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€ LIFFE 2001

All proprietary dghts and interest in this publication shall be vested in LIFFE Administration and
Maragement FLIFFE™ and all olher dghts including, but without imitation, patent, registarad design,

copyright, tradermark, senvice mark, connected with this publication shalt also be vested in LIFFE,
LIFFE CONNECT™ ig a tradermark of LIFFE Administration and Managemenl.

Na part of ihis-publication may be redistributed or reproduced inrany form or by any means or used 1o
miake ay dervalive work [Such as franstation, transformation, or adaptation) without written permission

from LIFFE.

LIFFE reserves the right 1o revise this publication and 1o make changas in content from time o time

withoul abligation on the parl of LIFFE 1o provide netification of such revision or change,
This publication contains information provided by organisations other than LIFFE.

LIFFE shall not be liable {except to the extent required by lawd for the use of he information contained
herein however atising in any croumstahces connected with actual rading or othenwise. Nedther LIFRE,
nor its servants nor agents, is responsible {or any errdrs of omissions contained in this publication. This
publication is for information only and does not constitute an offer, solicitation or recommendation [o
acotre or dispose of any investment or to engage in any other ransacion. All information, descriptions,
examples and calculations contained In this publication are for guidancs purposes only, and should not
be treated as definilive, LIFFE reserves the right 1o alier any of its rules or contract specifications, and

such an event may affect the vaidlity of the information in this publication,

Those wishing either o rade LIFFE fulures and oplions coniracts or to:offer and sell them to others

showld establish the regulatory position in the relevant isdiction before doing so.
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Introduction

Wa are pleased to bring you the latest version of the LIFFE Directory of Access
Solutions which provides customers with information on the variety of channels available
to access the LIFFE market and view iis data. Everyday, more business by value is
ertrusted to LIFFE GONNECT™ than any other electronic frading platform. Together with a
wider offering of products in more countries than any other exchange, this positions LIFFE

as the world's leading electronic exchange.

The launch of LIFFE CONNECT™ in 1908 heralded the reinvention of the Exchanige as an
slectronic-market, firstly through the successful migration of all its floor-traded business
onto goreen and secondly through its rapid distribution, The distribution of LIFFE
CONNECT™ ig approaching 400 sites i 23 countries, more than any other electronic

frading system In the world, and covers all major time zones.

LIFFE CONNECT™ s the world's most advanced derivatives trading system, offering
unrivalled execution speed, funclionality and flexdhility. lis state-of-the-art design and open
systemn architecture allow customers to build or purchase trading applications fo sull
specific business needs and 1o integrate those applications inta other ines of business and
business systems. Those wishing to acquire trading software can do so from the many
independent Software Vendors {I8Vs) who have bullt trading systems to the LIFFE

Application Program Interface,

Access to LIFFE
LIFFE CONNECT™ can be used to access the LIFFE market electronically from the world's
major financial centres’ and customers have considerable flexibility and cholce in their

method of access:

access from London via LIFFE's local network with 1SV software
access via LIFFE s intermational natwork with ISV software
access through senvices offered by Valus Added Network VAN partners

acoess through slectronic order routing services provided by member firms

¢ @ @& & o

access from frading bureaux provided by rrember fims

3 - » 1781 . x + ) .
Regulatory resirictions may prevent or condition access in some jurisdictions,
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Customers wishing (0 access LIFFE can aiso choose from a number of back office and
middie office systems. The back office and middie office suppliers of these systems are
critical in the delivery of accurate trade reconciliation data to LIFFE Clearing Members and
therefore play a crucial role in the risk management and straight through processing

solution chain between the front, middle and back offices.

Following the launch of LIFFE CONNECT™ and a recent major upgrade o the LIFFE Market
Feed, quole vendors and sub quote vendors are now able 1o provide access 1o real-ime
data for the LIFFE market in the form of market depth. Market depth provides a significantly

snhanced view of the strength of the order book it the marketplace for all customers.

The choice and flexibility avallable for customers wishing to access the LIFFE market and
view its data s unperalieled. This has been developed in conjunction with the support of

our many business partners listed in this directory,

These successful partnerships enable us to continue fo focus on our core business of
being a leading giobal player in the Exchange arena, providing our customers with
products required 0 manage exposure o financial markets in a cost effective and efficient
ervironment. In doing so, we are confident that LIFFE will maintain its position as the

leading electronic derivatives exchange in the world.

Simon A Raybould
Managing Director, Sales and Marketing
LIFFE Exchange



Independent Software Vendors

Conformance Testing

in order 1o safsguard the integrity of the marketplace, LIFFE requires each trading member
to demoristrate g level of technical and operational readiness and to deploy conformant
software, It is a member's responsibility to perform any necessary tests to ensure that the
functionality of itz chosen trading application not only operates according to the
specifications set out by the relevant 1SV, but also (o accept responsitillity for ensuring the

sultability, adequacy or performance of any particular trading application.

LIFFE’s thorough technical conformance testing process is also used to maintain high
standards of softwars functionality required from LIFFE 18Vs, LWFFE continues to make
improvements fo the functionality and flexdbility of the LIFFE CONNECT™ trading host,
including requiring all 18V partners 10 provide a mandatory level of functionality. Currently
the minimum requirements for LIFFE CONNECT™ 18V front-end trading applications

inclucle:

ability 1o subscribe to market al commaodity level

display of both ‘implied In" and implied out’ prices in the strategy markels
provide various methods of revising and puliing orders from the market
display of text messages sert from the LIFFE CONNECT™ host

abiiity to process an intra-day strike update 1o the options market

ability to offer calendar spread trading

abifity to offer implied butterfly’ strategies

¢ & ¢ » @& o 9o @

ability to conduct wholesale trades on LIFFE

Partners in Performance

As part of the 18V progréimme, all ISVs who have developed front-enc trading applications
to suppott LIFFE CONNECT™ have sgreed to work closely with LIFFE and our mutugl
customers on issues relating to customer service, The main Tocus of this programme s 10
creale an environment for transgparency and regular diglogue sc that all parties share
information on topics of mutual interast, espedcially those relating 1o system availability,
service incidents and planned change. The Partners in Performance programme fakes the
form of a two-way Service Level Agresment between LIFFE and il its 1SVs. To accurately
monitor the performance-of each 18V, LIFFE strongly encourages members 1o reparl any
1SV service incident to the LIFFE Sewvice Desk on +44 (0120 7378 2004

4
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Partnars in Performance

The following 1SVs have developed front-end trading applications to support LIFFE

CONNECT™:

ISv Page
Actant 6
Bloomberg? 8
Communicating Ltd. 10
EasyScreen plc 12
EccoWare 4
FFastFill 16
Future Dynamics Lid. 18
GetReal-time 20
GL TRADE? 22
ION Trading Systems Ltd. 24
ORC Software 26
patsystems 28
RTS Realtime Systems 30
Trading Technologies 32
Trinitech Systems 34
YesTrader 36

? Also supplies Value Added Network (VAN) access to LIFFE CONNECT ™, see page 38
9

(8]
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Actant

v

Univergal Stock Futures |
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Actant is an ISV market-leader in high-

performance trading systems for
automated market making. Since 19885,
Actant's developers have engineered high-
performance trading systems for
suc;oessive generations of electronic

derivatives trading platfcrms.

Actant's AQTOR® technology is used by
Designated Market Makers to fulfill their
obligations to LIFFE with regard to market-
making in equity options, FTSE 100 Index
futures and options and Universal Stock
Futures. By servicing only the feading
market making desks, Actant is able to
uniguely focus on building the technology
edge required for competing against the

leadling proprietary systems.

AQTOR® Automated Quoting and
Trading of Risk

AQTOR® is a single-screen muiti-market
front-office system, and its modular
architecture allows it to be configured for

different customer situations including:

6
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@ large market makers and banks -
trading architecture optimised for
integration into larger environments
and existing systems

makers =

@ independent market

complete turn-key solution for
automated trading, quoting, with risk

management and portfolio database

Advanced Technology = Edge
AQTOR®

clistinguished by technical proficiency in the

Actant's technology s

following areas:

® automated market making with
electronic eye

@ automated answering of RFQs, guote-
requests and cross-requests

® autoquoting command optimisation
and minimal reaction speeds

@ scripting technology for automated
guoting and automated volatility
surface adjustments

® multi-exchange direct access

® XML message distribution for optimal
integration

@ customisation of orders, guotes and

strategies
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Adrian Lucas

ACTANT AG

Poststrasse 30

6300 Zug

Switzerland

Tel:  +41(0)41 71071 51

E-mail: info@actant.com |

5% I S e

i
i
www.actant.com |

® W3C DOM API for read/write access
and parameterisation, both DCOM and L

XML over sockets aCt a n t

@ additional APIs for exchange/ECN

connectivity, quote feeds and pricing
routines

@ risk management and portfolio
database

@ one-view window plus tracker window
for optimal visualisation

® unlimited custom window views and

colour/sound alerts
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Bloomberg

Univers# Stock Fulures

-
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BLOOMBERG PROFESSIONAL™ heas
successfully built and tesied its interface
for LIFFE GONNECT™ for financial
futures, options, STIRs, non-financial

commodities and Universal Stock Futures.

Functions

Bloomberg's LIFFE CONNECT™ front-end
trading application is fully integrated with
the BLOOMBERG PROFESSIONAL™
service. [n addition o the trading interface,
the BLOOMBERG PROFESSIONAL™
service provides real-time and historical
prices, news, technical analysis and

analytics for financial markets worldwide.

Exchange members can now trade on
LIFFE CONNECT™ from anywhere in the
warld (subject to restrictions} using the
BLOOMBERG PROFESSIONAL™ service,
one of the financial markets' most

sophisticated analytical tools:

© market monitor, ticketing, and tracking
blotter

@ full suite of irading strategies approved
by LIFFE

8
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Options

® seamless inlegration of fickets into
Bloomberg's risk management systems

© electronic link to back office system
available for Bloomberg Trading
System customers

® non-member to member order routing

available over Bloomberg's global

network
© free software upgrades provided

@ muitiple Exchange Connectivity

Support

@ on-line support worldwide, 24 hours a
day, 365 days per year

® dedicated LIFFE CONNECT™ project

management team

Training
@ unlmited free personal training

® free seminars

Requirements

® no additional hardware is needed at
client site. The EASy connection
required for each member firm to
access LLIFFE CONNECT™ will be
‘installed and maintained  at

Bloomberg's London site.



Contact

John Elliott

City Gate House

39-49 Finsbury Square

London

EC2A 1PQ

Tel: + 44 (0)20 7673 2020
E-mail:  jeelliott@blocomberg.net
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Sharifa Sardal

City Gate House
39-49 Finsbury Square
London

EC2A 1PQ

Tel: +44 {0)20 7330 7128

E-mail: ssardal@bloomberg.nat

www.bloomberg.com
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Communicating Ltd.

Communicating Ltd. Options _

| STIR v/

W 8 Universat Stock Futures |
L Equity :

il
 Index v
Bond v
‘Non-Financials

Communicating Ltd. is a privately held
London-based company specialising in
innovative exchange-related software for

the finance community.

XL Connect

XL Connect continues to be developed
and now offers support for trading LIFFE
futures contracts in eguity, short term

interest rate, bond and index markats.

Communicating offers three LIFFE

CONNECT™ implementation options;

® a LIFFE trading appiication designed in
collaboration with clients and focused
on speed of execution, ease of use and
clarity of orders

® a version which offers mobile trading
functionality operating via a radio LAN
card from mobile Windows CE palmtop

devices

10
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® a COM automation object model

enabling clients ta implement
unattended automated trading
functionality by infegrating the frading
objects with their own order routing
software and trading strategy models
and 1o build their own custom user
interfaces easily using Excel, Visual

Rasic, Delphi or VC4+-+

The XL Connect trading package offers

all of the following features:

@ user interface may be entirely mouse
driven

@ user-defined market watch and order
book windows

® real-time user-defined market waich
and order book windows

® real-time user-defined risk and P&L
analysis

® post trade order management with

back office integration
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vary rapid order entry and custom
soripting for user-defined program
frading

user agcess, whether trader or clieny,
either across LAN, 1P connection or by
mobie palmtop Windows CE device
seamiess integration of exchange data

and user-defined pricing models

Contact

Wiadan Jovanovic

59 Mansall Street

London E1 BAN

Tel: +44 {0j20 7702 0000

E-mail: vied@communicating.uk.com

Communicating Limited

SASI




EasyScreen was founded in 1998 by two

former LIFFE {raders and has achisved
outstanding success with its products.
Having been designed for traders by
traders, the system offers internationsl
coverage and sophisticated functionaiity

whilst rermnaining easy and intuitive to use.

EasyTrade combines fully integrated
functicnality for futures, options and
equities frading on LIFFE CONNECT™,

Features inchude:

EasyTrade

@ azccess to multiple exchanges from a
single screen

© order types such as inwisibles, icebergs,
triggers, tranches and basksis

@ automated markst making

® & spread matrix which offers a
graphical way of tracking and trading
shovt term interest rate calendar
spreads including implieds

@ sophisticated order ticke!, including

facility to track or dime the market

12
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@ screens and  functionality  fully

customisable by the trader

EasyMinder

Our pre-trade, real-time risk management
system offers the risk manager the abilily
to impose trading and financial limits on
thelr traders and to monitor thelr

performance In real-time. Fealures include:

@ pre-frade order permissioning

@ innovative traffic light indicators 1o alert
supervisor to violations

@ abillly to set permissions in respect of
position limit, profit and loss and net
aquity

@ complete audl trall log of activity

EasyCell

Our sophisticated trading tool offers the
facility to link the EasyTrade application
to a cusiomised Microsoft Excel™
spreadshest and use live exchange data as
a basis for further calculation. s many

usges include the abiiity 1o




@ trade any hybrid strategy across
different contracts and different
exchanges

@ link to graphing tools to automatically
trigger technical trading

@ automals short term interest rate strip
trades

@ work any trading algorithm that can be

represented on Excel™

Contact

EasyScreen pio

78 Cannon Street

Lendon EC4N GHH

Tel: +44 {0120 7645 4800
Help Desk:  +44 (0120 76485 4880
E-mail nfo@eagyscresn.com
+1 312 930 9185

+1 212 404 7008

+81 ({2 9247 8675

+65248 46872

Chicago
New York
Sydney

Singapore
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EccoWare

Universat Stook Fulures
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EccoWare provides unique and innovative
software tools for electronic tracing and
risk management. Offering multi-exchange

connectivity to LIFFE CONNECT™ and

other mgjor exchanges.

Products

T-ware - a high performance, highly
flexible, easy to use, modular trading
system with specialised functionality for
brokers, market makers and strategy

traders in futures and options.

T-ware incerporates pre-trade risk
monitoring and control and facilitates

straight through processing.

Consultancy
EccoWare will work with your own
developers to produce unique modules

that match your specific trading needs,

Technology
EccoWare is Windows NT® based and
developed in C++ for optimal performance
and reliability.

14
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Service and Support
EccoWare offers a guaranteed high level of

customer support in all related areas.

T-Ware modules
Sirategy Viewer
Custom filters to allow dynamic viewing of

new and existing LIFFE strategies.

Spread Builder
Define and trade cross-product and cross-
exchange strategies with user defined

legging risk controls.

Market Watch
Real-time prices and depth for exchange-
listed and user-defined products with quick

execution, qucting and filters.

Crder Entry+
Specialist order entry adapted for futures
and options traders, market makers and

brokers.

Order Book
Comprehensive flexible order management

tool.

Position Waltch

Real-time positions and P&L information.

i
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Contact

WWW,6CCoware.com
E-malil: info@eccoware.com
5-7 St Helen’s Place
Bishopsgate

! London

EC3A 8AU
Tet: +44 (0)20 7861 9350
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FFastFill

FFastFill

STIR
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Universal Stock Fuluras
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FFastFill designs and markets second-
generation trading and risk management
software solutions for trading on electronic

exchanges.

The FFastFill product range provides a
Windows-based trading front-end,
integrated real-time risk management,
client management and an order routing
system via a LAN,; WAN or the internet.
FrastFil provides real-time straight through
connection frem workstation to order
matching engines of multiple electronic
exchanges offering financial futures and

options, equities and comrmaodities.

Trading functionality includes:

@ unigue spread matrix tool

@ smart and simple STOPS, MIT, MOC
and OCO

single click scalp trading

market waich

group order books

portfolio risk analysis for each
workstation with graphical representation
of paosition P&L

@ theoretical fair values

16
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Optlons
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Risk management features:

@ real-time overview of all trader
positions

@ user configurable screen layouts

® aggregate risk analysis across
exchanges

@ real-time P&L breakdown by contract

® aggregate risk for futures/financial
options and equity options

® automatic and manual blocking of
trading activity

@ three level visual alarm with audible
warning

@ user definable position limits by
contract

@ ability to enable or disable overnight
positions by trader or group

@ real-time aggregate position limits by
contract

® real-time clearing commission and

exchange fee calculation
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Contact
Jonathan Hulbert — London
Tel: + 44{0)20 7865 8800

Tom Chlada - Chicago
Tel: + 1812616 2790

www.ffastfill.com
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crossfire

Future Dynamics Ltd.

ifature Dynhamic
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Exchange Independent Web Based Order
Router.

crossfire is a multi-exchange order routing
risk management and execution tool built
from Microsoft technologies and COM
components. The application is the result of
a unique mix of cutling edge technology
skils and in-depth business knowiedge.

Fundamental to the product is the abifity to
efficiently manage the trade flow from
order inception, routing and control,
through to execution and order fill
notification. However, in addition to these

core functicns, crossfire delivers far more.

Local and global distribution is achieved
through a combination of the client/server
or full internet version, crossfire.web. This
choice of delivery and proven scalability

allows for fast, robust global coverage.

Through the unigue branding component
and modular design structure, clients can
easily deliver their own "labelled” product
te their end users. Components of the
product can also be easily integrated into

proprietary trading systems.

The global order boek database is shared
with viewpoint to streamline the critical
fink between front and middie office, and
load&go then interfaces with any firm’s
back office system to deliver a dynamic full

sevica client web portal:

@ multiple APl connections

@ one-click trading

@ dynamic limit management

© shared global order book

® spread matrix with implied and real-
time functionality

@ outright trading from spread matrix

18
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@ charting and technical analysis Contact
© support for “virtual" contract types Steve Tucker/Charles Robson - London
@ risk and fimit management Teak: +44 (0120 7247 4700
@ manual order input
Patrick Thornton-Smith —~ New York
@ user configurable screens
) Tel: +1212 372 8915

@ client/server and internet options
D complete integration with middle and Peter Hutchison - Chicago

back office Tel: +1 312 435 0481
® global 24/7 support E-mail: sales@fcdhwveb.com

® demonstrations available

www.fdlweb.com
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GetReal-time
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GetReal-time has been providing internet
solutions 1o the financial services market
since 1999, GetReal-time has a number of
products available that are designed to
enhance websiles of institutions and
enable access to the markets for
professional and retail traders alike, All
products have been developed for use
within a browser environment or as a

downloaded piece of resident software,

Products

QuoteBoard provides instant access to
auto-refreshing real-time data from the
world’s major futures exchanges,
A selection of snapshot charts are included

in this service.

QuoteBoardPro provides access to
streaming real-time and delayed data from
the world's major futures exchanges.
QuoteBoardPro zalso has access to a

selection of snapshot charts,

QuoteBoardPro+ is a downloadable
software program that provides access to
real-time data from the world’'s major
futures exchanges. The system also gives
access to FX and news content and can

power charting software.

PitPractice is a trading simulaticn product
that enables institutions and exchanges 1o
offer training to potential customers. Using
real-time or delayed prices, PitPractice has
all the functionality of a professional trading

product.

Electronic Market Trading System is
capable of displaying real-time prices and
news from the world’s major exchanges
and third party news vendors. it can also
provide technical gnalysis and charting.
The system routes a variety of orders
directly to efectronic exchanges subject to
risk management and is also capable of
routing orders to broker terminals for the

execution of OTC products.

NB At the time of going to print GetReal-time have yat to complate conformance to AP| 5
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Contacis

Mark Penny

Tony North

GetReal-time

Mariner House

157-163 High Street
Southend-on-Sea

Essex

881 1LL

Tel: + 44 (0)1702 348688
E-mail: m.penny@getreal-time,com

t.north@getreal-time.com
www.getreal-time.com

PitPractice

FHATEL Scrclata traesyy

Miniindex | Trade High L ow Yine
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€ Mips 9o 0o . > 5 3 3% 133500 031934

__EMniN 650 27600 2960 03190
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GL TRADE

v

Founded in June 1887, GLTRADE s atthe  AUTOMATE - an automated muit-
forefront of trading technology, with 18 exchange market making/arbitrage tool
integrated electronic trading and market »

ARWIN - g basket trading facility with
dala solutions,

market forecast and impact caloulgtion
GL TRADE is currently present in gver 800

) OPSYS - your complete front to middie
trading rooms worldwide, covering 50
k office solution

markets with approximately 30,000 screens.,

BROKERNET - infernettrading station for
GL WIN - the leading multi-market trading ‘ _ o

nstitutions and active retall clients, offering
station

the same funstions as the professional
GL NET - trading without boundaries = g GLWIN trading station
safe and fast global order routing network,
linking 50 cash and derivatives markets

with g further 10 markets in progress
SELECTOR - pre-trade risk management

SPREADMATRIX - a visual spread-
rmiohitonng and trading display that adapts
to all spreads, from short term interest raie
o inter-market straddles, ecuippedio
handle up to 800 strategles and providing
efforiless monitoring of implieds and
butterflies

22
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Contact
Sertrand Rassat - London

Tel: +33 1 5340 0000

L Tel: +44 (0j20 7665 6200 Tel:
E-mail: rassat@gltrade.co.uk E-mail: ihanisch@gltrade.de

Jean Philippe Bartoli - Paris

ina Hanisch — Frankfurt
+49 69 7181 3000

Marc Nicollet — New York
Tal: +1 212 589 0510

E-mail: jpbartoli@gltrade.fr E<mail:  mnicollet@gl-us.com

GL TRADE aiso have newly opened offices
in Tokyo, Sydney, Madrid, Amsterdam and
Zurich.
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ION Trading Systems Ltd.

i‘radlg
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Universal S1ock Fatives

[ Equity =~
Index - b v
TR ’
| Non-Financlals ‘

N

ION Trading Systems Litd. was established in
1998 - born out of the expertise of
orofessionals working in the financial markets
and an established software company,
specialised in the electronic markets,

The result is MarketView ~ an open
system technology created specifically to
enable the integration of systems in the

world of financial trading.

MarketView is an open system running on
a network and is sasily integrated with
proprietary systems like pricing feeds and
trade capture engines through a common
programming inierface. The majority of
electronic markets and most of the
systems used in modelling, analysis,
distribution and storage of data, can all be

easily interfaced.

MarketView zallows the selection and
organisation of data and trading interfaces,
through a customisable desktop fayout
within a common graphical user interface
without losing any of the peculiarities and
trading functionalities of the markets.

24
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Furthermore, MarketView enables cross-

market trading.

interfaces have aiready been developed for
multiple markets and the system can also
be integrated with most of the data
providers

{Reuters, Bridge and

Bloomberg).

Demonstrations are available.
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Contact

Haberto Filippi

Luca Zamboni

ION Trading Systems Lid.
Cleary Court

21/23 5t Swithin's Lane
London EC4MN 8AD

Teal: +44- {0120 7388 0207

E-mail:  sales@ilontrading.com
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ORC Software
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rv'l‘c;;:%-laancials

ORC Software, a publicly traded company,
develops and markets ¢ne of the world's
leading electronic trading and risk
management software packages, the ORC

system.

The ORC trading application ig an
advanced tool for the trading and pricing of
derivative and spot instruments based on
stocks, commodities, bonds, interest rates

and currencies,

In addition, it is used for real-time pertfolic
rigk in a true multi-currency and multi-

exchange environment.

The ORC front-end provides all user

groups, including market makers,
proprietary traders and brokers, with a rich
set of functionality including theoretical
models for derivatives, exotic options and

structured products.

Features
@ three advanced functions in one single
package: analysis and pricing, trading

and risk management

26
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leading supplier of internet solutions for
Nordic countries

ORC connects 1o 30 electronic
marketplaces worldwide, providing a
truly global trading solution

real-time theoretical prices, market
prices and risks/greeks
market-leading automatic quoting
functionality inciuding diming and
auto-trading

flexible client-server model: front-end
running on Windows NT or Mac OS X,
designed 1o be extremely flexible. UNIX
back-end, providing robust secure
solution

open AR

sales/support offices in London,
Copenhagen, Frankfurt, Milan,
Moscow, New York, Stockholm and

Sydney




Contact

Chris Edwards

Tel: +44 (0j20 7942 0950
135 Cannon Street

4th floor

London EC4N 58P

Anders Henriksson

Tek +49 69 3650 3040
Neue Mainzer Strasse 52
MainTower

60 311 Frankfurt

Germany
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patsystems

| Non-Financials

As a leading ISV, we have built a scalabie
and deployable trading backbone
comprising order routing technology,
sophisticated pre-trade risk management,
real-time price distribution and muitiple

exchange connectivity,

Qur system has been adopted by many of

the largest global clearers and brokers.
Key features of the platform include:

@ the possihility to deploy instantaneously
to thousands of end-users: either over
the intemet or through dedicated lines

@® a sophisticated hierarchical pre-trade
risk management system offering
unparalleled control and flexibility

® real-time access to multiple derivative
and equity exchanges

® open system architecture with 'front-
end’ and "back-office’ APls

@® a choice of front-ends including an
internet deployable java application and
a sophisticated options trading solution

@ high systems scalability and flexibility

28
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@ the possibiiity to re-brand the front-end
trading application
@ a choice of valued-added tools and

analytical software

Other features:

@ leading-edge trading functionality
including ouwr 'multi-exchange legger’
which enables users 1o create and
exploit arbitrage strategies across
muttiple products and exchanges

@ patsystem’s X-link solution allows for
seamless order-routing to clearing
partners on other exchanges, offering
an effective method of utilising
memberships

® global, 24 hour support incorporating
comprehensive trader and fechnical
support with structured helpdesk service

@ mass deployment - the patsystem's
J-Trader front-end offers an efficient
and manageable method of deployment
via a website, bringing meny commercial
advantages and cost reductions

@ demonstrations available




L
Sin it Ifn,w P | oo

:lm i i%’em | Rt | s | g | Aotk

Rt Lg% Thte e
CHEY hoplmar Al

s 5

IR

Samsh

Vit Bhebet Mmbie  Bostr | B | Bwbits | Rty PRIV
‘

Eerpa

el e

EURECA I Dt
LB LA O L Do

| St R s

1387

111795
13750
s
3180

NI 58 50 Sepddiinad
THEE SRS AR
SHEIS RS R S
LTFEYSHEYE S bagd
PP LYY U G

i A v Hwees” g o G B

H .
ot i ; M i‘m’lé%:ixm B | Fapor

Pk Doy

TE PR
Bl et Bl 1 S S| 908 8ed St A

o

e

i

R
e ey e 1 L

Tt A
¥
Skl

gena
dempvin

|

|

e L

e

[ = P

[T I i et

T T R T T
AkawlER 1 DR W ou
IR0 WOIH T O Y

w3 o

Tt Oty

e Dt

¥R D

i LR i

#

o

LR

e gy

& i BEANS Y

PR R R
Hel R 3 R Tk
e T AETLVIEET 1 mer 1)
il I cURERT S DU N T N
HEE ¥ LR EAS T LI AL R T
e f RLRERD 0 I I A1 - B

G

i

E

g D et faerd 3 4

Grbal

=
s v
ke ALE

i :wihu ey
i v

i

8 G AT
% B
# el
ek i
e SR B
st bR, (e

i
B
£ ]
e

]

ot

(0

T Jamibir

R R
tgrees

e g
o
i 6 e T
£ B R

ERN

3
¥

i
\

waqn
waser

# .

LI |
FA ]
T
Voo
e

err G 1

DAL Gats BN AW AP
s ke sAYE D9
fom e )

Lois R AGH
£

Ay

BT futs

B e

RS S
P
LATIRBA 7
Sk LR S R
ek VR EAT 3 Ve
e lREARH . %

Tl BA BRAY any
LaURIEK EOE KRS
Gl ol B

LA LI BN 0w
[SLE S I Y ST
Ll T Y

ety
bk fs
P

ey
£
e

L2
it
e

Pt Grars

Lot

AR

S tageldmaling Tad o
SRR O g
DRy A5 BRI

ey

A B

Lt

take L B SETER
tebu ik R PRI

AR SR d
AREOA GO By o
Gy

48 epsiin

o

¥ Foate FLEFER S0
i FL e TLE TR

i < <
el RERAE BRI TR TRRT |

*: 4

St
fiei

s

Ghawe s

{blsets
Dt

wofl

CRLS L i s
8 R REE LB
e
ARG 1D
FURERH AR Wl
FURERT ARG
FHERER v
SR R a

AL B

A Faire |

.
[

ks
i oo i e

S ed PO T B B e e

Lo AR

Er ]

iU
T L R
R AR

Pk

£

WD

A

ek (5%}
£ i @ w1y
% EE 5 Hy
e i = [EES

Fd

e

i

(3

0y s E3i 3
iy LER A s
kS vme Wk %

e Tk Nk [
e ¥ kR s L wwd A
Brer | A TR0 MR % SR i

L]
]

Page 31 of 103

Contact
Nick Garrow ~ London
Tel:

- 5 4 Slee i EAY 5 ko Pk 13 B sk Sleer oo BOestatiee L ¥ guak Briee
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e INEE O SEm U 4 Rl # s [
o £ ARy @ dRe St
4 ] & fre Saxa

+44 {0)20 7940 0470

Marke Anderson— Chicago

Tek

professional

+1 312 922 7606

auvtomated tradin

Kazuaki Takabstake - Singapore

Tel

Brian Goodmarn ~ Sydney
: +B1 (2)9293 2523

Tal

E-mail:

: +65 216 0452

www.palsystems.com

sales@patsystems.com
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RTS Realtime Systems

Universal Stock Futures

v

S
v
v

Over the last decade RTS has established
itself as one of the leading ISVs for screen
based trading soluticns. Our reputation for
develeping robust and extremely fast
tracing solutions has enabled us to build
an enviable worldwide customer base and

connections to over 3C different exchanges.

Qur system is used worldwide by market
makers, proprietary traders, locals and
brokers to trade options, futures and

stecks from a single trading window.

Key Features and Functionality

@ real-time pricing of futures ahd options

® real-time theoreticals

@ click trading and diming

@ electronic eye for fast order matching

@ automatic quote machine with dime
facility

@

basket trader

® dartboard for fast fuiures trading

30
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@ multi exchange spread matrix

open AP

alt products tradable from a single
window

® real-time position management
@ real-time risk management

® order management

® charting functionality

@ internet connectivity

© Reuters SSL connectivity

@

matching engine

Technical and Support Services

® client server architecture

® support for multiple platforms
(Sun, Linux, NT, AIX, VMS}

® standard open interfaces to other
systems

® remote systems administration and

functional support




Contact
RTS Realtime Systerms (Deutschland) AG RTS Realtime Systems SAS
Rembrandtstr. 13 24 Rue Buffault
D~ 60596 Franikfurt / w. 75009 Paris, France
Tel: +49 {0)69 610080 Tel: +33(0}153 21 8919
E-mail: sales.fim@rtsgroup.net E-mail: sales.fr@rtsgroup.net
RTS Realtime Systeims LLC RTS Realtime Systems LLC
29 South LaSalle Street 11 Hanover Square
Chicago IL 80603, USA 27th Floor
Tel: +1.312 830 9006 New York 10005
E-mail: sales.usa@risgroup.net USA
) Tel: +1212 328 0330
RTS Realtime Systems Ltd.
E-mail: sales.usa@rtsgroup.net
Cannon Centre
78 Cannon Street www.rtsgroup.net
L.ondon EC4N 6HH .
A RTS Realtime Systems Group
F-mail: Saies.uk@nsgroupnet Chicago « Frankiurt » London » Naw York « Paris
TR R A A R MM AN iy FIBIRIRINS
Ll Shewl view Loy Pesilie S U»lka’l‘ !
e Cvarten A A Cmass o] e
S+ ) o o] o] 51500

. J eyt \\n ktm.ew i3
Hom 35hi Py LA |1u.

£13 wmﬁ 140 J[g.,y 4;1 TR
PN i 7
S L R YT S T R R PR e T i
Oy THAGE 20000 B6.IS X B 4N 1 i

Ce TWABYSIOMATYS 29 Fiee RARLH i

4
i i
i
i
¥ §
freientl:
~

RICEETHTS
st

i
3 . 3n

T e TR u(
L SN TTE R TN TS ?UW-P);

TR VANR

Fricy

: -:Ii m ~.!o- s
RIS 5

;mw.aw

" ms) mmc‘ BN
,._a,w,wimw,mz,m;xm o :wm LI L

e Rl

VT um( o fwm» anmt AN xg Fiasmth
AR AL R U VR ¥

L mt; “or)
2 { 1 200 1335
PN e e (msan
S LT mg
: S A v
: B i 040 130553
DA 0e 4
s mmm i

mm 1;. i) n RIS oo 3l as T

Bk : i
AZ000 KIS 1TV ie 20 idrie uz
! ) 'g EO N PR ERT i
AR HEW 14K

1ian ey,
l 13918
1340
TGIGE. 1 AT 1558

OBETIE O K J}t

v f e sl s

TR 20 ) sLoaads
; ;

“"‘}g o ; s

nd (a0 ap i [ R K
B ATTER TN L

WO o s 100

it

1 1 ™~
MY oy a& .zx,.;.;

11045
‘}('- EEIR T %
D-M- « PHLRR ”
m 1n
LRI B
M‘Mmt...ﬂ_
i NS BALEC) ﬂ

PG SREa) IRyl 1Az

-

L e 2
e o0 S AT o ] 7(":“‘

—Eha

.’hg[l]' Canliact ! Q_‘y

o i

Page 33 of 103

[ }mwtr}l‘cldg M sy &.ul“[twoulv
1l Faes mt .

DRI

Cataxs
rn 67 30
1328

TN dasa 45 14945 (DA SAA0 05 1247

31

SASI



Trading Technologies

| Non-Financials

Established in 1994, Trading Technologies
{TT) is a global software development and
service company focused cn the total

automation of electronic trading.

Our client list includes many of the world's
premier money-centre banks, securities
brokers, and proprietary trading houses.
Our commitment to werld class service,
coupled with our ¢ffices in London,
Frankfurt, New York and Chicago, provides
these customers with the kind of market

access and support that they demand.

TT Solutions

X_TRADER® one of the fastest, most
flexible trading screens for futures, options,
bonds and equity trading

X_TRADER WEB™ for secure, highly

scalable internet trading

X_RISK™ for multi-level risk management

across all exchanges, from any location

X_QUOTE™ for two-way quoting based
on theoretical models

32
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X_TRADER® features include:

® fast order entry ~ single click trading,
crossing and edliting

@ powerful pre-execution rigk
management ~ fast and secure credit
settings

® MD_TRADER™ - unique static display
of depth ailows maximum precision and
speed of execution

@ basket trading - creation and trading of
complex baskets

@ inter-market spread tool — automatically
tracks legs for spread orders

@ fiexible spread matrix - for order entry
on both outrights and spreads

® muiti market access — trade all
exchanges from one screen

@ order blotter ~ simultaneous entry of
multiple orders

® Exce! links - two way real-time
calculations and updates

® open APl - eagily link to in-house and
third party applications

® full market depth — provides all levels,
as published by the exchanges

@® strategy creation tool ~ for exchange

recognised strategies
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@ detailed fill book and P&L - complete
listing of trade executions and mark to
market

@ filtering functionality - on muitiple fields
both for working and executed orders

Contact

Mark Thornberry

Trading Technologies UK Ltd.
36 Pouitry

London EC2R 8AJ

United Kingdom

Tel:  +44 (0)20 7600 2121

Jim Marvin

Trading Technologies, Inc.

One Worid Trade Centre, 86th Floor
New York, NY 10048

USA

Tei: +1212 313 6300

Steve Moniesen

Trading Technologies

100 South Wacker Drive
Suite 1824

Chicago, L. 60606

USA

Tel: +1 312 372 3387

Michael Peters

Bockenheimer Landstrasse 39
80325 Frankfurt AM Main
Germany

Tel: +49 69 138 726 O

E-mail: sales@tradingtechnologies.com

www.tradingtechnologies.com

SASI
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33

Page 35 of 103



Trinitech Systems

Futures

Universal Stock Futures

v

v
Bond 7 s 7
v

Non-Financials

Order Book Management System
(OBMS) - at the heart of Trinitech's
solution is the Global Order Routing and
Order Maragement System (OBMS) which

features:

® a user configurable input screen for
quick and efficient order capture,
execution and confirmation covering
multiple exchanges

® an order bock providing trade
management for all order types
whether electronic or open ocuicry
exchanges

@® a true straight through processing
{STP) solution across ali exchanges
creating a ticketless environment and
reduction in the processing overhead

© a LIFFE CONNECT™ solution covering
the whole range of contracts traded on
LIFFE providing all the benefits of the
system’s extensive functionality

developed with our clients since 1895
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In addition, Trinitech Systems provides:

@ web browser connectivity for client
order capture and pre-trade risk control

@ access to multiple global electronic
exchanges, back-office systems and
third party vendors through our FIX
gateways

@ products available in flexible building
blocks that can be used either iogether
or separately to complement existing
customer components

® tolally scaleabie roll ocut of LIFFE
CONNECT™ either as a stand alone or
networked solution

® global support available around the

clock
@ full project management and
consultancy support

We have a broad hase of clients throughout
Europe, USA and Asia and in partnership
with many of the major giobal clearers we
are one of the largest providers of girect
exchange access. Trinitech Systems Int. is
a subsidiary of NYFIX Inc. = a publicly
traded company on NASDAQ.
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Contact

Jon Steward

Phillip Bruce — London

Barbican City Gate

1/3 Dufferin Street

London EC1Y 8NA

Tel: +44 {0)20 7256 5559
E-mail:  jsteward@trinitech.co.uk

pbruce@trinitecn.co.uk

Adam Roberts — Chicago
111 W. Jackson

Suite 2220

Chicago, IL 80604

Tel: +1 312 588 1031

E-mail: adam.roberts@nyfix.com
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Ancly Wilson — New York
21st Floor

100 Wall Street

New York, NY 10006

Tel: +1212 809 3542

E-mail: andy.wilson@nyfix.com

Trinitech also provides sales and technical
coverage through offices in Frankfurt,
Tokyo, Singapore, Sydney and Hong
Kong.

®

TRINITECH
SYSTEMS, INC.

SASI



YesTrader

YesTrader provides trading and risk
management tools to the professional
screen trader and is proud to announce
Application Service Provider (ASF), a
unique software-hosting and distribution
moaodel that lets trading professionals
access electronic markets quickly, simply,
and globally. YesTrader presenis ASP as
an option to managers who are looking for

aturnkey electronic trading sclution.

The clear advantage of ASP for the
professional trader is the abiity to simply
plug-in to a safe, secure, and redundant
tracing environment and avoid the costs,
support, and security issues of building

and maintaining his or her own system.

The complex components of the system
are hosted and maintained at YesTrader's
secure electronic trading backbone at
Comdisco, the leading provider of business

continuity services, web-hosting, and
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network technology to the wired economy,
following the formation of our business

alliance with them last year.
YesTrader also offers:

Trans@ct™ ~ a proprietary software tool
that allows the professional trader to buy
and sell futures across multiple exchanges
from a single screen

Trans@ct:online — allows the professional
trader to trade a full complement of
exchange products from anywhere with
web access

RiskWatcher™ - a powerful and intuitive
risk management tool

BrokerBook™ - brings the functionality
and flexibility of Trans@ct to your entire
client roster

Options and Options Position Manager
bring the power of YesTrader to the

options markets,




Contact

e (/20 VESTRARAT

TOOLS FOR THE TRADE

London EC3 N4HJ
E-mail: mromanek@yestrader.com
l Tel:  +44 (0)20 7961 Q790

Bill Cagsato ~ Chicago

141 W Jackson Blvd (CBOT) Suite #210
Chicago, IL 60604

E-mail: bcassato@yestrader.com

Tel: +1.312 377 5400

www.yestrader.com
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Value Added Network (VAN) suppliers

LIFFE has alsc established partnerships with selected third party network suppliers to
facilitate access to LIFFE CONNECT™, Members wishing to utilise any of these solutions
should be aware that connectivity is established via the third party network infrastructure
as well as LIFFE's own network. As a result members should ensure that the access
solutions meet their own business requirements in terms of performance, availability and

support.

For an up-fo-date list of Value Added Network suppliers, e-maill: liffeconnect@iiffe.com
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Member Order Routing Services

LIFFE CONNECT™'s state of the art design facilitates access to LIFFE's products in a
variety of ways encompassing both direct access to the Exchange as well as access via
our members' own proprietary systems. This section provides details of member firms
offering order routing services and the relevant contact details. Information has been
provided by firms at their discretion, and therefore the list may not include all of the

member crder routing systems that are available.

If you have any questions regarding member firms offering order routing access to LIFFE
CONNECT ™, g-mai: liffe.connect@liffe.com

Member firms offering Order Routing Services Page
ABN AMRO Futures Ltd. 40
Banca D'Intermediazione Mobiliare IMI S.p.A. 41
Banco Santander Central Hispano, S.A. 42
Barclays Capital 43
Caboto Securities Lid. 44
Cargill Investor Services Lid. 45
Carr Futures Inc. 46
Credit Suisse First Boston 47
Deutsche Banl AG 48
Dresdner Kleinwort Wassertein 49
Easy2Trade Direct Lid. 50
Fimat International Banque S.A. 51
GNI Lid. 52
Goldman Sachs International 53
HSBC Bank plc 54
IBJ Lanston Futures 55
IntesaBci S.p.A. 56
J.P. Morgan Securities Lid. 57
Lehman Brothers 58
Man Financial Lid. 59
Merrill Lynch International 60
Monument Derivatives Lid. 61
Options Direct {Europe) Lid. 62
Refco Overseas Lid. 63
RBS Greenwich Futures 64
SEB Futures 65
Timber Hill (Europe) AG 66
TRX Futures Lid. 67
UBS Warburg 68
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ABN AMIRO Futures Ltd.

Our user friendly order routing system
% z1rede” offers clients reliable, efficient
and securg access 1o trade on multiple

exchanges.
% 2Trade” incorporates;

@ fast accurate order entry

® easily configured layout

® connectivity options: internet, VPN or
leased line

® direct feed into ABACUS for STP

Our browser based system, ABACUS,
provides clients with account information
and trade data. The system holds historic,
current and intra-day information that is

easily accessed, interrogated and

el jbdu Sentioet . Messsper  Hel

customised. Some of its many benefits

include:

@ flexible query tools
@ data export faciiity
@ intra-day risk management

@ real time position keeping

Contact

John Roback

Tel: +44 (0)20 7678 3740

E-mail:  john.roback@uk.abnamro.com

www.futures.gb.abnamro.com

ABN-AMI
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Banca d’Intermediazione Mobiliare

IMI S.p.A.

Banca M, the investment banking subsidiary

of Sanpaoclo M S.p.A. Group, offers
aspoke screen rading solutions via secure

dedicated leased lines or the infermet,

Our screens can be deployed rapidly in the

leading citiss in burops, Ametica and Asia
1o provide electronic access to LIFFE and

ather exchanges.

The various trading systems provided use
ieading-edge technology thal we ars

constantly improving, offering:

@ security —~ SSL. encryplion protocol for
internet connections

© roliabiity and capatity - proven system
architecture and technical infrastructure
with full support and helpdesk

@ high performance — capacily tracking

monitor, ensuring high transmission rates

Contact
Diego Romer
E-mail: romerd@bancaimii
Banca il

Wren House

15 Carter Lane

London EC4Y 5EY

Tet: +44 ({(j20 7454 4836

Massimo Sinisi
E-mail: sinisi@bancaimi.it
Blagio Merola
merola@bancaimiit
Hanca I

Corso Matteotti 8

20121 Milan

Tet +39 02 7751 5300
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Banco Santander Central Hispano,
S.A.

Bance Santander Central Hispano, S.A.
(BSCH Futures) provides Institutional
clients with remote access to the major
European futures and options exchanges
including LIFFE. Clients can access,
execute and manage trades from their own
PC. The integrated BSCH Futures platform
allows customers to get real-time access
to intra-day trade recaps, accounts

valuation and historical data.

Contact

Isaac Prada

BSCH Futures

Paseo de la Castellana 75
Madrid 28046

Spain

Tel: +34 91 4186787

E-mail:  iprada.madrid@sinvest.es

Banco

Santander Central Hispano
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Barclays Capital

Barclays Bank is committed to electronic  Contact
delivery of both product and pricing to all  Lawrence Peirson
its counterparties and clients, Tel +44 (0120 7773 6508

For exchange traded products two  RodBanus
systems have been developed, which  Tel: +44 (0)20 7773 9400

together provide real-time straight through
4 ¢ 9 Barclays Capital

5 The North Colonnade
The trading system, XTAS, currently  Canary Wharf

processing from execution to clearing.

enables direct access to multipie London E14 488
exchanges including LIFFE as well as order

i,

BA

routing to the Chicago exchanges,

The clearing system, FCAS, provides
online web access to account information
in a customisable format which permits

easy integration with any client system.

5l aen Cagiia 30 oov e e

fio Pota Logss Fec umx vtnsw lieky

‘%@@@W@%WQ@!}Q%T N o
mcdestose 1 figse i View (F Wabro 85 st 85 e ey

. i AR
i]rd.,»c f‘nm.dw&w&m P v oaL

LIFFE COIDDIERRTSS P G

HOT Storling
LY.

:’ Conaas

g |Gv!tn!'. :_;] ]\w(feu; s [

it} H Extiifle i Yali Honts Mebe
ll&&i_r____.p nai—:j

43

Page 45 of 103

saoiniesg Bunnoy
SET o P LTe (VICTTY]



Caboto Securities Ltd.

Caboto Securities was one of the first Contact
brokerage houses, since the end of 1998,  Carlo Pizzoli
able to offer, via a dedicated network, Tel: + 44 (0)20 7804 2427

trading screens which provided clients with
Denis Beltramini

fast and reliable remote access to major
Tel: +44 (0)20 7894 2426

European futures and options contracts.

Caboto Securities is continuously

o
2

Securities

B

improving its offering and currently

provides:

® access to multiple exchanges including
LIFFE

@ free installation and maintenance

@ dedicated cal centre

@ technical help desk
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Cargill Investor Services Ltd.

Cargill Investor Services offers the eCIS
custom-tailored soluticn for your electronic
trading needs. The eCIS suite of products
provice access via secure, dedicated lines
or the internet. Our e-trading philosophy is
based upon reliability, replication and risk
management. A private high-speed
communications network provides a global
exscution link into electronic and open
outery markets. The integrated eCIS
platform also offers browser access to
account and risk management information
including real-time portfolio valuations and
automated ftrade settlement and
reconciliation features. CIS also offers
order routing access via vendor netwaorks,

including Bloomberg, GL Net and CQG.

e e e T R [

Contact

Mike Cartier

Cargill investor Services Lid,
Knowle Hill Park

Fairmile Lane

Cobham

Surrey KT11 2PD

Tel: +44 (C)1932 585 850

E-mail: mike_cartier@cargill.com

www.cis.cargill.com

[@H CARGILL INVESTOR SERVICES
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Carr Futures Inc.

CARR ONLINE is Carr Futures’ new
service that allows clients to electronically
execute and manage trades from their own
desktop PCs. CARR ONLINE offers real-

Contact

Jonathan Bradshaw — Europe
Tel: +33 144 82 3548
E-mail: jbradshaw@carrfut.com

fime direct access 10 major global markets
Marc Lorin — US

Tel: +1 312 441 4290

E-mail:

in futures, options and equities in a fast,

accurate, secure trading environment. '
miorin@cardut.com

Designed by traders, the screens are
Grégoire Faure ~ Global Marketing

Tel: +1:312 441 4304
E-mail: gfaure@carrfut.com

flexible, easy 1o use and allow clients to
readily assess risk. Carr also offers internet
products that deliver real-time account
valuation, intra-day trade recaps and  www.carrfut.com
confirmation, auto-matching and extensive carrmain@carrfut.com
orline reporting. Additionally, with Carr
Futures' eBrokerage services, customers

can access 24-hour giobal eTrading

CARR FUTURES

CATDIY AGRICOLEC INDOSWES

support for all LIFFE products available

from Carr Futures.
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PrimeTrade Is a leading state of the art
electronic trading system, wholly built and
developed by CSFB. PrimeTrade is web-
based and provides an easy-toc-use,
trader-friendly interface for peoint and click
execution on listed derivatives and FX. The
system is fully integrated with the
settlements component, PrimeClear, for
straight through processing. It will be the
Prime platform that in the near future, will
offer all fixed income products on-line -
giving our customers access to any

market, anytime, anywhere,
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Credit Suisse First Boston

Contact

Ernest Van Vredenburch

PrimeTrade Client Services (Europe)
CREDIT FIRST

SUISSE BOSTCN

Tek: +44 (0)20 7888 4230

E-mail: ernest.vanvredenburch@csfb.com

FIRST
BOSTON

CREDIT
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Deutsche Bank AG

Deutsche Bank is one of the largest and
most efficient providers of execution and
global clearing services in listed derivatives,
offering direct execution and local clearing
expertise in the world's major markets.
This global service is drawn together by
DB Exchange Link, a powerful internat
pased client technology system — and an
integral part of Deutsche Bank's
commanding pesition in e-commerce

solutions for trading environments.

Using DB Exchange Link, clients clearly
benefit from the speed and security that
genuine straight through processing
provides for futures and opliens

fransactions.

/]

Deutsche Bank LS.
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Contact

Rob Manders

Winchester House

1 Great Winchester Street
London EC2N 2DB

Tel: + 44 (0)20 7545 2005

E-mail: rob.manders@db.com

Andrew Hobbs

Winchester House

1 Great Winchester Street
London EC2N 2DB

E-mail: andrew.hobbs@cib.com

www.exchangelink.db.com
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GATORnet Is DrkW's Internet deliverad
ETD order entry system with live
connection to screen based trading
gsystems including LIFFE CONNECT ™,
GATORnet provides:

access o mulliple exchanges

order ervtry direct from the browser
menus of avallable contracts

stop loss, imit and markst orders

a working order book 1o keep users
completely in touch with order status

a seamless circuit from  order

placement to the trade arriving on

the position report

Dresdner Kleinwort Wasserstein

Contact

Fabian Somenville-Cotton

Tal:

E-mail

+44 {0320 7475 4508

fabian.somerdiie-cotion@drkew.com
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Easy2Trade Direct Ltd.

Easy2Trade is the new way 10 access the

world's financial markets oniine.

Delivered over the internet directly to your
PC, Easy2Trade offers an easy to use and

competitive trading service with:

a choice of trading screens

©
©® real-time risk management and clearing
@ online account access

O

secure funds transfer

Connecting vyou directly into the
exchanges, Easy2Trade provides real-time
prices with no added spread and instant
dealing capabilities, with oniine real-time
charts, quotes and news,
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Contact

lan Flenner

David Wray

Easy2Trade

Buryfields House

Bury Fields

Guildford

Surrey GUZ 4AZ

Tel: +44 (0)1483 469 626

E-mail: easytrading@easy2trade.com

www.easy2trade.com
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Fimat International Banque S.A.

Fimatrade™ is a cynamic and complate
e-trading solution that provides customers
secure and direct access to the largest
derivatives markets from anywhere in the
world, 24-hours a day. More than just a
routing system, Fimatrade™ integrates
execution and both middle and back cffice
functionalities intoc a common straight

through process within the Fimat

environment.

Fimatrade™ was developed with the
expertise of Fimat, one of the worid’s
leading global brokerage organisations and
a wholly owned subsidiary of Société
Générale.

Fimatrade™ is offered by individua!
companies of the Fimat Group. For a
demonstration, please centact your local
Fimat office.
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Contacts

Fimat International Bangue (UK)
Nicolas Breteau

E-mail: nicolas.breteau@fimat.co.uk

Richard Weald
E-mail: richardweald@firmat.co.uk
Tel: +44 ()20 7676 8305

Fimat SNC {France)
Armaury de Villemandy
E-mail: adv@fimat.com
Tek +33 15507 20 20

Philippe Brillat
E-mail: pbrillat@fimat.com

SOCIETE GENERALE GROUP
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GNI Ltd.

The GNI touch fulures platform provides
directaccess o futures contracts on LIFRE
and other exchanges, GNI clients may
execute thel orders via the internet direct
into these exchanges inslantansously, and
enjoy live prices and complete depth-of-

market dala.

GNI touch futures provides the client with
the comiort of a robust risk-management
system, allowing individually tailored
position limits 10 be set. The platform is
supported by a 24-hour broking desk,
which provides immediate reports on an
order's progress, and can axecule any
global fulure or ogtion via the phong if a

client should have internet problems, or

wish to trade & non-glectronic market,

A full tradeable. touch  fulures
demonstration is available to download al

WWWLgNh ook

Contact
Gareth Roberts
Tel: +44 (20 7337 3662

E-mail: garsthroberts@gni.co.uk

www.gni.co.uk
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Goldman Sachs International

Goldman Sachs International (GSI) is a
premier global provider of derivatives
services. Through innovative use of leading
edge technologies GSI assists clients in
achieving straight through processing
throughout their derivatives operation, GSI
provides clients with direct on-line access
to many of the world's leading derivatives
exchanges. This service is made available
via the Goldman Sachs Financial
Workbench - cur one-stop shop for all
front, middle and back office derivatives

processing neecs.

i
Page S5 0of 103

Contact

Richard Fearn

Goldman Sachs International
Peterborough Court

133 Fleet Street

London EC4A 288

Tel: +44 (0)20 7552 3814

E-mail; richard.fearn@gs.com

WWW.gs.com
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HSBC Bank plc

HSBC Bank plc is @ Generel Clearing  Contact

Member of LIFFE and its Futures Direct  Greg Tolts or Jefl Spears i
product offers: HSBC Bank pic
Thames Exchange

@ order routing and straight through
10 Queen Strest Place

London EC4R 1BQ
Tel: +44 {0)20 7336 3630

processing for clearing customers
@ access to the LIFFE product range and
other exchanges from your own PC
with browser software www.hsbc.com

@ use of a virtual private network for

improved security, performance and HSB( l v>
support

@ optional access via the internet using
digital certification

@ full risk management and sales order
book management with audit trail

@® clearing browser with interactive
confirmation funclionality and secure
access to real-time trade information
and on demand reports over the

internet
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IBJ Lanston Futures offer a global
execution and clearing service in listed
exchange derivatives for the Mizuho

Financial Group.

The Mizuho Financial Group, the world’s
fargest bank, was created in the merger

between the Industrial Bank of Japan,

IBJ Lanston Futures

Demonstrations are available.

Contacis
Doug Hopkins
Tel: +44 {0)20 7489 1344

E-mail: doug.hopkins@lanston.com

Nicholas Holt
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i R Tel: +44 (020 7236 2046
Dai-lchi Kangyo Bark, and Fuji Bank.
F-mail:  nicholas.holt@lanston.com

Using leading edge technologies, the firm

. i www.lanston.com
provides flexible electronic solutions for
customers trade execution and risk

administration as well as assisting

customers in achieving straight through

processing in their derivative operations. IBJ LANSTON FUTURES
A MIZUHO FINANCIAL GROUP COMPANY
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IntesaBci S.p.A.

IntesaBci offers clients a user friendly order Contact -
routing system with dedicated lines to Duncan Barker i
ensure reliability and security, These  Franco Nardo
features combined with the comprehensive  Graham Bevan
risk management system and the instant IntesaBci S.p.A.
access to client positions available from 90 Queen Straet 3
the IntesaBci internet site enable clients to  London EC4N 18A :
trade on multiple exchanges with straight Tel: +44 [0)20 7651 3620
through clearing and processing at the  E-mail: dbarker@bci.it

-
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J.P. Morgan Securities Litd.

J.P. Morgan offers a porticlio of solutions
for members and non-members trading on
; LIFFE. Our Bloomberg & MORCOM
eXtraTrade products package robusi
execution capabilities with exiensive

rernETgmeTS

market and product reach to deliver you
| integrated trading solutions. For details on
our exhaustive list of functicnality and
executicn services, please contact us

directly for a demo.

Contact

Alison Woods - London

80 Victoria Embankment

London EC4Y OJP

Tel: +44 (0)20 7325 5083

E-mail: woods_alison@jpmorgan.com

Axel Gengenbach ~ New York
60 Wall Street

New York, NY 10260-0060
Tel: +1212 648 0715

E-mail: gengenbach_axel@jpmorgan.com

Jerome Kemp — Tokyo

Akasaka Park Building

2-20 Akasaka 5-chome

Minato-ku, Tokyo 107-6151

Tel: +81 3 5573 1721

E-mail: kemp_jercme@jomorgan.com
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Lehman Brothers

Access is provided to the world's major Contact

electronic futures markets through a state- Marcus Pethers

of-the-art electronic trading platform. Lehman Brothers

One Broadgate

London EC2M 7HA

Tel: +44 (0)20 7260 3170

E-mail: mpethers@lehman.com

Key features of the system are its
sophisticated risk management and trade
permissioning capabilities, flexible
connectivity options (intemet, VPN, leased
line, elc.) and the ability to integrate with LEHMAN BROTHERS
our customers' existing middle-office/risk

management systems.

Lehman Brothers’ market-leading IT
solutions, including the LEHMAN-
LOGIC® clearing and client information
retrieval system, are reinforced by a
commitment to support and training by a

team of dedicated specialists.

BRI
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Man Financial Ltd.

In addition to our own proprietary system,
MTrade, Man Financial Ltd. has adopted
the policy of supporting multiple trading
platforms for access to LIFFE
CONNECT™  We believe that it is
important to provide active traders with
choice. Accordingly, we also support
Interactive Brokers, Trading Technology,
and patsystems. Flexible packages are
available, designed to suit both high

volume and low volume clients.

We also provide online order routing to
open ouicry markets, as well as internet
access to other electronic exchanges. The
system supports stop losses, stop limits

and market orders.

Real-time risk management and daily

reconcifiation is available on most systems.

Contact
David Aston
Tel: +44 (0)20 7285 5641

Jon Welch
Tel: +44 {0)20 7285 5642

www.mandirect.co.uk
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Merrill Lynch International

G a web-based application developed to Contacis

give clients full access to exchange traded  Clive Malin

debt and equity futures and options on Merrill Lynch International
LIFFE and other primary worldwide Ropemaker Place
exchanges. Our futures and options 25 Ropemaker Street
electronic execution desk have used this  London EC2Y 9LY

platform since 1998. Since then, significant Tel: +44 {0)20 7892 8554
improvements have been made in E£-mail:  clive_malin@ml.com

developing the functionality and user

Simon Schwerdt

osisiddutiiiatn

friendliness of the system. G2 provides a
Merrill Lynch International

first class trading platform which will also
20 Farringdon Road

London EC1M 3NH
Tel: +44 (0)20 7772 1868

E-mail:  simon_schwerdi@ml.com

offer access to the MLX portal the back
office post trade delivery system, giving a
complete straight-through-processing
service.

e o www.mlx.ml.com
G has been developed to maximise the

client's involvement by combining the be bullish %Helﬂlll-ynch
experience of both iechnicians and
execution brokers. G2 provides ease of
execution and order management, delivering
live exchange pricing, as well &s real-time

and historical market data, supported by
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Monument Derivatives Litd.

Monument Derivatives Limited, is ® dynamic displey of filis as soon as they
committed 1o proviging leading edge online are traded
services equipping our clients with the @ comprehensive pre and post risk
practical tocals and knowledge to give them management
the advantage in today’'s competitive
electronic markets. Contact
Jacqueline Tokley
mentor is a fast, secure and Monument Derivatives Limited
caomprehensive internet based trading 11 Old Jewry
solution for LIFFE Equity and Index London
Options, and Universal Stock Futures. EC2R 8DU
Tel: +44 {0)20 7338 5740

mentor provides brokers and traders with _ o
E-mail:  mentor@monumentderivatives.com

a professional, compietely flexible online
trading tool. www.monument-online.com

4 MONUMENT

 DERIYATIVES LIMITED

Other features include:

® continuous real time prices

@ full market depth for all products

® order book showing working and filed o Q
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i
Options Direct (Europe) Ltd.
Options Direct offers clients direct access ~ Contact ;
to LIFFE CONNECT™ via the myBroker  Andy Bibby, David Baker
;
proprietary software trading piatform.  6th Floor

Clients are able to trade UK and US  Salisbury House
markets, both derivatives and equities  London Wall
online and via the telephone from one  London
account and one screen, EC2M 5QQ

Tel: +44 {0)20 7903 6150
Pertfolios updated real-time, online trading )

E-mail:  info@options-direct.co.uk
available via the web trade facility in
addition to the myBroker trading platform. www.options-direct.co.uk
8ales support provided via telephone,

e-mail and chat channels.

Request your free CD or downlead the

software from www.mybroker.co.uk
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Refco Overseas Ltd.

Refco is a leading breker in global
exchange traded derivatives for institutional

and retail clients.

In keeping with its commitment to offer the
highest possible service to is clients, Refco
has developed RefcoDirect, a state of the

art electronic online dealing platform.

RefcoDirect will enable clients to access
both exchange-traded and OTC products
over a wide range of markets including
financials, foreign exchange, precious and
base metals, energy and commodities.

Through RefceDirect, Refco complements
1 the value-added service it already provides
| with the ease and fransparency of online
trading.

Contact

Seppo Leskinen

Refco Overseas Lid.

Trinity Tower

9 Thomas More Street

London E1W 1YH

Tel: +44 (0)20 7369 1980,
+44 (0)20 7481 0564

E-mail: sleskinen@refco.com

refcodirect@refco.com
Regulated by the SFA

www.refcoeurope.com
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RBS Greenwich Futures

RBS Greenwich Futuwres, supported by a
highly advanced systems architecture,
providges access 1o multiple electronic and
open outcry derivalives exchanges
globally.

GreenTrade offers fully integrated straight
through processing systems, from
execution to reconciliation and back office

systems:

@ real-time, quick and efficient order
capture through a single screen

order routing system

issuance of an electronic ticket

tracking and risk monitoring capabilities
trader-friendly

average pricing facility

® © ¢ © @ o

fund allocation facility

GreenScope is a staie of the art in-house,

internet based clearing system, providing:

@ five minute intra-day updates
@ immediate and secure access to
account information

® provision of data downloads onto host

systems
® average pricing and fund allocation

facilities

:i"
|
‘!':
#
]
..
i
2%

@ flexible margin management through an
automated payment system
® ecasy access to market data for efficient

account monitoring

Contact

Sophie Toumieux

135 Bishopsgate

London EC2M 3UR

Tel: +44 {0)20 7375 5584

E-mail:  scohie.toumieux@rbos.com

Nicholas Rowlands

135 Bishopsgate

London EC2M 3UR

Tel: +44 (0)20 7375 5013

E-mail: nicholas.rowiands@rbos.com

RBS GREENWICH FUTURES
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SEB Futures
(A division of Skandinaviska Enskilda Banken AB)

Trading Station is designed for Contact
companies that are looking for a fast and  Steve G Martin
easy way to manage their own financial Tel: +44 (0)20 7248 6065

dealings. With Trading Station you can
Victoria Barron

trade FX, fixed income and futures using
Tel: +44 {0)20 7332 0C02

normal web browser connections.

100% internet product giving access to B
real-time futures, FX, commaodity, equity

and equity index prices. In addition

Trading Station gives you access 1o

market news, SEB research and trading
i recommendations.

Trading Station is a formidable source of

market access and news allowing you 1o
: manage your financial risks. This product is
not available to private clients.
i
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Timber Hill (Europe) AG

(Interactive Brokers)

Interactive Brokers (I1B) is an affiliate of the
Timber Hill Group which has rsmained at
the forefront of the electronic brokerage

industry since 1893,

IB have revolutionised the securities and
derivatives market by providing investors
with direct, high-speed access to trade

markets around the worid.

IB’s execution network processes several
hundred thousand orders per day. B
customers Dbenefit from seamless
connections to LIFFE CONNECT™ and to
more than 30 equity and derivatives

exchanges and ECNs,
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Contact

Gerald Perez

Interactive Brokers

10 Arthur Street

First Floor

London EC4R 9AY

Tel: +44 (0)20 7288 5070

E-mail: gperez@interactivebrokers.com

Interactive Brokers LLC %},
A Memberof The Timber Hill Group :

The Professional’s Gateway to the World's Markets
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TRX Futures Ltd.

TRX trader™ has been developed to
complement our existing telephone broking
services and is available for trading

remotely {order routing).

You can also view real-time information of
your account remotely with the TRX

Inquiry™ facility.

Both of these robust and secure systems
are user friendly and allow us to monitor
your trading whilst giving you the freedom

to execute your own trades.

TRX trader™ is available to you over a
wide range of communication media
whether using the internet browser, an ISDN

line or any mainstream LAN topology.

Demonstrations and further information

available.
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Contact

David Carter

Jonathan Boutell

TRX Futures Ltd.

Michael House

35 Chiswell Street

London

EC1Y 4S8E

Tel: +44 {0)20 7880 6000

www. trxfutures.com

FUTURES
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UBS Warburg

Is immediate fast enough? SwisKey™ is an integrated clearing and

Straight-through, on-line execution product, linking global clients

Birse e R LR R

with global markets - the perfect solution

© live prices throughn your browser
to deliver straight through processing.
© TWO CLICK trading
© mmediate status of your orders Contact
@ easylouse Paul Orchard
© safe and secure Tel: +44 (0)20 7567 4461
@ 24 hour global support from dedicated E-mail: paul.orchard@ubswarburg.com

IT and market professionals

@ global order book {%UBS ‘ﬁ‘rﬁfh LlIf'g
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Trading Bureaux

Since the introduction of LIFFE CONNECT™ there has been an increase in the number of

LIFFE members providing access to independent traders from Trading Bureaux.

This section provides details of such Bureaux and the relevant contact details. Information
has been provided by firms at their discretion and this list may not include all of the Trading

Bureaux that are in operation.

If you have any questions regarding Trading Bureaux offering access to LIFFE
CONNNECT™, e-mall trading.bureaux@liffe.com

Trading Bureaux Page
The Candlestick Trading Company Lid. 70
Curvalue UK Litd. 71
Fortis Clearing London Lid. 72
GH Financials Lid. 73
Global Direct Dealing (Professional) Ltd. 74
The Kyte Group Lid. 75
MacFutures Lid. 76
Mariner Screen Traders 2001 77
OnScreen Trading 78
Sequoia Capital Lid. 79
Sucden (UK) Ltd. 80
Synirium 81
Trading Connections Ltd. 82

69

age 71 of 103

xneaang Buipeaj



Page 72 of 103

The Candlestick Trading Company Ltd.

{Clearing through Fortis Clearing London Ltd. or GNI Ltd.)

The Candlestick Trading Company {CTC} is
located in Shenfieid, Essex. The day-
trading office provides a professional
trading environment for fifty traders with
diréet links to the exchanges through

state-of-the-art technclogy systems,

G0 suppliss sach of its clients with free
daily advice on major commodities. This
professional technical analysis is available
1o the public for just £2.99 per day from

wyww . clctrader.com

CTO slso offers a revolutionary insurance
scheme for sole traders with deposits of
26,000 and above.

70

Contact
Johim L, Fift

E-raily john@cictrader.com

Chis Gennings

E-mail: ohris@cictrader.com

The Candlestick Trading Company Lid.
Whitegates Business Cenire
Alexander Lane

Shenield

CM15 8QF
+44 (V1277 222302

Tel




Curvalue UK Ltd.

(Clearing through Fortis Clearing London Ltd.)

Contact

Jennifer Bogert

Ground Floor

51-55 Gresham Street
London EC2V 7EL

Tel: +44 (0)20 7665 9400

E-mail; j.bogert@curvaiue.com
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Fortis Clearing London Lid.

Fortis Clearing London Is at the forefront of  Contact

the new developments surrcunding Simon Butler

glectronic trading. A compiete trading Fortis Clearing London Lid.
office 15 supplied enabling clients to gain Camomile Court

full access to mulliple slectronic markets 23 Camornile Strest
including LIFFE CONNECT™, Fortis London EC3A 7PP

Clearing London ensures clients have all Tel w44 {20 7444 8237

the required trading facilities including E-mallh  simon buller@fortisbank.com

guote vendors, user-friendly software and

iT help-desk support.

Fortis  Clearing  London  offers
comprehensive and integrated clearing and
settlement services in derivatives and
assoclated securities, and Hnancing of
derivatives and securities trading through a
flexible approach towards professional

users of the financial markets,

.t., Fortis Clearing London Ltd.

K4
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Regulated by SFA. Mermber of the London Stock Exchange
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GH Financials Ltd.

GH Financials Ltd. (GHF) was founded in
1992, and is a General Clearing Member of
LIFFE and reguilated by The Securities and
Futures Authority. The principal activities of
the company are to provide clearing
services on global futures and options
markets to professional customers.
Customers may trade from the company’s
fully equipped offices or from a remote
jocation through an electronic link. The
company also provides a full execution
service and plans to intreduce an internet
based service. GHF provides full support in
the provision of on site IT and risk

management controls,
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Contact

Hugh Cooper

5th Floor Vintners Place

68 Upper Thames Street
London EC4V 38J

Tel: +44 (0)20 7653 €400

E-mail: h.cooper@ghf.co.uk

E-mail: marketing@ghi.co.uk

G.H. Financials Limited

73

xneaing Buipeil



Page 76 of 103

Global Direct Dealing (Professional) Ltd.
(Clearing through GNI Lid.)

Global Direct Dealing (GDD) offers

professional solutions for professional

traders:

modern, air-conditioned offices in the
City of London, Billericay {Essex), Paris
and Zurich

professional working environment
instant occupancy

state of the art technology

trading platform giving direct access to
major exchanges

pre-trade risk control, preventing limit
violations

access to the leading price, charting
and news providers are available
professionai helpdesk

24 hr internet access

all within a competitive cost
environrment

regulated by the SFA

Coniact

GDD City of Londlon

Sisty Nayar

Tel: +44 {020 7550 1544
E-mail:  sisty.nayar@gdd.co.uk

GDD Biliericay
Paul Williamson
Tel: +44 (0)1277 655 833

E-mail; paul.wiliamson@gdd.co.uk

GDD Paris

Herve Pointiliart

Tel: +33 1 42 80 06 46

E-mail: herve.pointilart@gdd.co.uk

GDD Zurich

George Fleming

Teh +41 1497 7000

E-mail: george fleming@gdd.co.uk

. (08 [0} Globai Direct Dealing




The Kyte Group Ltd.

Secure ~ selective - speedy — safe ~
superior — systematic — successful — simple

- sensible — sensational - one-click frading.

From the Kyte Group’s futuristic dealing
room in Islington or from your home-based
mission control, enter trading cyberspace
with our choice of the fastest front-ends on

the market,

Immediate access through LANs, internet
or dedicated leased lines. Successful
traders, experienced |T engineers,
dedicated support staff. Join a team with a

proven track record.

The Kyte Group - worlds of opportunity.
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Contact

Peter Green

The Kyte Group Lid,
Business Design Centre

52 Upper Street

islington

London N1 0QH

Tel: +44 (0)20 7300 7777

E-mail:  info@kytegroup.com

75
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MaclFutures Ltd.

(Clearing through Refco Overseas Lid.)

MacFutures Ltd. is a proprietary trading
compeany that has been financially backing
and facilitating traders on the electronic

markets for over three years.

The focus at MacFutures is tihe
management and training of traders and
we have recently developed and
implemented a series of comprehensive

training programmes.

The MacFutures office offers first-class
services, layout and atmosphere along with
a complete range of front-end systems,
charting packages, news services,

research and sguawk facilities.

MacFutures offers direct trading access o

multiple exchanges including LIFFE.

The cost structure at MacFutures is
incredibly competitive with its backing
deals, commissions fees, and desk

charges.

Gj 76
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Contact

QOliver Jones

MacFutures

12-20 Camomile Street

8th Floor

London EC3A 2EX

Tel: +44 (0)20 7959 1400

E-mail: ollie@macfutures.co.uk

www.macfutures.co.uk

- futures



Mariner Screen Traders 2001

(Clearing through GNI Ltd.)

Mariner Screen Traders 2001 split all costs
collectively so as to keep down the
individual's monthly expenditure. Hence we
find our rates to be highly competitive with
all London and rural offices. Our clearing
firm is GNI. The trading platform provided
is PATs 2, which enables us 10 have direct
access to LIFFE CONNECT™, We
currently have a client base of 12-14 with
facilities for 22 traders. The office offers

both kitchen and restroom facilities.
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Contact

Mariner Screen Traders 2001
Suite 8

Bodys Buisness Centre

27a Queens Road

Southend on Sea

Essex

SS11LT

Tel: +44 (0)1702 436581

E-mail: traders157@aol.com

Mariner Screen Traders

77
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OnScreen Trading

(Clearing through The Kyte Group Ltd.)

OnScreen Trading is g new concept in
creating a trading envirenment, offering full
gocess to LIFFE and other exchange

products,

Modern offices, based in Bromiey, with
state-of-the-art technology, offer the
independent trader a more relaxed desling
oo, oreating the perfect environment for

trading,

Autornated risk-management, clearing and
hack office facililies provided by the Kyte
Group, one of the largest independent
derivative clearers in the UK. The Kyte
Group is a member of LIFFE and regulated
by the SFA,

78

Contact

Guy Lawrence

OnScreen Trading

Imperial Houss

21-25 North S8t

Bromiey

Kent BRT 1D&

Tal +44 {0120 B256 5700




Sequoia Capital Ltd.
(Clearing through The Kyte Group Ltd.)

Through our faciities, we provide market
8 making services to all market participants
in short term interest rate options on LIFFE,

We are Designated Market Makers for

fares e

short sterling options. We offer the ability to

transact large volume business to banks

e L

and institutions,

S

s

Contact
Douglas CGaristina

E-mall: douglas@sequoiacapital co.uk

Matthew Brown

E-mail: matthew@sequoiacapital .co.uk

Sequoia Capital Limited

SEQUOIA
CAPITAL
LIMITED

3 Pembridge Mews
London W11 3EQ
Tel: +44 (0)20 7221 1111
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Sucden (UK) Ltd.

The BSucCESS Trading Bureau is
located on two professional style trading
floors within a modierm, Tully equipped office
in the heart of Brentwood. The bureau
offers professional traders and experienced
investors direct trading access 1o LIFFE

progducts,

Linkage to Sucden’'s state-of-the-ari
trading system is via a high spsed
communication line which faciliitates
virtually instantaneous exscutions. This is
avallable alongside charting, real-time dats,
internet access and clearing facilities at
competiive rates, which are taillored to fulfi

inchvidual recuirements,

On-site Sucden staff are available 1o
gnsure @ speedy and efficient response 10
all trading system and trader account

queries.
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Contact

Bureau

Louise Lyons

1048 High Strest

Brentwood

Essex

CM14 44P

Tel: 144 (011277 260928

E-mail lyons@sucden.co.ux

Sucder Main Office

Martin Pratl

5 London Bridge Strast
London

SE1 958G

Tek w44 {0120 7940 8400

E-malll  mpratt@sucden.co.uk

www.sucsess-irading.com
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Syntrium

(Clearing through GNI Ltd.)

Syntrium is an established tracing room in
a prime town location within Chelmsford,
Essex. No deposit and only one month's

commitment at a time.

We've a great atmosphere, offer a
selection of complimentary drinks and
Newspapers, SKY {with sports)
throughout, a lounge, kitchen facilities, and
technical support staff. Reuters,
Bloomberg, and FutureSource are all
available. large desks with dual monitors,
private phone, and optional internet
access. Additionally, you can access your

desk from the comfort of your home.
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Contact
Simon Wright

E-mail: simon@syatrium.com

Saul Saywoced

E-mail: saul@syntrium.com

Syntrium

1 High Strest Chelmsford
Essex CM1 1BE

Tel  +44 (0)1245 493473

www.syntrium.com

81
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Trading Connections Ltd.

(Clearing through Fortis Clearing London Lid.)

Trading Connections Ltd. is an innovative
company offering trading gccess to all the
mejor financial markets In the world . Based
in the idyllic village of Chislehurst, 15
minutes from the City, cllents can trade in a
relaxed almosphers using state-ofthe- art

equipment and software.

Foris Clearing, one of the largest clearers
in the world, provide aufomated risk
management, clearing and back office

facifities.

Fortis Clearing are full clearing members of
all major financial exchanges and are
requiated by the SFA.
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Contact
Mark Slade

F.mal, mark@tradingoonnections.co.ulk

Jonny Aucamp

E-mmall jonny@tradingoonnections.co.uk

Ray White

E-mail: rey@lradingconnections.co.uk

Suite 13

71-76 High Street
Chislehurst

Kent BR7 584G

Tal +44 {0120 8467 5511

www.iradingconnections.co.uk




Back and Middle Office Suppliers

As LIFFE's business develops, LIFFE has forged closer marksting and technical links with

key suppliers of back and middle office systems,

Back office suppliers are critical in the delivery of accurate trade reconciliation data to
LIFFE Clearing Members. Thay also thersfore play a crucial role in the risk management

chain betwaen the front, middle and back offices.

Back Office Suppliers Page
Data BExchange Systems Lid. 84
Euro Finance Systems 85
Future Dynamics 86
Rolfe and Nolan 87
SunGard Fulures Systems 88
Ubitrade 89

Middie Office Suppliers

ClearVision 91
Emos gz
Future Dynamics a3

83
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Data Exchange Systems Litd.

The following key features and benefits are
available for LIFFE members using
CADRE, Data Exchange Systems' back
office product:

@ latest technology - full 32 bit windows
workstations and servers

©® open systems architecture TCPAP, ODBC

@ friendly, intuitive graphical user interface

@ comprehensive system and data security

@ real-time position keeping, risk
management

® double entry accounting

@ interfaces to exiernal systems,
exchange feeds, quote vendors, web

® segregated and non-segregated
accounting

@ wide range of management reports

@ flexible commission structure

® CADRE margin monitor®, advises of
accounts approaching their limits

@ CADRE system is integratable with
other exchange traded and over the

counter products

St e e T
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© online archiving of client statements
and daily reports

@ automatic end of day and intra-day
e-mail, faxing

@ FTP to web for client statements -
intra-day and end of day

® automaled trade imports via LCH
TRS/CPS and PCBridge

@ real-time {rade imports, via web or
other sources

@ increased customer service and
improved profitability with real-lime
margining and valuations

@ simple to use and easy to access up to
date account positions and valuations

as required

Contact
Tel: +44 (0,20 7481 4354

E-mail:  info@des|.com.
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Fyro Finance Systems Is a company
specialising in back-ofiice automation
management for exchange-traded
derivatives markets, providing the following

products and sepdces:

Eurosys Fulures

& software designed 1o increase fulures
and options back-office efficiency for
Clearers, brokers and end-cllents

@ guick handling, follows clearing houses
rules and manages with a pre-axisting
software environment

@ graphical user interface in Windows
arviroryment

@ multi-database CLIENT/SERVER
architecture

@ 6O+ European financial instiulions use
Erosys Futures to fix the accounting

and administration management of thelr

deals on multiple exchanges including
LIFFE

fi
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uro Finance Systems

Eurosys Gateway

@ software package for clearing house
members

@ provides link between edchanges and
their members

& zllows the daily download of
information in real-time

@ automalic recovery of real-time
information avallabe for the electronic
network which connects all markest

mempers

Eurosys Feed
@ internel transfer service for officlal files
containing the dally paramesters of

calculation

Consuitancy
& planning and implementing the back-

office systern

Contact
Christophe Laporte
Tel: +33 (1) 4871 5969

E-mail; claporte@euro-finance-systems.fr

www.euro-finance-systems.fr

EURO FINANCE
SYSTEMS 4
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Future Dynamics

load&go is a powerful full service client
porial that enables LIFFE Clearing
Members {c revolutionise thelr client
service cffering, quickly and cost

effectively:

web client portal

MIS database

defivery of any data or report
customised client statements
two-tier branding

prime brokerage functionality

independent back office system

® © ® ® ¢ © & @

complete integration with any back

office system

global 24/7 support

® demonstrations available

88

Page 88 0of 103

Contact
Steve Tucker, Charles Robson - London
Tel: +44 (0)20 7247 4700

Patrick Thornton-Smith — New York
Tel: +1 212 372 8915

Peter Hutchison — Chicago
Tel: +1 312 435 0461

E-mail: sales@fdiweb.com

www.fdlweb.com

|>.ad&go
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Rolfe and Nolan

Rolfe and Nolan provide a comprahensive
trading, clearing and setliermnent system for
LIFFE and other globat derivatives markets,
Rolfe and Nolan systems provide a real-
time c¢learing interface to LIFFE,
incorporating capture of all trading activity
in addition to setilement and theoretical

prices,

We provide flexible, paramelerised clearing
and setflement functionality, tailored 1o

speciic client reguirements including:

@ SPAN margin caloulations

@ commission calculations

€ comprenensive flexible reporting and
clent staternent gensration

@ automated reconclliation

@ flexible host and general ledger

systems interfacing

Contact

Holfe and Nolan Plo
Lowndes House

1/8 City Road

London

ECTY 1AE

Teh +44 (0320 7374 48471

E-mall: marketing@rolfeandnolan.com

www.rolfeandnolan.com

LEFE &
OLAN
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SunGard Futures Systems

SunGard Futures Systems provides back-
office processing solutions for the
exchange traded derivatives indusiry.
Clients are able 10 enjoy the benefits of a
single, global system for all of their futures,
options and exchange traded derivatives

Processing.

SunGard is a giobal market leader in the
exchange-traded derivatives back-office
software markets with its GMI System
and Octagon range of software and
services., We service a blue-chip client
base of international investment banks,
global clearing firms, futures brokers and

fund management companies.

SunGard Futures Systems is a subsidiary
of SunGard Data Systems Inc., which is
traded on the NYSE under the symbol
SDS. SunGard systems are now
processing over three million trades daily,
routing nearly 70% of Nasdaq trade
orders, and managing over $11 trillion in

investment assets.

www.sungard.com

SUNGARD

a8
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Contact

Steve Auerbach ~ Chicago

1 8. Wacker Drive — Suite 400
Chicago IL. 60606

Tel: +1 312 577 6100

E-mail: sauerbach@sungardfutures.com

Jim Donaghy — UK

61 Threadneedle Strest
London EC2R 8PP

Tel: +44 {0)20 7664 1850

E-mail: jdonaghy@sungardfutures.com
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bitrade

Formerly ATSM, Ubitrade provides cutting- @ back-office processing Including
sdge derivalives technology for the capital confirmations, payments, margining,
markst industry. Brokerages, mulli-currency accounting,
comprehensive reporting, complele
Ubiirade's solutions are Ubitrade Futures
clearing data interface 1o the London
Clearing House {SPAN)

© intemet access to Ubitrade Futures

and Options, the straight through
processing solution for listed derivatives
and Ubitrade Capital Markets, the global . ;
and Options to provide online back
trading system for fixed income, forex and _ i
office services to end-users
equties,
Coniact
Ublirade Fulures and Options supporis: .
Didier Boulllard, Jacgues Sauliere
@ order collection and routing fo the Ubitrade
major electronic fulures and options 109-111 rue Victor Hugo
markets, including pre-emptive risk G832 Levaliols, France

e

management el +33 141 2795C0

& post-execution risk management E-mail  ubitrade@ublirade.com

www, ubitrade.com

ceggpuUubDiIlrade
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learVision

FL Software, now part of GL TRADE,  Integrated in OPSYS, the revolutionary GL
initially developed ClearVision In 1992 for  TRADE frant-middie office solution,
Matif and Monep. ClearVision is anindustry  ClearVision is an automated matching
leader In the arena of exchange interfacing, systern that offers online access 1o futures
reconcifiation and submission of data back  exchanges around the world including LIFFE,

{0 the exchanges.
The use of ClearVision resulls in increased

Now, with more than 200 servers installed efficiency and wit allow middie office staff 1o
ClearVision has become g leading clearing concentrate on discrepancies and errors.
tool for LIFFE customers, It automatically
‘ o Contact
handles the clearing, givesin and give-out
Gema Franco

processes and faclitates the breakdown of
E-mail gfranco@glirade.co.uk

CTA's business. A Risk Management and
a Multi-Market Matching Module are also Paul Sexton
aveilable, E-rnzil;  sexton@gltrade.co.uk

Tel:  + 44 (0)20 7665 6200
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Emos

Emos provide a complete range of fully
flexible stralght through orocessing

software for LIFFE
Trade Matching and Clearing Systeny

@ clearing account

@ sutomalic give-in acceptance and
allocation

@ split management facility

® matching criteria as defined by user

@ back office link providing real-iime
confirmed trade feed and exercise and
assignment details to @ back office
system orany other external system

@ web interface allowing end customer
login into the web server 10 manage
their clearing business in real-time
{give-in acceptance, allocation,

breakdowns)

@ flexible reconciliation ool for two or
more sources containing the same

information

Contact

Frederic Darbel

Emos Fulures

Qih floor St Alphage House
2 Fore Strest

London EC2Y 5DA

Tel: +44 {0)20 7448 9761

E-mail:  darbel@emos-atrope.com

WWW.emOoSs-europe.com
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Future Dynamics

viewpoint is a powsrful Pre and Post
Trade Risk Management product available
across other front end trading platiorms.
viewpoint is an order matching and
allocation engine that works by extracting
frade execution information from market
dats feeds and matching them against
broker execution informeation. viewpoint
has been designed specifically g

streamiine operational efficiency:

generic front office interface

client web allocation GUI

raal-time processing
multi-exchange rules engine
stahdard interface 10 &l exchanges
user definable interface

shared global order book with crossfire

e @ @ © ¢ & 9 @

i

splt tempiales” enabling fund

management processing

©

position keeping

@

complate integration with front and
back office
@ global 24/7 support

@ demonstrations available

Page 95 of 103

Contact
Steve Tucker, Charles Robson ~ London
Tal: +44 [O20 7247 4700

Patrick Thomton-Smith - Mew York
Tel: +1 212 372 8815

Peter Hutchisor - Chicago
Tel: +1 312 435 0451

E-mait  sales@fdiweb.com

wwiv. fdlweb.com

viewps
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Market Depth Quote Vendors

The successful launch of LIFFE CONNECT™ has enabled guote vendors to offer

significantly enhanced real-time data displays to their customers.

The dissemination of market data via LIFFE CONNECT™ gives quole vendors the
opportunity to disseminate:

® [est bid ang offer volume
@® accurate lick volumes

® full market depth, otherwise known as level 2

On February 28 2001, LIFFE de-commissioned the LIFFE Market Feed (LMF). This has
been replaced by a new, high speed, [P-based market data feed known as LMF 2. LMF 2
brings a number of enhancements to the market, including the trebling of data capacity, full
scalability, and the abiiity to disseminate depth of market up to the ten best bids and

offers.

For more information about LIFFE market depth, e-mail market.detaservices@liffe.com

Quote Vendors currently offering full market depth displays Page
Bloomberg 96
Bridge 97
Reuters 98
Track Data 99
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Bloomberg

The BLOOMBERG PROFESSIONAL™
service through a wide range of
functionality, supports LIFFE preducis
including financial futures and options,
non-financial commodities and Universal

Stock Futures.

The BLOOMBERG PROFESSIONAL™
service's functionality for LIFFE products

includes:

full depth of order book
fully custormisabie monitors
time and sales sheet

guote and sales recap

e ¢ © & @

volume at price graphs and volume
weighted average price calculators

® single and multiple security intraday
and historical graphics

@ technical analysis studies

oot NU

S 00 Lpatad BE niuad

S

More in-depth analysis includes synthetic
forward rate analysis and strip analysis for
shori term interest rales, cheapest-to-
deliver analysis for bond contracts and fair

value analysis for index contracts.

The BLOOMBERG PROFESSIONAL™
service subscription includes personal
training orr demand, weekly seminars and
online support warldwide, 24 hours a day,

365 days per year.

Contact

Exchange Relations

Tel: + 44 {0)20 7330 7350
Sales

Tel: + 44 {0)20 7330 7575

www.bloomberg.com

Ceadle BEBOC
o iahted Average Price Calculator

i o =S8 h § 96,2813
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Briclge offers a range of products that
process and display complete market

depth {level 2} information from LIFFE.

Applications allow full tracking of complete
market transactions; every level ¢of order

book data can be viewed.

BridgeSiation and BridgeActive 1, the
premiere desktop solutions, offer two
state-of-the-art applications for markst
depth monitering. DynaQ provides a iully
customisable view of market depth
allowing users to select from over 700
template items to view the informaticn they
want to see. Zoom DynaQ provides a
close up of market depth and allows for
best price calculation for a particular

volume,

AR

(i G Yo Lk Ande tpbe

Full dynamic market depth is also available
via the internet or intranet on
BridgeChannel, the foremost browser

based workstation.

A range of analytic displays further

enhances analysis of all LIFFE products.

Contact
Bridge representative
Tel: +44 (0)20 7832 9000

www.bridge.com
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Reuters

Reuters provides depth of market ¢on all

LIFFE financial and equity futures

contracts. Both implied out and outright
orders are used in order book construction,
as well as Reuters constructed iotal order

hook volume and VWAP information.

Reuters also provides implied volatility
values for all LIFFE financial and equity

opticns.

§

b (atsbace - Favetes Whidon L%

Contact
Reuters Account Manager
Tel; +44 (0)20 7250 1122

www.reuters.com
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Track Data

MarkeTrack™ offers an affordable
sclution for LIFFE professionals requiring
the functionality missing from their trading
platform cr as a stand-alone system,

including:

@ dynamically updating depth of market

@ depth of order book by price, month or
strike

@ volume weighted average price

calculations

multiple screen configurations

fime and sales

technical analysis

@
(€]
@
o

news

Track Data provides the qucte system
preferred by cutting-edge professionals,
requiring flexibility and ease of use in

rapidly changing markets.
Free trial and demonstration available.

Contact
Peter Ruler
Tal: +44 {0)20 7749 2210

E-mail: uksales@tdc.com

www.idc.com
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For further information on trading access
to LIFFE please contact:

New Customer Enquiries
{excluding USA)

Tel: +44 (0)20 7379 2697
E-mail: liffe.connect@liffe.com

; Existing Customer Enquiries
i (excluding USA)

Tel: +44 (0)20 7379 2184
E-mail; liffe.connect@liffe.com

USA Customer Enquiries
Tel: +1 212 482 3000
E-mail: us.office@liffe.com

LIFFE Administration and Management
{a wholly owned subsidiary of LIFFE (Holdings) plc)
Cannen Bridge House, 1 Cousin Lane, London EC4R 3XX
United Kingdom

Telephone: +44 (0)20 7623 0444

Fax: +44 (0)20 7588 5624

htip/wwwliffe.com/

Registered in Engiand nc 1691805

2824/0501/4000/NO
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