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Chapter 1: System Overview

Chapter 1: System Overview

1-1: System Structural Diagram
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‘I! Operation servers #1 and #2 perform error monitoring on each other, so if one
operation server fails, then aprocess is performed. for switching over to the other
Operation server (taking approximately one minute), to continue operations for the
operation server that is down.
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1-2: System Operating Hours
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* Regarding queries that generate response data from notification information within the
servers: Queries may be performeduntil the notification information is cleared at the
beginning of the on-line operations the following day, regardless of the operating hours
ofthe central system.
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1-3. Constraints in Operating with Old Terminals

In this system, for a period after startup, these terminals (including the virtual
servers in the connections between systems) will coexist with the old futures/options
trading system input terminals (hereinafter termed the “old futures/options terminals”)
and the old stock index options trading system input terminals (including the virtual
terminals for relaying orders and contracts) (hereinafter termed the “old stock options
terminals”), and [all] will be used for order input, etc.

However, when it comes to operating instructions and the like, from these
terminals (or the old terminals) to the old terminals (or to these terminals), there are the
following constraints in the system. Please be aware ofthese constraints and operate
accordingly.

A These Terminals Old Old Stock
Futures/options options

Terminals Terminals
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2-1-2: Devices that Structure the Terminals

The futures/options trading system terminal system (excluding the old terminals) is structured
from the following devices:

Structuring Type Application
Device

i Performs transmission and reception of data to/from the centralTerminal server|Basic structural

device system through a dedicated line, and performs terminal
control/notification data searching, etc., downstream.

Basic structural Used for order input and various types ofqueries, such as boards.
device

device screens.

Receipt printer Optional device Used for outputting notifications pertaining to inputting of orders
etc., for contract clearance notification, etc., and for order receipt
notification.

connected.

Circuit switching|Optional device Performs backup switching to public communicationslines if
device dedicated communications lines fail.

* Other devices in the configuration include “display terminals” (devices for maintaining the terminal
server), and “hubs” (devices for structuring the LAN).

 
 

 
 

  
 

  

    

  
  

 
 

     

2-1-3: Terminal Numbers

Various devices in the trade terminal devices have yellow stickers on which the numberofthe deviceis
written.

The “terminal server number + client number” is displayed on the top ofthe client screen(inthetitle bar).

  ast Sieureas

 
   

Terminal Server Number Terminal Number

Meaning ofNumbers
201-399, 701-899_|Number assigned to each participant
(B [0i-——_‘[ Serial number within the participants

Cc 1|Client (input terminal)* Serial numberwithin the participants

Printer (Page printer or dot printer)
* Terminal numberofcontrol client for the printer + 1000

  

  
 

 
 
 

 
  

 

 

3001 - Receipt printer ,
* Terminal numberfor the attached client for the applicable printer + 2000

(Reference) Virtual client (virtual input terminal)
90xx -

  
 * The last two digits (“xx”) are the sameas the last two digits of the virtual

server number.

A virtual client (virtual input terminal) is a virtual terminal corresponding to the individualvirtual server
that is connected to the participant system in connecting between systems, and indicatesa virtual serverthat
respondsin the various types ofqueries.
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2-2: Terminal Servers

The terminal servers are connected to the central system through dedicatedlines,
and are the core devices in the terminal systems that send and receive various types of
data to/from the central system, and that control the clients that are connected
downstream.

Moreover, the terminal servers store and maintain, in internal notification storage
files, all notifications that are sent from the central server, and so can be used for
retrieving and printing out this notification data.

See 14-4, “Searching Notifications” and 14-5, “Printing Notifications.”
Moreover, when it comesto a portion of the inquiries, responses to the inquiries

are made byretrieving notification information that is stored and maintained [within the
terminal servers].

See 10-1-2, “Terminal Server (Data Server) Query Functions.”

2-2-1: Terminal Server Startup/Shutdown Operations

The terminal server is started up/shut down by pushing the “system switch” on the
front panel of the terminalserver.

Note that the power supply switch on the back panelof the terminal server should

alwaysbeleftin the “ON” position.

  
 

Pushthe‘system switch on the front panel of the terminal server.
> The lamp(green)is illuminated and the system will start up in several

minutes.
  
  

* Shutting Down the Terminal Server (System shutdown
Push the system switch on the front panel of the terminalserver.

> The lamp (red) will illuminate and the system will shut down in several  minutes.

Becausethereis the potential for a disk, etc., causing an error, avoid 24-hour
operation, and be sure to shut downthe system at the end ofbusiness.
Besure to confirm that the system switch is in the “OFF”state before turning the
power supply switch OFF.
Turning the power supply switch “OFF”with the system switch “ON” may cause
the terminal server system to crash.
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2-2-2: Starting Up/Shutting Downthe Display Terminals

A “display terminal” is attached to the terminal server as a maintenance device.
Startup/shutdownthe display terminal by turning the power supply switch,

located on the side panelofthe display, either “ON”or “OFF.”
Note that this device is used for maintenance, and cannot be used for order input,

etc.

This display displays messages indicating the details of errors when errors occur.
The messages are required for ascertaining causes oferrors, so the display should be

turned on whenthe terminalserveritself is turned on.

* Error messages cannot be viewed by turning on the display after an error has
occurred.
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2-3: Clients

Clients have functions for inputting various types oforders, for inputting
resale/buyback/execution ofrights [instructions], for inputting various types ofqueries,
for displaying inquiry response information such as various business operation
instructions and board information, and functions for controlling printers.

The client operations are performed using a keyboard or a mouse.

2-3-1: Keyboard Layout

The client can be used with either a specialized keyboard or a normal keyboard.
* When switching between a specialized keyboard and a normal keyboardit is

necessary to changethesettings for the type of keyboard. Please inform the Exchange
whenit is necessary to changethe settings.

2-3-1.1: Specialized Keyboard

At
close
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2-3-1.2: Normal Keyboard
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2-3-1.3: Functions of Operating Keys

Specialized Normal Keyboard Function|Revs|Oo

Operation

Displays a Board/Quotation Information area split-format
select menulist.

Displays a Market select menulist for selecting issues.
Select Page

|Query|Query|DisplaysaQueryFunctionselectmenulist.
|Boarddetailsss[|-S|BoardDetailQueryshortcutkey.CS
|Orderhistory[=|OrderContractHistoryQueryshortcutkey.

Valid order 1 Valid Order (sequenced by reception time) Query shortcut
key.

Previous Page Previous Page * Displays the previous page worth of pageregistration
information in the Board/Quotation screen and Page
Registration window.

Next Page Next Page

* Performs a query for the previous page worth ofdata

Up

Down Down

   
 

 
 

  

   
  
 

 
 

  
  wherein there is a “Continued from previous page”in

response information.

Displays the next page worth ofpage registration
information in the Board/Quotation screen and Page
Registration window.

* Performs a query for the next page worth of data wherein
there is a “continued on next page”in query response
information.

Scrolls the board information up by a specific value
range.

* Scrolls the Quotation screen up by a specific number of
issues accordingto the registered issue numbers.

* Scrolls scrollable query response information up by a
specific numberof items.

Scrolls the board information down bya specific value
range.

* Scrolls the Quotation screen down by a specific number
of issues according to the registered issue numbers.

* Scrolls scrollable query response information down by a
specific numberof items.

Returns a scrolled Board screen or Notification Display area
to the original position.

2-7
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Specialized Normal Function
Keyboard Keyboard

— * In the main window and in a query response
window, movesto the previous[sic] area for the

[— —

 
  

 
 
 

 

 

 
  
 

operation.
* In an input window, movesthe cursor to the

previous[sic] input field (area).

In the main window andin a query response
window, movesto the next[sic] area for the
operation.

* In an input window, movesthe cursor to the
next [sic] input field (area).

Telenro T*)*<*-—>|Movesthe cursor displayed in the windowin thepPerce [| up, down,left, or right direction.
Delete Item Deletes the contents of the input field.

Individual Individual Displays a quantitative value in the inputfield.
number keys number keys

- (minus sign) - (minussign) * Displays a “-” (minus sign)in the inputfield.
* Ina spread trade, input the “-” (minus sign) at

the beginning of the price when inputting a
negative price.

| Displays a “.” indicating a space in the company-internal numberinputfield.

Switch screen Switch screen

 

 
  

 

   

 
 
 
 

 
 

 
 
 

 
information.

* Closes[all] windows aside from the main
windowthat has the focus.

that has the focus.
Print Screen Prints out the screen display information to the

printer.

Help Displays the on-line help window. -

Switches the focus between the various windows.

* Closes a menulist that was displayed by

Ctrl + Delete Ctrl + Delete Performs the terminal reset process.
Item Item

Performs the send processfor the input

Esc Esc

pressing a key.

Shift + f Shift + f  
 

Movesthe cursor on a board screen from the

designated price area to the at-marketarea.
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2-3-2: Starting Up/Shutting Downthe Client

Startup/shut downthe client by turning on/off the “system switch”onthe front
panel of the system device and the “power supply switch”on the display (where the
position of the power supply switch will vary depending on the typeof the display).

Note that when shutting downtheclient, be sure to only turn off the power supply
after performing the “Power Supply OFF”instruction.

Note that the “power supply switch” on the back panel of the system device
should alwaysbeleft in the “ON”position.

2-3-2.1: Starting Up the Client

   Press the system switch on the back panel of the system device and press the power
supply switch on the display.

> The default operating screen will be displayed after the operating system and the
terminal program havestarted up.

 

  
  

(1)|Press the system switch on the front panel of the system device of the client, and
press the power supply switch on the display, to turn the power supply ON.

(2) The following startup screen will be displayed after the operating system startup
screen has been displayed and the terminal program hasstarted:

Tokyo. Stock Exchange

(3) After this, the initial operating screen (the main window)will be displayedafter a
few moments, enabling operations to commence. Note that when the terminalis
started up,the initial operating screen will show a 2-split board screen, with the
issue with the registration number “1” ofthe first page of the registered page
information at the top.

Tokyo Stock Exchange... 1 page
Help Operation... New Order...

01 Long-term Gov. Bonds|02 TOPIX 012
012
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2-3-2.2: Shutting Down the Client

Perform a Power Supply OFFinstruction,
> After confirming the “Safe to turn off the power” message on the display, turn off

the power supply by pressing the system switch onthe front panel of the system
device and the power supply switch on the display.
 

(1) Select “Operation” > “Power supply OFF” from the menubar.

 mem6 Power supply OFF

(2) After the power supply OFFinstruction windowis displayed, “Send”the
instruction.

om ceNientrers(y}eae

 
Note that when the applicable client is a printer controlclient, the following
confirmation window will also be displayed. Click “Send.”
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(3) After a moment, “Safe to turn off the power”will be displayed on the screen.
After confirming this message, press the system switch on the front panel of the
system device, and press the power supply switch on the display,to turn off the
powersupply.

 
 

  
q

* Whenshutting downa client (turning off the powerfor the system device), be ©
sure to do so only after confirming the “Safe to shut off power” message
displayed on the display after performing the “power supply off instruction.”
* Turning off the power supply before this message is displayed may

damage the system, such as damaging the client operating system.
* Becausethere is the potential for a disk, etc., causing an error, avoid 24-hour

peration, and be sure to shut down the system at the end of business.
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Chapter 3: Basic Operations

Thebasic operationsin the client are essentially the same as for a Windows PC.
Note that with the exception of a portion ofthe data input [operations], operations

can be doneessentially identically using either the mouseor the keyboard.

3-1: Selecting Menu Items

In order to select the various functions, either select menu bar items from the
various windows,or display and select from menulists that are displayed from the menu
bar items.

The menubaritemsin the various windowscanbeselected througheither a
“method of selecting by clicking the mouse”orthe “methodofpressing a key on the
keyboard corresponding to the individual item.”

* Notethat the phrase “selecting a menubar item,” below refers both to “selecting
through clicking the mouse”or “selecting by pressing a key on the keyboard
correspondingto the specific item.”

Ofthe menulist items displayed from the menubaritem, the items wherein a

a} » is displayed on the right side thereof are those items for which there are submenus,
and a submenulist will be displayed when the item is selected.

Notes Regarding Selecting MenuLists

* When a menulist (including a menulist displayed in a window aside from the main
window)anda shortcut menuis displayed, the processes for updating the information
on the screen are halted, and the processes for updating the information are restarted
only whenthelist is closed; thus caution is required when viewing the
Board/Quotation screen because automatic updating ofthe list display may be halted.
Notethat leaving [a menulist or a short cut menu] open for an extended period of
time may cause the terminal to malfunction.

 
3-1
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3-1-1: Using the Mouse

Select items from the menu baror the menulist through “clicking,”etc.

Query

 

(Example)

() Whenthe “query” menuitem is
selected from a menubar by
clicking, the selection menu for
query functions will be displayed.

(2) Whenthe “contract information for
our company”is selected, then a
submenufor the contract

information for the company is
displayed, and whenanitem is
selected from the submenu, then
the [applicable] window will be
displayed.

3-1-2: Using the Keyboard

Selections are made by pressing the various keys corresponding to menu items on
the keyboard. Note that the items in a menulist or a submenulist displayed by selecting a
menu bar item can be selected by pressing the number key corresponding to the number
at the beginning of each ofthe items.

(Example)
(1)=The query function select menuis

displayed by pressing the “Query”
key on the keyboard.

Press the *

 
(2) |Asubmenufor the contract

information for the companyis
displayed when the “3” number key
is pressed, as the “3” correspondsto
the numberin front of the “Contract

information for our company”item,—- RN
and whenanitem is selected from ,

the submenu(by pressing the
numberkey corresponding to the
numberat the beginning of the item), then the [applicable] windowis displayed.

3-2
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* The selection of a menulist item may also be performed through using the arrow
keys to put the cursor on the [desired] item and then pressing the “Send” (“Enter’’)
key. Note that when a submenuis displayed from an item on a menulist, the “>”
key maybe pressed instead after using the arrow keysto position the cursor on
the [desired] item.

Whenpressing the key corresponding to the menuitem, instead of selecting
through clicking the mouse, the menulist will always be displayed at the upperleft
corner, as shown below, rather than under the menu bar item.

(Example) When the “Query”key is pressed: 
3-3
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3-2: Pointing Operations in Operating Windows

Whendisplaying multiple windows, input operations, and thelike, are performed
after indicating the window for the operations.

The window for the operations refers to a window that has the control authority
(hereinafter termed the “focus’”), and by moving the focus between multiple windowsit is
possible to switch between the windowsforthe operations.

Note that the title bar of the window that has the focus will be displayed in blue,
indicating that the applicable windowis the subject of the operations.

3-2-1 Using the Mouse
When the window wherein operations are to be performedis “clicked,” the focus

will change to the applicable window.

3-2-2 Using the Keyboard
From the keyboard,

* Pressing the “Switch Screens” key will cause the focus to change
sequentially between the windowsthat are displayed.

<Movementofthe Focus Through Pressing the “Switch Screen” Key>
okvo Stock E change Futures/Options Trading System 

  Main window

 
The focus can also be movedby pressing the “ALT” and “TAB”keys.

* The focus cannot be movedto the “Help” window bypressing the “Switch
Screen” key. Movethe focus[to the “Help” window] by pressing the “Alt” and
“Tab”keys.

* The “Mouse Setup” window will be hidden behind the main window whenthe
focus moves to another window, and cannot be redisplayed even by pressing the
“Switch Screen” key or the “Alt” and “Tab” keys. Perform the display operations
again in order to redisplay the “Mouse Setup” window.

3-4
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3-3: Moving Windows

Each ofthe various input/query response windows,aside from the main window,
are displayed in predeterminedpositions for the default display; however, each can be
moved while displayed.

3-3-1: Using the Mouse

Move the window byplacing the mouse pointer onthe title bar of the window to
be moved and then dragging that window(that is, holding down the left mouse button
while moving the pointer) to the destination position.

‘Tokyo Stock Exchange Futures/Options Trading 7 ,

  
 
 

 eREMOCHONENET Ae ©
=e*Pa
3 grteteHiwmnmmenetemem ae,
e

’
ae

6€‘
.
¢«

Greeeeewerewe.

3-3-2: Using the Keyboard

Windowscan also be moved using keyboard operations alone.
(1) Press the “Alt” and “Space” keys to display the menulist from the control menu

box of the window.

* The menulist may instead be displayed by clicking the control menu box using
the mouse.

 +> Control MenuBox
- oe

ew Order Input  
 

(2) Select “Move” from the menulist and press the “Send” (“Enter”) key.

(3) Use the arrow keys to moveto the destination location and press the “Send”
(“Enter’’) key to determine the position.

3-5
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3-4: Double-clicking the Mouse

Several operations can be simplified by double-clicking the mouse (successively
pressing the left button on the mouse).

*
Double-clicking in specific areas on the boards/quotation screens
> This will display the New Order Input window, and automatically fill in the issue

name,sell/buy, and price, etc., from the position that was double-clicked.
Double-clicking in the notification area
> This will display the corrected order input window, and automatically fill in the

issue name and the order numberfrom the notification information from the place
that is double-clicked.

Double-clicking the order-related query response window
> This will display the corrected order input window,and automatically fill in the

issue name and order number from the order information from the query response
in the position that is double-clicked.

Double-clicking the response display field in the Resale/Buyback Input window,etc.
> This will display, in the input area for the resale/ouyback quantity, etc., and

automatically fill in the “contract month,etc.” and the “self/consigned”fields
from the response information in the position that was double-clicked.

<Example ofAutomatically Filling InFromthe Position that is Double-clicked>
Long-term Gov.Bond 0 127Basi  

  Atclosing
At market 16

  
  | The information is

* automatically filled in
from the position that °
was double-clicked.

 
  

Notethat it is possible to set the interval for double-clicking the mouse.
> See Section 6-11, “Setting Up Mouse Operations.”

3-6
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3-5: Displaying Shortcut Menus by Right-clicking With the Mouse

Several items can be selected directly from a menulist that is displayed by
selecting an item from the menubar, through selecting from a shortcut menuthatis
displayed by placing the mousepointer on a specific area and then clicking the right
mousebutton (“right-clicking”).

Whenselecting an item from a shortcut menu using right-clicking, position [the
pointer] on the desired item from the shortcut menu that has been displayed, while
keeping the right button pressed, and then release.

Notethat it is also possible to switch the functions of the right mouse button with
those of the left mouse button.

> See Section 6-11, “Setting Up Mouse Operations.”

The following items can be selected from the shortcut menuthat is displayed by
right-clicking in specific positions of the Board/Quotation screen in the main window:

-| “Split” menulist items

, “Query” nmenulist items a

5 (ramara“Multiple Order” menulist
Exampleof Selecting From the Shortcut Menu that is Display by Right-clicking>

Tokyo§Stock Exchange Butures/Options Trading System :

 
(2) Select the

“Board x 6” from &
the shortcut

_ menu. + <Board5> ‘<Board 6> 
TSE0000000678
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3-6:|Operations When the “Send” (“Enter”) Key is Pressed

Whena windowhasthe focus, pressing the “Send”(“Enter’’) key acts as the same
operation as clicking with the mouse with the pointer in that window.

The operation when the “Send”(“Enter”) key is pressed will differ depending on
the position of the cursor.

3-6-1: When the Cursor is Not on a Button

Whenthe cursoris not on a button (such as whenthe cursoris on an inputfield)
and the “Send” (“Enter”) key is pressed, a button select operation that is predetermined
for the window will be performed,

* An input window with a “Send”button.
> This will select the “Send” button and will perform the send process for the

content that has been input.
* For a query response window with an “Update”button.

> This will select the “Update” button, which will update the response
information and perform a (Repeat) query process.

* For a window with only a “Close” button.
> This will select the “Close” button, and the applicable window will close.

3-6-2: When the Cursor is On a Button

Whenthe cursor is on a button (when the item name on the button is enclosed in a
dotted line), pressing the “Send”(“Enter’’) key will select the applicable button.

<Whenthe Cursor is Not on a Button> <when the Cursor is on a
New Order Input fF - BEENERO recom ittae

 
 

  

*|The input contentis} -
“Lf sent. .  The windowis,closed. ,
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3-7: How to Close Windows

After displaying the various windowsfor data input and query responses, the
windows(except for the main window) can be closed through the following operations.

3-7-1: Using the Mouse

Click the “Cancel” or “Close” button displayed at the bottom ofthe window, or
the (X) button displayed on the right end ofthetitle bar.

Clickthe(X) button.

Click the “Cancel” or

the “Close” button. 
3-7-2: Using the Keyboard

* Press the “Esc” key or the “Close” key to close the window that has the focus
whenthe keyis pressed.

3-9
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Chapter 5: Screen Structures

The operating screens on the display are structured from (1) the main window,(2)
various types of input windows,and (3) various types of query response windows.

3-1: The Main Window

 
  

 
 

 

   
alt,

  

  
@ t--7, ack . ober 1998 we, .: ‘okyo Stock Exchange ‘~ (20 October 1998 ot . ay ‘ P 1 *‘ i i Jb Be 12561 ’ a ageFutures/Options Trading System :adyee, IPC1236 OL oe ue“ Mee ey gt .

nnaaewenne oatnadaeonynenunernrtoonceTBeeatstoteCadnennBorennannanoeoremnee
0Help Operations Settings Contracts Splits SetectIssue Select Page Queries New Order Revise Order Multiple Orders Previous Page NextPage

eeereesnanereasmateetASF  (WT08arenemeeeonnee

1) Request input credentials -
c 2) Cancel input credentials

3) Notification/substitution

 
 

bape wh,
 

KA) Security control
5) Specify notification output
destination
6) Power supply OFF
7) Maintenance

a
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a. Title Bar

* System Name: Displays “Tokyo Stock Exchange Futures/Options Trading System
* Today’s Date: Displays the current date.

* Not displayed whenall useable markets are off-line.
* A date used for testing may be displayed whentesting,etc.

* Terminal No.: Displays the terminal numberofthe applicable client.

* Registered Page Number Currently Displayed:
Displays the board/quotation information registered page number that
is currently displayed.

b. Menu Bar

* MenuItems Displays menu items for selecting various functions.
Whenthe various items are selected, menus are displayed for selecting
the functions of the various items.

* Help:
Displays the on-line help window.

* Operations:
Displays a menufor selecting operating functions.

* Settings:
Displays a menu for selecting setup functions.

* Contracts:

Displays a menufor selecting functions pertaining to contracts.
* Split:

Displays a menu for selecting the area splits for displaying
board/quotation information.

* Select Issue:

Displays a menu for selecting the market to which the issue
belongs.

* Select Page:
Displays a window for selecting a page.

* Query:
Displays a menufor selecting query functions.

* New Order:

Displays a window for inputting a new order.
* Revise Order:

Displays a windowfor inputting a revision order.
* Multiple Orders:

Displays a menu for selecting functions for inputting Multiple
Orders.

* Previous Page:
Changes the board/quotation information that is displayed to the
previous registered page.

* Next Page:
Changes the board/quotation information thatis displayed to the
next registered page.

c. Information Display Area
*  Board/Quotation Display Area:

Displays board information and quotation information.
> See Chapter 7, “Board/Quotation Information Queries,”

* Notification Display Area:
Displays notification information, etc., pertaining to orders that have
been input using the applicable client.
The Notification Display area is also divided into the “Most Recent
Notification Display Area”and the “Notification Scroll Area.”
> See Chapter 8, “The Notification Display Area.”

5-2
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d. The Status Display Area
* Message: Displays various types ofmessages.
* Market Nameand MarketStatus:

Displays the names of markets for which the applicable
client can be used and displays current status information
for the applicable markets.
Whenthe display part is clicked, the environment of each

marketiis displayed:
Off-line:

Indicates an off-line status.

* On-line:

Indicates the beginning of on-line.
* Receiving orders

Indicates that orders are being received.
* In Session:

Indicates that the marketis in session.

* Order Receipt Completed:
Indicates the completion of the receipt of an order.

* Receiving Resale/Buyback:
Indicates that the receipt of input for
resale/buyback,orthe like, is in progress.

* Resale/Buyback Receipt Complete:
Indicates the completion of the receipt of the input
for resale/buyback.

* Contract Calculation Complete:
Indicates the completion of contract calculation.

* Lottery Complete:
Indicates the completion of the lottery process (in
the options market only).

* On-line Terminated:

Indicates the termination of the on-line status.

* Session Paused:

Indicates that the session is paused dueto a error,
etc.

* KB Status Display: Displays the status ofwhetheror not operations are

possible by the applicable client.
KB OK:Indicates that operations are possible.

* KBLock:Indicates a status wherein operations are not
possible because, for example, a query is being
processed.

5-3
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<MenuList>

 
 

; cop fae ee [unclear]
.* “Query Screen Settings” cannotbe selectedinitially.~ : ’

 
[unclear]

TSE0000000696

REFCO 0009895

Page 27 of 329 G0080426



Page 28 of 329

Chapter 5: Screen Structures

 
 

[unclear]

 
* Theability to select “Mode Information,” “Large Order Information,” and “Large

Contract Information” from the “Other Queries” menu will vary depending on the
market.

* Initially, “Board Format” cannot be selected from the “List ofValid Orders for the
Company” menu,“Contract Quantity By Terminal” cannot be selected from the
“Contract Information for the Company” menu, and “Sell/Buy Information” cannot
be selected from the “Other Inquiry” menu.
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5-1-1: Specifying the Active Area in the Main Window

Ofthe information display areas in the main window (The Board/Quotation
Display Area and the Notification Display Area), the Board/Quotation Display Areais
partitioned into between two andsix areas, and the Notification Display area is
partitioned into two areas.

By specifying one area of the four to eight areas for the Board/Quotation Display
area and the Notification Display area to be the “active area”it is possible to operate in
that particular area.

The “active area” can be moved to the next area by pressing the “Tab” key when
the focus is on the main window. The active area can be movedto the previous area by
pressing the “Back Tab”key.

<Example of the Shifting “Active Area” When Pressing tthe Tabanil

it Operations Settings * Contracts “splits SelectIssue Select Page “Gaery"New Order “Revisionorder. _Matiple Orders _ Previous Page Next Page [_

<Quotation>

- Notification Scroll -

. Most Recent Notification

Display area
4 Receiving issue information Jindex futures "Rocclving odoTee
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5-1-2: Displaying That an Area Is the Active Area

Whenanareais the active area, the cursor display, etc., as shown below indicates
that the area is the active area.

However, due to operating system constraints, a cursor will be displayed in the
notification scroll area even when that area is not the active area.

@ BoardScreen “, - 7 - ‘ 00

issurE EE3}Basic G04 .

, ’ At closing
“At market

  

  
  

 
 =quotation (B)   A cursorwill be displayed in

the quotation information
pers display field.

  
 
 

 
  

’

 New TaagiamGGov. Bond 012 Buy At Close At market ig 9:01 C “2AG/ .
New Long-term Gov. Bond 012 Sell 13020 wv -9:15€ 3017 - oe “self
Contract Long-term Gov. Bond 012 Sell 4 93020 — “2 (Remaining: 8) 9-156 301/ . . - Self
ContractLong-term Gov. Bond oz, Buy {$015 5 __ 2:220 ( ‘356./ . )Selfé . - wma venme —
oe Gy < orn caren Sma earemt eeveeanante
 Ae) en Gov Bond Gb2 Sell ALClose Al mahet rie)

 
 

 

 A cursoris displayed.
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5-2: Various Types of Input Windows

SellBuy* Sel: 1 Buy: 5“[Price * Market: 0"

‘Quantity t
Company-internal number

Control * Self: 9 Consigned: 0
Limit * Cancel: 9 “ 

a. Title Bar
WindowTitle: Displaysthetitles for the various types of input windows.

* (X) Button: Displays the (X) button for closing the window.

b. Menu Bar(in some of the windows)
* Menu Items: Displays menuitems for selecting functions such as “Select

Issue.”

c. Input Area
* Input Fields: Inputs data required when performing the input.
* Buttons: * “Send”button: Sendsthe input information.

* “Cancel” button: Invalidates the input information and
closes the window.

d. Status Area

* Message: Displays error messages.

* Input Field Properties: Displays the properties of the input field where the
cursoris located.

* KB Status Display: Displays the status ofwhether or not operations are
supported for the applicable client, in the same manneras
in the main window.

5-8
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In the various types of input windows, when a new order,or the like, is input,
after the window is displayed then the required data is input into the input field. The data
input operations can only beperformedusing the keyboard.
 
 
 
 

ENewOrder Input
  

 
Input Field:
The input fields for the various data are indicated
by the open and close parentheses. Data is input
into the input fields by using, for example, the

 
 

 
 
 

 

 The cursor moves to and indicates the various

Jinputfields, makingit possible to input data into
the inputfields.

  

 

ier 

 
  : [remainder of

figure unclear]

Radio Buttons:
Radio buttons are used when selecting a single option for the input conditions for,

for example, a query.
Selections can be made by using the arrow keys after moving the cursor to the.
various radio button areas using the tab key, or the selection can be made by

clicking with a mouse.
Items that are in the selected state will have their radio buttons in the selected

state(that is, there will be a dot within the circle), and there will be a dotted line ~
around the item name. :
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5-2-1: Moving the Cursor

The cursor is moved to the next input field when the Tab key is pressed. The
cursor is moved to the previous input field when the Back Tab keyis pressed.

|KeyPressed=|Function

Back Tab

Key

 

 
 

 
The cursor is moved to the next input field, etc.    
 
 

The cursor is moved to the previous inputfield,
etc.

The cursor can also be movedto the desired input field through clicking, with the
mouse,the input field to which the cursor is to be moved.

5-2-2: Cursor Movement Sequence

Pressing the Tab key movesthe cursor hot only to input fields, but, as shown in
the example below, also movesthe cursor to buttons, such as the “Send” or “Cancel”
buttons, or to radio button areas.

Whenthe cursor is on the “Send”or “Cancel” button or on a radio button, the
nameofthe item will be surrounded by dottedlines.

<Sequence ofMovement When theTabKey Is Pressed>
ewOrder Input Listof Valid Orders For the Company (in lime sequence)

  
[unclear]

When the Back Tab keyis pressed, [the cursor] moves in a sequencethat is
opposite of that which is described above.
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5-2-3: Changing the Active Issue (the issue to which the input will apply)

In the input windows wherein input is performed by the issue unit, the active issue
can be changed by the following methodsafter the applicable input windowis displayed.

Note that whenthe active issue is changed in an input window,the items that have
already beenfilled in are cleared.

5-2-3.1:|Changing [the Active Issue] by Performing Again the Operations For
Displaying the Input Window

After the input window has been displayed, performing again the operations for
displaying the applicable input window will change the issue name to that whichis set in
the display operations.

<Example: New Order Input Window>
* Use the mouseto again double-click the specific area of the Board/Quotation

screen.

> Sets the issue namethat is at the position that is double-clicked again.

5-2-3.2: Changing [the Active Issue] by Filling In the Issue Registration Number Input
Field.

There is a registered issue numberinput field in each order input window, where a
registered issue numberfrom “01” through “24”is input into the applicable “Registered
Issue NumberInputField.”

> The issue name corresponding to the registered issue numberinputinto the
registered page in the Board/Quotation screen that is displayed at that point in
time willbe set.

<Example of Changing the Issue Name ByFilling In the Registered Issue Number>
The case wherein the following issue is registered in the registered page of the

Board/Quotation screen currently displayed:
“01”: Long-termGov. Bond 012;

 After erasing “O1” from the registered issue numberinput—
. field, input “21.”

funclear]
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5-2-3.3: Changing [the Active Issue] By Selecting From the “Select Issue” Menu Bar

Item of the Input Window

There are menubars in the various query input windows and the various order
input windowsin which input is performedby the issue unit, and the issue name can be
changedandset for the input window throughselecting the issue from the “Select Issue”
menu baritem.

(1) Use the mouse or keyboard to select the “Select Issue” menu bar item from the
New Order Input window.

(2) Select, from the menulist for market selection, the market containing the issue to
be set.

(3) Select the securities type containing the issue to be set, from a submenulist for
selecting the securities type, displayed from the selected market.

(4) Perform the “Send” operation by inputting, for example, the contract month into
the issue select window,to set the issue nameselected in the appropriate input
window.

<Example of Changing the Issue Name Using“Select Issue”: Changing the Issue Name

“J From the “Select Issue”menu baritemof the NewOrderInputwindow,
. 4select “2 Bond Futures Options” and then “2 Long-term Gov. Bond FuturesCc”

In theissueselect window forcalls for the -
Long-term Gov. Bond futures/options

displayed, input the contract month and the ‘
* execution price forthe issue to be set, and

perform the “Send” operation. , 
TSE0000000704
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5-2-4: Canceling Input Information

Pressing the “Erase Item” key will erase the information that has been input into
the input field where the cursoris located.

 ; Pressthe “Erase *=[Item”fey 
The item can also be erased by pressing the “Backspace” key or the “Delete” key.

5-2-5: Sending the Input Information

When sending the input information, perform the “Send”operation after inputting
the data required in the various input fields.

5-2-5.1: Using the Mouse

Click the “Send”button at the bottom of the input window.

5-2-5.2: Using the Keyboard

* Press the “Send”(“Enter”) key to send the input information.
Note that if the cursor is on the “Cancel” button when the “Send” (“Enter’’) keyis
pressed, the input information will be cancelled and the window will be closed.

5-13
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Chapter 6: User Settings When Using the Terminals

There are several user settings in the new terminal system, which can be set for
each client. Please setup as necessary.

6-1: Setting Up the Types ofAncillary Information on Board/Quotation Screens

The four prices and the moving prices can be setup as ancillary information for 2-
split board screens, 4-split board screens, and quotation list screens.

6-1-1: Types of Ancillary Information
* 2-split Board Screen

Trixow  

  

  
 
 

 —{ Selectable Items

(1) Fourprices for each
market

*4(2) Fourprices by day

+ 4-split Board Screen |

| TOPIX 012

ge

 
 

  
 

 
  

  
 

Selectable Items 
  
 j g : ()) Fourprices by -

{ 5. ~"market .. ay: : (2) Four prices by day' . =

<Board> i 5 (3) Movingprices
4 3 . (five prices)

{uot

# Quotation List Screen

Selectable Items

(1) Fourprices by
< _ . marketQuotation . (2) Four prices by day
Information> BE +|3) Movingprices(three

7 prices) 
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6-1-2: Setup Method

(1) From the menubarin the main window,select “Settings” and then “5
Board/Partition Screen Settings.”

(2) In the “Ancillary Information Type”setting field of the “Board/Quotation Screen
Setup Specification Input” window,select the radio buttonsfor the ancillary
information to be set for each screen. ;

(3) Perform the setup for the ancillary information types by performing the “Send”
operation.

For each screen, select
‘the radio buttons for the

types ofancillary
information to be setup. 

whe Rbmeieman seems

[unclear]
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Price

6-2: Setting Up the Board Screen Display Method

The “Non-condensed Method”and the “Condensed Method”can beselected as

the price display method for the board information for the 2-split board screen, the 4-split
board screen, and the 6-split board screen.

6-2-1: Types of Price Display Methods

* Non-Condensed Method

This is a method that displays all prices on the board, regardless of whether or
notthere is an orderat the given price.

allprice
* Condensed Method

This is a method wherein only those prices on the board that fulfill the
following conditions will be displayed.
* A price at which there is an order
* The most recent contract price (including the reference price for the day)
* Quotation display prices
* Clearing price

‘<Non-condensed Price Display Method> ‘ <Condensed Price Display Method>
— are Long-term Gov Bond Pol2-130 Basic904|, Contiauing 134 7 enterRenaeUreNOt eat ED Basic “004°

At market . : 1Atmarket —*
At close

  
  

 
El

  
 
 At close
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6-2-2: Setup Method

(1) Select, from the menu bar on the main window,“Settings” then “5
Board/Quotation Screen Settings.”

(2) Using the “Price Display MethodSetting Field” of the “Board/Quotation Screen
Setting Specification Input” window,use the radio buttonsto select the desired
price display method for each size of board screen.

(3) Perform the “Send”operation to set the formats for displaying prices in the board
screens. “

 
 

‘Use the radio buttonsto

“select the price display
‘method for each type of
‘screen,

 

[unclear]
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6-3: Format Settings for the Order Input Windows

The format of the Order Input windowscanbeselected as either “Vertical”or
“Horizontal.”

6-3-1: Types of Order Input Window Ancillary Information that can be Set for Each
Format

The format can be selected for the following three types of input windows.
* New Order Input window
* Batch Order Input window
* Revision order Input window

 <Example: Vertical-format New Order Input Window>

 
 

<Example: Horizontal-form New Order Input Window> . oo a
 

TaN encanniue

[unclear]
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6-3-2: Setup Method

(1) From the menubarin the main window,select “Settings” and then “4 Order Input
Screen Format.”

(2) From the “Order Input Screen Format” submenulist, select “1 Vertical Format”
or “2 Horizontal Format.”

Screen Format 
[unclear]

* There will be a check mark in front of the item that is currently selected to
indicate that said item is in a selectedstate.

* When the applicable operations have been performed while an order input
windowfor which the format can be selected is displayed, then the format of the
window will change at the point in time at which the operations have been
completed, and the input items will be continued.

6-6
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6-4: Automatic Setup for the Control Items (Either self or consigned) For Order Input

In this system, it is necessary to specify either “self” or “consigned”for the
control items wheninputting a new order.

Wheninputting a new order, if it is determined in advancethat only either “Self
Order” or “Consigned Order”is to be input, then the automatic setup operations for the
control items can be performed to setup automatically either “9” (Self Order) or “0”
(Consigned Order) in the control item input field when the New Order Input window is
displayed.

6-4-1: Windowsthat can be Setup Automatically for the Control Items (Depending
Self/Consigned)
In either of the following order input windows,the control items can be setup

automatically depending on self versus consigned:
* New Order Input window
* Multiple New Order Input window

<Example>

(1) Specify the automatic setup for “Self (9)” in the Control

(2) “NewOrder Input” window display
 

YewOrderInput

 
se -The “9”that indicates the| self order will be setup

sautomatically in the control |
item input field.

  
  

 
[unclear]

Whenthe automatic setup specification operations for the control items have
been performed,then, the effects will apply beginning with the display
operations for the next New Order Input window performedafter the
specification operations.
Whenan automatic setup has been performed for the control items, the control
items will not be cleared even after the “Send” operation for the new order.
Note that the control item input field can be overwritten even whensettings
have been made automatically.
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6-4-2: Setup Method

(1) From the menubarin the main menu,select “Settings” and then “3 Order Input
Settings.”

(2) In the “Control Item Automatic Settings” field of the “Order Input Settings
Specification Input” window,select the radio buttons for the details for which the
control items are to be set automatically.

(3) Perform the “Send”operation to set the automatic settings separately for
self/consigned in the order input window.

Irder Invut Settings

 Use the radio buttonsto select the control
‘items (separately for self/consigned) to be set
|automatically in the New Order Input window.

[unclear]
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6-5: Setting Up the Input Limit Quantities when Inputting New Orders

Wheninputting new orders, it is possible to set up in advance order inputlimit
quantities in order to prevent issuing incorrect orders due to input errors of the order
quantities.

Theorder input limit quantities can be set for each market, so that an error will be
returned when the “Send”operation is performed after inputting a quantity that exceeds
the order input limit quantity that has been set for an issue in the applicable market.

6-5-1: Order Input Limit Quantity Settings

When new order input is performed from any of the following three input
windows, checks are performed using the input limit quantities that have been set:

* New Order Input window
* Multiple New Order Input window
* Batch Order Input window

<Examples>
(1) Set the order input limit quantity to “100”for issues in the index futures market.

(2) Input “150” into the order quantity input fieldin the “New Order Input” window, and

_Ll :

 
 

  
 

* Whena “9”is input into the limit clear input field, then even when the order
input limit quantity is set, orders can be input exceeding the applicable limit
quantity.

* After the input limit quantity setup operations, checking ofthe applicable
setting quantities will begin with the next new order input.

6-9
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6-5-2: Setup Method

(1) From the menubarin the main window,select “Settings” and then “3 Order Input
Settings.”

(2) In the inputfields for “Limit Quantities,” input the quantities to be set as input
limit quantities for each of the markets in the “Order Input Limit Quantity
Settings”field of the “Order Input Settings Specification Input Window.”

(3) Perform the “Send” operation to set the input limit quantities.
ite

 
[unclear]

6-5-3: Clearing Input Limit Quantities

Whenclearing the settings for the input limit quantities that have been set (so that
the input limit quantity checks for the order quantities will not be performed when new
orders are input), using “Erase Item,”clear the valuesset in the “Limit Quantity”input
fields for each of the markets in the “Order Input Limit Quantity Settings” field ofthe
“Order Input Settings Specification Input” window, and then perform the “Send”
operation.

  - , ’ The input limit quantity settings are stored in the client, and so if there is a
hard diskerror, or the like, in the client, the setting data will be erased. In suchacase,it
will be necessary to perform the registration operations again after the error has been
corrected.  
* Note that the “Order Input Warning Price” cannotbesetinitially in the same field as
the input limit quantity settings.
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7-3: Board Screen

7-3-1: Board Screen Display Items

* 2-split Board Screen
This is displayed whenthe split format is selected.

ao, @

| ~@ K13320(13: 17) (2012)
: ® ; . 250. _ .At closing 250 Morning and @®eri Afternoon Session
‘@I Caution At market

 13029

13028 |
13027

- 13026

43025

13024
13023# ®
$3022

. 183021

13020K @
"13019

13018

13017

~ 13016 ©
13015

13014
18013
13012.

13037
13010:

UNDER

Lt 13009
(43:16)

WhON&0Dmbo
33 ©
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* Board Screen

This is displayed whenthe split format (board x 4) or (board x 2 + quotation)is
selected.

[Japanese phonetic °F ot ‘ , Basic _ 13295 1276. 3i}
character] " ay 'Ka" + 45 Y|Moming and~~ : afternoon session

At closing
‘At market

OVER

1320134 @
43012

13011

t13010K @
"13009 -
13008

a 13007 |

oe ® ® ® ® @

* |6-splif Board Screen
This is displayed when the split format (board x 6) or (board x 3 + quotation)is
selected.

 
At closing

* At market 
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(1) Board Status: This displays the current fstatug for the issue that is displayed.
* “Space”:

Between the commencement of going on-line and the commencement
of receipt oforders.

* “Order”:

Receiving orders through the start of the session.
* “Before Approach”:

Betweenthe start of the session and the determinationofthe starting
price.

* “Continuing”
Between the determination ofthe starting price and the endofreceipt
of orders

* “Orders Complete”:
Between the completion ofreception oforders and the determination
ofthe final price.

* “Morning End”:
Whenthe morning session has been completed and priorto the
commencementofreceipt of orders in the next session.

* “End”:

Betweenthe end of the session for the day andthe end of being on-
line.

* “Order Halted”:

Whenthe reception oforders has been halted.
* When an order has been generatedthat is awaiting processing, [the
text] will be displayed in white reverse video.

(2) Registered Issue Number and Issue Name:
*—Registered Issue Number

This displays the of the page that is displayed
for the issue that is displayed.

*—Issue Name

This displays the “Issue Name”ofthe issue that is displayed.
> See Chapter 4, “Trading Products.”

*—Forissues in stock option trading, the “Acceptance Unit” for the
applicable issue is displayed after the issue namein the two and 4-
split board screens.

*—Whenthe issue that is displayed is subject to the operations, then the
registered issue numberand the issue name will be displayed in yellow
reverse video,

(3) Daily Reference Price: Displays the referenceprice for the day.
* A code is displayed prior to the referenceprice in the following

circumstances:

*—“y”: When the previous-day final sell special quotation price is the
reference price.

* “ka”: When the previous-day final buy special quotation price is the
reference price.

*  <«#: When the reference price is determined by the stock exchange.

. (4) Quotations/Messages: Displays quotations or messages.
* Quotations :

*—Bond Futures/Bond Futures Options Issues
*—Special Quotation Not Resulting from /tayose

“U/K”+ quotation price + display interval (+ yield)
*—Special Quotation Resulting from [tayose

a” + quotation price + display interval (+ yield) + deducted
quantity

*The “yield” is only displayed for the bond futures trading issues
(excluding the spread issues) whenin 2-split board display mode.
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* Index Futures/Index Options/Stock Options
Caution Quotation
“U/K” + quotation price + display interval

* Special Quotation
“u/ka” + quotation price + display interval + detection
quantity

*In the cases below, a code will be displayed in front of the quotation.
*“G”": When a special quotation from the /tayose currently

displayed mayresult in a contract at a price that has been
reversed bya trade at the close of the session by the
involvement ofan order with an at-closing condition.

*<T”: Whenthere has been a provision to the quotation price
that has been displayed.

* Messages Pertaining to Operations
“Ttayose (hours: minutes)”: When /tayose processing is underway.

* “Halted (hours: minutes)”: When trading has been halted temporarily.
* “Error (hours: minutes)”: Whentrading has been halted due to a central

system error.

* Error Messages
* “Error outside ofquery hours”: When there has been a board query

outside of the hours wherein queries are allowed.
* “Error in issue code”: When there has been a board query for an issue

that is not traded.

*There are also other error messages.
> See Section 15-6, “Error Messages in the Terminal System.”

(5) Scroll Buttons/HomeButton

: Scrolls up by one price each time the mouseis clicked.

hd : Scrolls down by one price each time the mouseis clicked.
: After the board information has beenscrolled, clicking this with the mouse returns to the

{H] basic board screen wherein the central price in the price in the board display is located in thecenter.

*Whenscrolling, “H”will be displayedin red.
> See Section 7-3-3, “Scrolling the Board Screen.”

(6) Basis Stock Price:
Displaysthe current price (including the special quotation price) and a comparison with the previous
day (except when the special quotation price is displayed) for the basis stock for the issue thatis
displayed when the 2- or 4-split board is displayed. However,in the case of the 4-split board,
comparison with the previous day is not displayed.

* Bondfutures options issues: Applicable contract month for the bond futures
* Index futures issues/Index options issues: Applicable Index
*—Stock options issues: Applicable basis stock
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* The applicable raw stock for the options issue is truncated depending on the
level, and displayed.

* Ifless than 100,000 yen: All digits are displayed.
* If 100,000 yen or more: Last three digits are truncated for display.

* Whenit comes to the price of the raw securities, delays in the timing of sending
the updated data may cause different prices to be displayed between issues for the same
raw security.

(7) Daily Volume:
The daily volumeis displayed in only the 6-split board screen.

(8) Unfulfilled Order Quantity Order:
Displays the total quantity of unfulfilled orders.
* For the unfulfilled orders, the various designated prices for the designated price orders
are totaled and displayed, and also, in the applicable display field, the total quantities are
displayed as well.

(9) Message Indicating Caution Information
Whencaution information has been generated, “Caution” will be displayed.
* Whenthis message is displayed, query the “Caution Information” to check the details.

~> See Section 10-11, “Caution Information Query.”

(10) Board Automatic Update Paused Message
If the automatic updating processes for the board information are interrupted due to an
error in the central system, for example, the “Board Paused” message will be displayed.
* When the automatic updating process for the board information has been interrupted

and this messageis displayed, a query of the board information for the most recent
status of the issue displayed can be performed by pressing the “Send” (Enter) key.

(11) Order Price
This displays the order price (market/closing/designated).

Moreover, for the designated part, the 2-split board screen will display 20 prices, and the
ai6-split board screens will display 6 prices.

The designated prices will be displayed in the price units for the issue thatis
displayed.
> See Chapter 4, “Trade Products”

* For the order price display method, one of the following can be selected:
* “Non-condensedprice display method” (A methodthat displays all methods.)
* “Condensedprice display method” (A methodthat displays only the specified

prices, such as the prices for which there are orders.)
> See Section 6-2, “Setting Up the Board Screen Price Display Method”
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*
4-split Board Screen
Canselect to displayed “4 Prices Daily,” “4 Prices by Market,” or
“Movement(Five Prices)”

Whenthe4 prices by market are displayed, the 4 prices for the morning
session are erasedat the start of the afternoon session, and replaced with
the afternoon session display.

“_will be displayed whenthereis no trade at a givenprice.
The comparison with the previous day will display a “-” when there is no
trade at the given price or when therewas no contract price the previous
day.
Forthe current price, an “E”will be displayed at the frontifthe price is
the ending price, and a “G” will be displayed at the front if the quotationis
reversed.

In the 4-price display in the 2-split board screen, the implied volatility
(IV)is displayed for the point in time at which the current price was
struck. Note that “0.01” will be displayed whenthe true price cannot be
divided.

(19) Movement
The five most recentprices will always be displayed in the 2-split board screen.
* The morning movementwill be erasedat the beginning of the afternoonsession.

(20) Number of Orders Awaiting Processing
In the 2-split board screen, this displays the numberoforders awaiting processing,if
any.
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7-3-2: Board Display Center Prices

* The board screen wherein scrolling has not be performed is termed the “basic board screen,” and
the display of the board information is constantly updated to be displayed in the centerpart of the
board for the “board display center prices.” The “board display center prices” are determined in
the priority sequencein the table below.

Session Status Priority Sequenceofthe Prices for the Board Display Center Prices

2) Reference prices

Continuing (1) Caution/special quotation prices
(2) The applicable order prices if there has been a buy order or sell order with

priority over the most recent contract price.
3) Most recent contractprice.

(1) Lastspecial quotationprices.
(2) Last prices
(3) The days reference priceif there is neither a contract for the day nora final

special quotation price

* In the “Basic Board”screen of the “Non-condensed price display method,” “Three prices above
and below”is set for the “Floating display area” of the “Board display center prices” for the two
split board display, and “one price above and below”is set for the four or six split board display,
and whenthat range is exceeded, the prices in the center part of the board are compiled
automatically.

* In the “condensed price display method,”the “board display center prices” are always compiled
automatically in the center part of the board.

* Moreover, in the “scroll screen,” the display positions for the prices do not change automatically.

 
 

 

  
  
 

  

 
 

 
 

 
 

  

<Example ofAutomatically Compiled Display: The Non-condensed Price Display/6-Split Board Screen

(With one price aboveand below in the floating display area)>

  

  
 

 At market -  Given the contract at the “4500,”the price in the
center ofthe board display changes from “4700”to
“4500,” and because this exceeds. the “Floating
Display area,”the “4500”is automatically
compiled and displayed in the center of the board.
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7-3-3: Scrolling Board Information

The board information scroll operations are performed using the methods below in

order to see information on the prices above and below the display rangeofthe prices
that are displayed in the “Basic board screen.”

Use the mouseto click the scroll buttons (the A or W) on the board screen.
> Scrolls by one price each.

* Press the arrow keys on the keyboard to movethe cursor on the board screen up
and down.

> Scrolls by one price each.
* Press the “Up” or “Down”key on the keyboard.

> Scrolls by ten prices each for the 2-split board display, or three prices each for
the 4- or 6-split board display.

Moreover, the display can be returned to the “Basic board” screen from the “Scroll”
screen using the method described below:
* Use the mouseto click the “H’” (Home) button on the board screen.
* Press the “Home”key on the keyboard.

“OY @ Even whenscrolling is performed, the board information still updates

. <> automatically.: + The “Over” and “Under”field informationis not displayed whenscrolling.
-@ The “H”buttonis displayed in read on the board screen whenthe scroll screen is

displayed.

  
  

 

"2 At Close “ se L = , :
Se Se Tega
pitt —-weoociasry Lapa]. At Close |
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7-4: Quotation Screen

7-4-1: Items Displayed in the Quotation Screen

[The quotation screen] is displayed when the split format of (board x 2 + quotation),
(board x 3 + quotation), or (Full-screen Quotation)is selected. If
or (board x 3 + quotation) is selected, then [unclear] of quotation
information is displayed.
If (Full-screen Quotation) is selected, then 24 issues worth of quotation information (the
maximum numberofregistered issues that are possible on a single page) will be
displayed.

. Lo oe Sell Quotation om [Bs Goon ®) ._ Issue wesreloo01 Sony PO12-11000 Caution
02 Sony P012-12000 Caution
03 Sony P012-13000 Caution |
‘04 Sony C012-11000 Caution |
05 Sony C012-12000 Caution

   

 
  

  
  
 

 
 
 

 
 

 

 06 Sony C012-13000 Caution :
07 Sony

408 TOPIX
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(1) Registered Issue Number and Issue Name:
* Registered Issue Number
This displays the “Registration Number”orof the page that is displayed for the issue that is

displayed.
* Issue Name

This displays the “Issue Name”ofthe Issue that is displayed.
> See Chapter 4, “Trading Products.”

* Whenthe issue that is displayed is subject to the operations, then the registered issue
numberand the issue name will be displayed in yellow reverse video.

(2) Caution Information/Error Message
* Caution Information Message

Whencaution information has been generated, the word “Caution” will be displayed.
* Whenthis messageis displayed, check the details by querying the “Caution Information.”

> See Section 10-11, “Querying Caution Information.”
* Error Messages

Whenanerror has occurred, “ER”will be displayed in the quotation information iinquiry
for the issue that is displayed.

(3) Quotation Quantity
Displays the sell quotation quantity or the buy quotation quantity (except whenthe basis

index iis displayed).
When “General Quotation Price” is displayed:
Displays the order quantity of the quotation price that has the highest priority.

* When “Special Quotation Price/Caution Quotation Price Not from Jtayose”is displayed:
The order quantity that is the basis for the quotation is displayed.

* When “Special Quotation Price from Itayose”is displayed:
The quantity deducted in the applicable quotation price is displayed.

* When “Clearing Price” is displayed:
The order quantity at the clearing price is displayed.

(4) Quotation Price
This displays the sell quotation price or buy quotation price (except when the basis index is
displayed).
* The displayis in the price units ofthe issue that is displayed. (This is true both here and

below.)
> See Chapter 4, “Trading Products.”

* For the basis of stock issue, prices above ¥100,000 are displayed with the last three digits
omitted. (This is the sameas the display for the prices for basis of stock issues below as
well.)

* Whenthere is a caution/special quotation price displayed, a caution/special quotation
code (U, K,u, ka) will be displayed in front of the price.

* Whenthe clearing price is displayed (except for the case of a basis of stock issue), the
clearing code (# or *) will be displayed in front of the price.
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(5) Cursor
The cursoris displayed at the “Registered Issue Number/Issue Name”field, the
“Quotation Quantity” field, and the “Quotation Price” field.
* The cursor is moved by pressing the arrow keys.
* Depending on the display position of the cursor,it is possible to make a “Board

Detail” query without inputting the query, and possible to fill in the information
automatically from the applicable display location when the “New Order Input
Window”is displayed.
> See Section 9-2-2, “Ordering from the New Input Order Window.”

(6) Current Price
Displays the currentprice.
* An “E”will be displayed for the ending price, “Board” will be displayed for a

continuing Jtayose, and “Halted” will be displayed whentradingis halted.

(7) Current Price Time Interval
This displays the contract time interval for the currentprice.

(8) Previous Day Ratio
This displays the previous day ratio of the current price.

(9) Ancillary Information
This is displayed by selecting the “4 prices by day,” “4 prices by market,” or
“movement (3 prices)” for the issue that is displayed.
* Whenfourprices are displayed, the display is in the sequence of openingprice,

high price, and low price.
> See Section 6-1, “Setting up the Types of Ancillary Information on

Board/Quotation Screens.”

(10) Daily Volume
Displays the daily volume (except for when the basis index is displayed).

(11)—Scroll Buttons
Thescroll buttons are only displayed on the quotation screen whenin the (board x 2 +
quotation) or (board x 3 + quotation) split-format display.

:Scrolls up by one issue in the registered issue order each time the mouseis
clicked.

| : Scrolls down by oneissue in the registered issue order each time the mouseis
——+ clicked.
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7-4-2: Scrolling the Quotation Screen

The quotation screen that is displayed whena split format, aside from the full-screen
quotation,is selected displays a quotation information for only 11 issues out ofthe
maximum numberofissues that can be registered on a single page.
Hereit is possible to display the quotation information for registered issues on a
particular page aside from those issues that are displayed currently.
The quotation screen is scrolled using the following methods:
* Using the mouseto click the scroll buttons A or W) on the board screen:

> Scrolls one issue at a time.

* Pressing the arrow keys on the keyboard, with the cursor on the board screen:
> Scrolls one issue at a time.

* Pressing the “Up”or “Down”keys on the keyboard:
> Scrolls six issues at a time.

< Example of Scroll Operations > . Click the scroll buttons. . ,

- 1 UALS Sell Quotation A) f Buy Quotation (B)3
. cn rsilocd “gy 000} Kon :
- pe 00} . . 3200 U

" Sell Quotation A) | Buy Quotation (B)

v

 

  
 

 

  
  

 
 

  

 

 

 
 

[ountiyF-Pece“fPriceout

mS ygr . i () . - .090 4h Press the “Up”key.f ano Stent
S - F Buy Quotation (B)QuantityLoupetsirs] 

 

 

>I  “i

   
  

  

aseseee)

119 Sony” =-P103-13000
420 Sony —P103~2500

3 1. ‘Sony aa03-10000
22 Sony —C103=1 1000.
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Chapter 8: The Notification Display Area

pertainingto are displayedin the
“Notification Display Area” at the bottom ofthe screen, so that notifications can be read
on the screen.

Past for up to the last 100 notifications can be displayed.
Note that the mouse can be used to double-click notification information in the

Notification Display area to set automatically the order numberfor an orderto be revised
in the Revision Order Input window.

8-1: Structure of the Notification Display Area

The Notification Display area is structured from two areas. The “Most Recent
Notification Display” area, which displays the single most recent notification,or the like,
and the “Notification Display Scroll” area, which provides a scrolling display of the past
99 notifications, or the like.

 

 

 

 

 
“ 7 . * ‘ ™“, ‘ot
wo ‘ : ‘-

- a . Z ee ; . oy “a: :< oh. 8 . . Tr : : : .

“4“ ; Notification Display Scroll area ’ Scrolibaraf 5. :

   
- New Long-term Gov. Bond 012. Buy —_Atclosing wT ENase

[New Long-term Gov. Bond 012 Sell $2020 . _t of, "9:15 3017 : my
OTT Me Rec re erESTEeeeS aceyT6) . Paenn 3) ee Eee von

 resward
 

 
 
 
 
  

 
  

  
  

Most recent
notification area

Homebutton:

Whenthe Notification Display Scroll
area has been scrolled, then the home
button can be clicked to restore the area

to displaying the bottom-most
information.

*Note that the “Home”key on the
keyboard may be pressed instead.
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8-1-1: The Most Recent Notification Display Area

The Most Recent Notification Display area always displays the informationfor the single
most recent notification.

Note that when a notification arrives and is displayed in the Most Recent Notification
Display area, the notification is displayed in reverse video for a certain amountoftime to
inform the user that a notification has arrived.

Moreover, when the applicable area becomesthe active area, then the cursor will be
displayed in thatarea.
Note that when a “Contract Fulfilled” notification, an “Error”notification, or a
“Resale/Buyback, etc. Input Invalid”notification arrives and is displayed in the Most
Recent Notification Display area, a buzzer sound (or a beep sound) is emitted in order to
draw the attention [of the operator].

* Note that the buzzer can also beset to be silent when an applicable notification
arrives.

> See Section 6-10, “Setting up the Buzzer Tone for when a Notification Has
Arrived in the Notification Display Area.”

8-1-2: The Notification Display Scroll Area

Five notifications worth of information that has arrived prior to the most recent
notification can be displayed in the Notification Display area, and, by scrolling, the most
recent 99 notifications, etc. (with the exception of the very most recent notification,etc.)
can be displayed.
As with the case for the Query Response window,the scrolling can be performed by
using the mouseto operate the scrollbar, using the mouse to drag the cursor, pressing the
arrow keys to move cursor up and down,or pressing the “Up”or “Down”keys.

 aaineaAaRTEafiPLOm TH  
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8-2: Method of Displaying in the Notification Display Area

Whena notification, or the like, has arrived, the notification is first displayed in the Most
Recent Notification Display area, and, fundamentally, is moved from the Most Recent
Notification Display area to the bottom of the Notification Display Scroll area when the
next notification, etc., arrives, and then is moved up onelineat a time thereafter.

Note that when the Notification Display area is scrolled, the display will remain asis,
without shifting upward, when a new notification arrives.

8-2-1: When the Bottom Line of the Notification Display Scroll Area is Displayed

Thenotifications are shifted upward automatically each time a notification arrives.

(1) When “Notification 15”arrives:
>“Notification 15” is displayed in the Most Recent Notification Display area.

  (Notification 10)  New Long-term Gov. Bond 012 ...
‘New TOPIX 012 ... (Notification 11)
Contract Long-term Gov. Bond 012 ... (Notification 12)
Contract TOPIX 012 ... (Notification 13)
‘New TOPIX 012 ... (Notification 14)

  

  
     
   -term Gov. Bond 012 ... (Notification 15)

(2) When “Notification 16” then arrives:
‘Notification 16” is displayed in the Most Recent Notification Display area, and

“Notification 15” is redisplayed at the bottom-mostpart of the Notification
Display Scroll area, and “Notification 11” through “Notification 14” are shifted
upwards, and “Notification 10° disappears from the screen.

.

| New TOPIX 012 ... (Notification 11)
‘| Contract Long-term Gov. Bond 012... (Notification 12) .

Contract .TOPIX 012 _... (Notification 13) se
4 New TOPIX 012 ... (Notification 14) ,
| New Long-term Gov. Bond 012 ... (Notification 15)

   
  

    
  

   
 

 
 .. (Notification 16) 

New TOPIX 012
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8-2-2: When the Notification Display Scroll Area Is Scrolled scrolling

(1) Whenthe mostrecentnotification is and the Notification Display
Scroll area is the active area andis scrolled, “Notification 1” through “Notification 5”
are displayed:

Long-term Gov. Bond 012 ... (Notification 1)
TOPIX 012 ... (Notification 2)
Long-term Gov. Bond 012 ... (Notification 3)
TOPIX 012 ... (Notification 4)
TOPIX 012 ... (Notification 5) 

 

(2) When Notification 16” then arrives:
> Although “Notification (Ler? will be displayed in the Most Recent Notification

Display area, the display in the Notification Display Scroll area will not be
changed.

* Note that which has disappeared from the Most Recent
Notification Display area can be displayed by displaying the bottom-mostline of
the Notification Display Scroll area, _

TOPIX 012 ... (Notification 1)
Long-term Gov. Bond 012 ... (Notification 2)
TOPIX 012 ... (Notification 3)
Long-term Gov. Bond 012 ... (Notification 4)
TOPIX 012 ... (Notification 5

New.TOPIX012... (Notification 16)
(3) Display the bottom-mostline of the Notification Display Scroll area:

~+> When “Notification 11” through “Notification 15” are displayed in the
Notification Display Scroll area, then when a new notification then arrives, the
shifting of the notifications upward is resumed.
* Note that there are the methods described below by which to return, from the

scrolled state, to a state wherein the bottom-mostline of the Notification
Display Scroll area is displayed.

 

8-2-3: Method for Redisplaying the Bottom-MostPart ofthe Notification Display Scroll
Area

With the timing described below, the Notification Display Scroll area redisplays the
information at the bottom-mostpart, and also again begins to shifted the notification
information upwards whenthe notifications are received.

* Whenthe bottom-mostpart is displayed through a scrolling operation;
* Whenthe “H”button is clicked in the Notification Display area;
* Whenthe “Home”key on the keyboard is pressed when the Notification Display

area is the active area; or
* Whenthe next notification is received after the active area has been shifted from

the Notification Display area to the Board/Quotation Screen area.
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8-3: Display Notifications to the Notification Display Area

The Notification Display area displays only information (including resend information)
pertaining to inputs such as orders from theclient.
Note that notifications are displayed only in the Notification Display area for the client
that input the order, etc., relating to the notification that is displayed, and no notifications
are displayed pertaining to inputs from otherclients.

~ Central System

 
Note that when notification outputs to a terminal server belonging to a particular client
are to instead be sent to another terminal server, then if the notification is not sent to the
terminalserver, then the notification will not be displayed in the Notification Display
area either.
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8-3-1: Types ofNotifications Displayed in the Notification Display Area

The following notifications and messages are displayed in the Notification Display area.

*Order Receipt Notification

New Long-term Gov. Bond 012 At close, Buy 13025 100 10:53 (467/ 1234567890) Self

(1) 2) (3) (4) 56) © (@ (8) (@ (10)

q) Type: “New” (2) Issue name (3) Execution conditions (4) Buy/sell category (5) Orderprice
(6) Order quantity (7) Time ofthe orderreceipt (8) Order number=(9) Company-internal number —_—_(10) Control item

*Contract Fulfillment Notification

Gi) @) 3B) M0 M @& (0) (il

(1) Type: “Contract” (2) Issue name (3) Buy/sell category (4) Contractprice (5) Contract code
(6) Contract quantity (7) Remaining order quantity (8) Contract time (9) Order number (10) Company-internal item [sic]
(11) Control item

*Cancellation Result Notificatio

Cancel Long-term Gov. Bond 012 (267/1234567890) Self 9:27 Full quantity canceled -20

qd) @) BM 6 © (8)

(1) Type: “Cancel” (2) Issue name (3) Order number (4) Company-internalprice [sic] (5) Control item
(6) Cancellation time (7) Cancellation result message (9) [sic] Quantity canceled

*Cancellation Result Messages:
* “Full Quantity Canceled”: Whenthe cancellation process has been performed

for the full quantity of the entire cancellation order.
* “Partial Cancellation”: Whenonly a part of the quantity has undergone the

cancellation process because there wasan internally
allowable quantity within the cancellation order.

* “Part Not Allowed”: Whenthe cancellation process was not performed
for a part of the cancellation order.

* “Full Contract”: Whenthe full contract had already been fulfilled
OO prior to the cancellation order.

* “Start Price Determined”: Whenthe cancellation process was an order with
fulfillment conditions and the cancellation was

input after the starting price was determined.

8-6

- TSE0000000772

REFCO 0009969

Page 64 of 329 G0080463



Page 65 of 329

Chapter 8: The Notification Display Area

hange Results Notification
Change Long-term Gov. Bond 012 (467/ 1234567890) Self 14:53 Full quantity changed At close, Buy 13022 30 (-20)

qd) @ (3) (4) 6) (6) (7) (8) (9101112) -

(1) Type: “Cancel” (2) Issue name (3) Order number (4) Company-intemal number for remaining orders (5) Control item for
remaining orders (6) Change time (7) Change result message (8) Execution conditions for remaining orders (9) Sell/buy
category for remaining orders (10) Orderprice for remaining orders (11) Remaining order quantity (12) Reduction quantity

*Change Result Messages:
* “Full Quantity Changed”: (When the quantity has not been reduced) Whenthe

change process has been performed for the full
quantity of the changeorder.
(Whenthe quantity has been reduced) When the
reduction process has been performedforthe full
quantity of the specified reduced quantity.

* “Partial Change”: Whenthe change process has been performed on
only a part because of an internally-capable quantity
within the change order.

* “Part Not Possible”: Whenthe change process has not been performed
for a partial quantity of the change order.

* “Full Contract”: Whenthe full contract had already been fulfilled
prior to the changeorder.

* “Start Price Determined”: Whenthe change process wasan order with
fulfillment conditions and the change wasinput
after the starting price was determined.

*Expired Order Notification:

Expired Long-term Gov. Bond 012 Not-Fulfilled At-Close Buy 13025 100 10:53 (467/ 1234567890) Self

qj) @) 84 66 Me&@do) dbp

(1) Type: “Expired” (2) Issue name (3) Expiration reason message (4) Expired order execution conditions (5) Expired order
seli/buy category (6) Expired order order price (7) Expired order quantity (8) Expired order order receipt time (9) Expired order order
number (10) Expired order company-internal number (11) Expired order control item

*Expiration Reason Messages:
* “Not Fulfilled”: When, for an order with execution conditions, no

contract wasfulfilled within the applicable
execution condition time.

*For details regarding “(3) Expiration reason
message,” check the printed-out notifications or
search the notifications.
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*New Error Notification/Batched Order Error Notification:

G2)  @) (4) (5) (6) (7) (8) (9)=(10)

(1) Type:“Error” (2) Error type: “New”or “Batched order” (3) Error reason
(4) through (10) Detailed specification at the time of the new order or single-order input

(4) Issue name (5) Execution conditions (6) Seli/buy category (7) Order price (8) Order quantity (9) Internal number(10)
Controlitem

* A Batched Order Notification is output whentheerror is at the time that the order
is received (An Error B Notification) by the central system when received from
the “Batched Order Input Window.”

* (3) Error Reason”is the sameas the printed-outnotifications.

*Cancellation Error Notification/Change Error Notification:
Error (Cancellation, Order Invalid) Long-term Gov. Bond 012 (467/—)

(1) (2) (3) (4) (5)

(1) Type: “Error” (2) Error type: “Cancellation” or “Change” (3) Error reason
(4) through (5) Detailed specification of the revision order whena revision (cancellation/change) order is input

(4) Issue name (5) Order quantity/Internal number

* (3) Error Reason”is the sameas the printed-outnotifications.

*Batched Error Notification:
Error (Batched, No applicable terminal) Long-term Gov. Bond 012 ‘1001

(1) 2) (3) (4) (5)

(1) Type: “Error” (2) Error type: “Batched” (3) Error reason
(4) through (5) Detailed specification when a batched cancellation instruction is input

(4) Issue name(5) Input terminal number

* (3) Error Reason”is the sameas the printed-outnotifications.
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 Resale/Buyback] Input Invalid Notification:

Invalid resale/buyback input (Following day revised input) Long-term Gov. Bond 012 Self 15:28

(1) (2) (3) (4)

(1) Type: “Invalid resale/ouyback input” (2) Reasonfor invalidity
(3) Name ofissue for which the input was invalid and self/consigned category
(4) Time of invalidity

 

* “(2) Reason for Invalidity” is the same as the printed-out notifications.

*Reason/Buyback/Execution of Rights Input Invalid Notification:
Invalid resale/buyback/execution ofrights input (Following day revised input) Long-term Gov. Bond 012 Self 15:28

0) (2) (3) (4) (5)

(1) Type: “Invalid resale/buyback/executionof rights input” (2) Reason for invalidity
(3) Name ofissue for which the input was invalid and self/consigned category
(4) Time ofinvalidity

    

* (2) Reason for Invalidity” is the same as the printed-out notifications.

*Consigned Trading Deposit Calculation Basis Building Balance Invalidity Notification:
Notoutputat this time.
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*Assignment Notification:
Assignment Long-term Gov. Bond 012 Self 43

(1) (2) (3)

(1) Type: “Assignment” (2) Nameofissue for which there was an assignment and Self/Consignment category
(3) Quantity consigned

, * The AssignmentNotification is displayedto all clients downstream ofthe data
server that can use the applicable market.

*SQ [Special Quotation] Message:
TOPIXSQ 1346.29 (15:05)

 
 
(1) (2) 3)

(1) Nameofindex for which the SQ was calculated (2) SQ value (3) SQ calculation time

*Displayed to a client that can use the index futures market or index options market.

*Notification Output Complete Message:
< Bond Futures Options > Market Order Receipt notification Output Compiete

Gd (2)

(1) Market name (2) Notification Output Complete message

 

* Notification Output Complete Messages
* “Morning Session Order Receipt Notification Output Complete”: When the

order receipt notification output has been completed for the morning session
for the applicable market.

* “Morning Session Contract Notification Output Complete”: When the contract
fulfillment notification output has been completed for the morning session for
the applicable market.

* “Afternoon Session Order Receipt Notification Output Complete”: When the
order receipt notification output has been completed for the afternoon session
for the applicable market.

* “Afternoon Session Contract Notification Output Complete”: When the
contract fulfillment notification output has been completed for the afternoon
session for the applicable market.
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8-3-2: Display in Resend Notifications to the Notification Display Areas

Resendnotifications for the particular client are displayed to the Notification Display
areas even whenresendingnotification information to the terminal server.

Whenresend notifications are displayed, to indicate that they are resend notifications, an
“R”will be displayed at the head of the notification.

 

Those resend notifications for the
particular client are displayed in the
Notification Display areas for that client 

. RNew Long-t-term Gov. Bond 012 Buy Ateclose Atmarket 10 7
: RK New Long-term|Gov. Bond012 Sell 13020 _ _ 10 9

R Contract Long-term Gov. Bond 012 ar eePACNUNAT Cons oe

R Contract Long-termGov. Bond 012 Buy 13015 55 (Remaining: 3) 9:
af R New Long-term Gov. Bond 012 Sell“Atclose At-market 10 9

- The resendaeis displayed
in the Resend Notification

> See Section 14-3, “Resend Requests/Cancellation.”

 
  

8-3-3: Displaying Double Codes

Whenthereis the possibility that a notification that is output after recovering from an
error, such as a system error, will be output prior to the occurrence of an error, and when
there is the possibility that a notification will be output with the substitution source and
substitution destination duplicated due to a substitution instruction and the beginning and
end ofuseofthe terminal whenthereis an error, notifications are output with double
codes.

Whena notification with a double code is displayed in a Notification Display area, then
the double code “D”is displayed in front of the notification.
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8-4: Input Revision Orders from the Notification Display Area

Thenotification information in the Notification Display area can be usedto easily input
orders using the following methods:

* Bydouble-clicking the display position of the notification ofa “Order Receipt,”
“Contract Fulfillment,”or “Revision Results” notification in the Notification Display
area, the “Revision order Input” window will be displayed, and the “Issue Name” and
“Order Number”for the applicable orders from the companywill be filled in
automatically into the “Document to Be Revised”specification field.

* If the Notification Displayarea is the active area and the cursoris at a position
wherein an “Order Receipt,” “Contract Fulfillment,” or “Change Results” notification
is displayed, then either clicking the “Revision Order” menubar item or pressing the
“Revision Order” key on the keyboard will cause the “Revision Order Input” window
to be displayed, and the “Issue Name” and “Order Number” for the applicable order
to be filled in automatically into the revision order specification fields.

* Note that for notifications aside from those listed above, only the “Issue Name”
will be filled in automatically when there is a notification that includes an issue
name,andifthere is a notification that does not include the issue name, then a
“Revision Order Input” window will be displayed with nothingfilled in
automatically.

«| New Long-term Gov. Bond 012 Buy At-close Atmarkel {Q@

|NewLong-term Gov. Bond 012 Sell - 439M.minh dd 2 Sel b3ula
  
  

   
    

 
Qe TL Pea cectPe

‘Contract Vongsiemn Gov. Bond o12Bey 13015 5 Remaining:»S20 ar.

 
 

‘Select “Revision Order” fot the |.
menubar or press the “Revision .  
 

 
 

 

 
wi mi thePacnueor

PRAr“Select the issue. 3.* _
areCea ayePa

 

 
2eeAS2 Type (M)+Changed condition oO Changedprice RetReduced quantity ( 8 £
“ee ONS * Changed company- £- ste oh ocr syer wee. %: Sy internal ’ “cayet 7

Theinformation from the location of

: the cursoris filled in automatically

> See Section 9-4-2.1, “Displaying the Revision Order Input Window.”
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Chapter 9: Inputting Orders

Inputting orders is performed by displaying the following order input windows depending
on the type of order:

* New Order Input > “New Order Input” window,or “Multiple New Order Input” window
* Batch Order Input > “Batch Order Input” window,“New Order Input” window,or

“Multiple New Order Input” window
* Canceled Order Input > “Revision order Input” window,“Multiple Revision order

Input” window,or “Batch Cancellation Instruction Input” window

* Change Order Input +> “Revision order Input” window,or “Multiple New Order Input”
window

9-1:Displaying the Order Input Windows

Each order input windowis initially displayed in a position that is determined soas to not
block the information ofthe active issue depending on the position of the active area of the main

window whenfirst displayed.
okyo Stock ExchangeFitaeTOnn Trading System

2ee

1 [unclear] 
Note that only a single order input window can bedisplayed at a given time.

Consequently, when operations to display one type of order input window are performed
when another order input windowis already displayed, the order input windowthatis
already displayed will be closed, and the order input window for which the display
operations were performedwill be displayed.

9-1
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9-2: Inputting New Orders

It is possible to participate in trading ofdesignated issue by inputting a new order.
Note that simplifications to the operations for issuing new orders have been achieved such as

automatically filling in the input items, such as the order price, in the New Order Input window by,for
example, double-clicking the mouse on the Board/Quotation screen.

9-2-1: Handling New Orders

* The execution conditions that can be added to new orders are as follows (except for spread
trades):
* Opening Price Conditions:

Participates in trades whensettled at the starting price for the session in which
[the order] was input, and expiresifthere is no contract.

* Last Quotation Conditions:
Participates in only those trades at the time of settlementat the price at closing of the
session in which [the order] was input, and expires if there is no contract.

* Indefinite Conditions:

Whenthe market is in session, participates in trades as continuing orders, andif thereis
no contract while the marketis in session, then participates as an at-market order at the
closing whensettled at the closing price.

*
The combinations of the execution conditions and order prices that can be input are as follows:

PoAMarket|SpecifiedPrice

Oe
x Oo

* The “X”indicates that the input is not supported.

  
 

 

 
 

   

* Theperiods of effectiveness for orders are as follows:
* Theperiod of effectiveness for an order that does not have any added execution conditionis

limited to that day.
* Theperiod of effectiveness for an order that does have an added executionis limited to the

session in which the order was input. However, for an order with an opening price condition,
if the trade for an issue input in the morning session is not fulfilled, the order is valid until the
opening of the afternoon session.

* Whenan order is input with execution conditions, if a trade is already completed using the
applicable execution conditions (inputting an order with an opening price condition after a starting
price settlement), the result will be an error order.

* When a neworderis input, then when the board status is an clearing status, or when the principle
oftime priority is violated through registering the applicable order on the board, the board
registration is not done immediately, but rather there is a processing delay. Consequently, an order
that is input when the cell order and the buy order clear will have a processing delay, and thus
participation in the trade will be after the processing delay for clearing has been resolved.

9-2
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* Whenthe central system has received a buy(sell) order at a price that is higher (lower) than the
applicable sell (buy) quotation whena sell (buy) quotation is displayed, then the applicable buy
(sell) order is handled as an orderthat is clearing at the price ofthe sell (buy) quotation.

* Caution Quotations:
In stock index futures trades, stock index options trades, and stock option trades, when an
order input while the marketis in session is an order at a price that is different from the price
ofthe immediately previous contract, then, from the perspective ofprice continuity, the
“Caution Quotation” (U/K)is displayed in order to signal the existence of this order. In such a
case, the order is handled as an order at the applicable “Caution Quotation”price.

* Whena sell (buy) order input during the display of a “Sell (Buy) Caution Quotation” has
higher priority than the sell (buy) caution quotation price, then, after a processing pause, the
trade is entered after the completion of processing pertaining to the applicable caution
quotation.

* Special Quotation Not From Itayose
In bond futures trading and bond futures options trading, when an orderthat is input while the
marketis in session is off of the immediately previous contact price by 0.1 yen or more, then,
from the perspective of continuity, the “Special Quotation Not From /tayose” (U/K)is
displayed in order to insure awareness of the applicable order. In this case, the applicable
order is handled as an order at the applicable “Special Quotation Not From /tayose”price.

* A “Special Quotation Not From /tayose”has the same code displayed as the aforementioned
caution quotation when displayed on a terminal; however, in terms of limits, the handling is as
a special quotation, and the applicable special quotation price is a price that is based on the
next contract.

* Whena “Sell (Buy) Special Quotation Not From /fayose”is displayed, the marketis in
session, so if the sell (buy) order that is input when the applicable sell (buy) special quotation
is displayed is of higher priority than the applicable sell (buy) special quotationprice, then
after a processing delay, the trade is performed after the completion of processing for the
applicable special quotation.

* Special Quotation From Jtayose
* When, for example, the clearing price is more than a specific amountoffof the immediately

previous “Price that is the Reference for the Next Contract” or the “Immediately Previous
Contract Price for a Stock Index Futures Trade, a Stock Index Options Trade, or a Stock
Option Trade,”or the “Immediately Previous Contract Price or Special Quotation Price Not
From /tayose”(in a bond futures trade or a bond futures options trade), then, from the
perspective ofprice continuity, “Special Quotation From /tayose”is displayed in orderto
insure awarenessofthe order conditions.

* Whena sell (buy) order that is input while “Special Quotation Not From Itayose”is displayed
has priority over the applicable sell (buy) special quotation price, then the order is handled as
an order at the applicable special quotation price.

* Because when the “Special Quotation From Itayose”is displayed there will be an Jtayose
process, an order that is input during the applicable special quotation display will be involved
in a trade even if the order is ofhigher priority than the applicable special quotationprice.

9-3
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* Simultaneous Orders

* Orderthat are input when the opening prices has been determined for a
session, during a temporary halt oftrading, or after closing and beforethefirst
contract price is determined are all viewed as orders that were input
simultaneously (simultaneous orders) and are handled as exceptionsto time
priority.

* Fortrades aside from bond futures trades, if the closing price at the end of the
session for the day is settled at lower thanthe limit price, then an at-market
order will be read as being an orderat the limit price, where orders at the limit
price, including these orders, are viewed as being orders that were input
simultaneously (simultaneous orders), and handled as exceptionsto time
priority.

* When a neworderthatis input is received without a problem by the central
system, then a “Order Receipt notification”is sent.

* Ifa new orderthat is input becomesanerror order in the check by the central
system, then a “New Error Notification”is output.

* Notes regarding Spread Trades:
* Long-term Gov. Bond futures spread trades (scheduled to start in November,

1998):
* Noneofthe execution conditions (Opening “2,” “Closing “4,” Indefinite

“6”’) can be applied.
Forthe order prices, At-market cannot be specified.

* For the method of specifying the order price, the actual spread prices are
~ input. Consequently, when “0”is input as the orderprice, the handling

will be as an order with a spread price of “0.00 yen.”
> See Section 4-1-2, “Long-term Gov. Bond Spread Trades.”

* TOPIX futures spread trades:
'* Of the execution conditions, indefinite “6” cannot be applied.

* Until there is zero and negative price compatibility, then “0.0 points” is
input as “1000” in the methodfor specifying the spread price.

* At-market cannot be specified for the order price. Consequently, until zero
and negative prices are supportedif“0”is inputas the orderprice, this is
handled as an at-market order, and will result in an error.

* Zero and negative price support will allow the inputting of actual spread
prices as the method of specifying the order prices. Consequently, when
“0”is input as the orderprice, this will be handled as an order with a
spreadprice of “0.0 points.”
> See Section 4-3-2, “TOPIX Futures Spread Trades.”
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9-2-2: Ordering from the New Order Input Window

9-2-2.1: Displaying the New Order Input Window

There are the two following ways to display the new order entry window:

* Use the mouse to double-click the special area in the Board/Quotation screen.
> Depending onthe location that has been double-clicked, the “Issue Name,” “Sell/Buy,”

“Order Prices,” and “Execution Conditions”will be filled in automatically.
* If the double-clicking on the board/quotation screen is at a location wherein board

informationis not displayed, then a new order entry window will be displayed with
nothing filled in automatically.

<An Example of Automatic Filling In Depending on the Double-Click Position>

 
   At close -

At market 

 
 

 

“| Company-intemal¢
_ [number "

‘Control * Self 99Consighed: 0
Limit *‘Cancel:9
 
  
 

  
 

The information at ~

| the cursor position is
, filled in

automatically.

 
   

Evenafter the New Order Input window has beendisplayed,it is possible to change the settings by
double-clicking the mouse on a specific Board/Quotation screen again.

9-5

TSE0000000783
REFCO 0009980

Page 75 of 329 G0080474



Page 76 of 329

Chapter 9: Inputting Orders

*—Select by either clicking the “New Order” in the menu bar using the mouse, or pressing the “New
Order” key on the keyboard.
> Depending on the position of the cursor on the Board/Quotation screen, the “Issue Name,”

“Sell/Buy Category,”“Order Price,” and “Execution Conditions” will be filled in
automatically.
* Whenthe cursor is on a Board/Quotation screen that does not display board information,

a New Order Input window will be displayed with nothing filled in automatically.

<Example ofAutomaticallyFilling In Depending on the Cursor Position>

| Cursor 
4 Click the “New Document™menu‘bar item oor push the “New Document” key

‘A new order input window is displayed. :

  
 
 

eRe MoseeeEABEdae.Price * Market: 0 :

Quantity 3° iss, oeeo38a “Fe
 

  Company-interal

 
 

‘ The informationat

the cursor position is -
filled in

__ automatically.

 
   

Even after the New Order window has been displayed,it is possible to change the settings by
performing the same operations again after returning the focus to the main window wherein the
Board/Quotation screen is located and movingthe position of the cursor. 
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*—Items that are automatically filled in depending on the double-click position or the cursor
position.
If the double-click position is the same as the cursor position, then the items that are automatically
filled in will be the same regardless ofwhich ofthe display operations, described above,is
performed.

* Board Screen @
on H ireeune ene IS TeNn te) mre Basic 13206

Kis alaly)
EsAt close

At market

  
 

 

 
 
 

 
 

“:

Morning and

in”1390session©58:05)
H 19320

| ¢ 9:46) f

L. . $3078
7 ~€9:10)
P 138310

 

 
 
  
  
   
 
 

(1) Items automatically filled in in the issue registration numberfield and the issue namefield:
* Issue nameandissue registration number

(2) Items automatically filled in in the Price field (except for over/under):
* Issue nameandissue registration number

(3) Items automatically filled in in the Order Quantity field and order conditions field (except for
over/under):
* Issue nameandissue registration number
*—Sell/buy category (1 or 3)
* Order number(either the specified order or “0’’)

(4) Items automatically filled in in the at-close order volumefield and at-close order quantity
field:

* Issue nameandissue registration number
* Closing conditions (4)
*—Sell/buy category (1 or 3)
* Orderprice (0)

(5) Items filled in in the closing indicated price order quantity field (except for over/under,
closing at market):
*—[ssue name andissue registration number
* Closingconditions (4)
*—Sell/buy category (1 or 3)
*—Orderprice (for each indicated price)

(6) Items filled in automatically for the indefinite order quantity total field:
* Issue name andissue registration number
* Indefinite conditions (6)
*—Sell/buy category (1or 3)

Whenthe price “0”is filled in automatically, then this is handled as “At Market.”
However, for spread trades wherein zero and negative prices are allowed, this will be handled as a 
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* Quotation Screen

"Sell Quotation “) Buy Quotation (B)

‘PARTIES CG -égig0 t-©2 
104] top 1X ..109

(1) Items automatically filled in in the issue registration numberfield and issue
namefield:

* Issue nameandissue registration number
(2) Items automatically filled in in the sell quotation quantity field:

* Issue nameandissue registration number
* Sell (1)

(3) Items automatically filled in in the sell quotation price field:
* Issue name andissue registration number
* Sell (1)

(4) Items automatically filled in in the buy quotation pricefield:
* Issue nameandissue registration number
* Buy (3)

(5) Items automatically filled in in the buy quotation quantity field:
* Issue nameandissue registration number
* Buy (3)
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9-2-2.2: New Order Input Window Input Items

<Vertical-format New Order Input Window>
NewOrder Input Window

Price * Market: 0 (13022)

Limit * Cancel: 9 (m™)

<Horizontal-format New Order Input Window>

NewOrder Input Window

Long Term Gov. Bond 012 (01) Condition()Sell/Buy (3) Price (13022) Quantity (10
Company-internal number Control (9)—Limit (m)

Send Cancel

Number KB OK

* Conditions: Input the execution conditions or batch order input method.
* Opening: “2”

Closing: “4”
[Indefinite]: “6”
Batch Order Input A Method: “7”
Batch Order Input B Method: “9”
> See Section 9-3-2, “Inputting Batch BuyorSell

Orders From the New Order Input Window”

  

  
    
  
  
 

  
  
  

*&%&

* Long-term Gov. Bond Futures Spread Trades:
Cannotspecify Opening “2,” Closing “4,” or
Indefinite “6”

* TOPIX Futures Spread Trades:
Cannotspecify Indefinite “6”
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*  Sell/Buy: Input the sell/buy category. (Required input item)
* Sell: “1”

* Buy: “3”

* Price: Input the order price. (Required input item)
*  At-market: “0”

* For spread trades wherein zero and negative prices are
allowed,this will be handled as a specified price of “0”
rather than as “At market.”

* Specified: Each price for the input unit for the price for each
issue.

> See Chapter 4, “Trading Products.”

* Because in the order price inputfield a leading 0, such as in
“05,” with the exception ofthe single digit of “0”is not
allowed, please do not input a leading 0 even in the case
wherein the price on the board screen, etc., has a leading 0 in
the price. (The sameis true for inputting any orderprice.)
* Display: “005” > [Correct] input: “S”
* Display: “-05” > [Correct] input: “-5”

* Quantity: Input the order quantity. (Required input item)

* Company-internal No.: This is a 20-digit number, and is used for inputting a numberfor
company-internal processing within the user firm. Spaces (input
using the dot key) may also be used.

* Handling of the Company-internal Numbers:
Whenthere are multiple orders with identical company-
inter numbers for the same issue, the central system
specifies orders to be cancelled or changed following
specific rules.
Caution is warranted regarding the handling of
company-internal numbers because when the company-
internal numbers are used and orders are cancelled or

changed, the orders that are cancelled (or changed) may

not be the intendedordersin terms of the company-
internal numbers,

Note that in such a case [wherein orders are to be
changed or cancelled], perform the cancellation or the
change using the order numbers.

* Control: Inputthe self/consigned category. (Required input item.)
* Self: “0”

*  Consigned: “0”
> See Section 6-4: “Automatic Setup for the Control Items

(cither self or consigned) for order input.
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Note that when performing batch order input, input the
following numbers depending on the combination of
self/consigned categories for the two orders that are
generated.

(Sell Order) Consigned, (Buy Order) Consigned: “0”
* (Sell Order) Self, (Buy Order) Self: “9”

(Sell Order) Consigned, (Buy Order) Self: “1”
(Sell Order) Self, (Buy Order) Consigned: “8”
> See Section 9-3-2, “Inputting Batch Sell/Buy Orders

From the New Order Input Window”

*

* Limits: Input this when inputting an order that exceedsthe input
limit quantity that is set in advance:
* Override input: “9”

> See Section 6-5, “Setting Up the Input Limit
Quantities When Inputting the Orders”

c. Sending the Information that has been Input into the New Order Input Window

After inputting the required items into the New Order Input window,use the mouse
or the keyboard to perform the “Send” operation, to send the input order information
to the central system.
* Whenanerroris detected by the terminal system when sending, an error message

will be displayed in the messagedisplay field at the bottom of the New Order
Input window.

* If an error is detected in the central system after [the order] has been sentto the
central system, then an error notification will be output.

* In the New Order Input window, whenthe input information has been sentto the
central system, the input items aside from the “Issue Name,”“Issue Registration
Number,” and “Control Item (that is, “Self” vs. “Consigned” category)”are
erased; however, unlike the other order input windows(with the exception of the
Multiple New Order Input window), the windowitselfdoes not close.

9-11

TSE0000000789

REFCO 0009986

Page 81 of 329 G0080480



Page 82 of 329

Chapter 9: Inputting Orders

9-2-3: Ordering From the Multiple New Order Input Window

A total of five new orders can be input simultaneously from the Multiple New
Order Input window.

9-2-3.1: Notes When Inputting Orders from the Multiple New Order Input Window.

* A maximum offive new orders can be input in a single operation from the
Multiple New Order Input window. Note that the multiple orders are not input as
a batch, but rather are input sequentially beginning with the orderat the top of the
inputarea.

* When Multiple Orders are issued from the multiple order input window,then
whenanerror is detected in even one of the input multiple orders by the terminal
system, the transmission process will not be performed for any of the other orders
either.

9-2-3.2: Displaying the Multiple New Order Input Window

The New Order Input window canbe displayed using the following methods:
(1) From the menu bar on the main window,select “Multiple Orders” and then “2

Multiple New.”

  
NWTenaatee Renn [sic] Order Input

© (m) Condition () Sell/Buy () Price () Quantity ()
Company-internal Number()Control()Limit

O () Condition () Sell/Buy () Price () Quantity ()
Company-internal Number()Control()Limit

O () Condition () Sell/Buy() Price () Quantity ()
Company-internal Number()Control()Limit

O () Condition () Sell/Buy () Price () Quantity ()
Company-internal Number()Control()Limit

() Condition () Sell/Buy () Price () Quantity ()
Company-internal Number()Control()Limit

_ _ Send Cancel
Number KB OK
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9-2-2,3: Inputting Order Data Into the Multiple New Order Input Window

The Multiple New Order Input window can be displayed in a state wherein nothingis
filled in to any of the input items such as the issue name. Consequently, after the window is
displayed, fill in the issue namein each area, and then input each of the items such as the “Order
Price.”

* Specify the active areafor filling in the issue name.
Whenfilling in the issue name, it is necessary to select, in advance, the area, from among
the five order input areas, forfilling in the issue name. This specification is performed by
selecting the radio buttonin front of the issue namedisplay field.
The selection of the radio button may be performed using the keyboard,butit is easier to
use the mouse.

* Using the Mouse:
Click the radio button or the issue namedisplay field for the area to setup.

Multiple NewOrder Input

ice Issue () Condition () Sell/Buy (m) Price () Quantity ()
Company-internal Number()Control()Limit

O Click the radio button or issue namedisplay field for the area to be setup.

() Condition () Sell/Buy () Price () Quantity ()
Company-internal Number()Control()Limit

Multiple New Order Input_

sect Issue ( ) Condition ( ) Sell/Buy () Price () Quantity ()
Company-internal Number()Control()Limit

The radio button for the area to beset up is selected and the cursor also movesto the
selected area.

(a) Condition () Sell/Buy () Price () Quantity ()
Company-internal Number()Control()Limit

 
* Using the Keyboard:
Only whenthe right arrow key (the Tab key will not work) is used to move the cursor
from the final input item in the previous area (the limit override input field) to the first
input item in the next area (the issue registration number input field) does the radio
button selection change.

  
 
 

Multiple New OrderInput
Select Issue’ So

© () Condition () Sell/Buy() Price () Quantity ()
Company-internal Number() Control(.)Limit (m=

Press the right arrow key.

(m) Condition () Sell/Buy () Price ( ) Quantity ()
Company-internal Number() Control()Limit

The radio button selection will switch when the cursor movesto the next area.
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*
Input the issue name, etc.
There are the following three methodsof inputting the issue name,etc.
Note that the items input for each individual order are the sameas those for
the New Order Input window.

Double-click a specific area in the Board/Quotation screen:
(1) Double-clicking the specific area in the Board/Quotation screen causes the

“Issue Name,” “Sell/Buy Category,” “Order Price,” and “Execution
Conditions”to befilled in automatically, depending on the place that was
double-clickedinto the areas to be set up in the Multiple New Order Input
window.

* The items that are set up automatically are the same as for the New
Order Input window.
> See Section 9-2-2 a, “Displaying the New Order Input” window

(2) Fill in the remaining input items,

Input the registered issue number.
(1) Input the issue registration number, from “01” through “24”into the

“Issue Registration NumberInput Field” of the area for which the issue
nameis to be set up in the Multiple New Order Input window.

(2) At that point, the issue name correspondingto the issue registration
numberthat is input in the registration page of the Board/Quotation screen
that is displayed at the time will be filled in.
> See Section 5-2-3, “Changing the Active Issue.”

(3) Fill in the remaining input items.

Select from the “Select Issue” item in the menu bar items in the Multiple New
Order Input Window
(1) Whenthe issue nameto be set up has been selected from the “Select

Issue” item in the menubar items of the Multiple New Order Input
window,the issue namethat has been selected will be filled into the area
to be set up in the Multiple New Order Input window.
+> See Section 5-2-3, “Changing the Active Issue.”

(2) Fill in the remaining input items.
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9-2-3.4: Send the Information that has been Input into the Multiple New Order Input
Window

After inputting the required items into the Multiple New Order Input window,use the
_ mouseor the keyboard to perform the “Send” operation, to send the input order

information to the central system.
* Whenanerror is detected by the terminal system when sending, an error message

will be displayed in the message display field at the bottom of the Multiple New
Order Input window.

* fan error is detected in the central system for any of the multiple orders that have
been sent to the central system, then an error notification will be output for the
applicable order(s).

* In the Multiple New Order Input window, whenthe input information has been
sent to the central system, the input items aside from the “Issue Name,” “Issue
Registration Number,” and “Control Item (thatis, “Self” vs. “Consigned”
category) are erased; however, unlike the other order input windows (with the
exception of the Multiple New Order Input window), the windowitselfdoes not
close.
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9-3:Inputting Sell/Buy Batch Orders “

Issuing ofseli/buy batches is a method for inputting orders whereinit is possible to input
two orders, thatis a sell order and a buy order for identical quantities at identical prices,
simultaneously for the same issue using a single input operation.

9-3-1: Handling of Sell/Buy Batch Orders

*—Sell/buy batch orders can be input from either the “New Order Input” window orthe
“Batch Order Input” window.

* Immediately after the order for the side that is specified by the “Sell/Buy”inputfield in
the “New Order Input” window or the “Batch Order Input” window,the order from the
opposite side is input automatically. That is, when a sell (buy) order is specified, then
immediately after that order, a buy (sell) order is input automatically for the same
quantity at the sameprice.

* The twoorders from the sell/buy batch order input are received and processed
sequentially in the central system, without being interrupted by other orders.
(Consequently, have sequential order numbers.)

* There are two methodsfor the sell/buy batch orderinput:
* Batch Order Input A Method

By merely receiving continuously the two orders that were issued by the sell/buy
batch order input, the processing thereafter is performed in the same way as normal
orders.

Consequently, when issued as a continuing order, and when there is another order
with priority on the board, the orders are matched andprocessed, and processing is
performed thereafter as batched order input, and thusthere is the possibility that there
will be a remaining quantity of one of the types of orders. That is, there is no
guarantee that the contracts will be fulfilled for the same quantity at the same price
for both selling and buying.

* Batch Order Input B Method
Whentheinput batched orderis put on the board, a check is performed as to

whetheror not the full quantity can be executed, and, as explained below,if in a state
wherein there will not be a perfectly cleared trade, both orders from the batched order
input are invalidated, and the result will be an error order.’
(1) Whennotin a continuing state
(2) When the matching methodis the Itayose method
(3) Whenthere is another order with priority on the board
(4) When a caution quotation ora special quotation not from Itayose is displayed.

Note that even whenthere is no error in the aforementioned check whenorders

are put on the board using the batched order input B method,there is the possibility
that the result will still not be a perfectly cleared trade.
> See Examples G and H ofthe Batched Order Input B Method.

9-16

TSE0000000794

REFCO 0009991

Page 86 of 329 G0080485



Page 87 of 329

Chapter 9: Inputting Orders

* Whenthe input batched order is received normally by the central system, the
“Order Receipt notifications” are output for both of the orders that were issued.

* Whenanerroris detected in the check at the time of reception of the input
batched order by the central system, the “New Error Notification”or “Single [sic]
Order Notification” (when issued from the batched order input window)is output
for only the first order (the order on the side that is specified in the sell/buy input
field) of the two orders that are issued.

* Whenoneofthe following errors is detected in the check, by the central system,
at the time that an input batched orderis placed on the board, a “New Error
Notification” will be output for both of the two orders thatare issued.
* Whenissued using the batched order input B method, when an orderis not

fulfilled or invalid due to the board condition when the orderis placed.
* Whenissued using the batched order input A method with an opening price

condition, when the opening price has already been set whenthe orderis
issued.

9-17

TSE0000000795

REFCO 0009992

Page87 of 329 G0080486



Page 88 of 329

Chapter 9: Inputting Orders

<Examples of the Batched Order Input B Method>
@: Order through the batched order input B method

O: Other Orders

15008 .

© #6002
. 18001

15000,es 14999 © ae
"(4098

14997,

Error: There is an order with higherpriority
than the batched order.

_ 14997
Error: There is an order with higherpriority
than the batched order.

15003
- 45002,

Yo15001 . a
. "@- #5000 ©

14999 ©
14998 K

14997 © . 14997 .
Error: There is an order with higher priority|Error: The caution quotationis displayed.
than the batched order and the caution

quotation is displayed.

15003 15003

TO 16002 *g002
NE sion 7 uO 15001

7 “@ 46000 @
"@ 15000 @ 14997 O *

"14999 O 14998 © |
14998 14997 ©
$4997 Clearing trade achieved.
eved.

When a caution quotation or a special quotation not from /fayose is displayed based on thefirst order of the
two orders from the batched order input, then when an orderis registered in the part shown by the box
(including an at-market order) during a specific amountoftime by the caution quotation, a contract will be
fulfilled first during the interval between this order andthefirst of the two orders through the batched order
input, and so in some cases this may not result in a perfectly cleared trade.
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9-3-2: Inputting Sell/Buy Batched Orders From the New Order Input Window

Aswith the old terminals, sell/buy batched order input can be performed through the (multiple)
New Order Input window.

9-3-2.1: Notes Regarding Sell/Buy Batched Order Input From the (Multiple) New Order Input Window

*  Batched order input can be achieved through inputting a “7” (batched order input A method) or a
“9” (batched order input B method)into the “Execution Condition”input field.

*—The buy(sell) order information on the opposite side, that is input automatically immediately after
the sell (buy) order that is specified when inputting is an order with identical items, except for the
company-internal numberandthe control item, with the opposite specification for sell/buy.

* When a company-internal number is specified when inputting, the specified company-internal
numberis added to the sell (buy) order that is specified when inputting, and the company-internal
numberis not added to the buy (sell) order on the opposite side, so the instruction when canceling
or changing the order will use the order number.

* Depending on the combinations of self/consigned for the two orders that are issued by the batched
order input, the following numbersare input into the controlitem:
* —«Q”: (Sell order) Consigned, (Buy Order) Consigned
* «9: (Sell order) Self, (Buy Order) Self
* “1”: (Sell order) Consigned, (Buy Order) Self
* “8: (Sell order) Self, (Buy Order) Consigned

9-3-2.2: Operations

(1) Display the (Multiple) New Order Input window.
> See Section 9-2-2, “Ordering From the New Order Input Window.”
> See Section 9-2-3, “Order From the Multiple New Order Input Window.”

(2) Input “7” (Batched Order Input A Method) or “9” (Batched Order Input B Method) into the
“Execution Conditions Input Field,” and thenfill out the other input items such as the “Price,”
“Quantity,”etc.

(3) Perform a “Send” operation.

 NewOrderInputa
Select Issue

Long Term Gov. Bond 012 (01)

  
 input “7” or “9”into the   Condition * Open: 2 Close: 4 Indefinite: 6 (9) execution condition input field.

Sell/Buy * Sell: 1 Buy: 3 (3)
Price * Market: 0 (13022)  

   
 

nput either “0,7 “1” “3 or
“9” depending on the
ombination of self/consigned

 
  
 ategories for the two orders

hat will be generated.
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9-3-3: Inputting Sell/Buy Batched Orders From the Batched Order Input Window

Sell/buy batched order input can be performed using the new batched order input window thatis
used only for inputting batched orders.

9-3-3.1: Notes Regarding Inputting Sell/Buy Batched Orders From the Batched Order Input Window

* Input is supported for batched order input A method with the execution conditions of“At
Opening,” “At Closing,”or “Indefinite.” For the batched order input method, specify in the
“Batched”input field as shown below:
* “2”: Batched order input A method with the at-opening condition:

Generates consecutive sell/buy orders, with the at-opening condition, with identical
prices and identical quantities.

* “4”: Batched order input A method with the at-at closing condition:
Generates consecutive sell/buy orders, with the at-closing condition, with identical prices
and identical quantities.

* “6: Batched order input A method with the indefinite condition:
Generates consecutive sell/buy orders, with the indefinite condition, with identical prices
and identical quantities.

* “7: Batched Order Input A Method
* <9: Batched Order Input B Method
* Company-internal numbers can be specified for the respective sell and buy orders that are

generated.
* There are control items for the respective sell and buy orders that are generated, and as with a

normal new order, these can be specified with “9” (selforder) or “0” (consigned order)
(where the “1” and “8” specifications are added).

9-3-3.2 Displaying the Batched Order Input Window

There are two methods by whichto display the batched order input window:

* Display by selecting the “Multiple Orders” menu bar item from the main window.
(1) From the menu bar in the main window,select “Multiple Orders” and then “1 “Batched

Order.”

(2) The “Batched Order Input” window will be displayed, and the “Issue Name”and “Issue
Registration Number”ofthe issue that is active (that is, the issue in the area wherein the
cursor is displayed) when the display operation is performed will be filled in [automatically].

—

* Display using the shortcut menuthatis displayed by right-clicking the Board/Quotation
screen,

(1) Right-click the Board/Quotation screen with a mouse.
(2) Select “Batched Orders” from the shortcut menu that will be displayed.
(3) The “Issue Name”and “Issue Registration Number”ofthe position wherein the mouse was

right-clicked will be filled in automatically.
> See Section 3-5, “Displaying Shortcut Menus by Right-Clicking with a Mouse.”

* When the Batched Order Input window is displayed, no item aside from the issue name and
the issue registration numberare filled in automatically. This is different from the case for the
New Order Input window.Pleasefill in all other items.
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9-3-3.3 Input Items in the Batched Order Input Window

<Vertical-format Batched Order Input Window>

Batched Order Input Window
Select Issue

Long Term Gov. Bond 012
Condition * Open: 2 Close: 4 Indefinite: 6

A7 B9

  
  
  
  
 

Sell/Buy * Sell: 1 Buy: 3Price * Market: 0 5000
Quanti 100

Company-internal Sell 2345

Bu 54321

Control * Self: 9 Consigned: 0 Sell (9

Limit * Cancel: 9

Send ~ (Cancal
Number KB OK

<Horizontal-format Batched Order Input Window>

Batched Order Input Window

Long Term Gov. Bond 012 (01) Condition()Sell/Buy (3) Price (13022) Quanti
Company-internal Sell(12345) Bu 54321

Control Buy (9) Sell (0 Limit (=

Send Cancel

Number KBOK

* Methods[sic]:
Input the batch order input method.

* Batched order input A method with the at-opening condition: “2”
Batched order input A method with the at-closing condition: “4”
Batched order input A method with the indefinite condition: “6”
Batch Order Input A Method: “7”
Batch Order Input B Method: “9”

 
  
  

  
  

  

  

  
 

 
 
 

  

x&€&&
* Long-term Gov. Bond Futures Spread Trades:

Cannotspecify Opening “2,” Closing “4,” or Indefinite “6”
* TOPIX Futures Spread Trades:

Cannotspecify indefinite “6”
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* Sell/Buy: Input whe sell/buy category. (Required input item)Sell: “1”

* Buy: “3”

* Price: Input the order price. (Required input item)
*  At-market: “0”

* For spread trades wherein zero and negative prices
are allowed,this will be handled as a specified price
of “0” rather than as “At market.”

* Specified: Each price for the input unit for the price for
each issue.

> See Chapter 4, “Trading Products.”

* Quantity: Input the order quantity. (Required input item)

* Company-internal No.: This is a 20-digit number, and is used for inputting a
numberfor company-internal processing within the user
firm, for sell orders/buy orders separately. Spaces (input
using the dot key) mayalso be used.

* Control: Input the self/consigned category. (Required input item.)
* Self: “9”

* Consigned: “0”

* Limits: Input this when inputting an order that exceeds the input
limit quantity that is set in advance:
* Override input: “9”

> See Section 6-5, “Setting Up the Input Limit
Quantities When Inputting the Orders”

9-3-3.4 Sending Information Input into the Batched Order Input Window
After inputting the required items into the Batched Order Input window,use the
mouseor the keyboard to perform the “Send” operation, to send the input order
information to the central system.
* Whenanerroris detected by the terminal system when sending, an error message

will be displayed in the message display field at the bottom of the Batched Order
Input window.

* Ifan error is detected in the central system after [the order] has been sentto the
central system, then an error notification will be output.

* The window will close when the input information is sent to the central system.
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9-4: Inputting Revision (Cancellation or Change} Orders

New orders can be canceled, or the details of the order can be changed, through issuing a revision
(cancellation or change) order after a new order has been submitted. Entry content
The cancellation order and change order are both sent from the same “Revision Order Input” window.
Notethat the operations for producing a revision order (cancellation or change order) have been simplified,
such as being able to fill in, automatically, the order numberoftheorderto be revised, into the Revision
Order Input window through, for example, double-clicking the mouse, from the notification information or
the query response information for the order in the Notification Display area.

9-4-1: Handling of Revision (Cancellation/Change) Orders

*—It is possible to specify the order to be revised (canceled or changed) by merely specifying the order
number or company-internal number.

* Whenrevising (canceling or changing) an order that is specified by the company-internal number
alone, then if there are Multiple Orders with identical issues and identical company-internal numbers,
then only one order will be determined as the order to be revised, based on the sequence of (1) through
(7), below.

(1) At-market sell order
(2) At-market buy order
(3) At-close sell order
(4) At-close buy order
(5) Designated-price sell order, in sequence from the lowest spread

towards the central price in the board display
(6) Designated-price buy order, in sequence from the highest

@® At close @
@ At market @ .

spread towards the lowest spread
(7) Designated-price sell order, in sequence from thefirst priced at
the center price in the board display towards the greatest spread 

* Orders with identical prices and identical seli/buy conditions revise (canceled/change) ordersthat
are input later. [sic]

* When, for Multiple Orders, the same company-internal numberis applied, then whenthe seli/buy
or order numbersare different, specify the sell/buy and the order price as well when specifying the
revision order with the company-internal number to make a revision (cancellation/change).

* For Multiple Orders with identical company-internal numbers, it may notbe possible to use the
company-internal number to specify the order to be revised, even when specifying the sell/buy
category and the orderprice.

* Only valid orders can be subject to the revision (cancellation/change) order, and orders for which
the full quantities have entered into contracts cannot be revised (canceled or changed).
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*
Whenrevising (canceling/changing) an order pertaining to a special quotation from Jtayose, the
revision (cancellation/change) is performed on the same quantity at the subtracted quantity in the
applicable special quotation price; however, for the part that exceeds the subtracted quantity (the
clearing quantity), there is already a contract, and thus revision (cancellation/change) is not performed.
Note that even in this case, change processescan still be performed on the company-internal number
and the control item.

Revisions (cancellations/changes) can be made using the old futures/options terminals and the old
stock options terminals for orders input from these terminals.

Conversely, revisions (cancellations/changes) can be made from these terminals for orders input using
the old futures/options terminals and the old stock options terminals.

Whenthe central system has received an input revision (cancellation/change) order without error, then
after the revision (cancellation/change) process has been completed, then, in the case of a cancellation
order, a “Cancellation Results Notification”will be output, or in the case of the change order, a
“Change Results Notification” will be output.

If the results ofa check by the central system on an input revision (cancellation/change) orderis an
error order, then a “Cancellation Error Notification” will be output if a cancellation order or a “Change
Error Notification” will be output if a change order.

Handling of change orders:

* Whenthe order quantity is changed, a reduced quantity is input; changes to increase the order
quantity are not performed.

* A single change order cannot simultaneously change the combinations of a “order quantity +
execution conditions”or “order quantity + order price.”

* Of multiple changed items in combination with each other, if any itemresults in an error, change
processes will not be performed for any ofthe items.

* Changes in the company-internal numberare performed by replacingall of the digits of the
company-internal numberin the order that is changed with a changed company-internal number,
rather than performing partial changes to the company-internal number.

*—For items for which no changed information is specified, the current settings will be carried over.

* Whenthe order price has changed, then if the execution conditions are changed to at-close
conditions or changed from at-close conditions, then the priority sequence ofthe orderwill be put
to the last in line for the order price after the change. :

* Whenthereis a changeinstruction that is accompanied by a change in the priority sequence for an
order from a different terminal than the terminal used for inputting the new order,then the
terminalthat input the order, after the change,is the terminal that input the change order.
Consequently, the output destination for the “Contract Fulfillment Notification” and “Expired
Order Notification” when a contract is made or when anorder expires after the change has been
made, and the input terminal that is displayed when there is a query will be the terminal that input
the change order.
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Quantity reduction, change in Neworderinput terminal
execution conditions(if the change
does not involve the at-close

condition), change in company-
internal number, change in control
item

Changein price, change in execution
conditions (if there is a change to the
at-close condition or a change from
the at-close conditions

Change order inputterminal 
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9-4-2: Placing Orders from the Revision Order Input Window “

9-4-2.1: Displaying the Revision Order Input Window

There are the following for methodsfor displaying the Revision Order Input window:

*Use the mouse to double-click on a Notification Display area.
> When the position that is double-clicked in the Notification Display area displays an “Order

Reception,” “Contract Fulfillment,” or “Change Results” Notification, then the Issue Name,” and
“Order Number”will be filled in automatically.
* Forother notifications, only the “Issue Name”will be filled in automatically, and if the

notification, etc., does not include the issue name, then a “Revision or Input” window will be
displayed in which nothingis filled in automatically.

< Example of Automatic Setup by Double-clicking in the Notification Display Area >
New Long-term Gov. Bond 012 Buy At-close At-market §) * @:01C 245/
New Long-term Gov. Bond 012 Sell ta99q 40 Pm   

 
 

  
¥ Contract Long-term Gov. Bond012 Sell 13020 2 (Remaining: 8)
. tContract Long-term Gov. Bond 012 Buy[ill.]5 5 (Remaining: 3)
pec ce ARE ee _

New Long-term Gov. Bond 012
 

 At-market 19

 
 

 
-The information from

the cursorposition will
be input automatically.

 ¢ Evenafter the Cancellation Order Input [sic] window has been displayed, the mouse can be used to
double-click a Notification Display area again to change the information that has been filled in.
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* Whenthe Notification Display area is the active area, either use the mouse to clicked “Revision Order”
in the menu bar itemsor press the “Revision Order” key on the keyboard.
> Whenthe cursor position in the Notification Display area displays an “Order Reception,”

“Contract Fulfillment,” or “Change Results” Notification, then the “Issue Name,” and “Order
Number”will be filled in automatically.
* For other notifications, only the “Issue Name”will be filled in automatically, and if the

notification, etc., does not include the issue name, then a “Revision or Input” window will be
displayed in which nothingis filled in automatically.

* Note that when the Board/Quotation screen is the active area, only the active “Issue Name”
and “Issue Registration Number” will be input automatically.

< Example of Automatic Setup by the Cursor Position Notification Display Area >

 
 

 New Long-term Gov. Bond 012 Buy At-close At-market 10 A)
New Long-term Gov. Bond 012 Sell , 12020...- 10
A Conttet Long-term Gev Bond 012 Sell 13020 2 (Remaining: 8) , STO]

‘ontract Long-term Gov. Bond 012 Buy 13015 5 (Remaining: 3). 9:30( © ; . - + Self vi :
 ew Long-term Gov. Bond 012 At-market re 

a tye

 
 

The information from.
the cursor position will

-| be input automatically.
 

 
Evenafter the Cancellation Order Input [sic] window has been displayed, the focus can be returned to the
main windowofthe Notification Display area, and the same operations can be performed again,after
movingthe cursor position, to updatethe settings.
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* Use the mouse to double-click the Query Response window relating to the orders below:
* A Board Detail Query Response Window Response Information Display Field

-~> Whenorder information for the company is displayed atthe position that is double-clicked,
the “Issue Name” and “Order Number”ofthe applicable order informationis filled in
automatically.

+ Whenthe order information is for another company, only the “Issue Name”is filled in
automatically.

* The CompanyEffective Order List (in the Sequence Received) Query Response Window
Response Information Display Field
+> The “Issue Name”and “Order Number”ofthe order information at the position that is

double-clickedis filled in automatically.
* Order Contract History Query Response Window or Order Fulfillment Status Query Response

Window

> The “Issue Name” and “Order Number”ofthe order information in the responseis filled in
automatically.

< ExampleofAutomatic Setup by Double-clicking a Query Response Window>
oard Detail fee Order Fulfillment Status

‘Double-click rmationfrom the double-
ato! licked position is filled in

{unclear} - :
. . automatically.

t . “ZX Even after the Revision Order Input window has been displayed,

eHthe mouse can be used to double-click the Query Response
-window again to change the information that has been filled in.
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* Select the “Revision Order” menubar items in the Query Response windowsrelated orders, below:

* A Board Detail Query Response Window
+ Whenorder information for the company is displayed at the cursor position, the “Issue Name” and

“Order Number”ofthe applicable order informationis filled in automatically.
+> Whenthe order information is for another company, only the “Issue Name”isfilled in automatically.

*—The Company Effective Order List (in the Sequence Received) Query Response Window
+> The “Issue Name”and “Order Number”ofthe order information at the cursorpositionis filled in

automatically.
*—Order Contract History Query Response Window or OrderFulfillment Status Query Response Window

> The “Issue Name”and “Order Number”ofthe order informationin the responseisfilled in
automatically.

< Example ofAutomatic Setup by Double-clicking a Query Response Window[sic] >
eer Order Fulfillment Status

£@Revision orde AU RT(ORKeCay

can be returned to the main windowofthe Notification Display area, and
the same operations can be performed again, after moving the cursor
position, to updatethe settings.
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9-4-2.2: Input Itemsin the Revision Order Input Window

< Vertical-Format Revision Order Input Window >
 

< Horizontal-format Revision Order Input Window >

 
< Revision Order Specification Fields >
The revision order can be specified by specifying only the order numberor the company-
internal number.

Notethat the revision order can also be specified by specifying a combination ofsell/buy
and the orderprice.

* Order Number/Company-Internal Number .
Input the “Order Number”or the “Company-Internal Number”ofthe order to be
revised. (Required input item.)
* Anerrorwill result if both the “Order Number” and the “Company-Internal

Number”are specified at the same time.
* Whenthere are Multiple Orders that have been input with the identical company-

internal number, it may not be possible to specify the order to be revised using the
company-internal number, so please specify using the order number.
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*  Sell/Buy:
Input the sell/buy category for the order to be revised.
* Sell: “1”

* Buy: “3”

* OrderPrice:

Inputthe orderprice for the order to berevised.

* Revision Type:
Input the type of revision. (Required input item.)
* Cancellation: “1”

* Change: “3”

< Change Detailed Input Field >
Fora cancellation order (when the aforementioned revision typeis filled in with a “3”), an
error will result if there is no input in the following change details. Note that change details
that are not specified will carry over the current specification.

* Change Conditions:
Input the execution conditions after the change.

At Opening: “2”
* At Closing: “4”
* [Indefinite]: “6”
* Cancel Conditions: “9”

* Change OrderPrice:
Input the orderprice after the change.
* At Market: “0”

* Fora spread trade that supports zero or negative prices, this will be handled
as a specified price of “0” instead of “At Market.”

* Specified Price: Each priceat the input units of the price for each issue.
> See Chapter 4, “Trading Products.”

* Reduced Quantity:
Input the order quantity to be reduced.

* Change Company-InternalNumber:
Input any 20-digit number for the company-internal processing for the companyafter the
change. ,

Spaces can also be specified (using the dot key).

* Change Control:
Input the Self/Consigned category after the change.

* Self: “9”

* Consigned: “0”
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c. Sending Information Inputinto the Revision Order Input Window
After inputting the required items into the Revision Order Input window, use the
mouse orthe keyboard to perform the “Send” operation,to send the input order
information to the central system.
* Whenanerroris detected by the terminal system when sending, an error message

will be displayed in the messagedisplay field at the bottom ofthe Revision Order
Input window.

* fan error is detected in the central system after [the order] has been sent to the
central system, then an errornotification will be output.

* The window will close when the input information is sent to the central system.
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9-4-3: Ordering From the Multiple Revision Order Input Window

A total of four revision orders can be input simultaneously from the Multiple
Revision Order Input window.

9-4-3.1: Notes When Inputting Orders from the Multiple Revision Order Input Window

* A maximum offourrevision (cancellation/change) orders can be input in a single
operation from the Multiple Revision Order Input window. Note that the multiple
orders are not inputas a batch, but rather are input sequentially beginning with the
order at the top of the input area.

* When Multiple Orders are issued from the multiple order input window,then
whenan error is detected in even oneofthe input multiple orders by the terminal
system, the transmission process will not be performed for any ofthe other orders
either.

9-4-3.2: Displaying the Multiple Revision Order Input Window

The Revision Order Input window canbedisplayed using the following methods:
(1) From the menubar on the main window,select “Multiple Orders” and then “4

Multiple Revisions.”

fen . 
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9-4-3.3: Inputting Order Data into the Multiple Revision Order Input Window

The Multiple New Order Input window can bedisplayedin a state wherein nothingis filled in to
any ofthe input items such as the issue name. Consequently, after the windowis displayed,fill in the issue
namein each area, and then input each ofthe items such as the “Order Price.”

*—Specify the active area forfilling in the issue name.
Whenfilling in the issue name,it is necessary to select, in advance,the area, from amongthe four
order input areas,forfilling in the issue name. This specification is performed by selecting the
radio button in front of the issue name display field, as was the case for the Multiple Order Input
Window.

Theselection of the radio button may be performed using the keyboard, butit is easier to use the
mouse.

+ See Section 9-2-3c, “Inputting Order Data into the Multiple New Order Input Window.”

* Input the issue name,etc.
Thereare the following four methods of inputting the issue name, etc.
Note that the items input for each individual order are the same as those for the New OrderInput
window.

* Double-Clicking the Notification Display
(1) Double-clicking a line in the Notification Display area that displays an order-related

notification (except for an “Error Notification), causes the “Issue Name” and “Order Number”
that are displayed in the line that is double-click to be filled in automatically into the
applicable areas in the Multiple New [sic] Order Input window.
+> See Section 9-4-2a[sic], “Displaying the Revision Order Input Window.”

(2) Fill in the remaining input items.

*  Double-Clicking a Specific Query Response Window
(1) A specific order-related Query Response window can be double-clicked to automaticallyfill

in, into the applicable areas of the Multiple New [sic] Order Input window,the “Issue Name”
and “Order Number”of the response information displayed in the applicable order-related
Query Response window.
> See Section 9-4-2a[sic], “Displaying the Revision Order Input Window.”

(2) Fill in the remaining input items.

* Input the registered issue number.
(1) Inputthe issue registration number, from “01”through “24”into the “Issue Registration

NumberInput Field”ofthe area for which the issue nameis to be set up in the Multiple
New fsic] Order Input window.

(2) At that point, the issue name correspondingto the issue registration numberthat is input
in the registration page of the Board/Quotation screen that is displayed at the timewill be
filled in.

> See Section 5-2-3, “Changing the Active Issue.”
(3) Fill in the remaining input items.
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* Select from the “Select Issue” item in the menubaritems in the Multiple
Revision Order Input Window
(1) Whenthe issue nameto be set up has been selected from the “Select

Issue” item in the menubar items of the Multiple Revision Order Input
window,the issue namethat has been selected will be filled into the area
to be set up in the Multiple Revision Order Input window.
+> See Section 5-2-3, “Changing the Active Issue.”

(2) Fill in the remaining input items.

9-4-3.4: Sending the Information that has been Input into the Revision Order Input
Window

After inputting the required items into the Multiple Revision Order Input window,use
the mouseor the keyboard to perform the “Send” operation, to send the input order
information to the central system.
* Whenanerroris detected by the terminal system when sending, an error message

will be displayed in the message display field at the bottom of the Multiple
Revision Order Input window.

* Ifan error is detected in the central system for any of the multiple orders that have
been sentto the central system, then an error notification will be output for the
applicable order(s).

* For the Multiple New [sic] Order Input window, the window will close when the
input information has been sent to the central system.
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9-5: Batch Cancellation Instruction

The batch cancellation instructionis an instruction to cancel, all at once, up to 300 orders input by the
companyor orders input by a terminal units for a specified issue.

9-5-1: Handling of the Batch Cancellation Instruction

* The numberoforders that can be canceled in a batch cancellation is a maximum of 300. Consequently,
if the numberof applicable orders exceeds 300, then the batch cancellation instruction should be
performed again.

*—The batch cancellation instruction applies to orders that are registered on the board whenthe batch
cancellation instruction is received by the central system. In other words,this is a process that
generates automatically cancellation orders for the orders that are registered on the board.
Consequently, the batch cancellation instruction does not apply to orders awaiting processing or orders
being processed at the time of reception.

* The cancellation process for a batch cancellation instruction is performed in the following sequence:

(1) At-marketsell order
(2) At-market buy order
(3) At-close sell order
(4) At-close buy order

.}(5) Designated-price sell order, in sequence from the lowest
spread towards the central price in the board display
(6) Designated-price buy order, in sequence from the highest ‘spread towards the lowest spread |

-1(7) Designated-price sell order, in sequence from the first priced J
at the center price in the board display towards the greatest spread 

* To orders with the same to sell/buy category and the sameprice, the cancellation starts with the orders
that were inputfirst.

* Even for orders subject to the batch cancellation instruction when the batch cancellation instruction
was received,if, during the sequential processing of the batch cancellation instruction, that order has
resulted in a contract, orif the price has changed, then that order will not be canceled. Note that no
error notification will be output for an orderthat is not canceled.

*—The batch cancellation instruction is a process that automatically generates cancellation orders for the
orders that are subject to the batch cancellation, so when, for example; there is a balanced state when
there is a batch cancellation instruction, the cancellation processes by the batch cancellation instruction
may be awaiting processing.

* Whena batch cancellation process is executed, the cancellation processes are performedin the
sequence described above, and thus when, in particular, the /tayose processis used, those orders with
the highestpriority sequence are canceledfirst, and thus a balanced state may be entered, and other
orders that would have been subject to the batch cancellation may be fulfilled.
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* Whena batch cancellation instruction is executedforall of the orders input from a
particular terminal for a specific issue, if the terminal in which the new orders were
inputis different from the terminal from which the change order was input, then the
input terminal for the applicable orders is specified as follows:

Details ofChange

Changes not engendering a change in Quantity reduction, change in Neworderinput terminal
priority sequence execution conditions (if the change

does not involvethe at-close

Changes engendering a change in Change order input terminal :
priority sequence

condition), change in company-

* Either the local terminal, or another terminal within the company, can be specified.

   
  

  
  

 
 

  

 
 

 

 
 

 
  

internal number, change in control
item

Changein price, change in execution
conditions (if there is a changeto the
at-close condition or a change from
the at-close conditions

 

   

* Anold futures/options terminal can be specified as the input terminal number, and the
batch cancellation instruction can be performed from this terminal.

* Whenanold stock options terminalis specified, the batch cancellation instruction
cannot be performed from that terminal. However, when a batch cancellation
instruction is performed for the entire company, the cancellation processes are
performed for the applicable orders as well.

* Whenan input batch cancellation instruction has been received withouterror by the
central system, then after the cancellation processes for the orders subject to the batch
cancellation have been completed, “Cancellation Result Notifications” are output for
the individual orders.

* Whenthereis an error in the check by the central system due to an error in the
terminal numberinput by the batch cancellation instruction itself (that is, a terminal
numberthat does not exist in the company wasinput), then a “Batch Error
Notification” is output.
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9-5-2: Specifying from the Batch Cancellation Instruction Input Window

A batch cancellation instruction is performed from the “Batch Cancellation Instruction
Input” window.

9-5-2.1: Notes regarding Batch Cancellation Instruction Input

* The batch cancellation instruction can cancel a limit of300 orders forall of the

input orders in the companyorall of the orders input by a terminalunit for a
specified issue, and specifies, in the “Terminal Number”inputfield, as described
below, whether the orders subject to the batch cancellation are orders input by a
terminal unit orall of the orders input in the entire company.

* Canceling Orders Input by a Terminal Unit
> Specify, in the “Terminal Number”input field, the “input terminal

number”of the terminal (which may bea virtual input terminal(that is, a
connection between systems)), that input the orders to be canceled.
> See Section 2-1-3, “Terminal Numbers.”

* Canceling Orders Input throughout the Entire Company (Specify all input
terminals (including orders input by connections between systems))
> Specify “0000”in the “Terminal Number”terminalfield.

9-5-2.2: Displaying the Batch Cancellation Instruction Input Window

There are the following two methods by whichto display the Batch Cancellation
Instruction Input window.

* Select the “Multiple Orders” menu bar item from the main window.
(1) From the menubar on the main window,select “Multiple Orders” and then “3

Batch cancellation.”

(2) The Batch Order Input [sic] Window will be displayed, and the “Issue Name”
and “Issue Registration Number”ofthe issue that is active (that is, the issue
that is in the area wherein the cursor is displayed) to the pointin time ofthe
operation will be filled in automatically.

* Display the shortcut menuthat is displayed by right-clicking the mouse on the
Board/Quotation screen.
(1) Use the mouseto right-click on the Board/Quotation screen,
(2) Select “Batch Cancellation” from the shortcut menuthat is displayed.
(3) The “Issue Name”and “Issue Registration Number”for the location that was

right-clicked with the mouse will befilled in.
-> See Section 3-5, “Displaying Shortcut Menus by Right-Clicking with the

Mouse.”
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9-5-2.3: Input Items in the Batch Cancellation Instruction Input Window

< ABatchCancellation Instruction Input Window >
ee UCLPIOT mT

 
* Terminal Number: Specify the terminal to be subject to the batch cancellation

(required input item).
* When canceling orders input from a terminal unit: Input the

terminal number (which maybea virtual terminal).
* Whenorders input throughoutthe entire company: Input

“0000.”

9-5-2.4: Sending the Information that has been Input into the BatchCancellation
Instruction Input Window

After inputting the required items into the Batch Cancellation Instruction Input
window,use the mouse or the keyboard to perform the “Send”operation, to send the
input instruction informationto the central system.
* Whenanerror is detected by the terminal system when sending, an error message

will be displayed in the message displayfield at the bottom of the Batch
Cancellation Instruction Input window.

* Ifan error is detected in the central system for the instruction that have been sent
to the central system, then an errornotification will be output.

* For the Batch Cancellation Instruction Input window,the window will close when
the input information has beensentto thecentral system.
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Chapter 11: Inputting Resale/Buyback Quantities, etc.

Inputting for resale/buyback,etc., is performed by displaying the various input windows, below, depending
on the type of input:

* Inputting futures resale/buyback
> “Resale/Buyback Input” window

*  Inputting options resale/buyback/execution ofrights
-> “Resale/Buyback/Execution of Rights of Input” window

*—Inputting resale/buyback accompanyingthe executionofrights for options corresponding to
futures

-> “Resale/Buyback (For the Amount for Which Options Trade Rights Are Executed) Input”
window

11-1; Overview of Inputting Resale/Buyback Quantities, etc.

11-1-1: “New Input” for Resale/Buyback Quantities, etc.

Wheninputting resale/buyback quantities, etc., for the first time on a particular day, the handling is as
“New Input.”
Whensendingin the input items as incomplete input, the handling is as if the input quantities for the
applicable item is “0.”
Whenthe “New Input”is received without error, the input information and the contract volumefor the day,
calculated from the input, is displayed, in response, in the Response Display field, and the “Input Complete
Notification”is output.

11-1-2: “Revision Input” for the Resale/Buyback Quantities,etc.

Wheninputting‘has already been completed for resale/buyback quantities, etc., then when inputting again,
it is possible to perform “Revision Input.”
For “Revision Input,” only those input items to be changed are input, Items that are not input carryoverthe
quantities that have already been input.
Whena “Revision Input”is received without error, the revision input information and the daily contract
volumecalculated from the revision input are displayed in response in the Response Displayfield, and a
“Revision Input Results Notification” is output,

11-1-3: Indicating the Completion of the Inputting of the Resale/Buyback Quantities,etc.

In order for the Tokyo Stock Exchange to understandthe state of progress of the input operations by the
individual participants, please perform the “Input Complete Instruction” when the inputting of the
resale/buyback: quantities, etc., required for the day, have been completed.
When an “Input Complete Instruction” has been réceived without error, the items not yet input for the issue
into whichthere is input are grouped andare treated as though “0”has been input as the input quantity.
Note thatit is possible to perform a “Revision Input” even after the “Input Complete Instruction.”

11-1-4: “Input Invalid”for the Inputfor the Resale/Buyback Quantities, etc.

_ Whenthere has been a revision to the previous day’s contract volumeafter the completion ofinputting of
the resale/buyback quantities, etc., for the day, the resale/buyback quantities, etc., for which inputting has
been completed are invalidated, and an “Input Invalid Notification”is output.

Whenthe inputis invalid, please input the data again using the same method used for “New Input.”
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