numbered notes below to learn how to add a new

Roll Over.
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The Member drop down list will display the member code of your organization if you are
logged in as a dealer.

The Principal drop down list contains the member code of your organization, client codes for
your member organization and any sub accounts you set up for yourself. If you chose to have
all your trades locked to the same sub account and dealer, this drop down control will be
disabled and all your trades will always use the same sub account.

Dealer drop down list contains dealer codes for all the dealers in your member organization.
If you chose to have all your trades locked to the same sub account and dealer, this drop
down list will be disabled (as shown in the screen shot) and all your bids will always use the
default dealer code.

The Time spin box allows you to enter the time of the unmatched trade. The time you enter
cannot be later than the current time displayed in the spin box, but may be earlier than the
current time.

The Buy Sell drop down list allows you to specify if the trade leg you are entering is a buy -B
orasell—-S.

The Quantity text box holds the default number of contracts for your trades when the Roll
Over window first appears. You can increase the number that appears here up to the
maximum order quantity set up for you.
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If you have created sub accounts for yourself, you can select an appropriate sub account
from the Sub Account drop down list to link to the report only trade you are entering.

The Capacity drop down list allows you to specify if the report only trade you are entering will
be a principal - P or agent - A trade.

The Ref Num 1 text box contains an incremented value derived from a reference number
seed value you accepted or set up earlier in the trading session. This unique value is used by
the Nutron back end to identify the report only trade. You can type your own value into this
text box if you wish to do so.

The Contract drop down list allows you to select the contract to which you want to add a
report only trade. This Contract drop down list can be filtered by selecting the Class and
whether the contract is a Future/Option.

The Future Price text box lets you specify the future price of a report only trade for an option
on a contract.

The Ref Num 2 text box contains an incremented value derived from a reference number
seed value you accepted or set up earlier in the trading session. This unique value is used by
the Nutron back end to identify the report only trade. You can type your own value into this
text box if you wish to do so.

. The Contract drop down list allows you to select the contract to which you want to add a

report only trade. This Contract drop down list can be filtered by selecting the Class and
whether the contract is a Future/Option.

The Future Price text box lets you specify the future price of a report only trade for an option
on a contract. This would similarly imply that if the future was Yield traded, this would hold the
yield for the futures contract.

The Counter Party drop down list contains member codes and client codes from which you
need to select a counter party for the current report only trade. Click the C/Party button to
display a Pick Principal window that includes the full names of the clients and members
featured in the drop down list. Double click on the row of a client you want to populate the
drop down list to update the drop down list and close the Pick Principal window.

View [Member Code Dealer Code] EDM Trades window

1) Functionality

2)

3)

The View [Member Code Dealer Code] EDM Trades window displays your completed trades for the
current day as well as those of all the other dealers in your member organization if you are a master
dealer who opted for this setting. This window is also a platform for various deal management tasks

Launch Method

You can launch a View [Member Code Dealer Code] EDM Trades window by clicking Fin Views >
EDM View Trades.

Key window elements

Data grid fields, functionality buttons and a default Fin Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] EDM Trades windows. The remaining paragraphs
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under this heading discuss each of these three elements in turn.

The View [Member Code Dealer Code] EDM Trades window section shown below is displayed in
three lettered screen shots that respectively represent the left, middle and right sections of this
window.

i View ABLMABD EDM Trades e — - - -

Contract | Frin | bazter Client | Buyp/Sell | Gty | Price | Dealt at | Hn;chu | Exchange Hef|

s e e ) I =Kl Sl = Fl DN

- : i =

Werzion | Dealer | Time |EnterTime|.-5'-.II|:u:ati|:|nTime| Seq Mo |_I:Irig|in Subdcc | kember |

I3 2 N O Y e Y I Y R

- - - i E=E

I Capacity | Trade Type |Eu:-ntrau:t E xpiry | Contract Mame |E-:u:uking Fee Flag | Fee Delta | b ak.er Lty | Report Only Gy |

a. The Contract field contains each contract that was traded on.
b. The Prin field contains the principal for each trade leg.

c. The Master Client field contains a client code for each trade leg that you linked to a principal
which is a client.

d. The Buy/Sell field indicates whether each trade leg was a buy or a sell.
e. The Qty field contains the quantity traded for each trade leg.

f.  The Price field contains the price that applies to each trade leg.

g. The Dealt at field contains the price of the trade for each trade leg.

h. The Ref No field contains the user reference number used when an order was placed for
each trade leg.

i. The Exchange Ref field contains a unique exchange reference number assigned to each
trade leg.

j-  The Version field contains a version number that increments each time the contract changes
its originality.

k. The Dealer field identifies the dealer who carried out the trade leg.
I.  The Time field specifies the time at which each trade was done.

m. The Enter Time field displays the time the trade was entered.
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n. The Allocation Time filed shows the time the trade was allocated.
0. The SeqNo field uniquely identifies each trade.
p. The Origin field specifies the origin of each trade e.g. OnScreen.

g. The SubAcc field specifies the sub account (where applicable) on which each trade was
done.

r. The Member field contains the code of the member organization responsible for each trade.

s. The Capacity field specifies whether the dealer made each trade as a principal or as an
agent.

t. The Trade Type field is an indication of why an unmatched trade is booked.

u. The Contract Expiry field displays the expiry date of the contract.

v. The Contract Name field specifies the name of each traded contract.

w. The Booking Fee Flag field indicates if the booking fee does not have to be paid on the deal.

X. The Fee Delta field is used for option deals to indicate the delta to be used for the fee
purpose.

y. The Maker Qty field indicates the number of contracts which were traded as a maker. (NOTE:
This could include decimals if a consolidated deal is allocated to a client).

z. The Report Only Qty field indicates the nhumber of contracts which were traded via a report
only trade. (NOTE: This could include decimals if a consolidated deal is allocated to a client).

A View [Member Code Dealer Code] EDM Trades window has thirteen functionality buttons. Each
of these buttons is discussed as they appear from left to right across the bottom of the window in
separate numbered notes below.

» + H /] & By @
Cloze Add Drjee Drive Brvalle, Partfolio M et Wiews Azzign
Fay ' i s O &
Tri-Partite Pauze Refrezh Trade Correct Eilter Change Dealer

A. The Close button closes the View [Member Code Dealer Code] EDM Trades window.

B. The Add button lets you consolidate the information displayed in the View [Member Code
Dealer Code] EDM Trades window data grid by adding some trade legs together. In order
for you to do this, the trade legs must have the same buy/sell flag, contract name, principal

and sub account.

Use the Add button as follows:
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(i) Enable the Add button by selecting the trade legs you want to combine within their
data grid rows.

(i) Click the newly enabled Add button. The Add button will revert to its usual disabled
state and the trade legs you selected will be consolidated within a single trade record

C. The Div button lets you split a currently selected deal as follows:
(i) Enable the Div button by selecting the deal you want to split.

(i) Click the Div button to launch the Div window as shown below.

£ = = =)

- -
(o 5 @) v -
Price 86930 . Dealer ABD -

Client Subdzc

| 0K || @ Cancel | | ) Enter | | o) Delete |

L -

(iii) Specify the deal field/s you intend using as a basis for splitting the deal inside the Div
window.

(iv) Click the Enter button to display the deal field/s you are using to split up the deal
inside the large panel inside the Div window.

(v) Click the OK button to complete the above process and close the Div window.

The deal splitting process needs to be validated according to the following criteria:

e |If the Principal is a client, the system checks for sub accounts.

o Ifaclientis selected as the principal, then they cannot change the price.

e The system will not add a div deal if the quantity is O.

e The system also checks for negative commission.

e You can only div a deal once the system has checked that the deal is allowed to be
split.

D. The Div Bulk button functionality is only available once you have set up am portfolio as

described in Point E below. After you have set up the portfolio and clicked the Div Bulk
button, you then select the portfolio you want to use from the Bulk Div window shown below.
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Once you have made your selection, the trade leg will be split according to the portfolio you
selected.

( Bulk Div - e |

-

Puortfolio - Original |10
Frice 86.930 Awailable |0
Principal Criginal % |1¢ Contract Current %
m 10 1 10
QF5541 40 4 40
AGUT01 a0 4] a0
ABLM 1] 1] ]

ou

L™ A

The Nutron back end validates your div bulk processes according to the following criteria:
e The system checks that client codes in the syndicate are valid.

¢ When the syndicate is set up, the system checks that all the principals together equal
100%.

Click the Portfolio button to display a Portfolio Setup window that lets you set up different
portfolios with different percentages for some of your clients. These portfolios facilitate the div
bulk processes. A screen shot of a Portfolio Setup window with an active Portfolio tab and
with an active Setup tab appear below on the left and right respectively.
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F. Click a Net View button to display a view like the one shown in the screen shot below that
gives an overall summation of the trades that were actually done by contract.

i .’
2% View ABLM Net View Trades S
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ABLM Buy 20 DECIT ACL 26,935
< [ b
/] »
Cloze  |ncl Dealer
L% A

G. The Assign button lets you assign a trade leg to another member. The other member will
receive this trade leg in his/her unmatched file and have the option to accept the trade leg. A
new reference number can be given, the member can be selected and a new price can be
entered when assigning a trade. You assign the trade from within the window shown below.
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Assigned trades are checked for negative commission as part of the validation process.

H. The Tri-Partite button lets you assign a trade leg to a tripartite client provided that client has
been set up by the Exchange as a tripartite client. A new reference number can be given, the
member can be selected and a new price/rate can be entered when the trade is assigned.
You carry out the actual tripartite allocation process from the window shown in the screen
shot below.
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I.  The Pause/Resume button is a toggle. If you click this button while it has n Pause caption, it
will prevent updates from appearing within the View [Member Code Dealer Code] EDM
Trades window data grid until you click it again. The ‘Resume’ caption will also replace the
‘Pause’ caption of this button. If you click this button while it has a ‘Resume’ caption, updates
will appear within the View [Member Code Dealer Code] EDM Trades window data grid
once again. The 'Pause’ caption will also reappear.

J. The Trade Correct button lets you correct a client trade that has been allocated to the
incorrect participant. Use the trade correct button as follows:

i. Double click the client trade record within the View [Member Code Dealer
Code] EDM Trades window data grid that you want to correct.

ii. Click the button to display the Correction Trade.

iii. Correct the details by selecting the new principal and clicking on the OK
button.

K. Click the Refresh button to force an update of the contents of the data grid.

L. The Filter button opens a separate filter screen where you can filter the data that should be
displayed in the view.
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M. The Change Dealer button is used to change the dealer for the trade.

View [Member Code Dealer Code] EDM Active Order window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] EDM Active Orders window displays your active orders for
the current day as well as those of all the other dealers in your member organization if you are
currently logged in as a master dealer and opted for this setting

Launch Method

You can launch a View [Member Code Dealer Code] EDM Active Orders window by clicking Fin
Views > EDM View Active Orders

Key window elements

Data grid fields, functionality buttons and a default Fin Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] EDM Active Orders windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

The View [Member Code Dealer Code] EDM Active Orders window section screen shots below
display column headers for each of the data grid fields this window contains.

.

% View SAFMSTE EDM Active Orders (=B &
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a. The Buy/Sell field indicates whether each active order is a buy or a sell.

b. The Qty field contains the quantity of each active order.

c. The Contract field contains the contract name of each active order.

d. The Quote at field contains the price at which each active order is being quoted.
e. The RefNo field contains the reference number of each active order.

f.  The Prin field identifies the principal for which the active order was done.

g. The Master Client field contains a client code for each trade leg that you linked to a principal
which is a client.

h. The Dealer field identifies the dealer who launched each active order.

i. The Member field contains a four letter code describing the member firm to which each order
belongs.

j-  The Time field contains the time that each order was put into the system.
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k. The Seq No field contains a sequence number that uniquely identifies each active order.

I.  The Capacity field specifies whether each active order involved a Principal or an Agent.

A View [Member Code Dealer Code] EDM Active Orders window has eight functionality buttons. Separate
numbered note headings below discuss each of these buttons as they appear from left to right across the
bottom of the window

A)

B)

C)

D)

E)

F)

G)

H)

@ D & P 9 P W »

Cloze | Susp  Susp Al Beduce Refresh Pauze  Filter E dit

The Close button closes the View [Member code Dealer Code] EDM Active Orders window.

The second functionality button is either a Delete-sel button or a Susp button. The button will only be
a Susp button if you checked the Suspend not delete orders check box on the Flags tab of the
User Configuration window. The Delete-Sel / Susp button is disabled until you select one or more
active order records by double clicking their rows. Click the

Delete-Sel / Susp button to remove active record rows you have selected from the data grid. You
deselect data grid rows by double clicking them again. If you clicked a Susp button, the row/s you
selected will appear within the View [Member Code Dealer Code] EDM Suspended Orders window
data grid.

The third functionality button is either a Del-All button or a Susp-All button. The button will only be a
Susp-all button if you checked the Suspend not delete orders check box on the Flags tab of the
User Configuration window. Click the Del-All / Susp-All button to remove all active record rows
from the data grid. If you clicked a Susp-All button, all formerly active order rows will appear within
the View [Member Code Dealer Code] EDM Suspended Orders window data grid.

The Reduce button is disabled until you select one or more data grid rows by double clicking on
them. Click the Reduce button to display a window that lets you reduce the quantity for an active
order without the order losing its position in the trading stack on the Nutron back end.

Click the Refresh button to force an update of the contents of the View [Member Code Dealer Code]
EDM Active Orders window data grid.

The Pause/Resume button is a toggle. If you click this button while it has n Pause caption, it will
prevent updates from appearing within the View [Member Code Dealer Code] EDM Active Orders
window data grid until you click it again. The ‘Resume’ caption will also replace the ‘Pause’ caption of
this button. If you click this button while it has a ‘Resume’ caption, updates will appear within the
View [Member Code Dealer Code] EDM Active Orders window data grid once again. The 'Pause'
caption will also reappear.

The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.

The Edit button allows you to edit the details for the selected trade leg.

160



View [Member Code Dealer Code] EDM Completed Orders window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] EDM Completed Orders window displays your completed
orders for the current day as well as those of all the other dealers in your member organization if you
opted for this setting

Launch Method

You can launch a View [Member Code Dealer Code] EDM Completed Orders window by clicking
Fin Views > EDM View Completed Orders.

Key window elements

Data grid fields, a functionality button and a default Fin Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] EDM Completed Orders windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

The View [Member Code Dealer Code] EDM Completed Orders window section shown below is

displayed in three numbered screen shots that respectively represent the left, middle and right
sections of this window.

BuyiSell | Dealk Gty | EIr-:IerE!t_I,I| Contract | Order F'rice|Trade F'riu:e| Price |ElrderHEfN|:|

a ) b b 19[c b 19 EﬂLSI pstes Ty Pnnnn g Eam h ann
g 10 10 SEFTI ALSI 28143 0000 5143 0045/0

Exchange Ref Frin | M azter Clent | Dealer | Member | Order Time | Dealt Time |Trau:|e Type
E i e il L e
0318 a2 32
| SeqMo Crigin | Capacity | Spat F'riu:e| Werzion | Booking Fee | Fee | Fee Delta |

3951 F 143 1] 0.00 ]
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a. The Buy/Sell field indicates whether the completed order was a buy or a sell trade leg.
b. The Dealt Qty field contains the quantity that was traded.
c. The Order Qty field contains the original quantity of the active order before a trade was done.

d. The Contract field contains the contract that was traded on.

e. The Order Price field contains the original price of the active order, but its semantic
significance varies depending on whether the completed order was a future or an option.

f. The Trade Price field contains the price that resulted in the deal, but its semantic significance
varies depending on whether the completed order was a future or an option.

g. The Price field contains the price that the unmatched trade was done for, but its semantic
significance varies depending on whether the completed order was a future or an option.
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h. The Order Ref No field contains the order reference number for the trade.
i. The Exchange Ref field contains the exchange reference number allocated to the deal.
j-  The Prin field contains the principal code for the trade.

k. The Master Client field contains a client code for each trade leg that you linked to a principal
which is a client.

I.  The Dealer field contains the code of the dealer responsible for the trade.

m. The Member field contains the code of the member organization to which the position
belongs.

n. The Order Time field contains the time of the order.

0. The Dealt Time field contains the time of the deal.

p. The Trade Type field only contains a value for completed orders that have resulted from
report only trades. Trade types at the time of writing consist of a correction trade type - COR,
a misdeal trade type -MID, a mismatch trade type - MIS and a reported trade type — REP.

g. The Seq No field contains a unique identifier for the deal.

r. The Origin field specifies the origin of each trade e.g. Onscreen.

s. The Capacity field indicates whether the trade was a principal or an agency trade.

t. The Spot Price field contains the spot price when the trade was done.

u. The Version field contains a version number that increments whenever the contract changes
its originality.

v. The Booking fee Indicates if a fee has been charged on this completed order.
w. The Fee Indicates the fee applied to this completed order.

X. The Fee Delta field is used for option deals to indicate the delta to be used for the fee
purpose.

A View [Member Code Dealer Code] EDM Completed Orders window has two functionality buttons

in its bottom left hand corner.
® O
Cloge Filter

A) Click the Close button to close the View [Member Code Dealer Code] EDM Completed Orders
window.
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B) The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.

View [Member Code Dealer Code] EDM Suspended Orders window

1) Functionality

2)

3)

The View [Member Code Dealer Code] EDM Suspended Orders window displays your suspended
orders for the current day as well as those of all the other dealers in your member organization if you
opted for this setting. You can also reactivate orders from within this window.

Launch Method

You can launch a View [Member Code Dealer Code] EDM Suspended Orders window by clicking
Fin Views > EDM View Suspended Orders

Key window elements

Data grid fields, functionality buttons and a default Fin Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] EDM Suspended Orders windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

& View SAFMSTE EDM Suspended Orders . LR . E=NA=i XN
Buy/Sell | [ty | Contract | Guate at | Ref Ha | Prin | Mazter Client | Dealer | tember | Tirne: SeqMo | Capacity
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a. The Buy/Sell field indicates if each suspended order is a buy or a sell.
b. The Qty field contains the quantity of each suspended order.
c. The Contract field contains the contract name of each suspended order.
d. The Quote at field contains the price at which each suspended order was quoted.
e. The Ref No field contains the reference number of each suspended order.
f.  The Prin field identifies the principal for whom each suspended order was launched.
g. The Master Client field contains a client code for each trade leg that you linked to a
principal which is a client.
h. The Dealer field identifies the dealer who launched each suspended order.
i. The Member field contains a four letter code describing the member firm to which
each suspended order belongs.
j- The Time field contains the time at which each suspended order was suspended.
k. The Seq No field contains a sequence number that uniquely identifies each

suspended order.
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I.  The Capacity field specifies whether each suspended order involved a Principal or
an Agent.

A View [Member Code Dealer Code] EDM Suspended Orders window has seven functionality buttons.
Numbered notes below discuss each of these buttons as they appear from left to right across the bottom of

the window.
I r
@ ® 3 1/ ® & ()
Cloze Besubmnmit Delete Edit Rezubmit &l Delete Al Eilter
A) The Close button closes the View [Member Code Dealer Code] EDM Suspended Orders window.
B) The Resubmit button resubmits a suspended order or suspended orders that you have selected from
within the data grid and makes them active again.
C) The Delete button deletes a suspended order or suspended orders that you have selected from within
the data grid.
D) The Edit button displays a window like the one shown in the screen shot below for the currently
selected suspended order
E) The Edit button allows you to edit the details for the selected trade leg.
F) The Resubmit All button resubmits all suspended orders displayed in the data grid and makes them
active again.
G) The Delete All button deletes all the suspended trades.
H) The Filter button opens a separate filter screen where you can filter the data that should be displayed

in the view.

View [Member Code Dealer Code] EDM Unmatched trades window

1

2)

3)

Functionality

The View [Member Code Dealer Code] EDM Unmatched Trades window displays all of your Report
Only trades that have not been matched as well as Report Only trades from other Members that have
been assigned to you. You can see the unmatched trades of other dealers in your member
organization if you are a master dealer who opted for this setting

Launch Method

You can launch a View [Member Code Dealer Code] EDM Unmatched Trades window by clicking
Fin Views > EDM View Unmatched Trades

Key window elements
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Data grid fields, functionality buttons and a default Fin Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] EDM Unmatched Trades windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

Ref Mo Mermber | Dealer Prin | Maszter Client | Time |
78 I I N N N N
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The Ref No field contains the reference number of each unmatched trade.

The Member field contains the member code of each unmatched trade member.
The Dealer field contains the dealer code of each unmatched trade dealer.
The Prin field contains the principal for the unmatched trade.

The Master Client field contains a client code for each trade leg that you linked to a principal
which is a client.

The Time field contains the time each unmatched trade was entered.

The Buy/Sell field indicates whether the unmatched trade is a buy or a sell.

The Qty field contains the quantity of the unmatched trade.

The Contract field contains the contract on which the unmatched trade took place.

The Price field will display the premium for the option on the contract involved in the report
only trade.

The Dealt at field contains the actual traded price.
The CtPty field identifies the counterparty of the unmatched trade.

. The Capacity field indicates whether the unmatched trade is a principal or an agency trade
leg.

The Flags field contains a column which describes what the unmatched trade has been
flagged as where applicable.

The Seq No field contains the sequence number of the unmatched trade.

The SubAcc field displays the sub account of the unmatched trade where applicable.
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g. The Origin field specifies whether the unmatched trade is a report only trade, an assigned
trade or an allocated trade.

r. The Trade Type field describes the reason for each unmatched trade (where applicable).
The currently available trade types are a correction trade type - COR, a misdeal trade type -

MID, a mismatch trade type - MIS and a reported trade type — REP.

s. This Instrument field contains a descriptive instrument code supplied by the Exchange.

A View [Member Code Dealer Code] EDM Unmatched trades window has nine functionality buttons.
Numbered notes below discuss each of these buttons as they appear from left to right from the bottom left
corner of the window.

A)
B)

C)

D)

E)

F)

G)

H)

® P 9O ®» I P 9O © D

Cloze  Inzett  Delete Edit  Accept Pausze Befresh  Filter  Report Only Upload

The Close button closes the View [Member Code Dealer Code] EDM Unmatched trades window.
The Insert button lets you create a report only trade using an Enter Report Only Trade window.

The Delete button lets you delete unmatched trades you have selected within the View [Member
Code Dealer Code] EDM Unmatched trades window data grid.

The Edit button lets you change the properties of a report only trade that you have selected. You use
the Edit button to change the properties of a selected report only trade.

The Accept button is enabled when you select a report only trade that needs to be accepted. You
can identify such report only trades by the “Buy-U” or “Sell-U” values that appear in their Buy/Sell
fields.

Report only trades where the counter party is a member will remain in the View [Member Code
Dealer Code] EDM Unmatched trades window grid with updated values in their Buy/Sell fields when
you click the Accept button. Report only trades where the counter party is a client will automatically
match when you click the Accept button. Record rows for these trades will disappear entirely from the
data grid. You will be able to view these trades as completed orders/trades within data grids in the
View [Member Code Dealer Code] EDM Trades window and the View [Member Code Dealer
Code] EDM Completed Orders window.

The Pause / Resume button is a toggle.

If you click this button while it has a ‘Pause’ caption, it will prevent updates from appearing within the
View [Member Code Dealer Code] EDM Unmatched Trades window data grid until you click it
again. The 'Resume’ caption will also replace the 'Pause’ caption of this button.

If you click this button while it has a ‘Resume’ caption, updates will appear within the View [Member
Code Dealer Code] EDM Unmatched Trades window data grid once again. The 'Pause’ caption will

also reappear.

Click the Refresh button to force an update of the contents of the View [Member Code Dealer Code]
EDM Unmatched trades window data grid.

The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.
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1)

Report Only Upload button opens the report only upload function which reads data( report only
trades) from a spread sheet.

View [Member Code Dealer Code] EDM Contracts window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] EDM Contracts window provides an overview of how each
contract was set up on the back end. You cannot change any data here, as this is just an information
window. In this window you can select contracts and view their expiry dates and different strike prices
for each expiry date

Launch Method

You can launch a View [Member Code Dealer Code] EDM Contracts window by clicking Fin Views
> EDM View Contracts.

Key window elements
Data grid fields, functionality buttons and a default Fin Views view pop-up menu comprise the key

elements of View [Member Code Dealer Code] EDM Contracts windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

Contzenq | Market | Inztrument | Clazs lzif Description
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a. The Contseq field contains the contract sequence set up in the database.
b. The Market field identifies the market on which each contract is loaded.
c. The Instrument field contains the actual name of each contract.

d. The Class field contains class information that indicates the contract type of each contract
e.g. Bond Future.

e. The Isin field contains the International Securities ldentification Number of each contract.

f. The Description field contains a description for each contract that elaborates on its actual
name.

g. The SSMR field contains the group margin for each instrument.

h. The GroupCode field contains the group code for each instrument.
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i. The Settlement Margin field contains a settlement margin value for each instrument.
j-  TheIs Top 40 field specifies if the contract is a top 40 contract.

k. The Is Top 100 field specifies if the contract is a top 100 contract.

A View [Member Code Dealer Code] EDM Contracts window has two functionality buttons in its bottom left
corner. The leftmost button is a Close button that closes the View [Member Code Dealer Code] EDM
Contracts window when you click it. The rightmost button, a Dates button is disabled until you select the
record row of a contract for which you want to see expiry dates by double clicking on it. Click the Dates
button once you have selected the contract record you wish to target to display a View [Member Code
Dealer Code] Contract Dates window as described below.

View [Member Code Dealer Code] Contract Dates window

As mentioned earlier, a View [Member Code Dealer Code] Contract Dates window lets you view the expiry
dates of a contract that you have selected.

You launch a View [Member Code Dealer Code] Contract Dates window by double clicking on a record row
within its parent View [Member Code Dealer Code] Contracts window and clicking the Dates button of that
window.

Data grid fields, two functionality buttons and a default Fin Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] EDM Contract Dates windows. The remaining paragraphs
under this heading discuss each of these three elements in turn.
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a. The ContSeq field contains the contract sequence for the selected contract.

b. The ContDate field contains the contract ID for each expiry date for the selected contract.
c. The Expiry field contains each expiry date for the selected contract.

d. The Expm field displays the number of months to expiry or maturity for each expiry date for
the selected contract.
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e. The Nominal field displays the nominal to be traded on for the selected contract.

f. StrikeintervalOnScreen is the Naked and Delta options strike price incremental interval for
on screen trading.

g. StrikeintervalOffScreen is the Naked and Delta options strike price incremental interval for
off screen trading

h. The Spread field indicates the differential spread.
i. The LotSize field indicates whether or not odd lots are available on the selected contract.

j-  The OptLotsize field indicates whether odd lots are available on the selected contract. Odd
lots will be available provided the contract option is not defaulted to zero.

k. The MaxDepth field displays the depth that the Nutron back end should send to its front end
for the selected contract.

I.  he PriceRate field indicates whether the selected contract is a price or a traded contract.

m. The MaxChange field indicates the maximum change allowed on the selected contract for the
day based on the closing price of the previous day.

n. The Maxdaysmove field indicates the maximum that the price/rate of the selected contract
may move from the previous day’s closing price/rate.

0. The MaxGap field specifies the maximum gap between the current rate/price and the
previous day’s closing rate/price for the selected contract.

p. The FixMarg field is used for clearing management purposes.

g. The Quote Format field contains the quote format on which the selected contract is traded.
r. The Price Format field contains the price format for the selected contract.

s. The DivConts field contains the nominal multiplier for the selected contract.

t. The DivSor field contains the dividend nominal for the selected contract.

u. The ClearDate field contains the clearance date of the contract. This date is usually three
days after the expiry date of the selected contract.

v. If the Future Anonymous data item has a 'Yes' value, it means that your member code won't
appear in depth windows for future versions of the currently selected contract as this is how
the JSE sets up such contract versions.

w. If the Option Anonymous data item has a 'Yes' value, it means that your member code won't
appear in depth windows for option and delta versions of the currently selected contract as
this is how the JSE sets up such contract versions.

A View [Member Code Dealer Code] EDM Contract Dates window has two functionality buttons in its
bottom left corner. The leftmost button is a Close button that closes the View [Member Code Dealer Code]
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EDM Contract Dates window when you click it. The rightmost button, a Strikes button is disabled until you
select the record row of a contract expiry date for which you want to see strike information by double clicking
on it. Click the Strikes button once you have selected the contract expiry date record you wish to target to
display a View Contract Strikes window as described below.

View Contract Strikes window

As mentioned earlier, a View Contract Strikes window lets you view strike information for a contract expiry
date.

You launch a View Contract Strikes window by double clicking on a record row within its parent View
[Member Code Dealer Code] Contract Dates window and clicking the Strikes button of that window.

Data grid fields, a functionality button and a default Fin Views view pop-up menu comprise the key elements
of View Contract Strikes windows. The remaining paragraphs under this heading discuss each of these
three elements in turn.

The View Contract Strikes window section screen shot below displays column headers for each of the data
grid fields this window contains.

2 View Contract Strikes l =] | = |&]
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a. The Strike SegNo field contains a unique identifier number for each strike.
b. The Date Seq field contains the sequence number of the date record.

c. The Strike field contains the strike price of each strike.

d. The Expiry field contains the expiry date of each strike.

e. The Deltas field contains a ‘Yes’ value or a ‘No’ value. These values indicate if each strike is
a delta option or not.

A View Contract Strikes window has a single Close functionality button in its bottom left hand corner. Click
this button to close the View Contract Strikes window.

170



View [Member Code Dealer Code] EDM Closing Prices window

1)

2)

Functionality

The View [Member Code Dealer Code] EDM Closing Prices window displays closing prices from
the current or previous business day subject to choices that you make. You can also choose to make
the View [Member Code Dealer Code] EDM Closing Prices window display closing prices for
Future contracts only, Option contracts only or the complete file.

Launch Method
You launch a View [Member Code Dealer Code] EDM Closing Prices window as follows:

a. Launch a [Member Code Dealer Code] EDM window like the one shown below by clicking
Fin Views > EDM View Closing Prices.
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b. Leave the Today MTM File option button inside the Retrieve MTM File frame checked to
view closing prices for the current day. Alternatively, click on the Previous B/Day MTM File
option button to view closing prices from the previous business day.

c. Leave the View complete file option button inside the File view options: frame checked to
view all closing prices. Alternatively, click on either the View Future Contracts only option
button or the View Option contracts only option button depending on the contract category
for which you wish to view closing prices.

d. Use the dropdown control in the Class Select frame to limit the scope of displayed closing
prices to the contract class of a single Fin Trading primary window. If you do not make a
selection from this control, closing prices from all the Fin Trading primary windows could
potentially appear.
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3)

e. Click the OK button indicated by a mouse cursor in the screen shot to close the [Member
Code Dealer Code] EDM window and display a View [Member Code Dealer Code] EDM
Closing Prices window.

f. The View [Member Code Dealer Code] EDM Closing Prices window will be displayed.
Key window elements
Data grid fields, a functionality button and a default Fin Views view pop-up menu comprise the key

elements of View [Member Code Dealer Code] EDM Closing Prices windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.
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a. The Date field contains the MTM file date.

b. The Contract field contains the name of each contract.

c. The Closing Price field contains the closing price of each contract.
d. The Open Interest field contains the open interest for each contract.
e. The Spot Price field contains the spot price for each contract.

f.  The Volatility field contains the volatility for each contract.

g. The Contract Name field contains the true instrument name. This is a unique string for each
instrument traded on Nutron

h. The Contract Date field contains the contract expiry date.

A View [Member Code Dealer Code] EDM Closing Prices window has a single Close functionality button in
its bottom left hand corner. Click this button to close the View [Member Code Dealer Code] EDM Closing
Prices window.

View [Member Code Dealer Code] EDM Trace Deals window

1)

2)

Functionality

The View [Member Code Dealer Code] EDM Trace Deals window provides a hierarchy of deals in
its upper panel. If this hierarchy is expanded, it displays details of the deals that make up each parent
deal. The bottom part of the window displays all the deals in the upper panel within a grid format.

Launch Method

You can launch a View [Member Code Dealer Code] EDM Trace Deals window by clicking Fin
Views > EDM View Trace File.
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3) Key window elements

The immediately visible portion of View [Member Code Dealer Code] EDM Trace Deals windows
consists of an upper panel that provides a hierarchy of deals in a tree view format, a data grid
immediately beneath this panel and five functionality buttons extending across from the bottom left
corner of this window. View [Member Code Dealer Code] EDM Trace Deals windows also include a
pop-up menu with two pop-up menu items from the default Fin Views view pop-up menu. The
remaining paragraphs under this heading discuss each of these three elements in turn.

A View [Member Code Dealer Code] EDM Trace Deals window upper panel features in the screen

shot below.
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829306 | 09:09.07  SAFM S5TE SaFM 5 10 DECTT ALS 14077
8929305 |09:04:42  SAFM 5TE SaFM 5 10 DECTT ALS 14077
8929304 | 03:04:42  SAFM 5TE SaFM B 10 DECTT ALS 14077
829303/ 0930438 SAFM 5TE SaFh 5 10 SEP11 ALSI 14077
829302030438 SAFM 5TE SaFh B 10 SEP11 &LSI 14077
a4 I

® B H» & O
Clozse SaveSel Save Al Find  Refresh

The View [Member Code Dealer Code] EDM Trace Deals window section screen shot below
displays column headers for each of the data grid fields this window contains.

SegqMo Time tember Dealer Prirn |Buw'Se|I [ty Contract | Subdce EHchange Hef Price

|
\_iaana\_ina m U u U m 1DUALSU U1828 |_i345

a. The Seqno field contains an incremented sequence number for each deal.

b. The Time field contains the time at which each deal was concluded.
c. The Member field identifies the member involved in each deal.

d. The Dealer field identifies the dealer responsible for each deal.
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e. The Prin field identifies the principal involved in each deal.

f.  The Buy/Sell field contains a B or an S that indicates whether the trade leg of the deal for
which the member, dealer etc. identified in the grid were responsible was a buy or a sell.

g. The Qty field contains the quantity of contracts bought or sold in the course of the deal.

h. The Contract field identifies the contract of the deal.

i. SubAcc field specifies the sub account (where applicable) on which each trade was done.
j-  The ExchangeRef field contains a unique reference from the Exchange for the deal.

k. The Price field contains the price of the deal.

A View [Member Code Dealer Code] EDM Trace Deals window has five functionality buttons. Separate
numbered notes below discuss each of these buttons as they appear from left to right from the bottom left
corner of the window.

$ B & H &

Cloge  SawveSel Savepdll  Find  Refresh

A) You click the Close button to close the View [Member Code Dealer Code] EDM Trace Deals
window.

B) You click the Save Sel button to save deals you have selected by double clicking on their rows within
the View [Member Code Dealer Code] EDM Trace Deals window data grid to permanent storage in
text file format.

C) You click the Save All button to save all deals within the data grid to permanent storage in text file
format.

D) You click the Find button to find particular deals.

E) You click the Refresh button and then close and re-open the View [Member Code Dealer Code]
EDM Trace Deals window to view a breakdown of deals within this window.

The pop-up menu View [Member Code Dealer Code] EDM Trace Deals windows display when you right
click inside their data grids consists of two pop-up menu items from the default Fin Views view pop-up menu.
The numbered note headings below describe each menu item as follows:

1. The Print pop-up menu item displays an HTML page containing a grid in which all View [Member Code
Dealer Code] EDM Trace Deals data grid records appear. You can print a hard copy of this HTML page if
you wish to do so.

2. The Copy pop-up menu item displays the To Copy window shown in the screen shot below. You use this
window to transfer your choice of data grid fields to the Windows clipboard. From there you can copy and
paste your information into another format, for example, an MS Word document.
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View [Member Code Dealer Code] EDM Positions window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] EDM Positions window displays all of your positions for the
current trading day. If you are logged in as a master dealer, it will also display the positions of the
other dealers in your member organization

Launch Method

You can launch a View [Member Code] EDM Positions window by clicking Fin Views > EDM View
Positions.

Key window elements
Data grid fields, a functionality button and a default Fin Views view pop-up menu comprise the key

elements of View [Member Code Dealer Code] EDM Positions windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.
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i, View SAFM EDM Positions (Dealer leve

SeqMo Member Dealer Prin taszter Client Contract Open By Sell Cuir

24?8 D B D Eh IIH.&LSI D -4 D 30 D SDD -4

a. The Seq No field contains a unique identifier for each position.

b. The Member field contains a four letter code that identifies the member firm to which each
position belongs.

c. The Dealer field identifies the dealer that has each position.
d. The Prin field identifies the principal that has each position.

e. The Master Client field contains a client code for each position linked to a principal that is a
client.

f.  The Contract field contains the contract name that each position was on.

g. The Open field contains the numeric value for each position at the start of the current trading
day. This value may be a negative value.

h. The Buy field contains the numeric value for each position bought during the current trading
day.

i. The Sell field contains the numeric value for each position sold during the current trading day.
j- The Curr field contains the numeric value for each currently held position. The Nutron back

end determined this value by adding the numeric value in the Open field to the numeric value
in the Buy field and then taking away the value in the Sell field from this combined value.

A View [Member Code Dealer Code] EDM Positions window has two functionality buttons in its bottom left
hand corner.

® O

Cloge  Filker

A. Click the Close button to close the View [Member Code Dealer Code] EDM Positions window.

B. The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.

View [Member Code] EDM Consolidated Positions window

1) Functionality
The View [Member Code] EDM Consolidated Positions window contains consolidated positions for

your entire member organization. Sub account positions are consolidated into members' positions,
while client sub account positions are consolidated into the main client's position.
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2) Launch Method

You can launch a View [Member Code] EDM Consolidated Positions window by clicking Fin Views
> EDM View Con Positions.

3) Key window elements
Data grid fields, four functionality buttons and a default Fin Views view pop-up menu comprise the

key elements of View [Member Code] EDM Consolidated Positions windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

b ernbier | Frir | b azter Client | Contract | Open | By | Sell | Curr
| ALSI -4 a0
ﬂ 'd ALSI |Eh-1ﬂ|f 10 P |h

a. The Member field contains a four letter code that identifies the member firm to which each
consolidated position belongs.

b. The Prin field identifies the principal that has the consolidated position.

c. The Master Client field contains a client code for each consolidated position linked to a
principal that is a client.

d. The Contract field contains the contract name that each consolidated position was on.

e. The Open field contains the numeric value of each consolidated position at the start of the
current trading day. This value may be a negative value.

f. The Buy field contains the numeric value of each consolidated position bought during the
current trading day.

g. The Sell field contains the numeric value of each consolidated position sold during the current
trading day.

h. The Curr field contains the numeric value of each currently held consolidated position. The
Nutron back end determined this value by adding the numeric value in the Open field to the
numeric value in the Buy field and then taking away the numeric value in the Sell field from
this combined value.

A View [Member Code] EDM Consolidated Positions window has ten functionality buttons. Numbered
notes below discuss each of these buttons as they appear from left to right from the bottom left corner of the
window.

& ® @ ® )
Cloze Sub Acc Mod Roll Eorward Rall Over Rall Ower Upload
w w L1 ]
Pausze Befrezh FEilter

A. The Close button closes the View [Member Code] EDM Consolidated Positions window.
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B. The Sub Acc Mod button, is disabled until you select a data grid record row for a consolidated
position other than a client position by double clicking it. Click the Sub Acc Mod button after
selecting a qualifying consolidated position you would like to modify to display the Edit Position in
[Contract] window.

C. The Roll Forward button is disabled until you select a data grid record row. The Roll Forward button
lets you roll forward a selected consolidated member position. The position will then automatically roll
forward to the next expiry date of its contract.

D. Roll Over is the ability to move position from one expiry to another in future on derivatives contracts.
One can move existing position or create new position. If the user selects data grid and the selected
position can be rolled over, on clicking Roll Over button the screen will default with selected position
details. By default when clicking Roll Over button the screen will open without any details.

E. Roll Over Upload button opens the roll over upload function which reads data( roll over entries) from
a spread sheet.

F. The Pause / Resume button is a toggle.

If you click this button while it has a ‘Pause’ caption, it will prevent updates from appearing within the
View [Member Code] EDM Consolidated Positions window data grid until you click it again. The
'Resume’ caption will also replace the 'Pause’ caption of this button.

G. Click the Refresh button to force an update of the contents of the View [Member Code] EDM
Consolidated Positions window data grid.

H. The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.

I.  The Exer-opt button displays a window from which you can exercise a long position. A long position
has a positive value in its Curr field. The Exer-opt button is disabled until you select a data grid
record row for a long position derived from an option. You select data grid record rows by double
clicking each row you want to select. You also deselect record rows within the data grid by double
clicking them.

J. The Abandon button displays a window from which you can abandon a long position. A long position

has a positive value in its Curr field. The Abandon button is disabled until you select a data grid
record row for a long position derived from an option.

View [Member Code] EDM Consolidated Member Positions window

1) Functionality

The View [Member Code] EDM Consolidated Member Positions window summarizes the positions
held by your member organization. From within this window you can exercise and abandon long
options and roll forward positions that you have selected. Notes under heading c) below describe
these processes
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2) Launch Method

You can launch a View [Member Code] EDM Consolidated Member Positions window by clicking
Fin Views > EDM View Consolidated Member Positions.

3) Key window elements

Data grid fields, six functionality buttons and a default Fin Views view pop-up menu comprise the key
elements of View [Member Code] EDM Consolidated Member Positions windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

¥ \iew SAFM EDM Consclidated Member Positions [Mem...l = B |

b ember | Frin | Contract | Open | Buy | Sell | Curr
a b e [ALS | g 4 [ e 30 §F pa0 g -4
WPP :FIFFP ':TI:—F'TP ALSI h 1] h 10 h L] h 0

a. The Member field contains a four letter code identifying the member organization to which
each consolidated member position belongs.

b. The Prin field contains a four or six letter code identifying the member or client to which each
consolidated member position belongs.

c. The Contract field contains the contract name of each consolidated member position.

d. The Open field contains the numeric value of each consolidated member position at the start
of the trading day. This value may be a negative value.

e. The Buy field contains the numeric value of each consolidated member position bought
during the current trading day.

f.  The Sell field contains the numeric value of each consolidated member position sold during
the current trading day.

g. The Curr field contains the numeric value of each currently held consolidated member
position. The Nutron back end determined this value by adding the numeric value in the
Open field to the numeric value in the Buy field and then taking away the value in the Sell
field from this combined value.

A View [Member Code] EDM Consolidated Member Positions window has seven functionality buttons.
Numbered notes below discuss each of these buttons as they appear from left to right from the bottom left
corner of the window.

» P %
Cloze Fiall Eonward Fioll Owver
B b N 0
Fiall Owver Upload Pauze Refresh Eilter

A. The Close button closes the View [Member Code] EDM Consolidated Member Positions window.
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The Roll Forward button is disabled until you select a data grid record row. The Roll Forward button
lets you roll forward a selected consolidated member position. The position will then automatically roll
forward to the next expiry date of its contract.

Roll Over is the ability to move position from one expiry to another in future on derivatives contracts.
One can move existing position or create new position. If the user selects data grid and the selected
position can be rolled over, on clicking Roll Over button the screen will default with selected position
details. By default when clicking Roll Over button the screen will open without any detalils.

Roll Over Upload button opens the roll over upload function which reads data( roll over entries) from
a spread sheet.

The Pause / Resume button is a toggle.
If you click this button while it has a ‘Pause’ caption, it will prevent updates from appearing within the
View [Member Code] EDM Consolidated Positions window data grid until you click it again. The

'Resume’ caption will also replace the 'Pause’ caption of this button.

Click the Refresh button to force an update of the contents of the View [Member Code] EDM
Consolidated Positions window data grid.

The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.

View [Member Code Dealer Code] EDM Clients window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] EDM Clients window displays a list of all your clients and
lets you create new client records. If you are logged in as a master dealer, you can also
validate/restrict client records from within this window.

Launch Method

You can launch a View [Member Code Dealer Code] EDM Clients window by clicking Fin Views >
EDM View Clients.

Key window elements
Data grid fields, functionality buttons and a default Fin Views view pop-up menu comprise the key

elements of View [Member Code Dealer Code] EDM Clients windows. The remaining paragraphs
under this heading discuss each of these three elements in turn.

G i T | O e
; — p

w View SAFMSTE EDM-Chents. YT > .
Id Client I Client Code I Master Client Member IClientNamel Foreign Client I Validated | Client Details I Multiply Factor

o0 _§o__@o___§oO_ O __§’_ DO __«oO

a. The Id Client field contains a uniqgue numeric identifier for each client. This identifier is
generated by the Nutron back end.
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b. The Client Code field contains a unique alpha-numeric code for each client. This identifier is
generated by the Nutron back end.

c. The Master Client field contains a master client code where applicable.
d. The Member field contains the code of the client's member organization.
e. The Client Name field contains the client name that is displayed on screen.

f. The Foreign Client field contains a “Yes’ value or a ‘No’ value. This value indicates whether
or not the client is a foreign client.

g. The Validated field contains a ‘Yes’ value or a ‘No’ value. This value indicates whether or not
the client has been validated.

h. The Client Details field contains a ‘Yes’ value or a ‘No’ value. This value indicates whether
or not the client’s details have been requested.

i. The Multiply Factor field displays the margin multiplication factor.

A View [Member Code Dealer Code] EDM Clients window has six functionality buttons. Notes below
discuss each of these buttons as they appear from left to right from the bottom left corner of the window.

" ] LY %) + 2]

Cloze Waldate  View Detalls Inzert Download

A. The Close button closes the View [Member Code Dealer Code] EDM Clients window.

B. Validate / Restrict button functionality is only available if you are logged in as a master dealer. A
Validate / Restrict button is disabled until you select the row of a client record you want to validate or
restrict inside the data grid. The button appears as a Validate button when you select the row of a
client record that can be validated. The button appears as a Restrict button when you select the row
of a client record that can be restricted. You select record rows within the data grid by double clicking
each row you want to select. You also deselect record rows within the data grid by double clicking
them.

C. The View Details button is disabled until you select the row of a client record for which details are
available within the data grid. You select record rows within the data grid by double clicking each row

you want to select. You also deselect record rows within the data grid by double clicking them.

D. Click the Insert button to display an Enter a Client window that lets you add new client records to the
data grid.

E. Click the Download button to refresh the client records displayed in the View [Member Code Dealer
Code] EDM Clients window data grid.

F. Insert SubAcc button Inserts a client sub account for a selected master client.
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DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (Date)] window

1)

2)

3)

Functionality

The DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window displays a daily
account summary file for clearing members. As well as letting clearing members view their daily
account summary details for the current or the previous day, this window also lets clearing members
launch windows that display daily account summary details for selected member organizations and
their clients.

Launch Method

You can launch a DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window by
clicking Fin Views > EDM Daily Account Summary.

Key window elements

As can be seen from the screen shot below, the initially visible portion of a DAILY ACCOUNT
SUMMARY FOR: [Clearing Member Code (DATE)] window consists of a data grid, a panel that
provides key statistics, a set of functionality buttons and a pair of option buttons. A DAILY
ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window also includes a default Fin
Views view pop-up menu. The remaining paragraphs under this heading after the screen shot below
will discuss each of these key window elements in turn.

& DAILY ACCOUNT SUMMARY FOR : STDCCGTO (2011/09/07)

= x )

Deal: Done By | Total Booking Fees | Initial Member Margin | Initial Client Margin | Total Member Yariation Margin | Total Client ¥ ariation b argin |

Total for Member

Met Book fees
WAT & 14%

Total Margin

Total Mark To Mkt

Payment of

Margin Account b/f
Days Movement
Margin Account s/

a 4] Today

Cloze Download Prev Bus Day

Clearing MemberT otals
Total Booking Fees

Initial Member b argin

Initial Client b argin

Total Member Variation Margin
Total Client Y ariation Margin
Tatal for Member

B @

Frint Balanced

0.00
0.00
0.00

0.00
0.00
0.00

The DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window section shown
below is displayed in two numbered screen shots that respectively represent the left and right
sections of this window.

Deals Done By | Total Booking Fees | [ritial M ermber b argin | Imitial Cliemt b argin |

= )

= )

)

o )

Tatal Member Variation kargin | Tatal Client % ariation b argin |

Tatal for Member

<)

)

o)
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a. The Deals Done By field contains the code of each member organization for which the
clearing member is responsible.

b. The Total Booking Fees field contains the total booking fees for each member organization.

c. The Initial Member Margin field contains each member’s latest margin minus the previous
margin.

d. The Initial Client Margin field contains the client margin for each member minus the previous
client margin for that member.

e. The Total Member Variation Margin field provides mark to market statistics for each
member.

f. The Total Client Variation Margin field provides client mark to market statistics for each
member.

g. The Total for Member field provides totals for each member.

The DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] key statistics panel
shown below is displayed in two screen shots that respectively represent the left and right sections of
this panel. No explanatory notes follow after these screen shots as the information categories on
each panel are either self-explanatory or relate to clearing management concepts rather than online
trading concepts.

MNet Book fees : 2267211

WAT @ 14% : 3174.09 | Clearing MemberT otals

Total targin : 113,330,058.00 F  Total Booking Fees : 26.846.20
Total Mark Ta bkt - A2BETE00 F nitial M ember Margin : 118,416,125.00
Payment of : 118.199.326.20 Initial Client kargin : 973.932.00
Margin Account b 1.112.525,764.00 Total Member Variation kargin -1,213,070.00
Daps Movement : 113,330,058.00 Total Client Variation Margin -3.502.00
Margin Account =/f 1,231,915 822,00 Total far Member g 118,199,326.20

A DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window five four
functionality buttons and a pair of option buttons in its bottom left corner. Notes below describe each
of these elements in order from left to right.

A. Click the Close button to close the DAILY ACCOUNT SUMMARY FOR: [Clearing Member
Code (DATE)] window.

B. The Member Trace button is disabled until you have selected a member organization statistics
record inside the DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window
by double clicking it. You can then display a DAILY ACCOUNT SUMMARY FOR : [MEMBER
CODE] window derived from the DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code
(DATE)] window by clicking the DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code
(DATE)] window Member Trace button.

C. You use the Download button together with the Today or the Prev Bus Day option buttons on its

right to populate the DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)]
window data grid and its key statistics panel with data.
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D. Click the Print button to display an HTML page with a grid in which all DAILY ACCOUNT
SUMMARY FOR: [Clearing Member Code (DATE)] window data appears. You can print a hard
copy of this HTML page if you wish to do so.

View [Member Code Dealer Code] EDM Rates windows

1)

2)

3)

Functionality

The View [Member Code Dealer Code] EDM Rates window displays a view that is updated at the
end of each day with data supplied from an Excel spreadsheet file created by the Exchange on a daily
basis for the Fin market.

Launch Method

You can launch a View [Member Code Dealer Code] EDM Rates window by clicking Fin Views >
EDM View Rates

Key window elements
Data grid fields, two functionality buttons and pop-up menu items comprise the key elements of View

[Member Code Dealer Code] EDM Rates windows. Notes in separate paragraphs below discuss
each of these three elements in turn

2 \iew SAFMSTE EDM Rates . |
IDSF<Fates | EffectDate | Rate ROD Index | JROD Indesx | JROD Index Factor | JBar Indes |

2 e e e e e B o }

*® N - el

| JBar Index 3Month | JBar Index Bkonth | JBar Index Skonth | JBar Index 12Month | Frime | DigcountR ate 3k onth | SarbCalR ate |

[n
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| USDR ate | ELIRF ate | GEPRate | acaD | MCD 3M onth | MCD EMonth | MCD 12Manth | Stefi
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a) The IDSFXRates field contains a unique identification number for each rates record.

b) The EffectDate field contains the current trading date.

¢) The Rate field contains updated information from the Excel spreadsheet file created by the Exchange

that specifies the interest on the initial margin. This information is applicable to all markets.
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d)

e)

f)

9)

h)

)

k)

m)

0)

p)

The ROD Index field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the Rand Overnight Deposit rate. This information is applicable to the
Financial and Yield-X markets.

The JROD Index field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the Johannesburg Rand Overnight Deposit rate. This information is
applicable to the Yield-X market.

The JROD Index Factor field contains updated information from the Excel spreadsheet file created by
the Exchange that specifies the current calculated value for the Johannesburg Rand Overnight
Deposit rate. This information is applicable to the Yield-X market.

The JBar Index field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the current Johannesburg Interbank Agreed Rate over a one month period.
This information is applicable to the Financial and Yield-X markets.

The JBar Index 3Month field contains updated information from the Excel spreadsheet file created by
the Exchange that specifies the current JBAR (Johannesburg Interbank Agreed Rate) over a three
month period. This information is applicable to the Financial and Yield-X markets.

The JBar Index 6Month field contains updated information from the Excel spreadsheet file created by
the Exchange that specifies the current JBAR (Johannesburg Interbank Agreed Rate) over a six
month period. This information is applicable to the Financial and Yield-X markets.

The JBar Index 9Month field contains updated information from the Excel spreadsheet file created by
the Exchange that specifies the current JBAR (Johannesburg Interbank Agreed Rate) over a nine
month period. This information is applicable to the Financial and Yield-X markets.

The JBar Index 12Month field contains updated information from the Excel spreadsheet file created
by the Exchange that specifies the current JBAR (Johannesburg Interbank Agreed Rate) over a twelve
month period. This information is applicable to the Financial and Yield-X markets.

The Prime field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the current Prime Rate.

The DiscountRate 3Month field contains updated information from the Excel spreadsheet file created
by the Exchange that specifies the current Discount Rate over a three month period.

The SarbCallRate field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the current SARB (South African Reserve Bank) Call Rate.

The USDRate field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the daily average R/US Dollar exchange rate.

The EURRate field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the daily average R/Euro exchange rate.
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a)

Y

s)

B

The GBPRate field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the daily average R/British Pound exchange rate.

The OCAD field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the current Overnight Call Deposit rate for all markets.

The NCD 3Month field contains updated information from the Excel spreadsheet created by the
Exchange that specifies the Negotiable Certificate of Deposit rate over a three month period.

The NCD 6Month field contains updated information from the Excel spreadsheet created by the
Exchange that specifies the Negotiable Certificate of Deposit rate over a six month period.

The NCD 12Month field contains updated information from the Excel spreadsheet created by the
Exchange that specifies the Negotiable Certificate of Deposit rate over a twelve month period.

The Stefi field contains updated information from the Excel spreadsheet created by the Exchange that
specifies the current Short Term Fixed Interest rate.

A View [Member Code Dealer Code] EDM Rates window has two functionality buttons in its bottom left

corner.

A.

The leftmost button, the Close button, closes the View [Member Code Dealer Code] EDM Rates
window.

The rightmost button, the Delete button populates the View [Member Code Dealer Code] EDM
Rates window with rates records.

View [Member Code Dealer Code] EDM Exchange Announcements File windows

1)

2)

3)

Functionality

The View [Member Code Dealer Code] EDM Exchange Announcements File window displays all
Exchange announcements sent by the Exchange during the current trading day

Launch Method

You can launch a View [Member Code Dealer Code] EDM Exchange Announcements File
window by clicking Fin Views > EDM View Exchange Announcement

Key window elements

Data grid fields, three functionality buttons and pop-up menu items comprise the key elements of
View [Member Code Dealer Code] EDM Exchange Announcements File windows. Notes in
separate paragraphs below discuss each of these three elements in turn.

-

i View SAFMSTE EDM Exchange Announcements File | —

Announcement 1D | Announcement Date | Announcement Time |.ﬁ.nnnuncementMessage|
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186



a. The Announcement ID field contains an incrementing number value that uniquely identifies
each Exchange announcement.

b. The Announcement Date field contains the date of each Exchange announcement.
c. The Announcement Time field contains the time of each Exchange announcement.

d. The Announcement Message field contains the text of each Exchange announcement.

A View [Member Code Dealer Code] EDM Exchange Announcements window has three functionality

buttons.

A.

The leftmost button, the Close button, closes the View [Member Code Dealer Code] EDM
Exchange Announcements window.

The rightmost button, the Download button, populates the View [Member Code Dealer Code] EDM
Exchange Announcements window with Exchange announcement records.

The Display button

View [Member code Dealer code] EDM Option Stats

1)

2)

3)

Functionality

The View [Member code Dealer Code] EDM Option Stats window displays statistics of all traded
naked and delta options on the day.

Launch Method

You can launch a View [Member code Dealer code] EDM Option Stats window by clicking Fin
Views > EDM View Option Stats.

Key window elements

Data grid fields, three functionality buttons and pop-up menu items comprise the key elements of
View [Member code Dealer code] EDM Option Stats windows. Notes in separate paragraphs
below discuss each of these three elements in turn.

£ View SAFMSTE EDM Option Stats File b= B S

- - = 0 = -
Contract |Trau:|e Date | Trade Time| Yilatility | Premium-‘ [ty | Statusg |EnntractName | Contract Ewpiry D ate
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a. The Contract field contains the contract name.

b. The Trade Date field displays the date the trade took place.
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c. The Trade Time field displays the most recent time at which its corresponding contract was
traded on the current trading day.

d. The Volatility field contains the volatility for each contract.

e. This Premium control contains a premium value for your bids.

f.  The Qty field contains the quantity.

g. The Status field displays if it was an on screen trade or an off screen trade.
h. The Contract Name field specifies the name of each traded contract.

i. The Contract Expiry Date field contains the date the contract expires.

A View [Member code Dealer code] EDM Option Stats window has two functionality buttons.

o 9

Cloze  Download

A. The Close button closes the View [Member Code Dealer Code] EDM Options Stats window.

B. Click the Download button to refresh the client records displayed in the View [Member Code Dealer

Code] EDM Options Stats window data grid.

Agris Views operations
First mention of Agris Views operations windows

Notes under separate headings below deliver the following information for each Agris Views operation:

A description of the functionality that the window provides.

A description of ways to launch the window.

Key window element descriptions under separate headings. These descriptions will usually consist of
one or more nhumbered screen shots linked to one or more sets of numbered notes.

Enter Report Only Trade window

1) Functionality

The Enter Report Only Trade window lets you enter the details of one trade leg of a deal that took
place off screen. Such a deal might, for instance, have been carried out over the telephone.

Once the one trade leg is done, a record of that trade leg appears within a View [Member Code
Dealer Code] Unmatched trades window until the other leg is entered into the system.

The trade record will then appear within a View [Member Code Dealer Code] APD Completed

Orders window. For a trade leg record to become a completed order, the principal of one leg must
equal the counterparty of the other leg.
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2)

3)

There are three kinds of report only trades:

¢ Member to Client trades in which the counterparty is a client of the dealer entering the report
only trade. Such trades result in an automatic match for the unmatched trade.

e Member to Member trades in which a member enters one leg of the trade and selects the
member that he/she wishes to do the trade with as the counterparty. This counterparty must
enter the other leg of the trade within six minutes for the trade to be matched by the Nutron
back end.

e Client to Client trades that result in an automatic match in which the second trade leg is
automatically generated.

If the “Must confirm report only trades” setting has been set up for you, your unmatched Member to
Member trades will stay in the unmatched trade record file until you accept them from within a View
[Member Code Dealer Code] Unmatched trades window.

If the “Must confirm report only client trades” setting has been set up for you, unmatched Member to
Client trades and Client to Client trades will stay in the unmatched trade record file until their
counterparties accept them from within a View [Member Code Dealer Code] Unmatched trades
window.

Launch Method

You can launch an Enter Report Only Trade window by clicking Agris Views > APD Enter Report
only Trade.

Key window elements
You enter a report only trade within an Enter Report Only Trade window. This means you can use

the numbered controls within the Enter Report Only Trade window screen shot below and the
numbered notes that follow after it to learn how to enter a report only trade.
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Deal Detail

| Reference Mum (TS n
Principal « ABLM -
Dealer «[DEN E

Tirrie 1344 3 IB
Buy / Sell Capacity g '
LY |

[luantiby

Contract * -

Sub Account [ v] [ Add Sub Account ] i

[uate

Strike 0.0000 D

Call / Put C B
Future Price 0.000a n

Vlatiity 0.0000 o |
Quote At *|0.0000 n

Price Ref: MHane

Counter Party

Counter Party # - IE

a. This text box contains an incremented value derived from a reference number seed value you
accepted or set up earlier in the trading session. You can type your own value into this text
box if you wish to do so.

b. This dropdown list will display the member code of your organization if you are logged in as a
dealer. The dropdown list will display all the member organizations for your clearing code if
you are logged in as a clearing member.

c. This dropdown list contains the member code of your organization, client codes for your
member organization and any sub accounts you set up for yourself. If you chose to have all
your trades locked to the same sub account and dealer, this dropdown control will be disabled
and all your trades will always use the same sub account.

Click the Prin button to display a Pick Principal window that includes the full names of your
clients as well as the client codes displayed in the dropdown list. Double click on the row of a
client you want to populate the dropdown list to update the dropdown list and close the Pick
Principal window.
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This dropdown list contains dealer codes for all the dealers in your member organization. If
you chose to have all your trades locked to the same sub account and dealer, this dropdown
list will be disabled (as shown in the screen shot) and all your bids will always use the default
dealer code.

Use this spin box to enter the time of the unmatched trade. The time you enter cannot be
later than the current time displayed in the spin box, but may be earlier than the current time.

Use this dropdown list to specify if the trade leg you are entering is a buy - B or a sell — S.

Use this dropdown list to specify if the report only trade you are entering will be a principal - P
or agent - A trade.

This text box holds the default number of contracts for your trades when the Enter Report
Only Trade window first appears. You can increase the number that appears here up to the
maximum order quantity set up for you.

Use this dropdown list to select the contract to which you want to add a report only trade.
When you select a contract from this dropdown list, it enables/disables fields further down the
window depending on the contract type you selected.

If you have created sub accounts for yourself, you can select an appropriate sub account from
this dropdown list to link to the report only trade you are entering.

You need to specify the trade type of the report only trade you are entering using this
dropdown list. You can choose from a correction trade type - COR, a misdeal trade type -
MID, a mismatch trade type - MIS and a reported trade type — REP.

If you selected an option contract type from the Contract dropdown list, this text box will be
enabled to let you specify the strike value of the current report only trade.

If you selected an option contract type from the Contract dropdown list, this dropdown list will
be enabled to let you make the current report only trade involve a call option - C or a put
option — P.

If you selected an option contract type from the Contract dropdown list, this text box will be
enabled to let you specify the volatility of the current report only trade.

You input the agreed upon price for the current report only trade into this text box. If you are
logged in as a clearing member, you will see a Zero Fee this Deal check box on the right of
the text box. You can apply a zero fee to the entire report only deal by checking the Zero Fee
This Deal check box.

This dropdown list contains member codes and client codes from which you need to select a
counter party for the current report only trade.

Click the C/Party button to display a Pick Principal window that includes the full names of
the clients and members featured in the dropdown list. Double click on the row of a client you
want to populate the dropdown list to update the dropdown list and close the Pick Principal
window.
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Access Control window

1) Functionality

The Access Control window delivers functionality which lets allows clearing members and master
dealers to define the scope of the limits that can be set up by ordinary dealers. Ordinary dealers can
also set up trading limits within this window as long as the limits they set up and the messages they
subscribe to do not go beyond the bounds of limits set up by a clearing member and messages within
the set up group subscription.

2) Launch Method
You can launch an Access Control window by clicking Agris Views > APD Configure Access.
3) Key window elements

The Access Control window delivers its functionality at three levels. These three levels are subject
to the status of the currently logged in user as follows.

o Users logged in as clearing members can set up limits for entire member organizations.

e Users logged in as master dealers can set up limits for themselves and other dealers within
the scope of limits set up by clearing members.

e Users logged in as dealers can only set up limits for themselves within the scope of limits set
up by clearing members and master dealers. Dealers can also set up limits for themselves
within the scope of limits defined within the Access Control window on the Defaults tab of
the User Configuration window.

As Access Control window users use controls on the Margin Limit, Messages and Bid / Offer tabs
to define limits, these tabs are the most important elements within the Access Control window shown
in the screen shot below.
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You activate controls on Access Control window tabs by selecting a member organization under
your jurisdiction from the Member dropdown list of this window if you are currently logged in as a
clearing member. If you are currently logged in as a master dealer or an ordinary dealer, you would
activate these controls by selecting a dealer for whom you can set up limits from within the Dealer
dropdown list.

In the screen shot above, the Margin Limit tab is inactive even though the currently logged in user
has selected a dealer list item from within the Dealer dropdown list. This is because the currently
logged in user is an ordinary dealer who only has rights to set up limits for herself. When the dealer
selects her own dealer list item from within the Dealer dropdown list, the Margin Limit tab is activated
as shown in the screen shot below.
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From the Margin Limit tab, clearing members apply margin limits on a per trade basis.

The cells in the screen shot above hold margin limits for instrument types from top to bottom. From left to
right, the cells in the screen shot respectively hold margin limits for trades launched from Agris Trading
primary windows, for trades launched from Agris Trading secondary windows and for trades launched outside
the Nutron trading environment.

Click the Messages tab to make it active when you have finished updating the Margin Limit tab. The
Access Control window appears as shown in the screen shot below when the Messages tab is the active

tab.
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The Messages tab provides the means whereby clearing members, master dealers and ordinary dealers can
respectively determine the messages to and from the Nutron back end they wish member organizations, other
dealers and themselves to subscribe to or unsubscribe from.

You change values held in cells in the Subscribed and Can Change columns by double clicking within each
cell. In the screen shot, a dealer has just unsubscribed from the ‘Split deal’ message by double clicking in the
cell indicated by a mouse cursor in the screen shot.

Clearing members determine which messages master dealers and dealers can subscribe to or unsubscribe
from by changing values in the Can Change column. Master dealers and dealers respectively determine
which messages they wish other dealers and themselves to subscribe to or unsubscribe from by changing
values in the Subscribed column.

Click the Bid / Offer tab to make it active when you have finished updating the Messages tab. The Access
Control window appears as shown in the screen shot below when the Bid / Offer tab is the active tab.
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You can determine the trading actions allowed for an entire organization, for other dealers or simply for
yourself (depending on your status) by clicking within the Only Buys, Only Sells or All Buys and Sells
option button shown in the screen shot.

Once you are satisfied with the values you have updated within the Access Control window for a member
organization or a single dealer, click its Submit button and update values for another member organization or
single dealer. Alternatively, close the Access Control window by clicking its Close button.

Enter a Client window

1) Functionality

The Enter a Client window lets you add new clients to your Nutron installation. Compliance officers
can also add clients.

When a new client is loaded onto the system, a message is sent to the Nutron back end. The backs
ends waits for the Master dealer to FICA and validate to validate the new client record before
messaging the Nutron front end to update the client file.

2) Launch Method
You can launch an Enter a Client window by clicking Agris Views > APD Enter Client.

3) Key window elements
You add a new client record by selecting and entering client details on the Trading, Contact Details
and Banking tabs of an Enter a Client window. This means you can use the numbered tab screen

shots and numbered notes under separate headings below to learn how to add a new client record.

Use the Lettered Trading tab screen shot below and the lettered notes linked to it to learn how to
complete the first stage of creating a new client record.
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Check this check box to indicate that the new client is an individual. Leave the check box
unchecked to indicate that the client is a company.

Use this dropdown list to indicate whether or not the client has a staff account by selecting
either the YES or the NO list item within the dropdown list.

Enter a code for the new client inside this text box.

Enter a client name of up to 80 characters inside this text box.

Optionally, enter an additional client name of up to 52 characters inside this text box.

Enter the client's date of birth here.

Use this text box to enter the client's ID number if you checked the Individual check box

described in numbered note a. Enter the CC registration nhumber for a company here if you
left the Individual check box unchecked.
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h. Optionally, enter the client's passport number inside this check box.

i.  This control holds the date the new client record was loaded.

j-  This control holds the date the new client record was validated.

k. Use this dropdown list to select the member organization to which the client belongs.
[.  Enter the client's VAT Registration Number into this text box.

m. Enter an income tax number of up to 52 characters into this text box.

n. Select this check box to load the client as a foreign client when it is enabled.

0. Use this dropdown list to indicate whether or not the client’s account is discretionary managed
by selecting either the YES or the NO list item within the dropdown list.

Click the Contact Details tab to make it active so you can continue to provide details for the new client
record.

Use the numbered controls within the Contact Details tab screen shot below to learn how to complete the
second stage of creating a new client record.
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Enter your first choice of contact telephone number for the client into this text box. You can
type in a telephone number of up to 24 characters.

Optionally, enter an alternative contact telephone number for the client into this text box. You
can type in a telephone number of up to 24 characters.

Enter a contact fax number for the client of up to 24 characters inside this text box.

Enter a contact email address for the client of up to 52 characters inside this text box. The
Nutron back end will check this email address for validity.

Enter client physical address details up to suburb level within these two text boxes. The first
text box can accommodate up to 52 characters and the second text box can accommodate up
to 30 characters.
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f.  Optionally, enter a suburb name of up to 43 characters as part of the client’s physical address
details into this text box.

g. Enter a predetermined city code of 3 characters into this text box for the client’s city.
h. Enter a postal code of 4 characters into this text box for the client’s suburb/city.

i. Check this check box if the client has the same postal address as physical address. If this is
not the case, leave the check box unchecked and enter client postal address details into the
text boxes below the check box.

Click the Banking tab to make it active so you can continue to provide details for the new client record.

Use the lettered controls within the Banking Details tab screen shot below to learn how to complete the final
stage of creating a new client record.

P !
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Company Mumber d
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Proof of Registration | @
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Electronic Account Murmber i I

o
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p. Optionally, enter a bank account number for the client of up to 18 characters into this text box.

g. Optionally, if the new client will pay more than 100% margin, enter values of 125, 150 or 175
into this spin box.

r. Optionally, enter a Swift code for the client of up to 52 characters into this text box. Swift
(Society of Worldwide International Financial Transfers) provides a set of standards for
electronically transferring financial data worldwide.

s. Optionally, enter a company number of up to 52 characters for the client into this text box.

t. Optionally, enter the name of the client’s compliance officer into this text box.

u. Optionally, check this check box if the client has provided proof of residence.

v. Optionally, check this check box if the client has provided you with proof of registration.

w. Optionally, check this check box to indicate Clearing Member is changing margin
multiplication factor.

X. Check this check box if the new client has an electronic account number.

y. Enter an electronic account number of up to 29 characters for the client here if you checked
the check box mentioned in numbered note i.

Click the Enter a Client window OK button to display a window asking you if you want to load another
client. Click the OK button of this window to close it while keeping the Enter a Client window open. You
can then proceed to create an additional client record as described above. Click the NO button of this
window to close both it and the Enter a Client window.

[Member Code Dealer Code] APD window

The [Member Code Dealer Code] APD window lets you respectively retrieve deals files and positions files
depending on which of two check boxes inside the window you check on a market closeout.

You can launch a [Member Code Dealer Code] APD window by clicking Agris Views > APD Retrieve Post
Closed Trades and Positions.

(22 ABLMDEN APD =5
hf Retrieve Post Closed Deals and Positions
&m'q':; i Deals files
P Pozitions files

& | +) OF | |a§ancel |
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View [Member Code Dealer Code] APD Trades window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] APD Trades window displays your completed trades for the
current day as well as those of all the other dealers in your member organization if you opted for this
setting. This window is also a platform for various deal management tasks.

Launch Method

You can launch a View [Member Code Dealer Code] APD Trades window by clicking Agris Views
> APD View Trades

Key window elements
Data grid fields, functionality buttons and a default Agris Views view pop-up menu comprise the key

elements of View [Member Code Dealer Code] APD Trades windows. The remaining paragraphs
under this heading discuss each of these three elements in turn.

. -—
e — - W W W =

25 View ABLMDEN APD 1-'rades
Contract | Frir | b azter Client | Bup/Sell [ty | Price | Dealt at | Fef Mo Exchange Ref
3 2 TN S T S I ST S KA S SR N SR
¥ - - — - - - T W W -
i View ABLMDENM APD Trades
Wersiaon | Dealer | Time | Enter Time | Allocation Time SeqMao Origin | Subdec kM erber |

L e e e m e o e B o
= = i

Capacity | Trade Type | Contract E=piry | Contract Mame | Booking Fee Flag | Fee Delta |Makerllty| Repart Only Gty |

2 ') S ) S 7] S £ P R

a. The Contract field contains each contract that was traded on.
b. The Prin field contains the principal for each trade leg.

c. The Master Client field contains a client code for each trade leg that you linked to a principal
which is a client.

d. The Buy/Sell field indicates whether each trade leg was a buy or a sell.
e. The Qty field contains the quantity traded for each trade leg.

f. The Price field contains the price that applies to each trade leg

g. The Dealt at field contains the price of the trade for each trade leg.

h. The Ref No field contains the user reference number used when an order was placed for
each trade leg.
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i. The Exchange Ref field contains a unique exchange reference number assigned to each
trade leg.

j-  The Version field contains a version number that increments each time the contract changes
its originality.

k. The Dealer field identifies the dealer who carried out the trade leg.
I.  The Time field specifies the time at which each trade was done.
m. The Enter Time field displays the time the trade was entered.

n. The Allocation Time filed shows the time the trade was allocated.
0. The SeqNo field uniquely identifies each trade.

p. The Origin field specifies the origin of each trade e.g. OnScreen.

d. The SubAcc field specifies the sub account (where applicable) on which each trade was
done.

r. The Member field contains the code of the member organization responsible for each trade.

s. The Capacity field specifies whether the dealer made each trade as a principal or as an
agent.

t. The Trade Type field describes the reason for each trade match (where applicable). The
currently available trade types are a correction trade type - COR, a misdeal trade type - MID,
a mismatch trade type - MIS and a reported trade type — REP.

u. The Contract Expiry field specifies the expiry date of each traded contract.

v. The Contract Name field specifies the name of each traded contract.

w. The Booking Fee Flag field indicates if the booking fee does not have to be paid on the deal.

X. The Fee Delta field is used for option deals to indicate the delta to be used for the fee
purpose.

y. The Maker Qty field indicates the number of contracts which were traded as a maker. (NOTE:
This could include decimals if a consolidated deal is allocated to a client).

z. The Report Only Qty field indicates the number of contracts which were traded via a report
only trade. (NOTE: This could include decimals if a consolidated deal is allocated to a client).

A View [Member Code Dealer Code] APD Trades window has thirteen functionality buttons. Each of these
buttons is discussed as they appear from left to right across the bottom of the window in separate numbered
notes below.
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A. The Close button closes the View [Member Code Dealer Code] APD Trades window.

B. The Add button lets you consolidate the information displayed in the View [Member Code
Dealer Code] APD Trades window data grid by adding some trade legs together. In order for
you to do this, the trade legs must have the same buy/sell flag, contract name, principal and
sub account.

Use the Add button as follows:
(i) Enable the Add button by selecting the trade legs you want to combine within their
data grid rows.

(iv) Click the newly enabled Add button. The Add button will revert to its usual disabled
state and the trade legs you selected will be consolidated within a single trade record

C. The Div button lets you split a currently selected deal as follows:
(i) Enable the Div button by selecting the deal you want to split.
(i) Click the Div button to launch the Div window as shown below.

[ — — E; ™
il .

@ 3 (e e -

Price | 86930 0 Dealer &BD -

Client Subdzc

| 0K || @ Cancel | | ) Enter | | o) Delete |

L8 A

(iii) Specify the deal field/s you intend using as a basis for splitting the deal inside the Div
window.

(iv) Click the Enter button to display the deal field/s you are using to split up the deal
inside the large panel inside the Div window.

(v) Click the OK button to complete the above process and close the Div window.
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The deal splitting process needs to be validated according to the following criteria:

o If the Principal is a client, the system checks for sub accounts.

o Ifaclientis selected as the principal, then they cannot change the price.

e The system will not add a div deal if the quantity is O.

e The system also checks for negative commission.

e You can only div a deal once the system has checked that the deal is allowed to be
split.

D. The Div Bulk button functionality is only available once you have set up am portfolio as
described in Point E below. After you have set up the portfolio and clicked the Div Bulk
button, you then select the portfolio you want to use from the Bulk Div window shown below.
Once you have made your selection, the trade leg will be split according to the portfolio you

selected.
Bulk Div S
Partfalio - Original |10
Price 26.930 Availlable |0
Pririzipal Original & |1¢ Contract Current %
10 1 10
[IF5941 40 | a0
AU a0 5 50
ABLM n ] ]
YT

The Nutron back end validates your div bulk processes according to the following criteria:
e The system checks that client codes in the syndicate are valid.

o When the syndicate is set up, the system checks that all the principals together equal
100%.

E. Click the Portfolio button to display a Portfolio Setup window that lets you set up different
portfolios with different percentages for some of your clients. These portfolios facilitate the div
bulk processes. A screen shot of a Portfolio Setup window with an active Portfolio tab and
with an active Setup tab appear below on the left and right respectively.
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F. Click a Net View button to display a view like the one shown in the screen shot below that
gives an overall summation of the trades that were actually done by contract.

-

-
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ABLK By 10 SEF11 ABLI 35120 ABD

ASBLM Sell 10 SEP11 ABLI F5.120 ABD

ABLK Buy 10 DECIT ABL 36,440 ABD

ABLKM Sell 10 DECIT ABL 36,440 ABD
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/] »

Cloze  |ncl Dealer

G. The Assign button lets you assign a trade leg to another member. The other member will
receive this trade leg in his/her unmatched file and have the option to accept the trade leg. A
new reference number can be given, the member can be selected and a new price can be
entered when assigning a trade. You assign the trade from within the window shown below.
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Assigned trades are checked for negative commission as part of the validation process.

The Tri-Partite button lets you assign a trade leg to a tripartite client provided that client has
been set up by the Exchange as a tripartite client. A new reference number can be given, the
member can be selected and a new price/rate can be entered when the trade is assigned.
You carry out the actual tripartite allocation process from the window shown in the screen shot
below.

Tripartite Allocation [
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Price 28143.0000
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The Pause/Resume button is a toggle. If you click this button while it has n Pause caption, it
will prevent updates from appearing within the View [Member Code Dealer Code] APD
Trades window data grid until you click it again. The ‘Resume’ caption will also replace the
‘Pause’ caption of this button. If you click this button while it has a ‘Resume’ caption, updates
will appear within the View [Member Code Dealer Code] APD Trades window data grid
once again. The 'Pause' caption will also reappear.

The Trade Correct button lets you correct a client trade that has been allocated to the
incorrect participant. Use the trade correct button as follows:

i. Double click the client trade record within the View [Member Code Dealer Code] APD
Trades window data grid that you want to correct.

ii. Click the button to display the Correction Trade.
iii. Correct the details by selecting the new principal and clicking on the OK button.
Click the Refresh button to force an update of the contents of the data grid.

The Filter button opens a separate filter screen where you can filter the data that should be
displayed in the view.

. The Change Dealer button is used to change the dealer for the trade.
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View [Member Code Dealer Code] APD Active Orders window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] APD Active Orders window displays your active orders for
the current day as well as those of all the other dealers in your member organization if you opted for

this setting.

Launch Method

You can launch a View [Member Code Dealer Code] APD Active Orders window by clicking Agris

Views > APD View Active Orders

Key window elements

Data grid fields, functionality buttons and a default Agris Views view pop-up menu comprise the key

elements of View [Member Code Dealer Code] APD Active Orders windows.

paragraphs under this heading discuss each of these three elements in turn.

2F \iew ABLMDEM APD Active Orders
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a. The Buy/Sell field indicates whether each active order is a buy or a sell.

b. The Qty field contains the quantity of each active order.

c. The Contract field contains the contract name of each active order..

The remaining

d. The Quote at field contains the price at which each active order is being quoted.

e. The RefNo field contains the reference number of each active order.

f.  The Prin field identifies the principal for which the active order was done.

g. The Master Client field contains a client code for each trade leg that you linked to a principal

which is a client.

h. The Dealer field identifies the dealer who launched each active order.

i. The Member field contains a four letter code describing the member firm to which each order

belongs.

j-  The Time field contains the time that each order was put into the system.

k. The Seq No field contains a sequence number that uniquely identifies each active order.
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A View

I.  The Capacity field specifies whether each active order involved a Principal or an Agent.

[Member Code Dealer Code] APD Active Orders window has eight functionality buttons. Separate

numbered notes below discuss each of these buttons as they appear from left to right across the bottom of the

window.

A)

B)

C)

D)

E)

F)

G)

H)

® D & ¥ 9 P W B

Cloze | Susp  Susp Al Beduce Refresh Pause  Filter E dit

The Close button closes the View [Member code Dealer Code] APD Active Orders window.

The second functionality button is either a Delete-sel button or a Susp button. The button will only be
a Susp button if you checked the Suspend not delete orders check box on the Flags tab of the
User Configuration window. The Delete-Sel / Susp button is disabled until you select one or more
active order records by double clicking their rows. Click the

Delete-Sel / Susp button to remove active record rows you have selected from the data grid. You
deselect data grid rows by double clicking them again. If you clicked a Susp button, the row/s you
selected will appear within the View [Member Code Dealer Code] APD Suspended Orders window
data grid.

The third functionality button is either a Del-All button or a Susp-All button. The button will only be a
Susp-all button if you checked the Suspend not delete orders check box on the Flags tab of the
User Configuration window. Click the Del-All / Susp-All button to remove all active record rows
from the data grid. If you clicked a Susp-All button, all formerly active order rows will appear within
the View [Member Code Dealer Code] APD Suspended Orders window data grid.

The Reduce button is disabled until you select one or more data grid rows by double clicking on
them. Click the Reduce button to display a window that lets you reduce the quantity for an active
order without the order losing its position in the trading stack on the Nutron back end.

Click the Refresh button to force an update of the contents of the View [Member Code Dealer Code]
APD Active Orders window data grid.

The Pause/Resume button is a toggle. If you click this button while it has n Pause caption, it will
prevent updates from appearing within the View [Member Code Dealer Code] APD Active Orders
window data grid until you click it again. The ‘Resume’ caption will also replace the ‘Pause’ caption of
this button. If you click this button while it has a ‘Resume’ caption, updates will appear within the
View [Member Code Dealer Code] APD Active Orders window data grid once again. The 'Pause’
caption will also reappear.

The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.

The Edit button allows you to edit the details for the selected trade leg.
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View [Member Code Dealer Code] APD Completed Orders window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] APD Completed Orders window displays your completed
orders for the current day as well as those of all the other dealers in your member organization if you
opted for this setting.

Launch Method

You can launch a View [Member Code Dealer Code] APD Completed Orders window by clicking
Agris Views > APD View Completed Orders

Key window elements

Data grid fields, a functionality button and a default Agris Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] APD Completed Orders windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

i View ABLMDEM APD Completed Orders
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a. The Buy/Sell field indicates whether the completed order was a buy or a sell trade leg.

b. The Dealt Qty field contains the quantity that was traded.
c. The Order Qty field contains the original quantity of the active order before a trade was done.
d. The Contract field contains the contract that was traded on.

e. The Order Price field contains the original price of the active order, but its semantic significance
varies depending on whether the completed order was a future or an option.

f. The Trade Price field contains the price that resulted in the deal, but its semantic significance
varies depending on whether the completed order was a future or an option.

g. The Price field contains the price that the unmatched trade was done for, but its semantic
significance varies depending on whether the completed order was a future or an option.

h. The Order Ref No field contains the order reference number for the trade.
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The Exchange Ref field contains the exchange reference number allocated to the deal.
The Prin field contains the principal code for the trade.

The Master Client field contains a client code for each trade leg that you linked to a principal
which is a client.

The Dealer field contains the code of the dealer responsible for the trade.

. The Member field contains the code of the member organization to which the position belongs.

The Order Time field contains the time of the order.

The Dealt Time field contains the time of the deal.

The Trade Type field only contains a value for completed orders that have resulted from report
only trades as described under heading 12.2.1.1. Trade types at the time of writing consist of a
correction trade type - COR, a misdeal trade type - MID, a mismatch trade type - MIS and a
reported trade type — REP.

The Seq No field contains a unique identifier for the deal.

The Origin field specifies the origin of each trade e.g. Onscreen.

The Capacity field indicates whether the trade was a principal or an agency trade.

The Spot Price field contains the spot price when the trade was done.

The Version field contains a version number that increments whenever the contract changes its
originality.

The Booking fee Indicates if a fee has been charged on this completed order.
The Fee Indicates the fee applied to this completed order.

The Fee Delta field is used for option deals to indicate the delta to be used for the fee purpose.

A View [Member Code Dealer Code] APD Completed Orders window has two functionality buttons
in its bottom left hand corner.

A)

B)

® O
Cloze Filter

Click the Close button to close the View [Member Code Dealer Code] APD Completed Orders
window.

The Filter button opens a separate filter screen where you can filter the data that should be
displayed in the view.
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View [Member Code Dealer Code] APD Suspended Orders window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] APD Suspended Orders window displays your suspended
orders for the current day as well as those of all the other dealers in your member organization if you
opted for this setting. You can also reactivate orders from within this window.

Launch Method

You can launch a View [Member Code Dealer Code] APD Suspended Orders window by clicking
Agris Views > APD View Suspended Orders

Key window elements
Data grid fields, functionality buttons and a default Agris Views view pop-up menu comprise the key

elements of View [Member Code Dealer Code] APD Suspended Orders windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

& View ABLMDEN APD Suspended Orders i i i B o R s e oL e S
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a. The Buy/Sell field indicates if each suspended order is a buy or a sell.

b. The Qty field contains the quantity of each suspended order.

c. The Contract field contains the contract name of each suspended order.

d. The Quote at field contains the price at which each suspended order was quoted.

e. The Ref No field contains the reference number of each suspended order.

f.  The Prin field identifies the principal for whom each suspended order was launched.

g. The Master Client field contains a client code for each trade leg that you linked to a
principal which is a client.

h. The Dealer field identifies the dealer who launched each suspended order.

i. The Member field contains a four letter code describing the member firm to which
each suspended order belongs.

j-  The Time field contains the time at which each suspended order was suspended.

k. The Seq No field contains a sequence number that uniquely identifies each
suspended order.
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I.  The Capacity field specifies whether each suspended order involved a Principal or
an Agent.

A View [Member Code Dealer Code] APD Suspended Orders window has seven functionality buttons.
Numbered notes below discuss each of these buttons as they appear from left to right across the bottom of

the window.
I r
» ® 3 1/ ® = v
Cloze Beszubrmit Delete Edit Rezsubmit &l Delete Al Filter
A) The Close button closes the View [Member Code Dealer Code] APD Suspended Orders window.
B) The Resubmit button resubmits a suspended order or suspended orders that you have selected from
within the data grid and makes them active again.
C) The Delete button deletes a suspended order or suspended orders that you have selected from within
the data grid.
D) The Edit button displays a window like the one shown in the screen shot below for the currently
selected suspended order
E) The Edit button allows you to edit the details for the selected trade leg.
F) The Resubmit All button resubmits all suspended orders displayed in the data grid and makes them
active again.
G) The Delete All button deletes all the suspended trades.
H) The Filter button opens a separate filter screen where you can filter the data that should be displayed

in the view.

View [Member Code Dealer Code] APD Unmatched trades window

1)

2)

Functionality

The View [Member Code Dealer Code] APD Unmatched Trades window displays all of your Report
Only trades that have not been matched as well as Report Only trades from other Members that have
been assigned to you. You can see the unmatched trades of other dealers in your member
organization if you opted for this setting.

Launch Method

You can launch a View [Member Code Dealer Code] APD Unmatched Trades window by clicking
Agris Views > APD View Unmatched Trades.
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3) Key window elements

Data grid fields, functionality buttons and a default Agris Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] APD Unmatched Trades windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

2F View ABLMDEN APD Unmatched trades

- a1 -
Fef Mo | hd embier | Dealer | Priry | b azter Client | Time | Bup/Sel | [ty | Contract | Price |
I SN SR Sl Sl Y SN S
E=NR=N x|
| Dealt at | CtPty | Eapacit_l,l* Flags | Seq Mo | Subdco | rigin |Trade T_I,Ipel |nztrumemnt

L3 I S SN S EN N S Sl

a. The Ref No field contains the reference number of each unmatched trade.

b. The Member field contains the member code of each unmatched trade member.
c. The Dealer field contains the dealer code of each unmatched trade dealer.
d. The Prin field contains the principal for the unmatched trade.

e. The Master Client field contains a client code for each trade leg that you linked to a principal
which is a client.

f.  The Time field contains the time each unmatched trade was entered.

g. The Buy/Sell field indicates whether the unmatched trade is a buy or a sell.

h. The Qty field contains the quantity of the unmatched trade.

i. The Contract field contains the contract on which the unmatched trade took place.

j-  The Price field will display the premium for the option on the contract involved in the report only
trade.

k. The Dealt at field contains the actual traded price.
I.  The CtPty field identifies the counterparty of the unmatched trade.
m. The Capacity field indicates whether the unmatched trade is a principal or an agency trade leg.

n. The Flags field contains a column which describes what the unmatched trade has been flagged
as where applicable.

0. The SubAcc field displays the sub account of the unmatched trade where applicable.

p. The Origin field specifies whether the unmatched trade is a report only trade, an assigned trade
or an allocated trade.
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g. The Trade Type field describes the reason for each unmatched trade (where applicable). The
currently available trade types are a correction trade type - COR, a misdeal trade type - MID, a
mismatch trade type - MIS and a reported trade type — REP.

r. This Instrument field contains a descriptive instrument code supplied by the Exchange.

A View [Member Code Dealer Code] APD Unmatched trades window has nine functionality buttons.
Numbered notes below discuss each of these buttons as they appear from left to right from the bottom left
corner of the window.

A)
B)

C)

D)

E)

F)

G)

H)

@ H 9 B P P O © D

Cloze  Inzert  Delete Edit  Accept Pausze Befresh  Filter  Report Only Upload

The Close button closes the View [Member Code Dealer Code] APD Unmatched trades window.
The Insert button lets you create a report only trade using an Enter Report Only Trade window.

The Delete button lets you delete unmatched trades you have selected within the View [Member
Code Dealer Code] APD Unmatched trades window data grid.

The Edit button lets you change the properties of a report only trade that you have selected. You use
the Edit button to change the properties of a selected report only trade.

The Accept button is enabled when you select a report only trade that needs to be accepted. You
can identify such report only trades by the “Buy-U” or “Sell-U” values that appear in their Buy/Sell
fields.

Report only trades where the counter party is a member will remain in the View [Member Code
Dealer Code] APD Unmatched trades window grid with updated values in their Buy/Sell fields when
you click the Accept button. Report only trades where the counter party is a client will automatically
match when you click the Accept button. Record rows for these trades will disappear entirely from the
data grid. You will be able to view these trades as completed orders/trades within data grids in the
View [Member Code Dealer Code] APD Trades window and the View [Member Code Dealer
Code] APD Completed Orders window.

The Pause / Resume button is a toggle.

If you click this button while it has a ‘Pause’ caption, it will prevent updates from appearing within the
View [Member Code Dealer Code] APD Unmatched Trades window data grid until you click it
again. The 'Resume’ caption will also replace the 'Pause’ caption of this button.

If you click this button while it has a ‘Resume’ caption, updates will appear within the View [Member
Code Dealer Code] APD Unmatched Trades window data grid once again. The 'Pause' caption will

also reappear.

Click the Refresh button to force an update of the contents of the View [Member Code Dealer Code]
APD Unmatched trades window data grid.

The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.
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1)

Report Only Upload button opens the report only upload function which reads data( report only
trades) from a spread sheet.

View [Member Code Dealer Code] APD Contracts window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] APD Contracts window provides an overview of how each
contract was set up on the back end. You cannot change any data here, as this is just an information
window. In this window you can select contracts and view their expiry dates and different strike prices
for each expiry date

Launch Method

You can launch a View [Member Code Dealer Code] APD Contracts window by clicking Agris
Views > APD View Contracts.

Key window elements

Data grid fields, functionality buttons and a default Agris Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] APD Contracts windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

2% View ABLMDEN APD Contracts =] S
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a. The Contseq field contains the contract sequence set up in the database.
b. The Market field identifies the market on which each contract is loaded.
c. The Instrument field contains the actual name of each contract.

d. The Class field contains class information that indicates the contract type of each contract
e.g. Bond Future.

e. The Isin field contains the International Securities ldentification Number of each contract.

f.  The Description field contains a description for each contract that elaborates on its actual
name.

g. The SSMR field contains the group margin for each instrument.
h. The GroupCode field contains the group code for each instrument.

i. The Settlement Margin field contains a settlement margin value for each instrument.
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A View [Member Code Dealer Code] APD Contracts window has two functionality buttons in its bottom left
corner. The leftmost button is a Close button that closes the View [Member Code Dealer Code] APD
Contracts window when you click it. The rightmost button, a Dates button is disabled until you select the
record row of a contract for which you want to see expiry dates by double clicking on it. Click the Dates
button once you have selected the contract record you wish to target to display a View [Member Code
Dealer Code] APD Contract Dates window as described below.

View [Member Code Dealer Code] Contract Dates window

As mentioned earlier, a View [Member Code Dealer Code] Contract Dates window lets you view the expiry
dates of a contract that you have selected.

You launch a View [Member Code Dealer Code] Contract Dates window by double clicking on a record row
within its parent View [Member Code Dealer Code] Contracts window and clicking the Dates button of that
window.

Data grid fields, two functionality buttons and a default Fin Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] APD Contract Dates windows. The remaining paragraphs
under this heading discuss each of these three elements in turn.
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a. The ContSeq field contains the contract sequence for the selected contract.

b. The ContDate field contains the contract ID for each expiry date for the selected contract.
c. The Expiry field contains each expiry date for the selected contract.

d. The Expm field displays the number of months to expiry or maturity for each expiry date for
the selected contract.

e. The Nominal field displays the nominal to be traded on for the selected contract.
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StrikeintervalOnScreen is the Naked and Delta options strike price incremental interval for
on screen trading.

StrikeintervalOffScreen is the Naked and Delta options strike price incremental interval for
off screen trading.

The Spread field indicates the differential spread.
The LotSize field indicates whether or not odd lots are available on the selected contract.

The OptLotsize field indicates whether odd lots are available on the selected contract. Odd
lots will be available provided the contract option is not defaulted to zero.

The MaxDepth field displays the depth that the Nutron back end should send to its front end
for the selected contract.

The PriceRate field indicates whether the selected contract is a price or a traded contract.

. The MaxChange field indicates the maximum change allowed on the selected contract for the
day based on the closing price of the previous day.

The Maxdaysmove field indicates the maximum that the price/rate of the selected contract
may move from the previous day’s closing price/rate.

The MaxGap field specifies the maximum gap between the current rate/price and the
previous day’s closing rate/price for the selected contract.

The FixMarg field is used for clearing management purposes.

The Quote Format field contains the quote format on which the selected contract is traded.
The Price Format field contains the price format for the selected contract.

The DivConts field contains the nominal multiplier for the selected contract.

The DivSor field contains the dividend nominal for the selected contract.

The ClearDate field contains the clearance date of the contract. This date is usually three
days after the expiry date of the selected contract.

The Is Future Anonymous field indicates if traded future is anonymous where orders
booking member firm codes are displayed on depth window.

The Is Option Anonymous field indicates if traded option is anonymous where orders
booking member firm codes are displayed on depth window.

A View [Member Code Dealer Code] APD Contract Dates window has two functionality buttons in its
bottom left corner. The leftmost button is a Close button that closes the View [Member Code Dealer Code]
APD Contract Dates window when you click it. The rightmost button, a Strikes button is disabled until you
select the record row of a contract expiry date for which you want to see strike information by double clicking
on it. Click the Strikes button once you have selected the contract expiry date record you wish to target to
display a View Contract Strikes window as described below.
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View Contract Strikes window

As mentioned earlier, a View Contract Strikes window lets you view strike information for a contract expiry
date.

You launch a View Contract Strikes window by double clicking on a record row within its parent View
[Member Code Dealer Code] Contract Dates window and clicking the Strikes button of that window.

Data grid fields, a functionality button and a default Fin Views view pop-up menu comprise the key elements
of View Contract Strikes windows. The remaining paragraphs under this heading discuss each of these
three elements in turn.

The View Contract Strikes window section screen shot below displays column headers for each of the data
grid fields this window contains.

& \iew Contract Strikes l = | (=] |i2-]
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a. The Strike SeqNo field contains a unique identifier number for each strike.
b. The Date Seq field contains the sequence number of the date record.

c. The Strike field contains the strike price of each strike.

d. The Expiry field contains the expiry date of each strike.

e. The Deltas field contains a ‘Yes’ value or a ‘No’ value. These values indicate if each strike is
a delta option or not.

A View Contract Strikes window has a single Close functionality button in its bottom left hand corner. Click
this button to close the View Contract Strikes window.

View [Member Code Dealer Code] APD Closing Prices window

1) Functionality

The View [Member Code Dealer Code] APD Closing Prices window displays closing prices from
the current or previous business day subject to choices that you make. You can also choose to make
the View [Member Code Dealer Code] APD Closing Prices window display closing prices for
Future contracts only, Option contracts only or the complete file.

2) Launch Method

You launch a View [Member Code Dealer Code] APD Closing Prices window as follows:
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3)

1.

4)

5)

6)

7

Launch a [Member Code Dealer Code] APD window like the one shown below by clicking Agris
Views > APD View Closing Prices.
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Leave the Today MTM File option button inside the Retrieve MTM File frame checked to view
closing prices for the current day. Alternatively, click on the Previous B/Day MTM File option
button to view closing prices from the previous business day.

Leave the View complete file option button inside the File view options: frame checked to
view all closing prices. Alternatively, click on either the View Future Contracts only option
button or the View Option contracts only option button depending on the contract category for
which you wish to view closing prices.

Click the OK button indicated by a mouse cursor in the screen shot to close the [Member
Code Dealer Code] APD window and display a View [Member Code Dealer Code] APD
Closing Prices window.

Wait for up to 30 seconds while the Nutron back end populates the View [Member Code
Dealer Code] APD Closing Prices window with closing price data.

Key window elements

Data grid fields, a functionality button and a default Agris Views view pop-up menu comprise the key

elements of View [Member Code Dealer Code] APD Closing Prices windows.

The remaining

paragraphs under this heading discuss each of these three elements in turn.
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1. The Date field contains the MTM file date.
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2. The Contract field contains the name of each contract.

3. The Closing Price field contains the closing price of each contract.
4. The Open Interest field contains the open interest for each contract.
5. The Spot Price field contains the spot price for each contract.

6. The Volatility field contains the volatility for each contract.

7. The Contract Name field contains the true instrument name. This is a unique string for each
instrument traded on Nutron.

8. The Contract Date field contains the contract expiry date.

A View [Member Code Dealer Code] APD Closing Prices window has a single Close functionality button in
its bottom left hand corner. Click this button to close the View [Member Code Dealer Code] APD Closing
Prices window.

Like all Agris Views views, View [Member Code Dealer Code] APD Closing Prices windows display a
standard pop-up menu when you right click inside their data grids.

View [Member Code Dealer Code] APD Trace Deals window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] APD Trace Deals window provides a hierarchy of deals in
its upper panel. If this hierarchy is expanded, it displays details of the deals that make up each parent
deal. The bottom part of the window displays all the deals in the upper panel within a grid format.

Launch Method

You can launch a View [Member Code Dealer Code] APD Trace Deals window by clicking Agris
Views > APD View Trace File.

Key window elements

The immediately visible portion of View [Member Code Dealer Code] APD Trace Deals windows
consists of an upper panel that provides a hierarchy of deals in a tree view format, a data grid
immediately beneath this panel and five functionality buttons extending across from the bottom left
corner of this window. View [Member Code Dealer Code] APD Trace Deals windows also include a
default Agris Views view pop-up menu. The remaining paragraphs under this heading discuss each
of these three elements in turn.

A View [Member Code Dealer Code] APD Trace Deals window upper panel features in the screen
shot below.
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- §197, ZAR001473B, RBLM, DEN, ABLM, , DEC11 CORN, 10, S, 1505, OnScreen
SeqMo Time tember Dealer Frin Buy/Sel Gty Contract Subdce | Exchange Ref Frice
E203 11:26:33  ABLM DEM ABLM B 10 MART2 COF 240014 7ER 18674
E202 11:26:33  ABLM CEM ABLM 5 10 MAR12 COF 240014764 1867 4
E201 11:26:30  ABLM DEM ABLM B 10 MAR12 COF 260014758 18672
E200 11:26:28  ABLM DEM ABLM 5 10 MAR12 COF 240014754 18672
E199 11:26:23  ABLM LEM ABLM 5 10 MART2 COF 24001474B 1867
E198 11:26:23  ABLM DEM ABLM B 10 MAR12 COF 260014744, 1867
E197 11:26:17  ABLM DEM ABLM 5 10 DECIT COF 260014738 1505
® B & @ &
LClose  SaveSel Saveasl FEind  Refresh

The View [Member Code Dealer Code] APD Trace Deals window section screen shot below
displays column headers for each of the data grid fields this window contains.

SegMo Time tember Dealer Prir | Eu_','f'SE" [ty Contract | Subdcc EHchange Hef Price

|
\_isans\_ine m sl_h u U Mm\_'ms\_. U1eza |_i34s

a. The Seqgno field contains an incremented sequence number for each deal.

b. The Time field contains the time at which each deal was concluded.
c. The Member field identifies the member involved in each deal.

d. The Dealer field identifies the dealer responsible for each deal.

e. The Prin field identifies the principal involved in each deal.

f.  The Buy/Sell field contains a B or an S that indicates whether the trade leg of the deal for
which the member, dealer etc. identified in the grid were responsible was a buy or a sell.

g. The Qty field contains the quantity of contracts bought or sold in the course of the deal.
h. The Contract field identifies the contract of the deal.

i. The SubAcc field specifies the sub account (where applicable) on which each trade was
done

j-  The ExchangeRef field contains a unique reference from the Exchange for the deal.
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k. The Price field contains the price of the deal.

A View [Member Code Dealer Code] APD Trace Deals window has five functionality buttons. Separate
numbered notes below discuss each of these buttons as they appear from left to right from the bottom left
corner of the window.

® B 5 H 4

Cloze  SaveSel Savepll  Find Befrezh

A) You click the Close button to close the View [Member Code Dealer Code] APD Trace Deals
window.

B) You click the Save Sel button to save deals you have selected by double clicking on their rows within
the View [Member Code Dealer Code] APD Trace Deals window data grid to permanent storage in
text file format.

C) You click the Save All button to save all deals within the data grid to permanent storage in text file
format.

D) You click the Find button to find particular deals.

E) You click the Refresh button and then close and re-open the View [Member Code Dealer Code]
APD Trace Deals window to view a breakdown of deals within this window.

The pop-up menu View [Member Code Dealer Code] APD Trace Deals windows display when you right
click inside their data grids consists of two pop-up menu items from the default Fin Views view pop-up menu.
The numbered note headings below describe each menu item as follows:

1. The Print pop-up menu item displays an HTML page containing a grid in which all View [Member Code
Dealer Code] APD Trace Deals data grid records appear. You can print a hard copy of this HTML page if
you wish to do so.

2. The Copy pop-up menu item displays the To Copy window shown in the screen shot below. You use this
window to transfer your choice of data grid fields to the Windows clipboard. From there you can copy and
paste your information into another format, for example, an MS Word document.
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View [Member Code Dealer Code] APD Positions window

1.

Functionality

The View [Member Code Dealer Code] APD Positions window displays all of your positions for the
current trading day. If you are logged in as a master dealer, it will also display the positions of the
other dealers in your member organization.

Launch Method

You can launch a View [Member Code] APD Positions window by clicking Agris Views > APD
View Positions.

Key window elements
Data grid fields, a functionality button and a default Agris Views view pop-up menu comprise the key

elements of View [Member Code Dealer Code] APD Positions windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.
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& View ABLM APD Positions{DeaIerIeveI} | & s
SeqMo Member Dealer Frin Master Ellent| Cantract | Open Buy Sel Cur Physmal Pag | Delivered Pog

iiiiﬂ F‘R oo EP” l D” EF”I I

a. The Seq No field contains a unique identifier for each position.

b. The Member field contains a four letter code that identifies the member firm to which each
position belongs.

c. The Dealer field identifies the dealer that has each position.
d. The Prin field identifies the principal that has each position.

e. The Master Client field contains a client code for each position linked to a principal that is a
client.

f.  The Contract field contains the contract name that each position was on.

g. The Open field contains the numeric value for each position at the start of the current trading
day. This value may be a negative value.

h. The Buy field contains the numeric value for each position bought during the current trading
day.

i. The Sell field contains the numeric value for each position sold during the current trading day.
j- The Curr field contains the numeric value for each currently held position. The Nutron back
end determined this value by adding the numeric value in the Open field to the numeric value

in the Buy field and then taking away the value in the Sell field from this combined value.

k. Physical Position is the number of physical positions the principal has on a specific
commodity.

I.  Delivered Pos is the number of physical positions the principal has delivered.

A View [Member Code Dealer Code] APD Positions window has two functionality buttons in its bottom left
hand corner.

® O

Claze  Filker

A. Click the Close button to close the View [Member Code Dealer Code] APD Positions window.

B. The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.
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View [Member Code] APD Consolidated Positions window

1)

2)

3)

Functionality

The View [Member Code] APD Consolidated Positions window will contain consolidated positions
for your entire member organization. Sub account positions will be consolidated into members'
positions, while client sub account positions will be consolidated into the main client's position.

Launch Method

You can launch a View [Member Code] APD Consolidated Positions window by clicking Agris
Views > APD View Con Positions.

Key window elements
Data grid fields, two functionality buttons and a default Agris Views view pop-up menu comprise the

key elements of View [Member Code] APD Consolidated Positions windows. The remaining
paragraphs under this heading discuss each of these three elements in turn.

= view ABLM APD Conzchdated Posthon: ub atcount Ievenl o=

kermber | Friri | b azter Client | I:n:-ntra-n::t | Open | Buy | Sell | Curr I
a AB T:,_h c ;- FEIF e 1] f 0 10 [ f § 10
E‘E‘Eﬁb ABD _h b COF h 1] h4III > 40 _h 1]

a. The Member field contains a four letter code that identifies the member firm to which each
consolidated position belongs.

b. The Prin field identifies the principal that has the consolidated position.

c. The Master Client field contains a client code for each consolidated position linked to a
principal that is a client.

d. The Contract field contains the contract name that each consolidated position was on.

e. The Open field contains the numeric value of each consolidated position at the start of the
current trading day. This value may be a negative value.

f. The Buy field contains the numeric value of each consolidated position bought during the
current trading day.

g. The Sell field contains the numeric value of each consolidated position sold during the current
trading day.

h. The Curr field contains the numeric value of each currently held consolidated position. The
Nutron back end determined this value by adding the numeric value in the Open field to the
numeric value in the Buy field and then taking away the numeric value in the Sell field from
this combined value.
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A View [Member Code] APD Consolidated Positions window has ten functionality buttons. Numbered
notes below discuss each of these buttons as they appear from left to right from the bottom left corner of the

window.

» ® b g v (]

Cloze Sub Acc Mod Pauze Refresh Eilter

The Close button closes the View [Member Code] APD Consolidated Positions window.

The Sub Acc Mod button, is disabled until you select a data grid record row for a consolidated
position other than a client position by double clicking it. Click the Sub Acc Mod button after
selecting a qualifying consolidated position you would like to modify to display the Edit Position in
[Contract] window.

The Pause / Resume button is a toggle.

If you click this button while it has a ‘Pause’ caption, it will prevent updates from appearing within the
View [Member Code] APD Consolidated Positions window data grid until you click it again. The
'Resume' caption will also replace the 'Pause’ caption of this button.

Click the Refresh button to force an update of the contents of the View [Member Code] APD
Consolidated Positions window data grid.

The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.

The Exer-opt button displays a window from which you can exercise a long position. A long position
has a positive value in its Curr field. The Exer-opt button is disabled until you select a data grid
record row for a long position derived from an option. You select data grid record rows by double
clicking each row you want to select. You also deselect record rows within the data grid by double
clicking them.

The Abandon button displays a window from which you can abandon a long position. A long position
has a positive value in its Curr field. The Abandon button is disabled until you select a data grid
record row for a long position derived from an option.

[Member Code] APD Consolidated Member Positions window

1

2)

Functionality

The View [Member Code] APD Consolidated Member Positions window summarizes the positions
held by your member organization. From within this window you can exercise and abandon long
options, create physical delivery records and roll forward positions that you have selected.

Launch Method

You can launch a View [Member Code] APD Consolidated Member Positions window by clicking
Agris Views > APD View Consolidated Member Positions.

227



3) Key window elements

Data grid fields, six functionality buttons and a default Agris Views view pop-up menu comprise the
key elements of View [Member Code] APD Consolidated Member Positions windows. The
remaining paragraphs under this heading discuss each of these three elements in turn.

" =% View ABLM APD Consolidated Member Positions (Member/Client level) | e
| b emibier | Priry | Contract | Open | By | Sell | Eu-rr |F'h_l,lsi|:al Foz | Delivered Pos

s DE F 0 o 10 -10 0 o
LIS'EM‘ .-'-‘-.E'tlfjﬂj M.&FFEFZ'EIF thEhmfh#DihEthDI_h o

a. The Member field contains a four letter code identifying the member organization to which
each consolidated member position belongs.

b. The Prin field contains a four or six letter code identifying the member or client to which each
consolidated member position belongs.

c. The Contract field contains the contract name of each consolidated member position.

d. The Open field contains the numeric value of each consolidated member position at the start
of the trading day. This value may be a negative value.

e. The Buy field contains the numeric value of each consolidated member position bought
during the current trading day.

f. The Sell field contains the numeric value of each consolidated member position sold during
the current trading day.

g. The Curr field contains the numeric value of each currently held consolidated member
position. The Nutron back end determined this value by adding the numeric value in the
Open field to the numeric value in the Buy field and then taking away the value in the Sell
field from this combined value.

h. The Physical Pos field contains the position that the member holds for the contract which is
about to expire and can be delivered.

i. The Delivered Pos field contains the actual quantities of wheat, soya etc. that have been
delivered to the silo for each consolidated member record.

A View [Member Code] APD Consolidated Member Positions window has six functionality buttons.
Separate numbered notes below discuss each of these buttons as they appear from left to right from the
bottom left corner of the window.

® 9 v ' Y

Cloze Dowrload  Pauze  Refresh Eilter

A. The Close button closes the View [Member Code] APD Consolidated Member Positions window.

B. The Physical Del button lets you create physical delivery records
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Click the Download button to download your latest dealer position

The Pause / Resume button is a toggle.

If you click this button while it has a ‘Pause’ caption, it will prevent updates from appearing within the
View [Member Code] APD Consolidated Positions window data grid until you click it again. The

'Resume’ caption will also replace the 'Pause’ caption of this button.

Click the Refresh button to force an update of the contents of the View [Member Code] APD
Consolidated Positions window data grid.

The Filter button opens a separate filter screen where you can filter the data that should be displayed
in the view.

View [Member Code Dealer Code] APD Clients window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] APD Clients window displays a list of all your clients and
lets you create new client records. If you are a master dealer, you can also validate/restrict client
records from within this window.

Launch Method

You can launch a View [Member Code Dealer Code] APD Clients window by clicking Agris Views
> APD View Clients.

Key window elements

Data grid fields, functionality buttons and a default Agris Views view pop-up menu comprise the key
elements of View [Member Code Dealer Code] APD Clients windows. The remaining paragraphs
under this heading discuss each of these three elements in turn.

;
7 View ABLMDEN APD Clients oo 0

bultiply Factor
100
100

a. The Id Client field contains a unique numeric identifier for each client. This identifier is
generated by the Nutron back end.

b. The Client Code field contains a unique alpha-numeric code for each client. This identifier is
generated by the Nutron back end.

c. The Master Client field contains a master client code where applicable.
d. The Member field contains the code of the client’s member organization.

e. The Client Name field contains the client name that is displayed on screen.

229



f. The Foreign Client field contains a “Yes’ value or a ‘No’ value. This value indicates whether
or not the client is a foreign client.

g. The Validated field contains a ‘Yes’ value or a ‘No’ value. This value indicates whether or not
the client has been validated.

h. The Client Details field contains a ‘Yes’ value or a ‘No’ value. This value indicates whether
or not the client’s details have been requested.

i. Indicates the margin multiplication factor.

A View [Member Code Dealer Code] APD Clients window has six functionality buttons. Notes below
discuss each of these buttons as they appear from left to right from the bottom left corner of the window.

" ] LY %) + 2]

Cloze Waldate  View Detalls Inzert Download

A. The Close button closes the View [Member Code Dealer Code] APD Clients window.

B. Validate / Restrict button functionality is only available if you are logged in as a master dealer. A
Validate / Restrict button is disabled until you select the row of a client record you want to validate or
restrict inside the data grid. The button appears as a Validate button when you select the row of a
client record that can be validated. The button appears as a Restrict button when you select the row
of a client record that can be restricted. You select record rows within the data grid by double clicking
each row you want to select. You also deselect record rows within the data grid by double clicking
them.

C. The View Details button is disabled until you select the row of a client record for which details are
available within the data grid. You select record rows within the data grid by double clicking each row

you want to select. You also deselect record rows within the data grid by double clicking them.

D. Click the Insert button to display an Enter a Client window that lets you add new client records to the
data grid.

E. Click the Download button to refresh the client records displayed in the View [Member Code Dealer
Code] APD Clients window data grid.

F. The Insert SubAcc button inserts a client sub account for a selected master client.

DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (Date)] window

1) Functionality

The DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window displays a daily
account summary file for clearing members. As well as letting clearing members view their daily
account summary details for the current or the previous day, this window also lets clearing members
launch windows that display daily account summary details for selected member organizations and
their clients.
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2)

3)

Launch Method

You can launch a DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window by
clicking Agris Views > APD Daily Account Summary.

Key window elements

As can be seen from the screen shot below, the initially visible portion of a DAILY ACCOUNT
SUMMARY FOR: [Clearing Member Code (DATE)] window consists of a data grid, a panel that
provides key statistics, a set of functionality buttons and a pair of option buttons. A DAILY
ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window also includes a default
Agris Views view pop-up menu. The remaining paragraphs under this heading after the screen shot
below will discuss each of these key window elements in turn.

-

i DAILY ACCOUNT SUMMARY FOR : RMBCCDEN (2011/09/07)

"

=NRCN X

Deals Done By | Total Booking Fees | Initial Member b argin | Initial Clignt Margin | Tatal Member Vanation Margin | Tatal Client Variation Margin | Tatal f

Met Book fees
WAT @14%

Total Margin

Total Mark To bkt

Payrnent of

tdargin Account b
Ciaps Movement

b argin Account 24

4

Cloze

Phwsical Delivery Settlement Met Total ©

9

Download

Today

=

Prew Bug Day

Frink

Clearing MemberT otals

Total Booking Fees Q.00
Initial Member Margin Q.00
Initial Clignt b argin : 000
Total Member Y ariation Margin Q.00
Total Clignt Variation Margin -~ : 000
Total for Member : 0.00

®

Balanced

The DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window section shown
below is displayed in two numbered screen shots that respectively represent the left and right
sections of this window.

Dealz Dane By | Total Boaking Fees | [mitial M ember M aragin | Initial Client b argin |

=}

o

=)

)

| Total Member Wanation Margin | Total Client Y ariation b argin |

Tatal far Member

<}

)

B

a. The Deals Done By field contains the code of each member organization for which the clearing

member is responsible.

b. The Total Booking Fees field contains the total booking fees for each member organization.

c. The Initial Member Margin field contains each member’s latest margin minus the previous

margin.

d. The Initial Client Margin field contains the client margin for each member minus the previous
client margin for that member.
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e. The Total Member Variation Margin field provides mark to market statistics for each member.

f. The Total Client Variation Margin field provides client mark to market statistics for each
member.

g. The Total for Member field provides totals for each member.

The DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] key statistics panel
shown below is displayed in two screen shots that respectively represent the left and right sections of
this panel. No explanatory notes follow after these screen shots as the information categories on
each panel are either self-explanatory or relate to clearing management concepts rather than online
trading concepts.

Met Book fees : 2,002.421.05

VAT (@143 : 281.178.95

Tatal Margih . 369,887 .000.00 Elga[ing MemberT otals

Tatal Mark To MEE 0.00 Tatal Booking Fees ;2,289 E00.00
Payment of . 372 176.600.00 [nitial M ernber b argin : 369.355,500.00
Margin Sccount b/f 0 245,368,154.00 Iitial Client b argin © B831.500.00
Daps Movement : 263.887.000.00 Total Member W ariation Margin ©  7,374,502.50
Margin Account =/F E15.255,154.00 Total Client Yanation Margin -+ -7 374 50250
Phyzical Delivery Settlernment Met Tatal ; 0.00 Tatal for Member : 472.176,600.00

A DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window has four
functionality buttons and a pair of option buttons in its bottom left corner. Separate numbered notes
below describe each of these elements in order from left to right.

A) Click the Close button to close the DAILY ACCOUNT SUMMARY FOR: [Clearing Member
Code (DATE)] window.

B) The Member Trace button is disabled until you have selected a member organization statistics
record inside the DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code (DATE)] window
by double clicking it. You can then display a DAILY ACCOUNT SUMMARY FOR : [MEMBER
CODE] window derived from the DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code
(DATE)] window by clicking the DAILY ACCOUNT SUMMARY FOR : [MEMBER CODE] window
Member Trace button. Notes under heading i. below discuss DAILY ACCOUNT SUMMARY
FOR : [MEMBER CODE] window features.

C) You use the Download button in conjunction with the Today or the Prev Bus Day option buttons
on its right to populate the DAILY ACCOUNT SUMMARY FOR: [Clearing Member Code
(DATE)] window data grid and its key statistics panel with data.

D) Click the Print button to display an HTML page with a grid in which all DAILY ACCOUNT

SUMMARY FOR: [Clearing Member Code (DATE)] window data appears. You can print a hard
copy of this HTML page if you wish to do so.
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View [Member Code Dealer Code] APD Physical Deliveries window

1) Functionality

The View [Member Code Dealer Code] APD Physical Deliveries window displays all the physical
deliveries entered for the day from within the View [Member Code Dealer Code] APD Consolidated
Member Positions window described under heading 12.2.2.11. You can also view the silo
certificates that make up individual physical deliveries from within this window.

2) Launch Method

You can launch a View [Member Code Dealer Code] APD Physical Deliveries window by clicking
Agris Views > APD View Physical Deliveries.

3) Key window elements
Data grid fields, functionality buttons and pop-up menu items comprise the key elements of View

[Member Code Dealer Code] APD Physical Deliveries windows. Notes in separate paragraphs
below discuss each of these three elements in turn.

2 View ABLMDENAPD Physical Deliveries | B
Delwer_l,IID tember I:I|ent D:ude| Contract |De||very Date Motice Date Nominal [ty |Heference .ﬂ-.llc:cateu:lEFF'

IEIEEDBIDD

a. The Delivery ID field contains a unique physical delivery ID for each physical delivery.

b. The Member field contains the code of the member organization linked to each physical
delivery.

c. The Client Code field contains the code of the client linked to each physical delivery.
d. The Contract field identifies the contract linked to each physical delivery.

e. The Delivery Date field contains each physical delivery’s delivery date.

f.  The Notice Date field contains each physical delivery’s notice date.

g. The Nominal field contains the nominal of each physical delivery.

h. The Qty field contains the quantity of each physical delivery.

i. The Reference field contains a reference number for each physical delivery.

j-  The AllocateEFP field Indicates either a member or client code to which this delivery was
allocated as EFP (Exchange For Physical).

A View [Member Code Dealer Code] APD Physical Deliveries window has six functionality buttons.
Separate numbered notes below discuss each of these buttons as they appear from left to right from the
bottom left corner of the window in separate numbered notes below.
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A)

B)

C)
D)

E)

F)

» 8 D 8 @

Cloze Certificates Load Get Download

Click the Close button to close the View [Member Code Dealer Code] APD Physical Deliveries
window.

Click the Certificates button to view the silo certificates within a physical delivery record. The
Certificates button is disabled until you select a delivery record row inside a View [Member Code
Dealer Code] APD Physical Deliveries data grid. You select record rows within the data grid by
double clicking each row you want to select. You also deselect record rows within the data grid by
double clicking them.

The Load button lets you select the position you want to deliver on for the various principals.
The Get button lets you display delivered positions.

The Allocate as EFP button indicates either a member or client code to which this delivery was
allocated as EFP (Exchange For Physical).

Click the Download button to populate the View [Member Code Dealer Code] APD Physical
Deliveries window data grid with physical deliveries records.

View [Member Code Dealer Code] APD Silo Certificate File window

1)

2)

3)

Functionality

The View [Member Code Dealer Code] APD Silo Certificate File window displays a view of all the
silo certificates loaded in the silo certificate file. From this window you can also manually add and
verify certificates.

Launch Method

You can launch a View [Member Code Dealer Code] APD Silo Certificate File window by clicking
Agris Views > APD View Silo Certificates.

Key window elements
Data grid fields, functionality buttons and pop-up menu items comprise the key elements of View

[Member Code Dealer Code] APD Silo Certificate File windows. Notes in separate paragraphs
below discuss each of these three elements in turn.

i View ABLMDEMAPD Silo Certificate File

CertNumber| Silo Owiner | Silo Location | Contract | Grade | Orgin | Member |

Lh o b [c ) d | e | t ) q h
e E=REER)

Status | Tonnage | Storage Paid | Electronic ||S$ue Date| Original Depasitar

| n L e e e
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a. The CertNumber field contains the certificate number of each silo certificate.

b. The Silo Owner field identifies the silo owner for each silo certificate.

c. The Silo Location field identifies the physical location of the silo for each silo certificate.
d. The Contract field identifies the contract linked to each silo certificate.

e. The Grade field identifies the crop grade for each silo certificate.

f.  The Origin field identifies the country of origin of the crop for each silo certificate.

g. The Member field identifies the member linked to each silo certificate.

h. The Status field identifies the status of the silo certificate. The Nutron back end initially
assigns silo certificates a ‘Not Verified’ status that you can later change.

i. The Tonnage field contains the crop tonnage for each silo certificate.

j-  The Storage Paid field contains the date up to which storage has been paid for the crop
represented by each silo certificate.

k. The Electronic field contains a ‘True’ or a ‘False’ value that indicates whether the silo
certificate only exists in an electronic format or whether it also exists in a paper-based format.

I.  The Issue Date field contains the date on which the silo certificate was issued.

m. The Original Depositor field contains the original depositor of each silo certificate.

A View [Member Code Dealer Code] APD Silo Certificate File window has six functionality buttons.
Separate numbered notes below discuss each of these buttons as they appear from left to right from the
bottom left corner of the window.

A) Click the Close button to close the View [Member Code Dealer Code] APD Silo Certificate File
window.

B) The Add button lets you add a new silo certificate record to the View [Member Code Dealer Code]
APD Silo Certificate File window data grid as follows:

a. Click the Add button to display a Silo Certificate window like the one shown below.

b. Enter and select information within the Silo Certificate window using the numbered notes
above to guide you as to the kind of information that is required. Once you are satisfied with
the information you have entered, click the Silo Certificate window OK button to close this
window and create a new silo certificate record. The new record will have a status of ‘Not
Verified’ that you can change to ‘Verified’ using the Verify Sel button.

c. If you select the new silo certificate record by double clicking its data grid row, the Add button
will appear as an Edit button. You can click the Edit button to display the Silo Certificate
window for that record. You can then edit the contents of the Silo Certificate window and
close the window and save your changes by clicking its OK button. The newly edited record
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will have a status of ‘Not Verified’ even if the previously saved version of that record had a
status of ‘Verified'.

C) You can use the Delete button to delete silo certificate records by first selecting the record you want
to delete within the data grid and then clicking the Delete button.

D)

E)

You can use the Verify Sel button to verify newly created or newly edited silo certificate records by
first selecting the record/s you want to verify within the data grid and then clicking the Verify Sel

button.

The Upload XLS button lets you import multiple silo certificate records at one time from an Excel
spreadsheet instead of creating them one at a time from within a Silo Certificate window. You use
the Upload XLS to import multiple silo certificate records as follows:

a) Create or obtain a copy of an Excel spreadsheet with column fields like those shown in the

Excel spreadsheet window section screen shots below. The upper screen shot shows Excel
spreadsheet column fields from the left of the Excel spreadsheet window while the lower
screen shot shows Excel spreadsheet column fields from the right of the Excel spreadsheet
window.

CertNumber  |SiloOwner [LocationCode Contract  |Grade Origin |

number of cert cmhemlmﬂnmcmemhcm code in caps |South Africa f

b)

c)

d)

[Tonnage |StorageDate |Electronic__|IssueDate |OriginalDepositor
honltont wywyimmodd  |TRUE or FALSE vmmﬂdlruehodﬂomnw cert

Fill in the details for each silo certificate record you want to create on a separate Excel
spreadsheet row and save the updated spreadsheet to a folder on your Nutron workstation.

Click the Upload XLS button to display a standard Open File Windows dialogue box you can
use to locate the spreadsheet.

Assuming you succeeded in locating and opening the Excel spreadsheet window, a Silo
Upload window like the one shown below will appear. Thereafter, provided you do not
change the name or folder location of the Excel spreadsheet window, a Silo Upload window
populated with the silo certificate records you wish to create will appear as soon as you click
the Upload XLS button.
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LocationCod{ Contract Grade Qrigin Tonnage StorageDate|Electionic  |lssueDate |DliginaIDepo
PETER STT Project | 50%A 5B South Africa 1000 2008/07/15 False 200840715 Cindy
PETER STT Project 1 S0YA 5B South Africa 1250 2008/07/15 False 20084075 Cindy
PETER STT Project 1 50YA 5B South Africa 1000 200840715 False 2008075 Cindw
PETER STT Project 1 50%4A 5B South Africa 1000 200840715 False 200840715 Cindy
PETER STT Project 1 S0YA 5B South Africa 5000 2008/07/15 False 20084075 Cindy

u Subit |

Lg Change ¥LS

e) From within the Silo Upload window you can add the new silo certificate records it contains to
the View [Member Code Dealer Code] APD Silo Certificate File window and close the Silo
Upload window by clicking its Submit button. Alternatively, you can select a different Excel
spreadsheet from which to upload silo certificate records by clicking its Change XLS button.
You can also close the Silo Upload window without uploading any new silo certificates by
clicking its Close button.

6. Click the Download button to populate the View [Member Code Dealer Code] APD Silo Certificate File

window with pre-existing silo certificate records.

View [Member Code Dealer Code] APD Allocation Notice File

1) Functionality
The View [Member Code Dealer Code] APD Allocation Notice File window displays a summary of the
allocations done for a particular business day. This window is only populated with data once end of day
processes have been concluded. Every allocation notice record in a View [Member Code Dealer Code]
APD Allocation Notice File window has its counterpart in the View [Member Code Dealer Code] APD
Delivery Notice File window.

2) Launch Method
You can launch a View [Member Code Dealer Code] APD Allocation Notice File window by clicking
Agris Views > APD View Allocation Notice.

3) Key window elements

Data grid fields, two functionality buttons and pop-up menu items comprise the key elements of View
[Member Code Dealer Code] APD Allocation Notice File windows. Notes in separate paragraphs below
discuss each of these three elements in turn.

28 View ABLMDEN APD Allocation Naotice File

Deliverny Matice ReferenceM umber |Elient|:u:ude| MemberCode | ClearingtemberCade | Maoticel ate | DelivenDate | Sharth ame | ExpirpD ate |
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Maminal | DelivenyMotizeluantity | ReceiptMurnber | Electronic | SiloCertificatelluantity | Silo0wnerCode | SiloLocationt ame | StoragePaid |

KN S [ KN S Y S £ S 1Y R P
e —————— || B

StorageDizcount | LocationDizcount | Gradelizcount | OriginDigooumnt | WAT | TotalDizcount | ClogingPrice | Tatal Payment | Premiurm [bawg Per Ton)

Lo L s e e el e L ]y B

a. The Delivery Notice Reference Number field contains a unique reference number for each delivery
notice.

b. The ClientCode field contains the client code of each client that received an allocation.

c. The MemberCode field contains either the code of each member that received an allocation or the
code of each member to whom a client that has received an allocation belongs.

d. The ClearingMemberCode field identifies the clearing member for each member involved in an
allocation.

e. The NoticeDate field contains the date when notice of each allocation was given.

f.  The DeliveryDate field contains the date when each set of allocated contracts will be delivered.
g. The ShortName field identifies each instrument being delivered.

h. The ExpiryDate field contains the expiry date of each futures contract being delivered on.

i. The Nominal field specifies the numerical amount of each set of contracts being delivered.

j. The DeliveryNoticeQuantity field specifies the physical tonnage of each set of contracts being
delivered.

k. The ReceiptNumber field specifies the receipt number of each delivery.

I.  The Electronic field contains a ‘True’ or ‘False’ value that specifies whether each delivery is
accompanied only by an electronic certificate or by a paper-based certificate.

m. The SiloCertificateQuantity field specifies the quantity of receipts for each delivery.
n. The SiloOwnerCode field identifies each silo owner where a commodity instance is currently kept.

0. The SiloLocationName field contains the location name of each silo where a commodity instance is
currently kept.

p. The StoragePaid field contains each date up to which storage for each delivery has been paid.
g. The StorageDiscount field contains the storage discount for each delivery certificate.

r. The LocationDiscount field contains the location discount for each delivery certificate.
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The GradeDiscount field contains the grade discount for each delivery certificate.

The OriginDiscount field contains the origin discount for each delivery certificate.

The VAT field contains the Value Added Tax that applies to each delivery certificate.

The TotalDiscount field contains the total discount for each delivery certificate.

The ClosingPrice field contains the closing price of each futures contract on its notice date.

Total Payment Is the Allocation Total discount, minus the sum of VAT and Silo certificate quantity
multiplied by the allocation closing price.

Premium AVG Indicates the premium at which Silo Auction closed at.

A View [Member Code Dealer Code] APD Allocation Notice File window has two functionality buttons.
Separate numbered notes below discuss each of these buttons as they appear from left to right from the
bottom left corner of the window.

A)

B)

@ P

Lloze  Download

The Close button closes the View [Member Code Dealer Code] APD Allocation Notice File
window.

The Download button populates the View [Member Code Dealer Code] APD Allocation Notice
File window with records.

View [Member Code Dealer Code] APD Delivery Notice File window

View [Member Code Dealer Code] APD Delivery Notice File window functionality discussed.

1

2)

3)

Functionality

The View [Member Code Dealer Code] APD Delivery Notice File window displays a summary of
the deliveries done for a particular business day. This window is only populated with data once end of
day processes have been concluded. Every delivery notice record in a View [Member Code Dealer
Code] APD Delivery Notice File window has its counterpart in the View [Member Code Dealer
Code] APD Allocation Notice File window.

Load Method

You can launch a View [Member Code Dealer Code] APD Delivery Notice File window by clicking
Agris Views > APD View Delivery Notice.

Key window elements
Data grid fields, two functionality buttons and pop-up menu items comprise the key elements of View

[Member Code Dealer Code] APD Delivery Notice File windows. Notes in separate paragraphs
below discuss each of these three elements in turn.
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A& View ABLMDEN APD Delivery Motice File

Delivery Matice FleferenceNumber ClientCode | MemberCode | ClearingtdemberCode | Moticel ate | DelivernD ate | Shartt ame |E>:|:||r_l,lDate

o EPIEF NN el

a. The Delivery Notice Reference Number field contains a unique reference number for each
notice given to deliver.

b. The ClientCode field contains the client code of each client that gave notice.

c. The MemberCode field contains either the code of each member that gave notice or the code
of each member to whom a client that has gave notice belongs.

d. The ClearingMemberCode field identifies the clearing member for each member involved in
giving notice of a delivery.

e. The NoticeDate field contains the date when each notice of each delivery was given.

f.  The DeliveryDate field contains the date when each delivery will take place.

g. The ShortName field identifies each instrument being delivered.

h. The ExpiryDate field contains the expiry date of each futures contract being delivered on.
i. The Nominal field specifies the numerical amount of each set of contracts being delivered.

j- The DeliveryNoticeQuantity field specifies the physical tonnage of each set of contracts
being delivered.

k. The ReceiptNumber field specifies the receipt number of each delivery.

I.  The Electronic field contains a ‘True’ or ‘False’ value that specifies whether each delivery is
accompanied only by an electronic certificate or by a paper-based certificate.

m. The SiloCertificateQuantity field specifies the quantity of receipts for each delivery.

n. The SiloOwnerCode field identifies each silo owner where a commodity instance is currently
kept.

0. The SiloLocationName field contains the location name of each silo where a commodity
instance is currently kept.
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The StoragePaid field contains each date up to which storage for each delivery has been
paid.

The StorageDiscount field contains the storage discount for each certificate.

The LocationDiscount field contains the location discount for each certificate.

The GradeDiscount field contains the grade discount for each delivery certificate.

The OriginDiscount field contains the origin discount for each delivery certificate.

The VAT field contains the Value Added Tax that applies to each delivery certificate.

The TotalDiscount field contains the total discount for each delivery certificate.

The ClosingPrice field contains the closing price of each futures contract on its notice date.

Total Payment Is the Allocation Total discount, minus the sum of VAT and Silo certificate
guantity multiplied by the allocation closing price.

Premium AVG Indicates the premium at which Silo Auction closed at.

A View [Member Code Dealer Code] APD Delivery Notice File window has two functionality buttons.
Separate numbered notes below discuss each of these buttons as they appear from left to right from the
bottom left corner of the window.

A)

B)

@ 9

Cloze Download

The Close button closes the View [Member Code Dealer Code] APD Allocation Notice File

The Download button populates the View [Member Code Dealer Code] APD Allocation Notice
File window with records.

View [Member Code Dealer Code] APD Rates window

1) Functionality

2)

The View [Member Code Dealer Code] APD Rates window displays a view that is updated at the
end of each day with data supplied from a NEW DAYAGR.xlIs Excel spreadsheet file created by the
JSE on a daily basis for the Agris market.

Launch Method

You can launch a View [Member Code Dealer Code] APD Rates window by clicking Agris Views >
APD View Rates.
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3) Key window elements

Data grid fields, two functionality buttons and pop-up menu items comprise the key elements of View
[Member Code Dealer Code] APD Rates windows. Notes in separate paragraphs below discuss
each of these three elements in turn.

i View ABLMDEN APD Rates

IDSFxR ates |Effeu:tDate| Rate | ROD Index | JROD Index | JROD Index Factar | JBar Index | JBar Index 3Manth |
= e e e e e ) B :

JBar Index Btonth | JBar Index Ak onth | JBar Index 12k onth | Prime | DizzountR ate 3konth | SarbCallF ate | JSDRate |

| i L] DEeE
e [

[ EURRate | GBFRate | DCAD | NCD 3Month | NCD EMontn | NCD 12Month | Steli

e o e e e e )

a. The IDSFXRates field contains a unique identification number for each rates record.

b. The EffectDate field contains the current trading date.

c. The Rate field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the interest on the initial margin. This information is applicable to all
markets.

d. The ROD Index field contains updated information from the Excel spreadsheet file created by
the Exchange that specifies the Rand Overnight Deposit rate. This information is applicable
to the Financial and Yield-X markets.

e. The JROD Index field contains updated information from the Excel spreadsheet file created
by the Exchange that specifies the Johannesburg Rand Overnight Deposit rate. This
information is applicable to the Yield-X market.

f. The JROD Index Factor field contains updated information from the Excel spreadsheet file
created by the Exchange that specifies the current calculated value for the Johannesburg
Rand Overnight Deposit rate. This information is applicable to the Yield-X market.

g. The JBar Index field contains updated information from the Excel spreadsheet file created by
the Exchange that specifies the current Johannesburg Interbank Agreed Rate over a one
month period. This information is applicable to the Financial and Yield-X markets.

h. The JBar Index 3Month field contains updated information from the Excel spreadsheet file
created by the Exchange that specifies the current JBAR (Johannesburg Interbank Agreed
Rate) over a three month period. This information is applicable to the Financial and Yield-X
markets.

i. The JBar Index 6Month field contains updated information from the Excel spreadsheet file
created by the Exchange that specifies the current JBAR (Johannesburg Interbank Agreed
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Rate) over a six month period. This information is applicable to the Financial and Yield-X
markets.

j-  The JBar Index 9Month field contains updated information from the Excel spreadsheet file
created by the Exchange that specifies the current JBAR (Johannesburg Interbank Agreed
Rate) over nine month period. This information is applicable to the Financial and Yield-X
markets.

k. The JBar Index 12Month field contains updated information from the Excel spreadsheet file
created by the Exchange that specifies the current JBAR (Johannesburg Interbank Agreed
Rate) over a twelve month period. This information is applicable to the Financial and Yield-X
markets.

I.  The Prime field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the current Prime Rate.

m. The DiscountRate 3Month field contains updated information from the Excel spreadsheet file
created by the Exchange that specifies the current Discount Rate over a three month period

n. The SarbCallRate field contains updated information from the Excel spreadsheet file created
by the Exchange that specifies the current SARB (South African Reserve Bank) Call Rate.

0. The USDRate field contains updated information from the Excel spreadsheet file created by
the Exchange that specifies the daily average R/US Dollar exchange rate.

p. The EURRate field contains updated information from the Excel spreadsheet file created by
the Exchange that specifies the daily average R/Euro exchange rate.

g. The GBPRate field contains updated information from the Excel spreadsheet file created by
the Exchange that specifies the daily average R/British Pound exchange rate.

r. The OCAD field contains updated information from the Excel spreadsheet file created by the
Exchange that specifies the current Overnight Call Deposit rate for all markets.

s. The NCD 3Month field contains updated information from the Excel spreadsheet created by
the Exchange that specifies the Negotiable Certificate of Deposit rate over a three month
period.

t. The NCD 6Month field contains updated information from the Excel spreadsheet created by
the Exchange that specifies the Negotiable Certificate of Deposit rate over a six month period.

u. The NCD 12Month field contains updated information from the Excel spreadsheet created by
the Exchange that specifies the Negotiable Certificate of Deposit rate over a twelve month
period

v. The Stefi field contains updated information from the Excel spreadsheet created by the
Exchange that specifies the current Short Term Fixed Interest rate.

A View [Member Code Dealer Code] APD Rates window has two functionality buttons. Separate numbered
notes below discuss each of these buttons as they appear from left to right from the bottom left corner of the
window.
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o 9

Claze  Download

A) The Close button closes the View [Member Code Dealer Code] APD Rates window.

B) The Download button populates the View [Member Code Dealer Code] APD Rates window with

rates records.

View [Member Code Dealer Code] APD Exchange Announcements File windows

1)

2)

3)

Functionality

The View [Member Code Dealer Code] APD Exchange Announcements File window displays all
Exchange announcements sent by the Exchange during the current trading day

Launch Method

You can launch a View [Member Code Dealer Code] APD Exchange Announcements File window
by clicking Fin Views > APD View Exchange Announcement

Key window elements

Data grid fields, three functionality buttons and pop-up menu items comprise the key elements of
View [Member Code Dealer Code] APD Exchange Announcements File windows. Notes in
separate paragraphs below discuss each of these three elements in turn.

-

i View SAFMSTE EDM Exchange Announcements File | —

Announcement 1D | Announcement Date | Announcement Time |.ﬁ.nnnuncementMessage|

a. The Announcement ID field contains an incrementing number value that uniquely identifies
each Exchange announcement.

b. The Announcement Date field contains the date of each Exchange announcement.
c. The Announcement Time field contains the time of each Exchange announcement.

d. The Announcement Message field contains the text of each Exchange announcement.

A View [Member Code Dealer Code] APD Exchange Announcements window has three functionality
buttons.

A.

The leftmost button, the Close button, closes the View [Member Code Dealer Code] APD
Exchange Announcements window.

The rightmost button, the Download button, populates the View [Member Code Dealer Code] APD
Exchange Announcements window with Exchange announcement records.
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C. The Display button opens a Window showing the full exchange announcement message if doesn't fit
on the grid.

245





