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Introducticn

Customized Display

There is a choice of window zone arrangements in this release. (See Section
1.4.) In the fixed format, the Trading window displays in the upper two-thirds of
the screen, with as many as 20 instruments on display in a ons-up view; 40
instroments in 8 two-up view. Trader Maithox and Ticker windows are displayed
in a side-by-side arrangement across the iower third of the screen, below the
Trading window. The trader has the ability to increase or decrease the size of the
Trader Mailbox and Ticker window, receiving a warning if instrument lines are
about to be covered up. The trader can also change the spacing between
instrument lines,

The trader can instead choose a freeform window zone display, where the trader

detarmines size, position, type size, and/or line spacing of the various windows.
Again, a maximum of 20 instruments can be displayed; 40 in a two-up view.

In both window zone arrangements, the trader can also determine whether or not
to display the Price Page. {See Section 10.4 for information on the Frice Page.)

Active Markets Window

The trader can display currant quotes of all active instruments on one or both
Services. (See Section 8.5) The movable pop-up Active Markets Snapshot win-
dow can remain on the screen while the trader uses other windows. The trader
can select an instrumant fram the set of instruments and immediately:

+ Digplay the page with that instrument.
+ Enter a bid or offer or combined bid/ask orders.

» Hit a bid or take an offer.

Fields in the Active Markels window are not updated automatically with new
bids/offers. Choose the REFRESH command button to display updated data,

Order Entry

The order-entry dialog boxes (Bid, Offer, Hit, Take, and Bid/Ask} have been
re-designed, with larger fonts, naw controis 1o make it easier to change the price
and quantity, colors to differentiate Buy (biue) and Sell (red), and a clearing key
! to quickly recall pre-defined clearing data. (See Section 2.5 and Section 7.)
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Introduction

The system now gives the trader g graphical warning if he or she attempts to
enter a price off the market.

The More Quantity function has been removed from all order-entry boxes,

Quick Page Retrieval

Traders will be able to display system and custom pages through a pop-up list or
by using the keyboard fo cycle through a sequence of pages. (See Sections

9.3.1 and 9.3.2.)

New Soft Keys

Two new soft keys have been added 10 the keyboard. ACTV MKTE displays the
Active Markels window. QUICK PAGE displays the pop-up list of system or
custom page names. (See Sections 9.5 and 8.3.1)

Changes io GLOBEX 2A+ Menus

The complete set of menu bar functions and menu choices is shown on the next
page.

Display Menu
The Display menu now includes the Active Markets choice. This cholce displays
the pop-up window of ail active instruments. (See Section 9.5.)

. Window Menu :

| The new Window menu aliows the trader to customize the display. {See Section
10.)

i Price Page on the Window maenu lets the trader determine whether to display the

i Price Page and which of two GLOBEX Price Pages to display.

The Style cheice on the Window menu allows the trader to pick from two screen

formats: R

i . ) . . ,
| + Fixed where the Trading window, Trader Mailbox, and Ticker window

f appear in fixed positions on the screen. Trader Mailbox and Ticker win-
i dow can be increased or decreased in size using control arrews on the

[ sereen.

H
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Introduction

About GLOBEX

GLOBEX is an after hours automated centralized matching systemn designed for
computerized trading of futures and options.

GLOBEX matches buyers and sellers with each other, based on price, quantity,
and time. '

The system supporis order matching in a variety of ways.

» Current summary market information is visible on the screen at all
times. This information inciudes the highest Bid and the lowest Offer (a-
long with their associated quantities). The individual trader’s best Bid
andior Offer price and quantity for each instrument are also shown, as
well as the iast trade price and net change.

s The most recent activily in alt markets can he viewad on the screen.
+ Helevant cash quotes can aiso be displayed on the screen.

The malching system maintains a “book™ of open Bids and Offers. Using a
keyboard or computer mouse, the trader interacts with the book by submitting
Bid, Offer, Hit, or Take orders. All parties to a transaction receive real time
messages regarding success or failure of trades. Messages appear on the
screen and on an attached printer. The trading screen is updated as orders are
matched or new orders are accepted into the book.

Entries are always processed according to strict priceftime priority. Complete
security and tracking of all transactions is assured.

The GLOBEX system is dedicated to order matching. The clearing and position
keeping functions are performed by external systems.

- New in GLOBEX 2A+

GLOBEX 2A+ includes a number of new features, which are described in the
following paragraphs. These features are described in detall in the appropriate
sections of this User Guide.

CMEQ142808
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introduetion

i
i

i e e e e

»  Freeform where the trader can move or ovariap the various windows,
and choose whether to display the Trader Mailbox and Ticker windows.

The Instrument Spacing choice lets the user determine how far apart to space
instruments in the Trading window.

In Fixed Display Mode, the Instrument Overlap Warning choice lets the user
receive a warning when a window will obscure instrument data.

Page Manu Functions

The Page menu has been sliminated; functions on the Page menu have been
incorporatad in the new Window menu,

g oy |
ToLoBEx BdtAg. Marketdhaker, oo Do O
| Alerts. e Fury Worsivg Croer... Rotase.. Puge U
[Py o, ot Warking Qider... Ot
Lo HH,.. Marker Maiee Fages
Taks., Ackve Marins..
Casiom Fage Seec,
B_EG..,
oW RFCE. ..
455 % HOOK..
cont'd
GAOBEX... | Yeswentaibo —
IngtrsmeniBoreee.. | ;:fr o | st
: S LakAUO...
| Strie 1 Cnaage Paskwois...
IR o - S, 1T 3
i Pretriment Ot Wannng i
Cipy ..
Using this Manual

The first two sections of this manual — Using the GLOBEX Keystation and Basic
GLOBEX Funciions - include all the basic information you need o use the
system. Teghniques, details, and background are presented separately from actual
functions {whenever possible) to avoid repetition.

Seaction 3 of the manual describes Service/Emergency Procedures,

GLOBEX User Guide - 1985
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Section 4 offers important information about the GLOBEX Session.

Section 5, Bession Functions, describes the Session menu, including login,
passwords, iogout, and other access functions used in each Session.

Section 6, Parameters Functions, describes the Parameters menuy, including
GLOBEX parameters and trader defauits. This section explains how to define
gustorn pages.

Section 7 details GLOBEX Trading Functions (from the Trade and Medify
menus), such as how to enter Bid, Offer, Buy, and Sell orders, and how 1o place
orders on hold or cancel them. This section also explains how to view the
GLOBEX Standing Order Book.

Section 8, Special Trade Functions, describes the Special Trade menu-ente-
ring Market Maker or Working Orders. This section describes how 1o create or
modify clearing data and market maker pages.

Section 8, Display Functions, includes procedures for viewing Open Orders;
the Active Markets window; and lists of GLOBEX subscribers, system pages,
custom pages, and market maker pages. This section tells how to design a
Trading window with one or two selected pages.

Section 10, Window Funections, describes the Window menu, including customii-
zing the display with Trader Mailbax, Ticker window, and/or Price Page; choosing
the fixed or freeform window display; and setting instrument line spacing.

Section 11 describes on-screen Messages and Keystation Records.

Section 12 explains how to use the GLOBEX Offline Utilities to produce reports
and kaep records concerning GLOBEX Session activities.

Section 13, Operating Principles, explains the rules and restrictions for order
entry and describes how automated matching is managed within GLOBEX.

Appendix A defines the Futures and Options Symbols listed on GLOBEX.

; Appendix B specifies Clearing Information to be used by each Exchange trading
on GLOBEX. '

Appendix C, Additional Price Information for Partner Exchanges, concarns
I valld prices and price checks specific to each Exchange trading on GLOBEX.

! Appendix D is a chart showing how GLOBEX functions have been assigned to
 menus and keys.

GLOBEX User Guide - 1895
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Appendix E describes Printer Maintenance.
Appendix F provides information on Programming Soft Keys on the keystation.

Appendix G {colored pages} contains detailed Emergency Procedures. (See
the following paragraphs for additional information on these procedures.)

GLOBEX America GCC Emergency Procedures

This GLOBEX User Guide employs colored pages for the GLOBEX America
GLOBEX Control Center Emergency Procedures. These procedures will guide
you and your firm through possible GLOBEX malfunctions that might affect your
keystation, part of the GLOBEX network, or the entire system.

These GCC Emergency Procedures are subject to change by the Exchange.
Other GLOBEX Services and Partner Exchanges that operate separate GLOBEX
Cantrol Centers may issue difterent GCC Emergency Procedures for their mar-

kets.

GLOBEX User Guide - 1595
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1. Using the GLOBEX Keystation

The GLOBEX keystation is your link to one or more GLOBEX Services. A Ser-
vice is the set of facilities that support the GLOBEX systemn. These include a
GLOBEX central computer (known as the Host), a GLOBEX Control Center
(GCC), and a ticker/clearing feed. The way orders are accepted, sequenced,
and processed is the same for each Service. An individual keystation is permis-
sioned for and connected to a Service, and a trader is permissioned to trade on
one or more Exchanges within a Service.

The components of your keystation are a display screen, keyboard, mouse,
one or more printers, & modem, and a procassor. In this section of the User
Guide, you will learn about these components.

Your keystation is one of a group of keystations linked to one or more adminis-
trative keystations for the purpose of routing trade confirmations. Trade confir-
mation tickets for the group are produced on an additional printer connecied
only to administrative keystations. All keystations allow trading; howsver,
ginca the administrative keystation's printer receives the tickets, it is possible
that it may not respond as quickly as a trading keystation during order entry.

1.1. GLOBEX Login

The Login dialog box is always displayed if you are not logged into a Service.
You cannot log into & Service until the Service name and Start Session button
are enabled (black). !f you are not permissionsd for a Service, its name will not

appear in the Service list,

ROTS 7 BLOBENE SYSYEM

PLEASE COMPLETE YHE FORM BLLEW TH STARY THE SESKRIO0N.

!

§ SERUICE LISY SUBBORIBER MAME [:_‘_‘:m
: 1 | PASSHORD I
; | GPERATOR ID S

, ; EXIT SEES10H is'rau'f CEES 10K i ourY

Figure 1.1 Login Dialog Box
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1 The GLOBEX Keystation

1. Highlight a Service. Press @ The cursor moves to the Subscriber Name
box.

2. Type the subscriber name as assigned by the Exchange; press @ The
cursor moves to the Trader ID box.

© 3. Type your trader identifier {your Exchange-assigned user identification);

press ‘ The cursor moves to the Password box.

4. Type your password. s characters are shown as asterisks only (***). Press

@‘ The cursor moves to the Operator Identifier hox.

5. Type your assigned operator identitier. Check for errors, then press
7 v % { e -
B g e =% or click Start Session. If your login is accep- A

ted, the GLOBEX keystation display fills the scraen.

Once a Service is logged in, you must display the Login dialog box {see Sec-
tion 5.2} to log into another Service. In the Service list, a logged-in Service
name is disabled and preceded by an asterisk.

Section 5.1 includes login information vital for new or inexperienced operators. .-
Each firm is responsible for ensuring that login codes are not disclosed to unau-
thorized parties,

Section 5.8 tells how to log out from a single Service. Repeat these steps to
log out from multiple Services.

GLOBEX [
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]
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FAVR MEE FOER HIST PR W) $RE WO BOOR BASS FRGE THE UmS PAGE
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Figure 1.2 GLOBEX Keyboard
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1 The GLOBEX Keystation

1.2. The Keyboard

The GLOBEX Keystation keyboard is shown in Figure 1.2, Features of the key-
board are explained below. '

1.2.1. Hard Keys

The majority of keys on the keyhoard are “hard” keys, some of which, labeled
and in Figure 1.2, are assigned to the most frequently used trading
functions.

1.22. Other Important Keys

Use arrow keys, shown with in the keyboard diagram, to move the inser-
tion point in a dialog box; use number keys to enter prices and quantities.

@ Cancels any function.

£ o 3 Complete and execute a function, submitting the entry
ﬁ TRAMSMT ?- . to the Host.

@ Allows use of the keyboard as a calculator.

1.2.3. Soft Keys

S “Soft” keys, so named because they can have more than one function, are arran-
O ged in two staggered rows above the main keyboard. In this user guide, soft

keys are illustrated as shown at left. The soft key label shows the function(s)
assigned to each key.

Press & 2 4 soft key to access the function in the top part of the label.

GLOBEX User Guicle - 1985
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1 The GLOBEX Keystation

Programming Soff Keys

At any time your keystation is operating, you can program the unfabeled soft
keys at the right end of each row to perform macros. A macro is an automated
procedure that reduces the number of keystrokes required by repetitive opera-
tions. Once you save the macro, you can press the soft key to implement the
operation. Appendix F tells how to program soft keys. Keep a written record of
sach macro and the key to which you assign it.

1.3. The Mouse

The mouse is a pointing device that simpiifies GLOBEX operations. The
mouse has a left and a right button. Use the left bution unless otherwise in-

structed,
1.3.1. Mouse Pointer .

As you roll the mouse on the desk top, a mouse pointer moves
on the screen. Use the mouse to point 1o a menu choice, instru-
ment on & screen page, item in a list, or command button in a
dialog box. Prassing {clicking) the mouse bution selects the item
the mouse is pointing to, or activates the command button.

T Point and click anywhera in a window to make the window active
SO you can move, size, or make a selection in it. (The window
has “focus” when it is active.)

When you point to the characters in & text box (in a dialog box},

I the arrow pointer changes to an I-beam. When you click in a text
box, the I-beam becomes a fiashing insertion point that shows
where a character you type will appear.

if a procedure requires you to wait for compietion, the mouse
poirter becomes an hourglass symbol.

o The mouse pointer becomes the move indicator when you are
moving a pop-up window.

GLOBEX User Guide - 1895
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1 The GLOBEX Keystation

1.3.2. Using the Mouse

Click Press the mouse button once. A click selects the item indicated
by the mouse pointer. The item you click on is highlighted or the
insertion point appears. Use the left mouse button, unless in-
structions specify that you use the right button.

Double-click Press the mouse button rapidly twice. In some procedures, this
confirms or executes the item being pointed to.

Drag Press and hold down the left mouse button while moving the l
mouse. Dragging the mouse pointer through characters in a text
box highlights a group of characters. You can then delete or type
over the selected characters.

More information on when and where to use the mouse is given as needed.

6 GLOBEX User Guide - 1995
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. 1.4. The GLOBEX Keystation Display

5 Figure 1.3 shows a typical GLOBEX display and identifies the windows and

i areas on the screen.
Title Bar Plus & Minus Buttons
e par

OLOBEN®! CHNE-MATIF .

Menu Bar

|
[h o - .

--k-\ql

NN XK N R ox
-

Trading Window

BuOT ‘Pigke
gal !
Trader Mailbox s raens
LI SELL PIBH4
; K-

Command Line

Figure 1-3 GLOBEX Display - Fixed Style Ticker Window

Alerts Window

i
i
!
H
13
£

« GLOBEX functions are listed on menus whose titles are shown In the
menu bar.

» Inthe Trading window you can see, at a glance, quotes and quantities
at the top of the market as well as your best orders antered at the
keystation for a set of instruments.

GLOBEX User Guidle - 18
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The Trading window can display one or two sets of instruments — ‘pages.”
Sege Bection 8.3,

e The Trader malibox shows responses from the Service's GLOBEX
Host computer concerning your most recent entries.

+ The Tickor window displays last price data.

+ The Price Page (shown in Figure 1.17) shows indicative cash market
and statistics information. You can decide whather 1o display the page
and choose between two pages of information from Reuters Monitor. m

« You can use the Command Line to display a page with a specific in-
strument.

= The current date and fime according to Greenwich Mean Time are al-
ways shown in the lower left comer of the screen.

= Aleris of various kinds appear in the Alerts window. When there are
no alerts, the mEuTERS logo is displayed.
( Trade Tile
Click the mouse in an area to move “focus” 1o that area, or press O to

: move focus from one area to another on the screen. Actions you take affect the
i region of the screen with focus. (The screen area with focus is highlighted.)

GLOBEX User Guide - 1895
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14.1. Display Styles

About Display Styles
There are two display styles:

« Fixed whare the Trading window, Trader Mailbox, and Ticker window
display in fixed positions, as shown in Figure 1.3.

» Freoform where the trader can move or overlap the various windows
and decide which windows should display. An example of the freeform

style is shown in Figure 1.4

SLOREXE: CHE-MATIF
By T SplTrate Hodify Bigplay Fatae x nday Canced

sikrer w7y HEY wite ¥
x ]

®
E]
3
=
*
%t
=
x

-
I
o
i

rYBU4

0K~
TED-1Y - OHEH4D T

0K
pig-1y

' Figure 1.4 GLOBEX Display - Fresform Style
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1 The GLOBEX Keystation

Changing the Display
To change the display from one styie to another:
1. Move the mouse pointer to Window onthe menu bar. Click the - ———
The drop-down Window menu displays.
[ 2. Move the pointer to Style in the drop-down menu. Click the
: icons {picture symhois} for the two style choices appear. Seem——-—
; The lop icon is for fixed display siyle; the boltam icon, freeforrr s
3. Move the mouse pointer 1o the style you want. Click the mou S ee=——————
display changes to the selected style.
When you change 1o the freeform style, GLOBEX uses the windO wr e oassem——
ment chosen when this style was [ast used. Any new seftings will =
when you logout.

Window

Trader Mailbox -
J Tivker -
_Price Page .

Style

Instrument Spacing

¢ instrument Overlap Warning

Figure 1.5 Drop-Down Window Menu

[ Moving and Sizing Windows

When the display is in fixed style, you can size the Trader Mailboe =
window. When the display is in freeform style, you can move, size==— ____.
:  Trader Mailbox and Ticker window. In either style, you can mover |

. the Price Page or change its font size.

Sizing Windows

' When the displiay is in fixed style, increase or dacraase tha size o
~ Mailbox and the Ticker window together by clicking the + or - Ut -
' right corner of the screen title bar. (The buttens are shown in Fige m we————————

CME(0142821
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1 The GLOBEX Kaystation

‘ ‘{hér-:a are mree ways o size Eﬁe Wﬁéér Mailbox and Ticker window in freeform
-ftd;spFay style. TmPrwe Pagew be sized with-these methods in sither dis-

. BYS MENU
- Wzth: fi;}cus fn the wmdaw {txﬂe lmz ig gray}. press O o display the System
- :a 16. Use ﬂ'xa O or O to highlight Grow or Shrirk.

»l1§1 %‘H!s%‘
- SLaaadm“é Fant

ure 1.6 Tmaf Maitbox with Popugp System Menu

“Whena wmdci Xghrmks so all lines do not display, scroll bars appear, (See Fig-
ura ’I B.) thkthé Up or Down ﬁcmzi Arrows to bring additional lines info view.

CMEQ0142822
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1 The GLOBEX Keystation

Displaying or Hiding Windows
To digplay the Trader Mailbox, Ticker window, or Price Page:
1. Ciick Window in the menu bar to display the Window menu.

2. Click either Trader Mailbox or Ticker in the Window menu to display that
window in freeform style. Click Price Page to display a menu with a ¢hoice of
available Price Pages. Click the name of the desired page.

Double click the

control box 1o A check appears beside Trader Mailbox, Ticker, or Price Page if it is displayed
close a window. on the sgcreen. The selected Price Page is checked in the list of available
pages.

To hide the Trader Mailbox or Ticker window {only in freeform style):
1. Click Window in the menu bar to display the Window menu.
2. Click Trader Mailbox or Ticker. The window is removed from the dispiay.

When Tradar Mailbox is hidden, it appears as an icon E at the bottom of
the screen with a number intficating the number of new messages, up to 100,
To hids the Price Page:

1. Click Window in the menu bar 1o display the Window menu.

2. Click Price Page. Click the name of the currently checked page. The Price
Page is removed. {To change the dispiayed page, click another page in the
list.)

To display or hide windows with the keyboard:

SYS MENU

1. Press O to activate the menu bar. (Focus must be in the Trading window.}

To close a window,

you can also press . 2. Use @ to highlight the Window menu.
SYS MENU

O - 8. Use @ or O to tighlight menu choices. Press Sesemcosss® {0
with focus in a choose a highlighted option. (Menu choices are the same as those described
window and ; above for the mouse.)
choose Close. | PRICE PAGE

digplays the Price Page if it is currently hidden.

GLOBEX User Guide - 1885
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1 The GLOBEX Keystation

Moving Windows

You can maove Trader Mailbox or Ticker window in freeform display style. Price
Page can be moved in either dispiay style.

™ Using the mouse:

1. Click anywhere in the title bar of the window. The mouse pointer changes
to &
2. Move the mouse pointer anywhere on the scresn.

3. When the tip of the arrow is where you wani the upper-ieft corner of the
window 1o be, click again. The window will display as close as possibie to the
selected location. Windows will not overlap the Command Line, date and
time, or the Alerts window.

Using the keyboard:
SYS MENU

1. Press O to display the System menu shown in Figure 1.6. (Focus must be

in the window.) Use @ and @ to highlight Move. Press D

The mouse pointer changes to
2. Use the arrow keys to move the pointer.
When the tip of the arrow is where you want the upper-left corner of the

t window 1o be, press -+ . The window will display as close as
possibie 10 the sslected !ocatton Windows will not overlap the Command
Line, date and time, or the Alerts window.

See Section 10 for additional information on these windows,

GLOBEX User Guide -
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Changing Font Size

You can change the size of the font in the Trader Mailbox or Ticker window in
freeform siyle. The two font choices are standard font and small font, which al-
low the text to display in a narrower window.

Using the mouse:

1. Click the System menu box in the window title bar. In the popup System menu,
the check mark next to the Small Font or Standard Font telis you which font

is currgntly displayed.

2. Click Small Font or Standard Font to change the displayed font size. The
window automatically changes in width to adjust to the new font.

Using the keyboard:
SYS MENU
1. Press O fo display the System menu. {Focus must be in the window.) The
check mark next to the Smail Font or Standard Font tells you which font is
currently displayed.

2. Use O and O to highlight Small Font or Regular Font. Press

m The window automatically changes in width to adjust to the
new font.

14.2. Trading Window

Each numbered fine in the Trading window shows current data for a single ins-
* trument: the systent’s current “best” Bid and Offer quote and quantity informa-

* tion; the Last price and net change; your best Bid and Offer quote and quantity
at that keystation; and at the end of the line, the Exchanpe identifier —

m (CME) or f (MATIF). The page in the display remains urtil you replace it

with another, communication with the Service owning the page is lost, or you
log out of that Service. If either of the latter two events takes place, the page is
replaced by the default page from a Service that is still logged in, based on Ser-
vice digplay priority (see Section 6.3.2). The default page is the first page the
keystation receives from that Service. In the case of a displayed custom page,

GLOBEX User Guide - 1885
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lines showing instruments from the lost or logged-out Service are blanked.
Whenever the keystation is forced to select a pags for display, it always dis-
plays a single default system page.

The Normal view of the Trading window, visible when you log in, contains four
blocks of information: instrument block, market block, statistics block, and
keystation block. See Figure 1.7, which shows the four blocks. The informa-
tion in the instrument, market, and statistics blocks is visible to all traders log-
ged into the Service. Keystation block information pertams only to orders
entered at your Keystation.

GLEBEXS: CME-PATIF

Fleaiue Trade Sp¥ u Disgday Faram Gindown Lantel

SR I I B T R

instrument Market Block

Block

Figure 1.7 Normal View of Trading Window

Instrument Block .

The system or custom page name appedrs above a numbered list of instru-
ments. Each page can contain up to 20 contract identification codes, referred
to in this manugl as instrument names,

Menu Trade §

ERDUIVP 76t
LpUu3-Enz3
S¥p3
OMM3

I R g} Figure 1.8 Instrument Biock

ser Guide -
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Markei Block

The information in the market block is based on all orders for each instrument

listed by the Service. The Market Quote column {Bid/Offer) shows the best ‘

{hnighest) Bid and best {lowest) Offer prices for that Service, The character .
1 separating the values is also used to indicate an instrument’s state before the |

market opening (closed, halted, or non-cancel period) and, after the market

is open, the level of information available about the current market (normal, 1

drop book, and snapshot modes). Figure 1.8 shows the market block as it |

might appear prior to opening and after opening. (See Sections 4.2 and 4.3.)

The Market Quantity column ~ EUEIEUIRPRGEIET St T HIRIEIF:
. (Bid quantity/Offer quantity) ‘ 1 A

shows the total quantity of all- . [

orders at the best price. %

Whenyou have orders atthe .

" bast price on sither side of .

the market, that price is

displayed in white on a black

background (the on-market indicator).

: 232

Figure 1.9 Market Biock at Twa Ditferent Times

648 unch
05T c
2 unch

Statistics Block < .
i The Last column shows one of the following events:
! « The latest trade price (Last). LasT HET £H

« Seitle price (displayed in reverse video until a new
Last is recaived)..

» A subsequent Bid higher than the previous Last
{including entry occurring prior to the first trade of
the day). : gy rer

+ A subsequent Offer jower than the previous Last  Fig. 1.10 Statistics Block
(including entry occurring prior 1o the first trade of
the day). -

* A new Indicative Opening Price (displayed in reverse video during
staging period prior to market opening). ;

CMEQ1428B27
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arigin:
B. - A Bid betier than the priror Last,
A. - Ar Offer better thar the prm«'nLaét;.
J Atrade atalower price than the previgusi

H

17 Indigative Opening Price.

[

5

© §  Settle price from ;ﬁrior day.

A blank indicates that na Last is available or th
previous Last.

+ increase.

o - decrease.
» unch unchanged.

« N/A—there is a Last but ho prior day’
the net changa.
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i Keystation Block

~ The information in this biock shows you detaits about your orders. GLOBEX
permits multiple orders for the same instrument, at the same or different prices.
The keystation block aiways shows the “best” quotes, and not necessarily the
maost recent. In the event that you havs multiple orders at the best price on the
same side of a book, the one displayed is the oldest one, the one which would
trade first. The Trader Quote column (Bid/Offer} shows the best Bid and Offer
prices entered from this keystation. If you have more than one order for an ins-
trument on the same side of the book, the siash separator changes to an aste-
risk.

Tancel - S’a:::*.m:i~ ‘
The Trader Quantity column (Bid quantity/Offer quan- ST eassgsten i sess

tity) shows the quantity of the oldest best Bid and Of- / X
fer entered from this keystation. Pasty t

/9513 X 1

Figure 1.11 Keystation Block

Additional Views of the Keystation Block

Since all the information available for an instrument cannot fit on one ling in the
trading window, you can display three additional views of the keystation block,
Click the mouse anywhere in the keystation block column headings or press

iTRADE VIEW

: o to cycle through the different views, The three views cycle in this order:
* Normal Yiew

'« NetPositions View

« Statigtics View iEW

When you click in the column headings or press O in the third view, Stati-
stics, the Normal View redisplays.

Figures 1.7, 1.12, and 1.13 show the three views. In any view, the last charac-
ter in the Instrument line is the Exchange identifier,

GLOBEX Vser Gude - 1995
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Net Positions View

For this view, keystation block values for each instrument are replaced by the
. accumulated Quantity Bought, Quantity Sold, and resulting Net quantily, folio-
* wed by a suffix (+, -}, based on the current jogin session. Column headings
are white.
-] C T BOBEX®) CME-MATIE 1
Henu  Trade SaTrade Modify Display Param Mindow Cancel Besxion Help

R T

: PIRI ABETY
s Piera s
; \ SITAG

Figure 1.12 Net Positions View

Statistics View

For this view, keystation block values are replaced by the daily High, Low, and
Volume for each instrument in the current Service, based on the current login
session. The High and Low are the highest and lowest Last prices: each may
be foflowad by an indicator (A for Ask, B for Bid, or blank for trade price}. Vo-
lume is the total volume actually tradeg. Column headings are black on yeliow.

Note: After trading begins but before the first trade, High represents highest
Bid above the prior day's setllement; Low represents lowest Offer below the

prior day's settiement.
P e - ALOBERET DME-MTIF
l canosl Bsssisn Holy

Nodifu Bispiag Paran U

2 5 Gag
BPHS : L
EHa—F OMa

BErra
PIgZ:
PIBHA

Statistics

Figure 113 Statistics View

|
|
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Two-Up View

You can split the trading window and display two pages side-by-side. (See Fig-
ure 1.14.) Instrument and Market blocks are displayed for each page. Section
9.3 explains how to display a two-up view.

— R T - BLOBENRE: CHE-HATLF
"en SpTrade Modifuy Display Faram Uindoaw Cancel

ade Bessian Help

IR R L Eag, I e )
¥

i

1

2 PI6H4 3 ¥
¥ PibBn4g g

4 Pigug

Figure 1.14 Two-lip View

TRADE ViEwW

if you prasso whilg showing a iwo-up view, only the left page remains,
showing the Normal view. You can atso click on either page heading 1o restore
that page to the Normal view in a ons-up display.

Market Maker and Working Order Views

Special Trade functions (see Section 8) display instruments in dialog boxes
designed for ysers who specialize in certain types of order entry.

1.4.3. Trader Mailbox

Bail. s 1123123 f

HHROCPH EBAL !

1ER-3 SELL 1% s8R
1123123 f

A
TED-3 SOLD ;9423 1528 i
&

Figure 1,15 Trader Mailbox

The Trader Mailbox shows the results of your use of GLOBEX. Every entry at
the keystation results in a response from the GLOBEX Host. New messages

CUser Guide - 1935
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H

%

GLOBEX User Guide -

display at the top of the Mailbox. Older messages appear in descending time
order in the box. For instance, the Mailbox in Figure 1.15 shows the user’s last
three actions: the earliest action (the message at the bottom of the mailbox),
entering an Offer; second, confirmation that an offer was matched; and, at the
top, confirmation that a bid was matched. The Mailbax holds 300 lines, which is
approximately 100 messages. Message fields are defined in Section 11. The
same messages, in a slightly different format, are listed in the tradelcg, along
with additional messages (see Section 11.3).

Messages are displayed in color: green for arder entries, including hold and re-
lease; white for match notifications; red for order canceliations. Orders not pro-
cessed or refused by the Host are in yeliow.

To display. move; size, or hide the Trader Mailbox, see Section 1.4.1.

Messages about a specific instrument incluede the instrument’s Exchange identi-
fier and account number. A message that is specific to a Service includes the
Service code. Your keystation will nof receive match notification messages in
the Trader Mailbox, Audit Trail, or tradelog if communications to the Service's
Host have been lost, the keystation has faiied, or you have logged off.

1.4;4. Ticker Window

The Ticker window reflects the most recent ac-
tivity in all markets and shows changes to the _
Last value. A new Last can result from a Bid, (B 9499anp:
Offer, or trade. A last that is a Settle price is Rl Ik
not ref!ected iq the ticker window. T:cke:r mes- Figure 1.6 Ticker Window
sages inciude instrument name, Last price,

Last indicator (B for Bid, A for Offer, blank for

trade), and Exchange identifier. Each new price is displaysd at the top of the
window. The Ticker Window holds 100 messages.

To display, move, size, or hide the Ticker window, see Section 1.4.1.

Page 35 of 368
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1.4.5. Price Page Window

The Price Page can display one of a selection of Monitor pages. See Figure
1.17, which shows two Price Page Formats.

W e A S R 4 W i O T . et e e i e

n.;.'n.a:n‘.a
WhHOBWD

e i Vi A AR A A T, . P . e ot .

LOURS DE REFERENCE/REFERENCE PRICES, -
934193 CE Y - 3T v S T LS L 4 & —
Bl 115SB_11496.11462_11465,
U T856E_"8560 -

—
ST S0 TS 0555 TS 26935—1EeT—

PIBDR & OFTION PIBOR DPEN OvUERYG
Figure 1,17 Two Price Pages

HOSY O LIME,

To move, size, or hide the Price Page, see Section 1.4.1.

1.46. Alerts Window

The Aleris window usually displays the RiEUTESS logo. High and low price limit
i breaks are shown in this area as they occur, as do Request for Quote (RFQ) a-
© Jerts, system events, and messages from the GLOBEX Control Center. Abesp
announces display of ceriain messages.

X User Guide - 1995
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The window holds three iines of text, The most recent alert message Is always
on the top line, and the oldest message scrolls off when there is no room to dis-
play it. Instrument- and Service-specific messages include the Exchange iden-
tifier and Service code. Each message Is displayed for 2 maximum of thirty
seconds (unless “rolled-off” by another massage) before heing replaced by the
logo. During a GLOBEX Session, alerts are saved to a displayable Alert list.
(See the GLOBEX Menu item in Section 1.5.2.)

1.4.7. Command Line

The Command Line, above the datedtime, lets you select an instrument and dis-
play the custom or system page with that list. (See Section 2.2.1,)

GLOBEX Lser Guide -
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1.5. GLOBEX Menus

You can use the GLOBEX menus 1o select all keystation functions. The GLO-
BEX menu bar displays major keystation choices. When you select a choice in
the menu bar, a drop-down menu displays with other choices. Figure 1.18
shows all the drop-gdown menus.

GLOBEX
Algrts
Abeyl...

oy |
prm—————teeppeeeae

GidiAgk.., MarkerMakar... HEK,.. Onen Crrtars,.,

B By Wornerg Crder.. Beleysy... Page Dit.,

Otar.. Self Warking Crdsr,.. Ly

Hit... Mgrnst Maks Pages

Toka.., ALV KRG

[+ T Ciustem Fags Sclec;

G inttyient

PP,

Viw Aty

Pazs the Bock.

P Fdg...

cont'd

Sassion

Figure 1.18 Keystation Menus
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Figure 1.19 shows a close-up view of the Display drop-down menu

Param . Window.
Open Orders. . '
Fage .
Wrganizations.. .

Markel Maker Page
- Aotive Markets

Custom Page Select

Figure 1.18 Display Drop-Uown Menu

Some choites in a drop-down menu are followed by three dots; when you
choose on one of these functions, a dialog box displays. Functions without
dots are exscuted immediately when you choose them,

Some choices are followed by a right arrow. When you choose these func-
tions, an additional set of menu cheices displays. See Figure 1.20.

mTﬁarau Wifidiow Cansei: Session

Page Dir... - .
oOrganizations...
Market. Maker Page &
Aotive "MarivbE - -
Custom Fage Sel v

Figure 1.20 Additional Menu Choices
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1.5.1. Selecting from Menus

""""""‘\5 To choose an item on a menu:
| |

1. Click the menu cholce in the menu bar. The drop-town menu disprl ==
2. Move the mouse pointer so it points to a choice. Click the mouse Eow s————"m
3. If an additional set of menu choices displays, click your choice in ths s—

To ¢choose a menu item with the keyboard:

SYS MENU
1. Press O when facus is in the Trading window to activate the me> ¥ —iss—"

(4 \ g
2. lse @ or O to move (o a menu chaice. Press N
down menu displays.

3. Use @ or @ to highlight your choice. Press QE—E—-‘:

. 4. If an additional set of menu choices displays, use the arrows to hicy
choice; press o~ )

152, GLOBEX Menu Bar

Each of the ftems in the menu bar is described here triefly. Additioriza i
tion is found in the relevant sections of this User Guide.

Menu
_ This menu item includes choices that allow you to:
'« Display the version number of your GLOBEX software.

GLOBEX User Guicd
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= Display the Alerts History. Messages that describe systemn status, spe-
: cial messages from the GLOBEX Control Center, and RFQ and price
| limit alerts are displayed in the Alerts window. System status mes-
| sages describe downioad progress, login success, connection pro-
; gress, printer malfunction, and failure/recovery. These messages are
stored in a scrollable list. To display the alert list, choose Alerts under
Menu in the menu bar.

The active alert list shows messages received in the last 30 seconds; most of
these become part of the history list when their time limit expires or when the
active list contains more than 60 messages. The history list shows up to

70 messages, which are available for view until they are scrolled off by the arri-
val of new messages. Additional information is provided for some messages in

the list,

Trade

This menu choice allows you to perform trading functions such as entering a
Bid or Offer, or Hit or Take. You can also enter a request for a quote, cancel by
instrument or change an open order, or pass the book.

SpTrade

Special trade functions include market maker and working order functions.

Modify
The Modify menu allows you to hold open orders or release held orders

Display

Choices on this menu allow you view one of the following: open orders; Active
Markets Snapshot window; lists of GLOBEX subscribers, system pages, cu-
stom pages, and market maker pages. You can also determine which pages to

display.

Param

The Parameters menu allows you to set GLOBEX parameters and trader de-
faults. It also allows you to define custom pages and clearing keys.

GLOBEX User Guide - 1995 27

Page 41 of 368 0042 CME0142838



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 43 of 369 PagelD #:1551

1 The GLOBEX Keystation

Window
Choices on this menu allow you to customize the keystation display.

Cancel )
This menu choice allows you to cancel open orders.

Session

Choices on this menu allow you {o login or out of GLOBEX services, change
your password, and lock or unlock the keystation.

Help

This menu choice displays online help.

1.6. Printers

1.6.1. Audit Trail Printer

Every keystation has an audit trail printer that prints a record of all trading acti-
vity at that keystation as it occurs. This includes all messages that appeared in
the Trader Mailbox and a portion of those that comprise the tradelog.

Do not turn off the printer while you are logged into a Service, If you do,
audit trail data sent 10 the printer but not yet printed will be lost. If this occurs,
you can print the tradelog {(Section 7.15) ta recover lost data.

1.6.2. Ticket Printer

An additional printer connected only to administrative keystations receives and
prints oniy trade confirmation tickets. The ticket printer uses special, mutiipart,
perforated forms. If multiple administrative keystation operatars are logged on
for a group, each operator receives a set of aff tickets for that group.

1.6.3. Printer Problems

A printer srror message (Check Audit Printer or Check Ticket Printer) identi-

fying a printer problem appears in the Alerts window if a printer is off-line, out of o=
paper, tumed off, or disabled to the extent that it cannot receive data. The prin-
ter message repeats once every five minutes until printing is re-enabled.

|
%
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An audit trail of 2l orders must be maintained when you trade on the GLOBEX
system, Therefore, if your audit trail printer stops functioning, it is strongly re-
commended that you use another keystation with a working audit rail printer,
Otherwise, you will not have a record of transactions entered into the system.

Always check the Alerts window for printer error messages and cotrect any.
printer problems before logging oul from a Service. Failure to do so wili pre-

vent access to Offline Utilities.

Appendix E describes general printer maintenance for such requiraments as
changing ribbons, reloading paper, arg clearing paper jJams.

1.6.4. Reprinting Data

The audit trall is a subset of the internal system tradelog. if the audit trail has
rot printed for any reason, you can print the tradelog (see Section 7.15).

if the ticket printer malfunctions, data for trade confirmation tickets is also recor-
ded in the tradelog. Los! trade tickets cannot be reprinted at the ticket printer.
Howsever, you can reprint ticket information on the audit trali printer using the Of-
fiine Utliittes {see Section 12.7.2].

GLOBEX Usar Guidle -
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2.Basic GLOBEX Functions

2.1. Overview

To trade on GLOBEX, you need to know how |o;
« Select an instrument.
¢ Select a function — Bid, Offer, Bid/Ask, Hit, Take, etc.
« Execute that function.

Section 2 explains these operations, lells how to get on-screen help, and des-
cribes what will happen in the event GLOBEX service is iost. This material, along
with the material in Section 1, comprises all the basic information needed to
operate the GLOBEX keystation. Other sections of this user guide give detailed
information on keystation faatures and functions. Refer to these sections for a
complete understanding of GLOBEX.

Logging and Signing In
To operate the keystation, you must be logged in, signed in, and have a valid
password.
For information see:
s GLOBEX Login (Sections 1.1, 5.1, and 5.6).
« Entry Operator Sign-InfQut (Section 5.3).
» Lock/Unlock Keystation (Section 5.4).
» Change Password (Section 5.5).

GLOBEX User Guide -
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2.2. Selecting an Instrument -
The Trading Window shows a set of instruments — a "page.” Each line of the
Trading Window shows data for a singie instrument. The instrument line number .

displays at the far lefi on the line. (See Section 1.4.2 for an overview of the
Trading Window.) The displayed page may be a system page or custom page.

» System pages contain Exchange-defined sets of instruments.

= Custom pages display specialized selections of instruments that can inclute
instruments from more than one Service. Custom pages are defined by the
tradier and can contain instruments from more than one Service.

Before you perform most functions, you must select the instrument you will be
working with. if the instrument you need Is not on the currently displayed page,
use Page Directory {See Section 9.3) to substitute the correct page. You can
also use Quick Page Find (Bection 2.2.1) to locate the instrument.

To select an instrument using the keyboard, use number keys to key the instru-
ment line number. When you press the number key, a thin line appears beiow the
instrument, indicating that it is selected. f you press another number, the
underline will move fo the new selected instrument.

S g,
2 T v st e v |
2

A thin line displays .
beiow the selected : Selecting Two-Digit Line Numbers

instrument. N . :
For two-digit instrument line numbers, do not key the line number. When you

press a number key, the underline moves to the first instrument in the disptay that
ends with that number. For example, press 1 and the underiine moves to line 1.
When you press the number again, the undertine moves to the second instru-
ment line ending in that number. For example, the second time you press 1, the
underling moves to ing 11. When there are no more fine numbers ending in the
number, the underiine returns to the first line. The cycling confinues as you press

the number.
. Examples: -
H . -
: To choose instrument line 12:
Press 2 to select instrument line 2.
: Press 2 again to select 12, the next line number ending in 2.
| .
“X User Guide - 1985
CME0142843
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U

T

To choose instrument fine 21 in a two-up view where more than
20 instruments display:

Press 1 to select instrument line 1.

Press 1 again to select 11.

Press 1 again to select instrument line 21.

If you press 1 again, the selection returns to line 1.
To choose instrument line 13: |

Press 3, 3.
To choose instrument line 10;

Press 0.
To choose instrument line 20:

Press 0, 0.

if an instrument line is blank, the underline does not move {o the line.

To select an ipstrument using the mouse:

1. Point the mouse anywhere in the Instrument name, ling number, or market
block,

2. Click the left mouse button. Athin line appears below the selected instrument,
and the Trading Pane! displays. The Trading Panel shows all available
functions. (See Figure 2.1.}

Mouse Shortcuts
Use the mouse to start some funclions:

+ Tochange an open order, click the /eff mouse button in an instrument's
keystation block {the Trader Quote and Quantity columns), or in any of
the fields in the alternate kaystation block views {see Section 1.4.2). H
there are Open Orders, the Hold and Change Open Order dialog box

dispiays. (See Section 7.7.)

EX User Guide - 1985
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« To cancel an order for an instrument, click the right mouse button in the
instrument’s keystation block. The Cancel Open Orders dialog box
displays with orders for the selected instrument, {See Section 7.13.)

+ To choose the order{s} to cancel, double-click the right mouse button
anywhere in the Trading Window except the keysiation block. The Can-
cel Open Orders dialog box displays with all open orders. {See Sec-
tion 7.12.)

2.2.1. Quick Page Find :

Use the Command Line, located above date/time, to find, display, and select an
instrument,

1. Click in the Command Line. The insertion point appears. The command line
is active only when it shows the insertion point.

Qr
TRADE TILE
When you press O
TRADE TILE ‘ Press until the insertion point appears in the command line.
i
O, you move 2. Key the instrument name in ane of the following formats: :
focus to each active Instrument name ‘
window, in turn, :
Example:
EDZ6 *
Or
Exchange Identifiers: : Exchange identiffer space Instrument name

f = MATIF Example:

m = CME , .
"- EDZ6

For the first format, the keystation searches the currently displayed page, all
custom pages, and then system pages for each Service logged in. The keysta-
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tion searches the system pages for Services in display priority order. (See
Section 6.3.2))

When the keystation finds a page containing the instrument, it displays that page
in a one-up view with the instrument selected. If the keystation does not find the
instrument, it displays an error message in the datestime area.

Use the second format oniy if you know the Exchange to which the instrument
belongs. For this format, the keystation searches the currently displayed page,
all customn pages, then syslem pages only for the Service that supports the
specified Exchange.

Error Messages:
The following error messages may display. Each is explained here.

Instr. not found — The instrument name you entered ts not on the
currently displayed page or any custom or system page for the con-
nected Services.

Exchange id <identifier> is invalid — You have entered an
Exchangs identifier that does not exist.

instr not found on <service identifier> — You used the Exchange i-
dentifier-instrument format, and the instrument was not found on any
page for the Exchange.

Not logged into service <identifier> - You used the Exchange
: identifier-instrument format, and you are not logged into the Service 10
; which the Exchange identitier belongs.

2.3. Selecting a Function

f

; After an instrument is selected, choose a keystation function to apply to the
é selected instrument. A function dialog box for that instrument will be dispiayed.

i

To select a function, press the key labeled with the funetion's name. This may be
+ either a “hard” key on the.main keyboard or one of the small, round “soft” keys
' above the standard keys. (See the keyboard diagram—Figure 1.2 in Section 1.}
The function dialog box displays.

GLOBEX User Guide - 18595
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Or
Choose a function on the Trade menu or Special Trade menu.
A - Use the mouse to choose a function in the Trade menu or Special Trade menu. 5
- {See Section 1.5.1 for Information on selecting from menus with the mouse or
keyboard.) R
Using the Trading Panel -
T When you point and click an instrument to select it, the Trading Panel shown in
I — Figure 2.1 displays. The Trading Panel, contains command buttons for all

choices on the Trading and Special Trade menus, To seiect a function, click the
Trading Pane! command button. The function dialog box displays.

Functions for which you are not permissioned are grayed.

5K:{| WIT | TAKE || BID | OFFER ||CHAMGE | CANCEL | RF@

[BUY U0 [[SELL Vo ||MARKET MAKER |

Figure 2.1 Trading Panel i

You cannot move the mouse pointer outside the Trading Panel barder. Click Quit
to remove the panel.

The trading panel is disabled when a market maker page is active.

To select a function in the Trading Panel with the keyboard:

1. Display the Trading Panet by clicking the left mouse button on an instrument. _
‘ -
2. Press ®er® untll the command button is selected. It will have a dark
border and an inner dotied outline.
3. Press &= 1y gisplay the function dialog box. -
I
! Press to remove the panel from the display.
i
GLOBEX User Gade - 789
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24. Using Dialog Boxes

A dialog box is a window on the screen that displays options and allows you to
enter information and choose commands, Dialog boxes display for all the func-
tions on the Trading Panel and for other keyslation functions. Two sample dialog

boxes are shown in Figure 2.2.
Radio Buton
b ) PABE BIRECTORY

:
:
3
!
L
m_‘ Service List ’
aLOBEX fu ) +
. [ —F 2] @ system Pages Command Button
m'rrwaas:;, 10 ANE .4 §) Guston Pages
- Lo
List Box . »leae FOTUSE T ) tsrket Haker Pages
! ECU LONE TERME
. OFTIONE DIVERSES Lefs
. SYSPAGE, 1XM5_ 15 ]
BYSPRGE, INMS_14 + [ right
PIROH 3 MD1S | 1‘
CHANGE PASSWORD
_
Service List Current Password

{GLOBEX Armerica K4
, ;,‘ml» 0 B__.m:f.f,..{iiw wimt Mew Password

Drop-Drown List

Figure 2.2 Exampie Dialog Boxes

2.4.1, Areas in a Dialog Box

A dialog box contains various areas (labeied in Figure 2.2). Not all areas appear
in every dialog box.

¢ The title bar identifies the function the dialog box supports.
s Atext box is where you type information.

3LOBEX User Guide - 1895
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» Alist box dispiays lists of tems. Some lists are of avallable choices
such as instrurnent names; other lists are for display of information oniy.

» Drop-down lists are indicated with the Down Arrow shown in Figure 2.2.
Open the fist to display its choices. When you make a selection, the list
closes and only your choice displays. w

| » Command buttons carry out an action. Labels — OK, Quit, Save, Re-
set— indicate the action that ocours when you ciick the button.

« Square check boxes let you choose from a set of cholces. You may
choose more than one check hox.

« Round radio buttons present mutually exclusive cholces. You may
choose only one button at a time.

Refer to Section 1 for basics on the keyboard and mouse.

Market Maker and Working Order functions use specialized dialog boxes in
which you can use many of the technigues described in this section. Details on
using those dialog boxes appear in Sections 8.4 and B.5-8. o

{dentifying the Exchange

A diatog box ¢an display choices for a single Service or muitiple Services, Ina
single-Service dialog box, such as ong used 1o enter irades, the one-character .

. Exchange identifier {m for the CME and T for MATIF) precedes the instrurment )

t name in the dialog box ttle bar. In a multi-Service dialog box, which can display :
a mix of instruments from different Services and Exchanges, each instrument
name includes the Exchange identifier.

+ 24.2. Moving in a Dialog Box

Moving to an area of a dialog box selects that area, highlighting it or marking it
with a dotied outline; this becomes the active area. The next action you take wili

affect this active area. B

) s

. Press @ to move from area to area. Omoves through the dialog box in the

i opposite direction. As you press the kay, the highlight or dotied line moves from
area to area.

GLOBEX {ser Guide - 1695 s
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« Alist box displays lists of items. Some lists are of available choices
such as instrument names; other lists are for display of information only.

» Drop-down lists are indicated with the Down Arrow shown in Figure 2.2,
Opan the list 1o display its choices. When you make a selection, the list
tloses and only your choice displays.

» Command buttons carry out an action. Labels — OK, Quit, Save, Re-
sat- indlicate the action that occurs when yvou click the button.

« Sguare check boxas let you choose from a set of choices, You may
choose more than one check box.

= Round radio buttons present mutually exclusive choices. You may
choose only one button at a time.

Refer to Section 1 for basics on the keyboard and mouse,

Market Maker and Working Order functions use specialized dialog boxes in
which you can use many of the techniques described in this section. Details on
using those dialog boxes appear in Sections 8.4 and 8.5-6,

Identifying the Exchange

A dialog box can display choices for a single Service or multiple Services. Ina
singie-Service dialog box, such as one used to enter frades, the one-character
Exchange identifier (m for the CME and f for MATIF) precedes the instrument

name in the diaiog box title bar, In a multi-Service dialog box, which can display ; ,
a mix of instruments from different Services and Exchanges, sach instrument .
riame includes the Exchange identifier. -
2.4.2. Moving in a Dialog Box -

Moving fo an area of a dialog box selects that area, highlighting it or marking i
with a dofted outline; this becomes the active area. The next astion you take will

aflact this active area.

Press @ to move from area to area. Omwes through the dialeg box in the
opposite direction. As you préss the Key, the highlight or dottet fine moves from

ares 1o area.
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s ) Click on an area fo select it.
243, Keying and Editing Text

When you tab to an emply text box, the insertion point is at the far ieft side of
the box. You key text at this point. If the box already contains text when you
move to it, all the text is selected (highlighted); any text you key replaces selected
text. When some dialog boxes are first displayed, a text box is already selected.
Text you key will replace the selected text unless you first move the insertion

point.
@ @ Moves the insertion point right or left through the text so you
can insert or delete characters.
Y A
’1 - SHEEY f
* Selects text so you can replace it, by keying over it, or delete it.

g Erases the character to the left of the cursor,
' Or
; Deletes selected text .
!
i Erases the character to the right of the cursor.
| Or
? Erases selacted text.

I Click in & text box to place the insertion point anywhere within text in the box.

Ciick at another place to move the insertion point. When some dialog boxes are
. first displayed, a text box is alreacy sslected (highlighted). Text you key will
{ replace the selected text unless you first move the insertion point.

N~

To select text so you can replace it or delete it, drag the mouse through the text
or double-click & word.

GLOBEX User Guide
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in market maker
and working
orders, thase keys
have other
functions. See
Section 8.

in market maker
and working
orders, these keys
have other
functions, See
Section 8.

Tip: Use the
keyboard arrow
keys to move within
the text box.

i

1
i
.

!
]
i
|
|
i

244. Using Lists
List Boxes

Alist box is a fixed size. When a list is longer than the display area, scroli bars
display at the right side of the box.

To seroll:
GRO)

To select an item:

or
@ @ Seroll the list, moving the selection to another item in the list.

Scroll the list up or down; this does not move the highlight. You
can scroli the mailbox messages, as well as lists in dialog boxes,
using these keys. /n market maker orders, these keys have
other functions. See Section 8.

Moves 1o the list box. A dotted outline frames the first item in the
list,

Select the first item in the list when it has the dotted outline.

When you move lo another area in the dialog box, the selected item remains
selected.

Te highlight or sefect multiple orders for Gancel functions:

+
OO

To scroll through a list:
« Click the Up or Down Scroll Arrow to advance the list one item at a time,

« Click and hold a scroll arrow to move continuously through the list.

Move onily the dotted outline to another line; the first item re-

— 10 select or deselect an

mains ssiected. Press S
order.
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» Drag the scroll box to move to another section of a long list,

To seiect:
» Click on an #lem in a list o selact or deselect it.

When you move to another area in the diglog box, the item you sefected in the iist
stays selectet].

To select multiple orders for Cancel:
e  Press @ and click on an order; repeat to select another.

» Press and drag the mouse through the list to select adjacent
orders.

« To desslect one of several sslocted orders, press @ and click on the
order.
» To deselect all selected orders except ong, click this order.

Drop-Down Lists

To open or close the drop-down list:

+ @ Reveals the rest of the drop-down list.

Closes the drop-down list.

9.
NOME

GLOBEX User
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To select in a drop-down fist:

( i} ? Scroli through the list, moving the selection from item to item.
(You can also scroll without opening the list.)

“_-— To open or close:
—._.;.__./ 4 4 3
« Click on the Down Arrow at the right of the box to open the list.

To select:
« Click on an item in a list to select it and ¢lose the list,

245, Using Check Boxes

@ Moves the dotted outline to the first check box and then from one o
check box to another.

R S——— Checks selected box.

Point and click 1o check a box.

24.6. Using Radio Buttons

@ Moves the selection fo the first radio button. Dotted lines appear
around the choice.

@( $) Cycle from one radio button to another. Tab to the next field |
when the correct button is selected. ’

pmy } * Point and click fo select a radio button.

GLOBEX User Guide - 1995 i
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L
] 247. Choosing Command Buttons
- When a dialog box is first displayed, one command button has a darker border
than the others. This is the default. executed when you pregs ===
(u—-) (@) Moves from one command button fo the next.
EaalD: Executes the command.
—_— Point and click to choose a command button.
! 4 ]
) 2.5. Executing Trades
, Functions on the Trade menu, which are also shown in the Trading Panel, are the
B ~ most frequently used keystation functions. These functions allow you to enter
Bids and Offers and to Sell (Hit} or Buy (Take) as well as to change or cancel
open orders. The dialog boxes used for these functions (see Section 2.2 and 2.3
- on selecting instruments and functions) have a similar basic design. Figure 2.3
~ shows the Bid dialog box.
Color cues are used in trade dialog boxes. Bid and Take boxes have blue
' borders; Offer and Hit boxes have red borders. The Bid/Ask box has blue in the
-~ Bid area and red in the Ask arga.
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251 Moving Dialog Boxes .
Trading diaiog boxes can be moved.

Vi

o428 B i1 B [&][ea]

Ordork MDA | Cloaring Key DeravLT> 3| raw> l

Figure 2.3 Bid Dialog Box

b Using the mouse:
T2/
1. Click anywhere in the title bar of the dialog box. The mouse pointer changes
to , '

2. Move the mouse pointer anywhere on the screen.
3. When the tip of the arrow is where you want the upper-left corner of the
window to be, click again.

Lising the keyboard:
SYE MENL i

1. Press O to display the System menu. Use the and @ 1o highlight

=
. The mouse pointer changes to .

Move. Press ...
2. Use the arrow keys to move the pointer.

3. When the tip of the arrow is where you want the upper-left corer of the

window to be, press

The window will display as close as possibie to the selected location. Windows
will not overlap the Command Ling, date and time, or the Alerts window.

All new dialog boxes will open in this position. -
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i
!

X User Guide -

Page 61 of 368

252 Entering Data in Trading Dialog Boxes

When a trading dialog box first displays, the price fisld is selected. Keying
numbers changes the data in the selected field. Move to and change data in any
other field and then use command butions to complete or exit the transaction.

See Sections 4 and 7 for additional information on these functions.

Clearing Data

When a dialog box initially displays, full clearing data disptays as shown in

Figure 2.4.

1. Enter or edit the order number in the Order # text box (see Section 4.4.2).

2. Clearing Key is a drop-down list. Sslect the appropriate key or type the

clearing information (see Section 4.4.2).

B for TRIEHA
dad Cloaring information

Figure 2.4 Expanded Bid Dialog Box

9429 E i E|“||W|I-m;mm"|m¢~ 1l
m
w-«—wm- B OO T

3. Complete the additional fields. Choose Brief 1o display just the clearing key
and order number. {The command button changes to Full as in Figure 2.3.)

When tha dialog box is displayed later in the session, it will display in the mode

you chose the last time={ull or brisf.

Price and Quantity

Key the price and quantity information or use the keyboard shortcuts described in

the section on equivalent keys below.

1995
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E Click the Up and Down Arrow command buttons in the price and guantity tex?
e’ boxes.

* EBach time you click an arrow, vou increase or decrgase e a-

$ mount shown in the text box. (The ampunt of the increase or
decrease in quantity can be changed in the Instrument Parame-
{ers dialog box )

Compieting the Transaction

Cheoose a command button 1o complete the transaction, DRiffergnt command
nutions dispiay in diffarant dialog boxes. Commany buttons include:

QK Exacutes the iransaction. The command bution may have a iabal
such as Bld OK or Ask CK.

Quit Exits lrom the dialog box witheut perfarming the transaction,

Command Bulions and Equivalent Keys

in dialog boxes such as the one for entering a Bid shown in Figure 2.3, command
buttens have eguivalent hard keys. For the Price and Quantity fields. hard keys
work only il the cursor is in the text box,

Diaiog
Box Button Key Effacts
* ar @ Increases Price by the
mMinemim price mevament
or Cluantity by the order
increment.

“' or @ Decreases Frice oy the !
manimurn price movement

or Quantity by the ¢rgar
ingrement.

GLOBEX User Guiche - 1925
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..‘_c—‘,-g"'g,-"

O
GLUDEX

Page 63 of 368

Other command buttonshard key equivalents are:

Dialog
Box Bution Key
oK - i O } - ;f: TRANENT ?,J

QuUIT = ’

2.6. On-Screen Help

HELP

To request help, click on Help in the menu bar or press O The GLOBEX Help
Main Index shown in Figure 2.5 displays. Choices on the Main Index include
indexes, which fist further choices for a subject, and subject titles such as

Passing the Book.

GLOBEX ~ HELP MAIN IHDEX

S5elect the zubject on which you wonld like help

Beleat

SUEIRE BLOBIR “HELH:

{JUsing the Kewbosrd and Mouse
{3 Passing the Book

> Recouery

o Seswion Funciionz Index

O Porgmeters Functions Index
{Orwindow Funetions Index

() Trading Funoticns Index

() Special Trade Functions Index
) nisplay Functions Index

Figure 2.5 Help Main Index

0064
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Use the command buttons to operate the help digplays.
s SELECT - Displays the choice hightighted in the index.

» MENU - Dispiays a menu that lets you choose batween the main index
and help on the alert interface. (See Figure 2.6 below.)

+ PREVIOUS - Lets you look at the help display you viewed prior to the
current display. Use this button 1o return to the Help Main Index after

viewing a topic.
«  QUIT - Exits help.
s PRINT - Printing fs not yet available. |

+» FORWARD - Pages forward within a multi-page help topic. When you
reach the last page of a topic, this button is disabled. P

+ BACK - Pages backward within a2 multi-page help topic. When you
reach the firgt page of a topic, this button is disabled.

You cannot display help information while any diaiog box is on the screen,

Using a Help Index

Use the following procedures for the Help Main Index or a topic index. Buttons L
that de not operate for an index are disabled.

To chonse from an index:

i

Double-ciick on an index itemn,
o .
r U
1. Click on an index item. Ca
2. Click on SELECT. ’

§;,

To choose from an index:

1. Use @ @ to move highlight to an index ltem,

GLOBEX User Guide - 1995 ~
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2. Press @ to highlight SELECT .

Fgeweraas Y o Y
3. Press Sommmmnat OF oo el
Using a Help Text
The SELECT bution is disabled because it does not operate for a text.
i N To display consecutive help text pages:
. .

Click on FORWARD and BACK. Click on QUIT to remove the text.

To display consecutive help text pages:

e N o o
1. Pregs % J OF S’ 19 activate the FORWARD command

button (it is the default} until you have finished reading.

]
2. If youwant to back up 2 page, press O to highlight Back and then press

.
- . !
< : : L E:‘
!

3. Prass @ to highlight Guit and then press | Wi # 1o exitthe system.

-
Help During Fallure
- HELP
Although the O key and Help menu item do not operate during keystation, site,
. or Host failure, you can display the Recovery help text:
& H

1. Double-click on the #ELUTEFS logo.
2. Click on the Help button in the Alerts window.

i 3. Click on the Menu button in the Alert help text window. The index shown in
Figure 2.8 displays.

GLOBEX Hser Guide - 1885
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4. Choose GLOBEX — Main index. The index shown above in Figure 25
displays.

, 5. Choose Recovery (or another topic) in the GLOBEX Help Main Index.

Help Main Index

Seleot the subjeect on which you would like help
@ Hele For Alert "TnterTace:
{0 GLOYEX - Main Index

Previous

Figure 2.5 index for Alert interieco/GLOBEX Help

2.7. Loss and Recovery of Service -
27.1. Loss of Live Connection and Recovery

Keystations have live and standby connections to each Service. In most cases, if o
the live connection is lost to a Service, the keystation changes its standby connec-

tion 1o that Service to a live connection and recovers any lost messages, while
maintaining your open orders.

272 Failure to Recover

. The GCC Emergency Procedures in the section of colored pages at the back of
| this book detail what happens if a GLOBEX Service Host, Service connection, a
i single keystation, an entire site, or individual keystation component fails, and
i specifies how you should respond in order to preserve/recover your open orders.
I in all such emergency circumstances, you must follow these procedures.

‘1,“4

I i there is no live or standby connection, communication with that Service is lost.
The following events occur at the keystation:

GLOBEX User Guide - 1895 .
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» Amessage in the Alerts window announces that a Service was lost.
Trading on other Service{s) continues normally.

» The keystation creates a file of open orders from the «keystation data-
base of open orders. The open orders are written to this file in their ori-

ginal entry sequence.

» Writing Orders xx, where xx is the Service code, is displayed in the A-
lerts window while the open order file is created; MSG: Writing Open
Order File <filename>xx is a timestamped message added to the au-
dit trail and tradelog when file creation begins.

s MBG: Open Order File <filename> xx is 2 timestamped message ad-
ded to the audit trail and tradelog when the file is completed.

It no other Service is logged in, the display clears and the Login dialog box is
displayed with the Exit Session button enabled. In the Service list, the name of
the fost Service is grayed. When communication is re-established, the system
determines which proportion of the data has changed since the interruption,
Data for the complete set of instruments does nof need to be sent to your
keystation, only changed data. You will see the message Quick Download in
the Alerts window, followed by messages indicating what percentage of instru-
' ment data has been downloaded to your keystation. For exampie, if the down-
load is of only a few instruments {fewer than 25% of the total), you will
immediately see the massage Download 100%. If most instrument data needs
to be updated, you will see the messages Download 25%, Download 50%,
Download 75%. When the downioad is complete, you will see the message
Download 100%; the Service name and Start Sesslon command button will be
i enabled. You can login again and begin trading. {See Section 5.1 for informa-
tion on login.)

it the system determines that a complete download of Instrument data is needed,
you will see the message Downloading, followed by messages indicating pro-

gress. {See Section 5.1.)

After login, you may need to recover open orders. Section 7.14 describes the
procedures needed to recover orders using the open orders file. When you use
the open order file to recover orders, check the date on the file to be sure that you
are using the correct one. If there are no apen orders at the time that communi-
gation is lost, an open order file will not be created. In that situation, when

GLOBEX User Gufde - 1995
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communication is restored, you will not find a file with that date and time, and you
will not need to use the order recovery procedures.

. Any other Services that have already been downloaded but not logged in are
. available for login.

Trading Window
If a page from the failed Service is in the display, it is replaced by the defauit
system page from another logged-in Service, If there was a two-up view in the ~

display and the new display wouid result in the same page on both sides, the
display reverts to the one-up view.

Custom Page

if a displayed page containg instruments from a failed Service, lines containing
instruments from that Service are left blank.

Single-Sesvice Dialog Box

If you are logged into only one Service ang the connection is lost to that Service
while a single-Service dialog box is on display, the dialog box is automatically
destroysed; a waming message in the Alerts window indicates failure.

if you are logged into more than ona Service and the connection is lost to the
Service reprasentsd by the dialog box, a warning in the dialog box indicates

failure, the cursor is trapped in the QUIT command button, angd you must close :

the dialog box.

Processing for instruments on another Service is unaffected. 4
3
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Muiti-Service Dialog Box

If communications are lost to a Service selected in a dialog box, the information
in that dialog box is no longer valid. A warning message indicates failure. In
general, after you acknowledge any outstanding message from another Service,
the cursor is trapped in the QUIT eommand button and you must close the dialog
box. If the lost Service is the only one logged in, the dialog box closes automat-
ically. 'f the currently selected instrument belongs to an Exchange on a Service
not interrupted, the dialog box remains, showing information only for those

~Services logged in.

On-Screen Book
Any on-screen book showing an instrument on a failed Service is removed.

GLOBEX User Guide - 1995 53
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3. Service/Emergency Procedures

If you have a problem, decide your highest priority: technical service for your
keystation or assistance with cancelling orders or determining order status,

3.1 GLOBEX America and GLOBEX Europe
Control Centers

The GLOBEX CONTROL CENTER is the first place to call to:
« Caneel orders while your GLOBEX keystation is dowr.
« Determine if your orders traded, or why they did not.

« (Obtain assistance and information ragarding backup and recovery proce-

dures during & failure situation. .
Section 4.7 provides information on specific functions performed by the GLOBEX
Control Centers.

GLOBEX America (GA) = CME

GLOBEX Europe (GE)} = MATIF

Please be aware the the GLOBEX CONTROL CENTERS give priority 10
canceliation caBls over customer sarvice calls and you may be put on hold.

GA GCC: Al Inquiries, inciuding tech. assgistance 312.456-2391

'l GEGCC:  Order canceliation: 33-1-40-26-96-99
; Market and all other inquiries: 23.1-40-25-83-38
|| HOST STATUS RECORDING:

|| GA: 312-715-6100

1| GE: 33-1-30-28-97-97

. | For assistance with technical problems, cali local Reuters; see phone
: | numbers on next page. In Chicago, you can call 312-GLOBEX 1
(312-456-2391) and press “2.”

GLOBEX User Guide -

Page 71 of 368 0072 CMEQ142868



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 73 of 369 PagelD #:1581

3 Sewise/Emergenty Provedures

3.2 Technical Problems

Executed or unexecuted orders cannot be seen or gancelled by your local
Reuters Customer Service Response Center. Reuters can respond locally fo any
technical problem you may experience, such as a local telephone line outage or
equipment fault. Reuters will dispatch a technician to visit your site if that seems

necessary. ;

2 U.S.A. 800-435-0101 2 France 33-1-40-28-08-08
312-408-8600 ) Germany 0180 -3-237-237

QUK. 0800-88-2000 O Switzetland  411-258-7555

@ Japan 813-54-01-2483 (07:00-20:00)"
3 Hong Kong B52-2804-6804 (08:00-18:00)"
Q Singapore 65-776-8133 (08:00~18:00)"
* Other times. cafl Chicage (312-455-2391. option 27,

More phone numbers will be published as the GLOBEX network expands.
Reuters currently has local service centers in most countries arcund the world.

3.3 Emergency Procediires

;. Gne or both GCCs may halt trading in any or all instruments during the GLOBEX
. Session. If possible, this event will be announced on the system.

Failure of a Service Hast (although this is uniikely) results in a total GLOBEX
outage for approximately 180 seconds; after this time, the standby GLOBEX Host
system takes over operations. All open orders are lost and must be re-submitted
prior to market opening.

in the event of a Host failure, the keystation will automatically create a fite of
orders which were open at the time of the failure. Once the standby GLOBEX
Host is up and running, you can upload these orders 1o re-establish your -
< Standing Order Book {see Section 7.14}. The GCC then initiates a market
. re-opening, similar to & market opening, at the start of the GLOBEX Session.

If a market halt is followed by a pre-opening sequence, you may enter, modify, or
i withdraw your orders until the non-cancel period begins. Whether or not an .
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instrument has a pre-opening sequence is determined by the individual
Exchange listing the instrument.

The GCC or a GLOBEX partner Exchange may, at any time, request your firm to
respond to inquiries from the Clearing, Compliance, Market Surveillance, and
Audits departments. Reuters would not be a party to such a transaction. In your
office, there should exist a fist of staff, with escalation to senior management,
capabie of answering such requests and managing unexpected emergencies.

The GLOBEX system is designed to minimize the differences in time that it takes
orders to reach the Host from keystations located throughout the world, If any
Trans-Atlantic or Trans-Pagific cable on the Reuter Network fails, the network
may switch to satellite backup. This will result in a delay of approximately
one-half second in transmission time for keystations temporarily affected by the
cable outage.

APPENDIX G (COLORED PAGES AT THE BACK OF THIS USER GUIDE)
CONTAINS A SUMMARY OF GLOBEX AMERICA GCC EMERGENCY
PROCEDURES. GLOBEX EUROPE EMERGENCY PROCEDURES ARE
PART OF THE MATIF GLOBEX MANUAL.
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4, The GLOBEX Session

This section discusses the GLOBEX Session: how the GLOBEX Session
begins; how system and instrument activity states define use of GLOBEX; how
you should approach the function descriptions in Sections 5 through 9 of this uger
guide; and what ccours as you perform functions. The role of the GLOBEX
Control Center is also explained.

4.1 Market Opening

The Exchange listing the instrument defines which instruments will be traded
during the GLOBEX trading session and how each instrument wili open. Once
you log in, the system states described below may occur as each instrument
goes through its opening sequence, at the discretion of the Exchange listing the
instrument. Selected trading functions are restricted at various times. The
same opening sequence takes place for each instrument when the market
reopens following a Host failure; however, in these circumstances, the order in
which instruments open may differ from that used in a normal opening.

The Market Quote separator (see Figure 4.1} is a clear indicator of the current
system and instrument states.

Llosed State

A session begins with all instruments in the Closed state. All functions are
disabled (see Figure 4.1

5 Staging Period - Halted State

Betore opening, a staging period is available during which you can enter and
upload orders. Only Hit and Take are disabled and no orders are matched.

Staging Period - Opening State

You can continue to enter orders; oniy Hit and Take are still disabled. At
predetermined intervals, the system starts to calculate an Indicative Opening
Price (IOP) for each instrument. The I0OP represents the price at which an
instrument will trade, if a trade is possible, or what the opening price will be on the
Bid or Offer side once the instrument is open, including intra-day closing and
opening. Trading will eventually begin at-an equilibrium price that falls within the
1 overlap of Bid and Offer prices. The IOP is broadcast to all keystations and
| displayed in the Last column, highlighted, to assist you in entering orders; a suffix
| code for each instrument indicates whether the IOP is based on the previous
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day's settiement price (S), Bid (B), Offer (A), no entries (blank), or single bid/offer
(). The IOP is also broadcast to an externai ticker feed.

Note: GLOBEX supports an external ticker feed. The information reported and
rebroadcast 1o participating quote vendors is determined by each participating
Exchange.

Non-Trading Mode

in the event of a3 market emergency, the GCC can place all instruments into
Non-Trading mode, terminating the opening sequence for all instruments. You
cannot log in or enter any orders, although all entered orders remain in the

system.
Staging Period - Non-Cancel Period

At a predetermined time soon before the Session opens, you can still enter
orders, but Cancel (both types), Hold, and Change, as well as HIt and Take, are
disabled. One more indicative price will be calculated and broadcast.

Consult each Individuai GLOBEX participating Exchange for market
opening/staging period timas and procedures.

Market Open

The system calculates the opening price; all orders that can trade at this price
are executed; prices display in the trading window; normal trading begins. The
opening view in the trading window is based on these trades and the orders left
in the system.

- 4.2 Display States

' The availability of every function on a menu or in the Trading Panel is based on

_ the trader's own permissions, received during fogin, and the current state of the
system and individual instruments. Trader permissions supersede instrument
state. (Permissions are described in Section 5.1.) Figure 4.1 shows how the

i display changes according to system state. i

| The Market Quote separator (usually a green slash mark between bid and offer

- quotes in the market quote column) is a clear indicator of the current system and
| instrument states. Figure 4.1 indicates how the information for instruments in the
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iot Quote | System State Yastument Staty Traving | Marke! Block |Siatistics Block| Keysiation [Allernate Keystation Block Views
Separator Functions Blook
Enabited MNet Positions Statistivs
Green t GLOSED ; None
' Volume=0 ‘N !Inra-day Last {No INo LIl available
; or Gete-Last ! :
| Volyme»0 ; Last&net | No iif available | If available
5  change : '
Green M n HALTED ﬁft e;::f
§ Volurmg=0 iNo tntre-day Last | Yes INo [ i avallatie
: ; 1 or Settle-Last
 Intra-day, iNe itast&net | Yes Yoo if available
volumes(* ; changg ; :
" — COPENING i Allexgept
sy P
reens i Hit, Take
§ Volumes=0 'No 1oP Yes No 1 available
| nira-day, INg HOP, Lastif ng @ Yas Yas "Yos
volung>{** . 18]
— NON- : BigiAsk, Bid. Offer, Market Maker/W( Single, Market Meker Page
CANGEL i Release. REQ, Bouk, Hold
! Volurme=() : i i !
’ i No jIOP :Yes i No ! it avallable
intra-day. - : : : :
- volume>0™ ‘Ng LastoriOP  Yes “Yes ‘i available
Green 7 Normal | OPEN - All : s . (
I Volurmg=0 IYes ‘Lastor Yas INo ; It availatste
) : i Settig-Last | '
| intra-day, ‘¥es | Yes Yes If available
{volume>G* § 1 Last and net l 5 i
, ( i change !
Drop Beok ¢ OPEN LA | Updates to window and ticker anly when price or guantity of bost Sid or Otler
. : | charass or when a trade occurs,
Snapshol I OPEN 1 Al | Wpxdates to window and teker enly far naw bast B or Offer quota or new Last
\ | This Last mus! be caused by a BIg figher, or an Offer lower, then the pravious
! Last, 8 trade higher or luwer than the previous Last, or a trade egqual to the
; previous Last f that Last was not cagsad by a Yade. A messags is sent o the
; i exiersal ticker whsn the system moves into o oyt of Snapshsal sede,

*The Siatistics block incluties Last and Net Change columns. The Last cofnn shows the [OP in raverse video 1o assist you in entering orders during the staging
period. Once the iastrument is open, the I0P is o longer refevant, “Yes” in this table means that aciual Last and Net Change information is cisplayed,
~ The Last inticators for insirumends in the infra-day stale are B, A, UP ARROV!, DOWN ARROW, and blank.

Figure 4,1 GLOBEX System Display States
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trading display evolves during the opening sequence and as the result.of system
activity, and how functions are enabled/disabled according to system state.
(Refer 1o Section 1.4.2 for information shown in display blocks.) The effect of
system activity on system function is expiained further in Section 4.3.

4.3 Host Broadcast Level

During the GLOBEX Session, the Host continually broadcasts information to
keystations concerning order acceptance, trades, price updates, and other
activity. During periods of peak activity for an individual Instrument, selected
tpdates to the display are withheld in order to maintain keystation response time
and the flow of essential information. Drop Book and Snapshot system states
are explained in Figura 4.1, Regardless of display mode, all updates appear in
the audit trail. The effect of Drop Book and Snapshot modes on RFQs, Price
Pages, and Instrument Download is describad below.

Effect on BFQs

At a pre-determined ievel, ne RFQs are broadcast. Note that while elevated
systern activity usually affects single instruments, RFQs are disabled for the
entire Service. If you send an RFQ, a message, (TIME) RFQ DISABLED
{SERVICE), is displayed in the Alerts window of all keystations enabled for
RFQs. An Enabled alent is displayed when normal keystation activity resumes.

Effect on Monitor Pages

Elevated system activity also interrupts updates to the Monitor pages in the Price
Page window. Updates resume within one minute after normal activity resumes.

| Effect on Instrument Download

During login, the Host downloads to the keystation the current database
(instruments, system page definitions, subscriber list). This database is always
i consistent with the database already available at active keystations,

©If the system is in Drop Book or Snapshot mode, downloaded information
! conforms to the same restrictions that affect updates 1o active keystations. For
instance, if Snapshot mode Is in effect and a trade has occurred that dpas not
qualify undar Snapshot regulations, the volume of that trade will not be included

in either a download or keystatlon update.

i
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' 4.4 How to Enter Orders

Entering an order into GLOBEX requires you to:
= Display the order’s dialog box.
« Type order and clearing information into the box.
« Submit the order to the Host.
» Check the Trader Mailbox o see that the order was acoepted.
» Watch the Trader Mailbox or audit trail printout for trades.

Sections § through 9 of this User Guide give complete descriptions of the
GLOBEX functions. The paragraphs that foliow offer helpful background
information that Is useful for most functions, yet not repeated in the function
descriptions. Each description is presented as a three-step procedure, as

follows:
Step 1: Initiate the Function {Section 4.4.1)
Step 2: Follow the Instructions (Section 4.4.2)
Step 3: Interpret the Results (Section 4.4.3)

4.4.1 Initiate the Function

STEP 1 shows you how to display the dialog box. Choose the method you prefer,
Refer to Section 2 if you need help, or use the system Help function. Remember
i that in order to access functions you must be signed-in (see Section 5.3) and
. have a valid, non-expired password {see Section 5.5).

The resulting dialog box is then shown, with labels identifying the items in the

* box. Labels for text boxes identify the source of the values shown when the
| dialog box Is first displayed. In many cases, this original value will have been

; altered to show a typical order.

Initial Values
To determine the initial price in a trading dialog box, the keystation chooses the
first available price from the foliowing, in order.

Gl!. OBEX User Guide -
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Far Bid

Trader's best open Bid

Best Market Bid

Last or IOP {depending on instrument state; see chart in section 4.2)

»

s Sefile price

- W Ofer < Settle:
Market ofier or Trader's Offer i instrument is open

- Setile

- 1 no Bid Market, Last, or Settie:
Market Offer or Trader's Offer if Instrumant is opan;
Trader's Offer if instrument is not open

s Blank
For Offer
» Trader's best open Offer
» Best Market Offer
« Last or IOP (depending on instrument state; see chart in Section 4.2)
+ Settle price

- Setlle

— i no Offer Market, Last, or Settie: Market Bid or Trader's Bid if ins-
trument is opan; Trader's Bid if instrument is not open

' » Blank

For Bid/Ask

Partially determined from Bid/Ask spread and precedence (ses instrument
Parameters, Section 8.4.1).

For Sell (Hit) and Buy (Take)
Current best price.
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4.4.2 Follow the Instructions

STEP 2 itemizes the actions you must take to complete your order or function. It
includes what you should do, what you should aveid doing, and provides an
explanation of the available options offered by the function.

Rules for Entering Prices

When you send a trade request to the Host, the keystation issues a warning if
your order violates any of the following price guidelines;

» lise only the minus sign and numbers 0 through ©.
« Do not enter a minus sign with blanks or leave the price box blank.

» Star typing at the far left of the text box.

» Make sure the price is a multiple of the instrument’s tick Incremenit; be
aware that the system has a built-in high/low range within which the
price must fail.

o Entar the correct type of price: whole or fractional display. Derive price
type from the instrument name. (See additional information in Appendix
C.} Use the arrow command buttons to avoid making typing errors
when changing prices.

After you select OK to send an order reguest to the Host, if the price is
invallid, it will be highlighted. Correct the price and resubmit.

« Try to enter 2 price within 10 ticks {the keystation default) of the Last
{see Section £.4.1 to modify this price check value). You will receive a
price check warning (see “Last Sale Price Check Warning") if you ex-
ceed this value.

Last Sale Price Check Warning

If the price you enter for a Bid or Offer differs from the Last by more than a set
value (see Section 6.4.1), you will receive a price check warning. The dialog box
shown in Figure 4.2 will display. The dialog box contains a bar graph depicting
the relationship between the Last, High, Low, Best Bid, Best Offer, and trader's
prices, as well as a message telling how far your price differs from the Last.

« To submit the order at this price ievel, click on Submit Order. The order
is submitted and the dialog boxes clear from the screen.

GLOBEX User Guide - 1905
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» 1t you decide not to submit the order at this price level, click on Do Not Sub-
mit Order (the default). The price check dialog box will clear, and you will
be able to change the price in the order dialog box and resubmit the order.
{Each time you submit the order, it goes through the price check,)

-WARMENG! The B0 you have-sntered diffsrs from the LAST by 12
C ' onet

Bl submit Order

[ 110 Hot Submit Drder

Flgure 4.2 Last Sale Price Check Waming Dialog Box

Values on the graph display in ascending order from left to right. Your Bid or
Offer and the Last price are shown on the graph. (Your price is biue for a bid, red
for an offer; Last is white on black.) The bar between your price and Last is
colored biue for a bid and red for an offer. The Best Bid and Best Ofier values (i
they exist) are shown on the graph; just the last two digits display.

if there is no
Last the graph ;

displays  the
prsvious; day's  For a BidfAsk order, it is possible for both your Bid and Ask prices to exceed the
settle price. . price check Timit. In this case, the dialog box shown in Figure 4.3 displays,

showing two bars, one for the bid and one for the offer. (If only one of the prices
in a Bid/Ask order fails the price check, the box shown in Figure 4.2 displays.)

: 9516 29 531 — ‘ }
' “WARSING? The BI you hwes sntered differs frony the LAST by 14 % B
rticks. The OFFFR youtuse entored dfforefrom the LAST By 44

B SubmitOcder REREH| Do ot Subimit Graer R

R " — AR

Flgure 4.3 Last Sale Price Check Warning for a Bld/Ask
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« |f you choose Submit Order, both the Bid and Offer are submitted, The
Bid/Ask dialog box will remain on the screen 50 you can submit additio-
nal ordars,

« If you choose Do Not Submit Order (the default), your order will not be
submitted, the Price Check Warning dialog box will clear, and the
Bid/Ask dialog box will confinue to display. You can change and resub-
mit your order.

Rules for Entering Quantities
s lise only numbers 0 through 5.
« Start typing at the far left of the text box.

« Increment size must be & whole-integer multiple of the system minimum.
See Section €.4 to establish a default order size and default increment
size other than the system-set minimums.

» Observe order size limitations {see Section £.4).
» Be aware of the guantity threshold (Section €.4).
« Quantity fiskis cannot be blank.

! After you select OK to send an order reqguast to the Host, an invalid guantity is
. highiighted for you to cofrect according to the warning Iinstructions. You can
select OK again to override most order size and gquantity threshold warnings.

Completing the Procedure

Once alt the information in the dialog box is acceptable to you, select OK,
GLOBEX performs a validation check to verify that sach item is within an
accepiable range. If there is invalid data, & message is displayed in red in the
dialog box and the cursor moves to the invaiid field; you will need to correct the
error or provide information you may have omitted.

In addition to warnings concerning invaiid price or quantity, GLOBEX will also
display a warning if there is no Last or settiernent price for the instrument. The
warning, No data to check - please verlfy, is only for your information; select
OK to remove it.

WO R R i e e s+ b

[
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Clearing Information

Order dialog boxes require you to supply certain clearing information (see
Figure 4.4 and Sections 2.4 and 2.5 for additional information on dialog boxes).
When a dialog box initially displays, it is in Full mode, as shown in Figure 4.4.
When you choose Brief, text boxes are removed, as shown in Figure 4.5. When
a dialog box is displayed later in a session, it is in the mode used last during the
session.

BID for f RIBH4
ffarmation

AP I R T o o=

; - CH Ovlgin Eee £.EX FoFirm Orig Entry Date

D T e Eoveg [
o | L1 ;

Mems |

Figure 4.4 Dialog Box in Full Mode

TTBiD fer fPIBHET

5429 E i1 %L_]LJ

k‘m-m T e ||

Figura 4.5 Dialog Box In Brief Mode

A set of clearing data is associated with a “Clearing Key.” You can select clearing

data by selecting a Clearing Key from those in the dialog box drop-down list.
~ you wish to change the clearing information, click on Full and input the data in the
" text boxes. Each Service detarmines which fields it requires.

« Order # - Required information. You can leave the field blank, letting the
keystation supply the next sequential number {according to the order se-
: guence number, Section 6.3.3), or fype an order number. An order num-
! ber consists of the first 3 digits of the trader identifier, plus a 4-digit order _
X sequence number from 1 to 8998,

« Acct # - Required information. You can define a default account numn-
ber using Set Service Parameters {(Section 6.4.2).

P
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» Type - This field is filled in automatically when GLOBEX accepts an or-
der. The default for a Big or Offer is LMT: for a Hit or Take the field is
biank. LMM identifies market maker orders; LMW identifies a working or-
der.

« Qualifier - Leaving this field blank indicates that the order is good for
this GLOBEX Session only, and will cancel at the end of the session. -

ther options are:

D day order, good till the end of RTH;

G Good Till Cancelled (GTC) order;

5 GTC, but executable during the GLOBEX Session only, not RTH;
1-8 multiplied by 10 {seconds) is the life span of the order before

automatic cancellation by the Host (see additipnal information below).

¢ CTI- Reguired {grayed for MATIF), This field is either biank or defaults
to the previous entry. See Appendix B.

« Origin - Required. This field is either blank or defaults to the previous en-
try. See Appendix B.

» Fee - This fieid defaults to blank (grayed for MATIF). Sse Appendix B.

» Orig. Entry Date (Original Entry Date) - Reguired. The field initially dis-
plays the current date. Enter another date in form: month (01-12} /day
(01-31) Avear (<=current year).

= F-EX {Foreign Exchange) - This field defaults to blank. See Appendix B.
+ F-Firm (Foreign Firm) - This field defauits to blank. See Appendix B.
» Action - See Appendix B (active only for MATIF).
s Memuo - See Appendix B (active only for MATIF).
Appendix B explains clearing information that is specific 10 individual Exchanges.

Timed Order Expiraiion

In any frading dialog box, you can specify a lifespan in the clearing information
order gualifier box from 1 to 9. This number, multiplied by 10 {in seconds, for a
maximum of 90 seconds), is the amount of time the order remains in the Host
before it is cancelied. Note: You can also enter timed orders for market maker
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orders and working orders. A maximum of 500 orders is allowed at one time per
keystation.

Note: The Host cancels a timed order when i expires and sends an gntry
removed message, with a status indicating a timed order cancel, to the

keystation.

You can change, hold, release, and cancel timed orders. When you change s
timed order, the Host cancels the original order (if i has not expired or been
traded away). f the new order is a timed order, it expires after the specified time.
When you place a timed ordar on hold, # is still cancelied once the time expires.

If & keystation ioses its connection from a Host or you log out but mairtain your
apen orders, timed orders continue to expire on schedule. Since the keystation
is disconnected, it does not receive timed order cancel messages.

When you use Pass the Book {Section 7.14), the keystation rejects any timed
order it encounters.

if the instrument is not open when you enter a timed order, the order is rejected,
If an instrument with fimed orders is halted during trading hours (an intra-day
halt), the orders continue to expire. The keystation cancels any timed orders it
receives in a trader download.

4.4.3 Interpret the Resuits -
GLOBEX Response

STEP 3 describes the rasult of a successhully completed function: on-screen
messages and changes in the display. First, the dialog box disappears. A
message confirming your action may be displayed in the Trader Mailbox.

in the case of a Bid or Offer, the message tells you whether your order was
* successiully positioned in the book or refused, and indicates when a maich is
1 found and a trade occurs; for Hit and Take, it indicates whether the order resulted
in a trade. Other messages confirm that orders have been placed on hold,
released, or cancelled. Alf such messages are also printed as part of the audit
trait and storad in the fradelog. Hemembaer that your keystation will not receive
match notification messages in the Trader Mailbox, audit trail, and tradelog if it

has fafled or you have logged out.

i
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If a new order is the "best” for an instrument in the entire market, the market block
of the Trading window is updated to reflect new market information: the guote
and size appear on the instrument line in red for five seconds. i a naw orderis
the “best” for the user, the quoie and quantity fields of the keystation block are
updated in red for five seconds. Only the best Bid and best Offer in the market

for the user are displayed.

Following a match, price and quantity fields in all parts of the Trading window are
updated. When an order is fully tfraded, the next °best” order in the book is
revealed. If a match resuits in a new Last value, fields in both statistics blocks are
updated. Throughout the GLOBEX Sassion, the statistics and net trade areas in
the Trading window summarize your activity in each instrument.

The Ticker window displays messages as the result of any action that betters or
equals an instrument’s Last valus in the Trading window.

See Section 11 for more information about on-screen messages and keystation
records.

GLOBEX Credit Controls

if a GLOBEX Credit System is implemented, the messages described in this
section may appear at your keystation, under certain circumstances.

If you are clearing through a firm that has imposed credit limitations on you (you
wiill be notified} or if you are making give-ups to a clearing member through
GLOBEX, messages in your Mailbox, tradelog, and audit trail {for a particular
credit account and instrument class) include a credit status item. These
messages are also sent 1o the appropriate Exchange and your clearing member
firm.

Limits ¢can be placed on overall credit or, for specific commodity classes, for total
order quaniity, worst long position, and worst short position. For entry positioned
messages, credit status is either OK or NG followed by a brief explanation. For
a rejected order, the message identifies which limit was exceeded and by what

quantity or amount.

i
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When a Hit or Take is successful and resulis in a trade, messages include an QK
credit status item. Credit limits can also cause a Hit or Take entry to be
unsuccesslut; in such events, the status item consists of NG plus an explanation
that identifies the exceeded limit,

In ail messages, the credit status ftem follows the *action” or “status” fleld, as
explained in Saction 11. The possible status items are listed below; X is the
amount (in currency units associated with a particuiar credit account, in US
dollars or French franics) by which the order has exceeded the limit. Overagss up
to and including 98,889 units are shown in whole numbers; units above 99,999
are showrt in "K” units (150,000 = 150K},

Credit approved for non-giveup order QK- CREDIT: QK
Credit approved for giveup order OK- CREDIT: GU-OK

Credit approved for giveup order, matched to wildcard
account OK- CREDIT: GU-OK*

Limit for long position exceedeod by overage amount for ¢class
NG-EX LONG BY:X

Limit for short position exceeded by overage amaount for
class NG-EX SHORT BY:X

Limit for total trade quantity exceeded by overage amount
for class NG-EX TRADE BY:X

Credit limit exceeded by overage amount NG-EX CREDIT:X
Gieneral credit rejected NG-CREDIT REQUIRED

For give-up orders, the Foreign Firm field will be validated at the Host against a
list of allowable values provided by the Exchange, if this field containg a value
that is not on the list, the order will be rejected. Contact the Exchange or the
GCC for a list of allowable values.
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4.5 Transaction Confirmation

When GLOBEX matches orders, it does the following:
+ Advises each parly to the trade in the Trader Mailbox. ‘

* Advises each parly’s administrative keystation of the trade by printing an
order execution confirmation ticket and providing clearing information.

= Advises {in real-time) the appropriate Exchange Clearing House of the
transaction, price, quantity, and ali parties to a trade.
In addition, the respective entities’ Exchange Clearing House periodically sends
details of all trades to clearing firms.
GLOBEX ftransaction clearing remains outside the GLOBEX system. It ig

performed by an Exchange Clearing House. All GLOBEX trades are cleared
under the Exchange Clearing House's rules, and Reuters is in no way a party to

the clearing process.

4.6 Order Execution ConfirmationTickets

Order execution confirmation tickets (trade tickets) for the executed orders of all
i users within a subscriber group are received and printed at administrative
keystations. Firms are responsible for ordering and maintaining a supply of

tickets.

Figure 4.6 shows the standard order confirmation ticket, which may also show

the fim's name and number and any additional information needed by that firm,

The fiekls in the ticket are labelsd; descriptions follow below;

3 A. Organization - The unique 8-character code (aiphanumeric} specifically
assigned to each administrative group by GCC.

B. Entry Ho. - The unigue number assigned to the transaction upon accep-
tance of the order by GLOBEX. Hit and Take orders are not assigned en-
try numbers.

C. Entry Time - The exact time (GMT) assigned to the order upon accep-

| tance by GLOBEX.

H
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Figure 4.6 Order Confirmation Ticket
D. Operator L.D. - The unigue identifier (alphanumeric) assigned by GCC
to the operator entering the order into GLOBEX.

E. Order Type - The following valid order type: LMT (iimit order), LMW
{working order), LMM (market maker order).

F. Order Qual {Order Qualifier) - One of the following vaiid order qualifiers:
Blank Order expires at the end of the ETH session.

8 Order is good untll cancellad for ETH sessions only.
G Order is good until explicitly cancelled.
D Order is carried over to the subsequent RTH session.

G, User ID - Unique sign-on identifier assigned by the GCC.
: M. Order No. - The 8-position order number assigned to the order.
i I Account No. - The 10-position customer account number,
J. Foreign Exch. - Consuit Appandix B for valid codes.
[ K. Foreign Firm - Consult Appendix B for valid codes.

; L. Original Entry Date - The date the order was originally entered in
j GLOBEX.
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M. Order Type - A description of the order as follows: Limit. (This field wili
be expanded when new arder types are added.)

Buy/Sell Areas The foliowing descriptions apply to both the Buy and Seli fields
of the ticket.
N. Quantity Shown - The portion of the shown ordar guantity which was ac-
tually matched by GLOBEX.
0. Quantity More - Not applicable.

P. Contract - The contract, month, year, Put or Call indicator, strike price. A
maximum of 10 positions will print,

Q. Price - The price at which the trade was matched in GLOBEX. A maxi-
mum of & positions will print (no decimals).

R. PFI (Partial Flll indicator} - This field will indicate if the transaction was
only partially filled (for future use).

8. Fee - Clearing Fee indicator which was entered on the GLOBEX trade re-
cord. Consult Appendix B for valid codes.

T. CTi {Customer Type Indicator) - Consult Appendix B for valid codes.
U. ORG (Origin} - Consuit Appendix B for valid codes.
. Execution Time - The actual time the trade was matched by GLOBEX.

V.
W. Match No. - The unigue number assigned to the matched trade by GLO-
BEX.

X. Opposite Organization - The opposite firm to the trade.
Y. Opposite User \,D. - Reserved for fulure use.

Action and Memo (GE oniy} may be printed on the ticket.

Trade tickels are sent to all administrative keystations that are logged in at the
time a ticket is sent. if no adminisirative keystations are logged in, the tickets
are held until one or mare administrative keystations are active. Pending tickets
are then sent at 6-second intervals, in chronological order, 1o be printed. Once a
ficket is sent, you cannot recreaie it (except using the Offfine Utilities) or request
it to be retransmitted by the GCC.

If the Host fails, tickets may be duplicated. The Host recovers all tickets from the
10 minutes bafore the last trade before the Host falled or was shut down.
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Administrative operators who do not receive tickets can obtain trade details from
another administrative operator who received the ticket or from the Matched
Trade data transmitted by the Exchanges.

Example: Subscriber ABC is part of an administrative group with three
administrative keystations {1AD, ZAD, and 3AD). At 12:03 p.m., a trade is
executed for a user within the ABC subscriber group against three
counterparties. 1AD is the only administrative keystation logged in at 12:03. The
tickets are queued for transmission at 6-second intervals after the 45-second
delay period. Therefore, one ticket is sent at 12:03:45, one at 12:03:51, and one
at 12:03:57, At 12:03:48, administrative keystation 2AD logs in. At 12:03:58,
administrative keystation 3AD logs in. The tickets are received by the following:

User Tickatt Ticket2  Ticket3

1AD Yes Yes Yeos
ZAD No Yes Yes
3AD No No No

if a printer jam occurs, trade tickets may be illegible and cannot be reprinted.
However, the data for those tickets is recorded in the keystation tradelog; at the
end of a GLOBEX session, you can reprint trade ticket data using the Offline
Utilities (see Section 12.7.2). The tradelog will include both trade ticket data and

audit trail data.

The GLOBEX systern is refreshed beiore each session, and any tickets not sent
' by the system before then will be lost.
' Trade tickets are not acknowledged by the keystation; therefore, it is possible that

a ticket can be lost if a keystation becomes disconnected (due to failure or
powering down} during the time that the ticket is sent and received by the

kaystation.
An administrative keystation operator who fries 10 log out while tickets are
printing will sea a message announcing that items remain in the print gueue;

logout will complete automatically once the current batch of tickets is printed. No
other ticket data will be sent from the Host until another administrative keystation

operator logs in,

Because trade tickets are not sent to trading keystations, a trading keystation
operator can log out even if tickets for executed orders have not been printed.

t

H
H
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4.7 GLOBEX Control Center

The GLOBEX Control Centers ((3CC) are responsibie for controlling access and
use of the GLOBEX system for the Exchanges under their control {e.g., the
GLOBEX America GCC performs these functions for the CME, and the GLOBEX
Europe GCC performs these functions for MATIF), including:

» User Definltion - creates and deletes subscriber and user records;
adds, deietes, and modifies information relative to individual subscribers

and users.

» Instrument Database Definition - creatss, deletes, and modifies por-
tions of the database related to instruments, system pages, and the IOP
pages that drive the market opening sequence.

+ User Permissions - astablishes permissions for users, which take effect
as soon as you log in; releases a keystation previously disabled due 1©
multiple failed login attempts; disconnects a user during & session to en-
farce a change in permissions status; can change password online.

» User Monitoring - monitors all traders and administrative keystation o-
perators currently fogged in, ¢an cancel orders for a disconnected key-
station, and can terminale any user's session.

« System Alerts - broadcasts textual alerts to all connecied keystations.

» Halt Trading - places an instrument, class of instruments, or all instru-
ments into the Halted state, during which orders can be pusted in the
Standing Order Book but no trades take place.

« Open Trading - places halted instruments (see above) back into the
Matching state.

« Close Trading - places halted instruments into a Closed state, during
which no orders can be posted and no matching can take place. All
open orders will be cancelled,

The GLOBEX Control Centers also respond 1o reports of equipment and system
" malfunction. For guestions on why the systermn responds {(or fails 1o respand) in
i the areas defined above, contact the applicable GLOBEX Cantrof Center,
{Questions on system responge are usually answerad by on-screen messages or

study of the audit trait printout.}
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A GCC may request a copy of a keysiation's tradelog file on a diskette. Please
refer to the Offfine Utilities, Section 12, for instructions on how to copy the
tradelog file 1o a disketie,

The colored pages af the back of this User Guide show GLOBEX America GCC
Emergency Procedures. GLOBEX Europe emergency procedures are in the
MATIF GLOBEX manual,
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{

i

The functions in the Session menu all concern access to the GLOBEX
keystation, GLOBEX Services, and keysiation open order files.

* Login - To login and simulitaneously sign in to a singie Service.
+ Sign-in/Out - To sign in or out of the keystation following login.

+ Lock/Unlock - To lock the keystation against access; only an operator
who knows the password can unlock and use the keystation.

+ Change Password - To change the password used for Login and
Lock/Unlock.

» Logout - To log out from a single Service. Use again to log out from ano-
ther Service.

» Copy File - To topy a selected open order file to a diskstte.

5.1 Initial Login

Rl is the firm’s responsibility to keep your GLOBEX processor turned on, although
you may turn off the screen to save wear. When the processor is on, you will be
able to start entering orders immediately upon download,

On g muiti-Service keystation, you login to each Service individually. At the start
of the Session, the Login dialog box (see Figure 5.1) is already displayed. The
Service list is blank and alt iterns are grayed except the Exit Session button. You
cannot login until the keystation connects to a Service for which itis permissioned
and receives the instrument download for that Service. This takes place
automatically when the network starts up for the Session. While this oceurs, you
will notice messages in the Alsris window such as

Connecting (Service)

Connected {Service)

Walt download (Service)

Downioading (Service)

Download 25% {50%, 75%, 100%) {Service)

*

*

-
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po— ——— — S—————
REBTS ~ GLOBEXES SVSTEM
—

-

PLEASE COMPLETE THE FORM BELOW T8 START THE SESSION,

SERVICE LIST SUBSCRIBER WamE [ |
TRABER 1D h
| PASSUDRD 1

OFERATOR 1D i

EXIT SESSION f | sTART SEssioH | | QuUIT ]

Figure 5.1 Login Diglog Box

Note: If download does not occur automatically, the system might not be
operational (for instance, if it is outside operating hours), your keystation may
have been disconnected from the networks, or you may not be permissioned for
that Service. if none of these conditions is true, call the appropriate GLOBEX
Contro! Center for the applicable Service. See Section 3 for phone numbers.

During the download, Service names appear grayed in the list. if you are not
permissioned for a Service, its name will not appear in the Service list. Once the

' download completes and a Service name and the Start Sesgion button are
enabled (black), you can login o that Service (Figure 5.1). After download, If no
Service has been logged in or all Services have been logged out, the Login dialog
box remains on the screen.

. Once you Jogin to any Service, the Exit Session button is grayed; you must log
i out of all Services in order 1o run Offline Utilities. (See Section 5.6.) {Logout is

. not advisable at the beginning of or during the Session; it is equivalent to turning

i off the system. When you login again, you have to wait for the quick downlpad

| before you can trade again.)

' Note: Choosing Exit Session displays the GLOBEX Main Menu, the link -
between the GLOBEX Session display and Offline Utilities {see Section 12). The

i Utilities are used during recovery procedures and to generate reports concerning

keystation activity.
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The QUIT button is grayed until you jogin 1o one Service. Selecting GUIT will
return you to the GLOBEX display.

1. Select {(highlight) a Service; press @ The insertion point moves to the
Subscriber Name box.

2. Type the subscriber name as assigned by the Exchange; press @ The
insertion point moves to the Trader ID box.

3. Type vour trader identifier (your Exchange-assigned user identification);

press @ The insertion point moves fo the Password box. (See Notes on
Trader ldentifiers, below,)

4. Type your password. The characters appear as asterisks {"™); press @
The insertion point moves to the Operator identifier box.

5. Type your assigned operator ID. Check for errors, then press

{ o & or L 3 or click on START SESSION. If your login Is
accepted, the normal GLOBEX display fills the screen. Acceptance mes-
sages in the Alerts window are Walting for Login xx, Download Orders xx,
and Logged/Signed in xx (xx is the Service code].

. Ifanylogin field is unacceptable, Login Info N/G, with the time and Service code,
is displayed. The field containing ths error is not identified. Repeat steps 1
through 5, using correct data.

If you are already logged into another keystation with the same operator 1D,

" LOGGED IN-DIFF KS xx is dispiayed. You cannot login to the same Service at
' another keystation unlass you log out from the other keystation. (See Saction 5.6.)

Take care to type your login information correctly. If you submit incorrect
information three fimes, your keystation will be barred from connection to the
Service on your fourth aftempt, even If all.information is correct. You will see this
message in the Alerts window, Disabled by GCC {Service). Notify your firm's
Emergency Contact or the appropriate GLOBEX Control Center.
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If your login is successful, the keystation requests a trader download (indicated
by the message Downioad Orders (Service)) of any open orders you have in
the market on that Service; this download includes trader permissions and
password expiration information. A message Is wrliten to the tradelog and audit
trail as each open order is received. A message in the Alerts window indicates
when the trader download is complete; the message Logged/Signed in
{Service) announces the successful login and automatic sign-in. No messages
are displayed in the Trader Mailbox. The dialog box tlears from the screen, and
the Trading window Is displayed, showing the first system page the keysfation
received in the earlier instrument download for this Service,

if your password is due 1o expire within the next five days, a message (Passwd
exp x days (Service)) displays. If your password for a Service has already
expired, a waming displays. After login, the Change Password dialbg box
displays. You cannot use any function for that Service (except Change
Password, Logout, Copy File, Print File, Lock/Unlock, Aleri History, Help,
and About) until you successfully change your password. (See Section 5.5.)

All functions for which you are permissionad are now availabie. If you are using
a mouse, you wili not be able to choose any grayed item in a menu or Trading
Panel.

Important: If the trader download increases the totali number of orders at the
keystation (for all Services) past the maximum of 500, you are automatically
iogged out of the Service and FORCED Logout xx is displayed in the Alers
window. No orders are uploaded, and orders already in the keystation are

unaffected. ,

Determine the number of orders already at the keystation by displaying the open
order list. (See Section 8.2.) FPrint the tradelog from your last login session
(Section 7.15), and determine the number of orders in the potential download.
Add these two totals to find the total potential open orders.

Cancel sufficient orders {or request the GCC to cancei orders on the Service to
which you want to login), then login again.

Notes on Trader ldentifiers

| Your trader identifier (ID) is confidentiat; do not make a note of it on your desk
| and, above all, do not assign your login sequence to a programmable soft key.
H
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The trader identifiers used to login at administrative and trading keystations are
distinctly different:
= When you login at an adrdnistrative keystation, you use a trader ID be-
ginning with a number (0-9),
s When you login at a trading keystation, you use a trader identifier begin-
ning with a letter (A-Z}.
You must not login at a trading keystation using an administrative keystation ID

because trade confirmation fickets will not print (ticket printers are not connected
to frading keystations). This wiill also impact on the overall parformance of the

keystation.

You can login to an administrafive keystation using a trading keystation ID as
long as one administrative keystation in the group is logged in to receive frade
confirmation tickets.

Trading Permissions

The Exchanges have imposed strict guidelines on granting and revoking
access to the GLOBEX System. Please refer to the GLOBEX Operations

Manual and applicable Exchange rules.
Each GLOBEX Service supports one or more Exchanges, you log into each

Service separately. Each instrument can belong to only one Exchange, identified
by the iast character in the line of instrument information in the Trading window

¢ {e.g., mfor CME, f for MATIF),

i GLOBEX permissions are linked to your trader identifier, which you receive
through your Registration Contact. Access to Exchanges on a Service is based
on the fifth character of your trader ID. You cannot trade on any instrument for

l which you are not permissioned by your Exchange. lf you are permissioned to
trade on more than one Exchange on & Service, your permissions are the same

i
for all Exchanges on that Service.

The Most sends your permissions to the keystation in the jogin response
message. Permission levels exist for:

» Bid, Modify Bid (includes Cancel, Hold, Reigase)
« Offer, Modity Offer {includes Cancel, Hold, Release)

t * Mit

i
E
|
|
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« Take

« Receipt of trade tickets for a Service (administrative keystation identifier
only)

Functions for which you are not permissioned are grayed on their respective

menus and In the Trading Panel. If you are not permissioned for an instrument
¢ on a market maker page, the trader line is blank except for High/Low/Volume
©data; the Clear command button is hidden.

If a function is suddenly unavailable to you or you are unabile to login, notify your
firm’s Emergancy Contact.

If you are not permissioned to trade on an Exchange, you can perform only
nontrading operations on its instruments.

Login at Incorrect Keystation

If an administrative keystation operator inadvertently logs in at a frading
keystation, the message Check Ticket Printer will be displayed in the Alerts
window when a ticket is received at the keystation. This message will be
displayed because there is no ticket printer connacted.

To resolve the problem, follow the instructions below. Keystations will not be
available during database download,

1. Log oul. Because trade tickets cannot print at the trading keystation, the
message Caution — entries exist in the print queue, appears in the login
dialog box (displayed when you try to login o another Service or when you
log out of the last Service). Check Ticket Printer will continue to be dis-
played in the Alerts window every 5 minuies.

2. To remove the print queus message, connect a ticket printer to the keystation
: or restart the system. (To restart, wait until the audit trail printer stops
' printing, power down the keystation, wait 30 seconds, then turn the keystation
back on.) You cannot access the Offline Utlliies until you remove the print _

queue message.

3. Login at a properly configured administrative keystation using your adminis-
trative 1D; you need to resume your session as quickly as possible.
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4. At a convenient time, return to the trader keystation to reprint your missing
trade tickets using the Offline Utilitles {sea Section 12.7.2).

Login Outside of Terminal Group

If your keystation fails and you intend to use another keystation outside of your
terminal group, you must first call the GCC for authorization. You will not be
able to use your login information outside your terminal group without first
obtaining authorization from the GCC. You should be aware that after you obtain
this authorization from the GCC, anyone with access to your login
information can login to GLOBEX from any keystation worldwide and
obtain access to all of your trading privileges. This can occur between the
time that the GCC gives you authorization and the point at which vou

successfully login.
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5.2 Login to Another Service

Y ) Step‘l To cispiay the dizlog box, choose ONE of these methods:
ou can login

to any Service which is en- Loai
abled in the Service list. A 0 GC  Pressthe LOGIN key. O
Service to which you are ©oo
already logged in is grayed
and precaded by an TN Clickon LOGIN in the mﬂ_ -
1/ Session menu. Login...

asterisk (*).

See Section 2 for dataits on operating GLOBEX, -
—— Wy
RUBTE ~ GLOBREXNS SVEYEM
PLEASE COMPLETE THE FDRM BELUM TO START THE SESSION.
BUBSCRIBER HAME I |
TRADER IO
PAGSUORD T
DPERATOR 1D CR ]
| ex1T session | | s1err sesszon} | aurt 1
——
Figure 5.2 Login to Another Service,
Step 2 The procedure:
@ 6. Press G ) GLLTD I
1. Select a Service if necessary; prass ww’ . click on START SESSION.
Step 3 The result:
2. Type the subscriber name; press N’ . The iogin box closes as 500n as your correct
@ login is acknowledged, aliowing you to resums
3. Type your trader identifier; press . trading immediately on the curently available
Service(s). Login and download messages are
@ displayed in the Alerts window, The response to
4. Type your password, press : incorrect login is the same as for inftial login,
5. The operator identifier box shows the opera- When download is complete, pages on the Ser-
tor ID used in ﬂ?e previous fogin or sign-in. vice are available for display from the Page
You can leave it as is or change #. Dirsctory function (see Section 8.3). If & custom
page that includes instruments from this new
Service is already in the display, they now
become visible.
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5.3 Entry Operator Sign-In/Out

Sign-In

When you iogin to a Ser-
vice, you automatically sign
in to the keystation using
the entry operator ID assi-
gned by the GCC. The en-
try operator 1D is used to tie
each transaction on a Ser-
vice to the person who sub-
mitted it. Only one entry
operator may be signed in
at a time; whoever signs in
“inherits” the permissions,
restrictions, and orders as-
sociated with the current
login. A new entry operator
may not sign in until the cur-
rent operator signs out.

Muitiple entry operators
may use a keystation be-
tween login and logout by si-
gning in to and out of each
Service individually. if you
have not signed in, the dia-
log box is automatically dis-
played when you initiate a
GLOBEX function or select
an instrument.

(If the login password

has expired, the Change
Password dialog box is
displayed instead.)

Step 1 1o dispiay the disiog box, chooss ONE of these methods:

CC SHEIN-INOUT
.~ Press the SIGN-IN/OUT key.
00 o
Click on SIGN-IN/OUT in
the Session menu. Sign-inOut..

See Section 2 for thatails on opergting GLOBEX.

SIGH-~-IN/BUT ENTRY OPERATOR ID

Entry
Gperator i

R Y

[ ewar | | ox |

Figure 5.3 Sign-In Dialog Box

Sign-Out

You are responsible for preventing unauthorized ac-
cess to your keystation. Any order made from your
keystation while you are signed in will bear your en-
try operator 1D in the audit trail. When you leave the
office, be sure to log out of all Services; this automat-
ically signs you out. If you must briefly leave the
room, Iock your Keystation (see Section 5.4); do not
leave open orders unattended.

You leave open orders in the market when you sign
out.
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Sign-in
Step 2 The procedure:
1.

2.

To sign-in/out...

Select the Service to which you want to sign
in. The Entry Operator 1D box is either
blank or shows the current operatar D for
that Service.

If the current operator ID displays, the current o-
perator must sign oLt before you can sign in.

Type your ID.

Sign-Out

Step 2 The procedure:
Display the dialog box, which shows the ident-
fier of the current entry operator.

1. Select the Service from which you want to
sign out. Your 1D displays in the Entry Ope-
rator ID box.

2. Click on Clear ID or tab 1o Clear 1D and

—"\ o+ IS

& L
press % o OF e

Step 3 The resuit:

Please walt... is displayed until the Host ac-
knowiedges the request. You cannot perform
any other function until the Host acknow-
ledges the request. The dialog box will clear
from the screen.

3. Choose OK or press {3
Step 3 The result:

The diaiog box clears from the screen. GLO-
BEX does not validate your identifier, It is

your responsibility to verify this information be-
fore you choose OK.

1995
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5.4 Lock/Unlock Keystation

YOU can disable keyboard Step 1 To display the dialog box, choose ONE of these methods:

and mouse input. No one
can unlock the keystation OO{}@ OO Fress the KBD LOCK key. KEDLoCK
without entering the @
password. Locking the
keystation does not affact “__‘_"_1“”""“‘*\ Click on LOCK/UNLOCK m
existing orders. L/ inthe Session menu. Lockinlock...
See Saction 2 for details on operating GLOBEX
LOCK/UMLOCK KEYBOARD
Password
) Louk
| ewry T
—
Figure 5.4 Lock/Uniock Dislog Box
To lock the keystation: To unloek:

{ogin to any Service (it displays as asterisks The diaiog box clears from the screen, and
as you type) and choose OK. The Password tha keyboard and mouse become available
box is bianked and the Loek radio button is again.

highlighted. The dialog box remains on-

screen, The only accepiable input is the ]

password. |

QUIT cancels thig operation.

|

Type the password used for this Session’s ; Type the login password and choose OK,
{
|
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5.5 Change Password

U se this function to StEP 170 dispiay the diglog box, choose ONE of these methods:
change your login pass-
word for a Service. You CHNG PASS WORD

may do this voluntarily or OOOQAO Press the CHNG PASS @)
you may be required to do ¥ WORD key. .
80 if the password has ex-

pired or been reset by the m
GLOBEX Control Center. .:{___j Ciick on CHANGE PASS- -
For securlty reasons, you WORD in the Session Change Passwora.- -
should change your pass-

word regularly. See Section 2 for details on aperating GLOBEX.

During login, the system displays a warning message in the Alerts window for five
days before your password expires and if it has expired.

If your password expires, the dialog box is displayed automatically at login and
when you select a function. (You can choose QUIT to exit without changing your
password, but the box will be displayed agair if you choose a function.)

The first Service in the list is highlighted when the dialog box is displayed.

CHANGE PAGSWORD

Sarvise List furrent Password 1
(L OBLA Qe ANLLL Hew Pawxword m
Yarify New Password m

[ouzy § 1ok}

Figure 5.5 Change Password Dislog Box
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Change Password ...

Step 2 The Procedure

. Select a Service.

2. Type your current password;

asterisks display in the Current Pass-

word box, Press m or

WO (do not click on OK). The
sy*stem venfies that this is the password
you used during login. (i the passwords
do not match, the password is erased and
an error message is displayed in the dia-
log box. Type your current passworg a-
gain.) The insertion peint moves 1o the
New Password fisid.

. Carefully type your new password; asterisks
display in the New Password box. The
password must follow these guidelines:

It must include between six and eight
characters.

it may contain no more than three
numbers.

it may inciude only digits 0...9 and jet-
ters A.LZ.

You may not use any character more
than twice It a row {i.e., BIB1B1 and
AABB are parmissitle, but ABBB11 is
not).

1t must be different from the password
you are changing in at least three char-
acter positions.

The system will not accept a password
that does not follow these guidsiines. The
box will clear, and you can enter another

passwaord.

GLOBEX User Cude - 18995

Press { b7 OR $ . (do
not click on QK}, I you violated any for-

mat requirement, a message is displayed.
Correct your error, then press

. " —T
Lo 2 orks }again.

Verify the new password by typing it again.
The completed dialog box should ook like
the dialog box below:

N P——
CHANGE #oSSLIRT
— T

Servine Ligk turrens Favaword  [FReesr |
§ﬁ“E§ AT Lo s;i Hase B o m
Harsty Naw Pussworg [RarhRes]

Cm

Press % ol A or
click on OK. I this password does not
match the new password, both passwords
are erased. You must type the new pass-
wort the same way in bath text boxes,
then select OK again,

Step 3 The Result:

When the password is accepted, the dialog
box clears from the screen, and Password
changed (Service) is displayed in the Alerts
window. You must use the new password the
next time you login.

Page 107 of 368
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5.6 Logout '

e OgOUt lets you exit from a
single Service. To log out
from another Service, you

must perform this function for

the other Service.

Before you log out:

Check the Alerts window for
printer error messages; cor-
rect any problems. A printer
problem during logout could
lock your keystation until the
problem is resolved and de-

layed printing is completed.

After you log out:

If you are still logged into ano-
ther Service, the Logout dia-
log box closes and printing
associated with the logged-
out Service continues in the
background until print queues
are empty. if you were dis-
playing a system page from
the logged-out Service, it is re-
placed by the default system
page from the remaining Ser-
vice. If you are still logged in
to more than one Service, the
displayed page is determined
frorn the Service display
priority. If you were
digplaying a custom page that
included instruments from the
fogged-out Service, those
lines are blanked.

Step 1 7o dispiay the diaieg box, ctoose ONE of these methods:

LOSOUT
CCo Press the LOGOUT key.
O aC (:)
Seiect LOGOUT in the m
Session meni. Logout...

See Section 2 for detaiis on operating GLOBEX.

VR
LoGouY
Serviecs List
»(:!.?Sfa_ﬁnvr H c_é"__;::ﬁ:—m'*gg E] Heintain Upen Drders
[ aury l | 2K I
T ————

Figure 56 Logout Diaiog Box

If you have logged out of the last Service, printing
associated with that Service continues and the normal
trading display is replaced by the Login dialog box.
Any Service that has received a successful instrument
download is now availabie for login and the Start Ses-
sion button is enabled. The Exit Session button is disa-
bled and a warning displayed until printing is complete.

(3L OBEX User Guide - 1895
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If you do not have open orders...

Step 2 The procedure:

When the logout dialog box displays, the Maintain
Open Orders check box is grayed until you selsct a
Service. After you select a Service, the check box is
enabled if you have open grders on that Service.

Select the Setvice from which you want to log out. If
you have no open orders, choose OK or press

& . R 1
L i )org } {OK is noten-
abied until you select a Senvice.)

QUIT ecancels logout.

Step 3 The result:

As long as you have no open orders, the session
ends. LOGGED OUT {Service) is displayed in the
Alerts window,

H you are logging out at an adminisirative keystation

angd fracle tickets have not completed printing, you
will se a message, Caution - Entries Exist in the

GLOBEX User Guide - 1985

Print Queue in the dialog box; logout will compiste
autormatically once the tickels are printed.
Because trade tickets are not sent o trading keysta-

tions, a frading kevstation oparator can log out sven
il tickals for executed orders have not been printed.

Stup Logout Message

if you see the message box betow after you select
OK, you must deal with your open orders in some
way belote you can iog out. Choose OK to remove
this message, then take one of the actions described
Inthe table on the next page.

| osToe ]

e m—————

VOU HANE OPEH EHTRIES IH THE MARKET!

THE OFEN ENTRIES MUST BE EXTRACTED,
ca?gtuumn OR MAIHNTAINED BEFERE YOU
auzT.

3

Figitre 5.7 Stop Logout Message
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If you have open orders...

Step 2 The procedure: Step 3 The result:

Cancel Open Orders Instaad of Logout, use Extract Dpen Order cancellation messages are
Orders In Pass the Book (Section printad in the audit trail. You should use
7.14), which cancels afl open orclers, Extrast Open Orders whenever you
fogs you oul from the solscied Service, need to cancel orders before logging out. —
and creates an open order file. Using
this file s optional, as described below.

Mairmain Open Orders in the Logout dialog box, soiect the Orders remain in the systerm to be
Maintaln Open Orders checkbox and  matched, Trade tickets are printed at

choose OK. logoed-in administrative keystations, but
Ao messages are displayed. i this
legoutt is from an administrative
keystation, ogout complates once the
ayrrert batch of tickets is printed. No
other ticket data will be sent fromi the
Host untll anather adminisirative
keystation operator logs in to that

Service.
Move Open Orders to Maintain your orders as deseribad The operator at the new keystation can
anpiher keystation above. Then you or another operator now trade,

authorized to use the same login
identifier and password should login at

another keystation.

Important: You rmust resat the order

number at anciher keystation. Beforg

login, use the audit trall printout to

idertify the fast order number assigned "
at the original keystation. Use Set

Sequence Numbar in GLOBEX

Parameters (Section 6.3.3) to define

the next order nurmber to be used at the

paw keystation.

GLOBEX User Guide - 18895
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5.7 Copy Open Order File

A Step 1 7odispiay the st of apen order fies, choose ONE of these
t any point during the  methods:

GLOBEX session, you can

copy a selected open order

file to a diskette. Open or- 0" a" Press the COPY FILE kay. WE")""“E

der files may not
include the current open

raers.
orders . cickoncoprruen (e

{,} the Session menu. A Copy File...

Ses Saction 2 for details on pperating GLOBEX.

CLDPY OPEH GHOER FILE

Service List

[sLobex Aeerica o JF

File Liut
E031216n.001

List of oper
order Hles

05-11-%32 13:08

Figure 5.8 Copy Open Order File Dialog Box

Step 2 The procedure: |

4. Click on OK o press St

1. The first Service in the list is highlighted when the | _ ‘_
dialog box appears. Select the Servieete | LT )
which the open order file befongs. The file list QUIT cancels this operation.

shows the names of open order files for that

Service, each followed by the date and time the .
fle was created. Filenames are fisted inorder | Step 3 The result:

by date and time, most recent first, highlighted. | ¢ A 24 QUIT command buttons are disabled,
{See Section 7.14, Passing the Book, foranex-  © 04 4 maccane, Copying, is displayed in the dia-
planation of open order flenames.) log box. A:i<filename> Done s displayed in the A-
2. Load a blank, formatied diskette into drive A of lerts window when the file has been copied; the
the keystation. dialog box clears from the soreen.
3. Select the file you want 10 copy. © The procedure is recorded in the audit trall, trade-
: log, and event log as MSG: Open Order Flle <file~
name> Complate <Service>,

Guige - 1895
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6 Parameters Functions

Parameters functions are optional. Use them to customize the display and a
variety of order characteristics. The Parameters menu includes two functions
{GLOBEX Parameters and Instrument/Service Parameters); sach function
displays function dialog boxes. The parameters are described in general in this
introduction. while the function descriptions begin in Section 6.3.

6.1 Introduction to GLOBEX Parameters

The Parameters Functions enable up 1o five GLOBEX parameter files 1o be
defined and stored at the keystation.

Each GLOBEX parameter file can include:

+« Clearing Account Records - Up 1o 125 clearing account records. (Cre-
ate/Modify Market Maker Page and Create/Modify Clearing Data func-
tions are explained in Section 8, Special Trade Functions.)

+ Market Maker Pages - Up to 5§ market maker page definitions. Each ins-
trument on @ market maker paga can have an associated clearing ac-
count record.

« Custom Pages - Up to 25 custom page definitions. You should create
custom pages only while you are logged into all Services for which the
keystation is permissioned, otherwise you will not have access t instru-

ments from all Services.

1 = Service Display Priority - The preferred order of Services in the drop-
down ligt found in many dialog boxes.

During a Session, you can select “set” one of these parameter files. The file will

control available custom pages, market maker pages, clearing keys, and Service

list order during the Session. If the current file does not include Service dispiay
i priority, the System default of alphabetical order applies. There are no defauit
| custom pages. '

The last four digits of the order number form the sequence number, which is the
i default starting number for the currant Ssession only. Al subsequent order
i numbers are sequential unless you change the sequence number or type a
-+ different order number in the dialog box. The sequence number is not storad in

| a GLOBEX parameter file; you set it in a saparate procedure from the Modify
GLOBEX Parameters dialog box.

GLOBEX User (Guide - 1895
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§ Fararaglers Funotions

To prevent the system from assigning duplicate order numbers, set the sequence
number at the beginning of the Session or when service resumes after failure.

6.2 Introduction to Instrument/Service
Parameters

These trader parametesrs, commonly referred to as defaults, are linked to the
rader identifier and saved at the keystation. They are automatically loaded for
each Service when you log in. You can set these parameters for each instrument
within a Service.

Instrument Parameters

To set instrument parameters, you first select a Service, then select a system
page and an instrument on that page in the secondary diaiog box. Instrument
parameters include;

« Order size - The trading dialog boxes initially show this quantity.

» Increment size - This defines the action of the arrow command buttons -
for the quantity text boxas and the UP and DOWN keys on the number

keypad.

« Price check - The System checks the price entered for a Bid/Oi-
fer/Hit/Take order by comparing it to the Last (or Settle if there is no
Last). The entered price must be within the defined tick increment of the
Last. The Price Check Warning dialog box displays if the price is greater
or less than the Last by more than the price check value multiplied by
the instrument's increment size. The default is 10 ticks.

+ Bid/Ask spread and precedence - in the Bid/Ask dialog box, this para-
meter specifies the default spread between the Bid and Ask, centered a-
round the Last. Precedence determines which side of the order is closer
o the Last if the spread is an odd number.

‘ « High/low price limis - An alert is displayed when & current price or
? Last equals or betters defined price limits. You can also clear high or
‘ low limits for all instruments on the selected Service.

GLOBEX User Guide - 1395
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& Parameters Functions

+« RFQ display and printing - You can indicate whether or not you wish to
sea requests for quotes received at your keystation. You can also en-
able or disable RFQs and RFQ printing in the audit trail for afl instru-
ments on the selected Service,

Service Parameters
These parameters are set for a singie Service.
s Account number - If you set a defauit account number, it will appear in
all diglog boxes. If you enter orders for multiple accounts, do not use
this option.
» Order size limit - The system uses this defauft fo calculate a quantity
threshold and displays a warning if you enter an orter whose quantity ex-
ceeds this threshold,

GLOBEX User Guide - 1955
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6.3 Modify GLOBEX Parameters

G LOBEX parameter
files (up to five) control cer- Step 1 70 display the diaiog box, choose ONE of these methods:

tain user defaults. Each
file can include definitions GLBX PARAM
for up to 25 custom pages | o oo Fross the GLOBEX PARAME ()
and Service display priori- sother.
ties; for special trade func-
tions, up 1o 5 market | Cickon GLOBEX e RN
maker pages and 125 sets ’j—_,\ Parameters ment. GLOBEX... -
of clearing information. ,
You can choose (or “set” : ‘
a parameter file for the
current session.

See Saction 2 for detaiis on gperating GLOBEX.

Once you “set” a file to be the current Session parameter file, the definitions for custom

pages, market maker pages, clearing data, and Service display priority from that file are

in effect unti! you replace that file with another. The Modity GLOBEX Parameters dialog

box includes command buttons for the parameter file operations that load the Session -
parameter file, save or delete a file, and copy one file’s contents to another. While you

can display the dialog box whenever you are logged into one or more Services, you

should log into all available Services to ensure access to the full selection of instruments

for page definitions. From the top-level dialog box, you display dialog boxes for Cre-
ate/Modify Custom Page, Modify Service Display Priority, Set Sequence Number,

Create/ Modify Market Maker Page (see Section 8.4.1) and Create/Modity Clearing

Data (see Section 8.3.1).

(W OELLETE FILE
SAUE /CONT

[ corv ]

CME(0142913
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To use parameter files ...

When you display the dialog box, the parameter file text box shows the name of a Session parame-
ter file. If a Session parameter file is not defined, the text box is biank. The list box shows a list of
parameter files, with the current Session parameter file name highlighted and followed by an *S.”
Command bultons are enabled or disabled depending on the presence or absence of parameter
and Session files. If no file name is followed by an “S,” no current Session parameters have been

set, and Systemn defaults are in effect.

If you attempt to quit the dialog box without designating a Session parameter file and there is no de-
fault file, the message Warning! Session parameters have not been set is displayed. You can

continue by choosing OK.

Step 2 The procedure:

Create a parameter file

1. Type a file name into the parameter file text
box. Acceptable characters are A-Z2 0-9
—AE~1#%&-] (@ and "

A message, Invalid file name, please
re-enter, is displayed for an unaccepiable
name.

2. Chgose Clearing Records (Section 8.3.1},
Market Maker Page (Section 8.4.1), Cu»
stom Page (Section 6.3.1), or Service
Display Priority (Section 6.3.2). Perform
the function as described in those sec-
tions. When you select SAVE/OK in any
dialog box, you return to the Modify GLO-
BEX Parameters dialog box,

3. Set other parameters listad in step 2.

4. When all parameters are set, choose
SAVE/CONT in the Modify GLOBEX Para-
meters dialog box. The dialog box re-
mains in the display to st you create,
modify, or delete another file. Select
QUIT when you are done.

Note: If five parameler files already exist,
command buttons in the File Operations and
Create/Modify group boxes are disabled and
you cannot save a new file.

GLOBEX User Guide - 1835

Step 3 The result:

The new file name is added at the end of
the list. If 2 parameter file does not contain
either Service display priority or custom
page definitions and the file is set as the
Session parameter file, the System defaults
of alphabetical order (list) and ne custom
pages apply.

Note: if communications with a Service fail
while you are in any GLOBEX parameters
dialog box, a message in the Alerts window
reports the Service failure and the cursor is
frapped in the QUIT command button - you
must quit the dialog box. You cannot
return 1o the Modify GLOBEX Parameters
dialog box to save flle changes unless ins-
truments are downioaded from the Service.
if you modified a file and did not save it, the
keystation automatically saves any
changes. The next time you display the
Modify GLOBEX Parameters dialog box
{and the Service is again availabie), the file
name is shown in the text box and a red
warning message, Press Save/ Cont to
save file editing when lost service Is dis-
played. Choose SAVE/CONT. if you take
any other action. the changes will be lost.
For instance, if you were creating a new
parameter file when a Service went down
and did not save the file when you saw the
warning message, the keystation would dis-
card not only the changes, but alsa remove
the file name from the list.

CMED142914
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To use parameter files ...

Step 2 The procedure:

Set Session Parameters

When you Set Session Parameters, you
designate one of the possibie five GLOBEX
parameter files to be the current Session para-
meter file. Custom page directory, Service list
order, available cleanng keys, and available
market maker pages are set by this file, The
GLOBEX parameter file you select replaces
the current Session parameter file.

1. Select the file (or type its name in the text
box) whose parameters you want 1o use
as the defaults for the current Session.

2. Choose Set Session Parms. A message,
Warning! Press Set Session Parame-
ters again to save active parameters, is
displayed.

3. Choose Set Sesslon Parms again.
{Choose QUIT to cance! without selecting
the file.)

Copy a parameter file

This option copies the contents of a file to ano-
ther file name,

1. Select an existing file name {or type its
name in the text box).

2. Choose COPY. The QUIT command button
changes to ABORT COPY and the mes-
sage Enter destination name in edit
text box, then press Copy again dis-
plays.

3. Type a file name (elther & new name or that
. is not the currant Session file, the message

. File existis, press Copy again to overwtite
- s displayed. Select Copy again to overwrite

of another axisting file) into the text box
and select COPY again. When the copy
is complete, ABORT COPY changes
back to QUIT.

Note: ABORT COPY canceis the copy
operation.

Step 3 The result:

*S" is added after the file name in the list.

The Paga Directory now lists the custom
pages defined In this file; the keystation uses
the Service display priority, it specified, when-
ever it must determine how to order Setvices.
Unless the file inciudes these parameters, the
Systermn defaulls of aiphabetical order {for the
list) and no custom pages apply.

if the new destination file name is valid, the .
parameters in the existing file are copied to
the new file,

If the new destination file name is valid but
would bring the number of parameter files to
more than five, you cannot create a new file
and a red warning message is displayed.

You can then select an existing file name and

choose COPY again. Doing anything eise
after selacting another file name aborts the

procedure, _
If the destination file name already exists and

the contents of the axisting destination file.
If the destination file is the current Session

. file, the message This file cannot be over-
" written, please select another is displayed.

GLOBEX User Guids - 1885
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Step 2 The procedure:

Delete a parameter file

To use parameter files ...

Step 3 The resuit:

1.

SS

Select the file you wish to delete. Hf you
want to delete the current Session para-
meter file, you must first set another para-
meter file. You cannotdelete afileifa
custom page is in the display {the custom
page definition s part of the file you wish
to delete).

Select Delete File. A red warning mes-
sage, Press Delete again i you are
sure you want to deiete, is displayed.

Select Delete File again.

The fite Is deleted and its name s removed
from the kst hox and text box,

Modify a parameter tile

1.

Select the file in which you want to change
parameters.

Choose Custom Page, Market Maker
Page. or Clearing Records (to modify
pages or records contained in the file)
and/or Service Dispiay Priority (to
change the Service fist order specified in
the fle} and perform the function{s) as

described. When you compiete each func- &

tion, the System returns you to the Modify
GLOBEX Parameters dialog box.

Choose SAVE/CONT. The dialog box re-
mains in the display to let you greate,
modity, or delete ancther file. I you
select another fite name without choosing
SAVE/CONT, a warning, Selecting any
file again aboris edit, losing changes,
explains that you will lose modifications if
you do not save them. Choose
SAVE/CONT. before taking other actions
to save your changes.

4. Select QUIT when you are done,

GLOBEX User Guide - 1895

The parameter file is overwritten with your
changes. if you select QUIT without saving
your changes, & red warning message, Press
SAVE/CONT to save file, any other actlon
loses changes, is displayed. If you sslect
QUIT again without saving your changes, the
dialog boxes will be removed and your
¢hanges lost.
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6.3.1 Create/Modify Custom Page :

-';e GLOBEX System Step 1 1o display the CroatemModity Gustom Page disiog box:
includes a number of Ex-
change-defined system 1. In the Modity GLOBEX Parameters dialog box, select 2 pa
. elers gia L 58 a pa-
p’ag%_s’ but you may want to rameter file {or type iis name in the fext box).
design a page to suit your
own reguirements. To do 2 Select Custom Page. -
this, you choose instruments RGTTEY ATEEHL PIRRTER
from any system pages on a bty e eem—] mm”m%_
Service and include them on i I w1033 ou— '
a single custom page. You e )
can inciude 20 items, inclu-
ding blank lines, on a page. See Section 2 for details on operting GLOBEX.
Each custom page definition
pecomes part of a GLOBEX " ) N
parameter file; each file can When you complete this function or quit its dialog box,
include up 1o 25 custom you return to the MOd'fy GLOBE)‘{ ’parametefﬁ dla!og
page definitions. The Cre-  DOX, where you save the new or modified parameter file. )
ate/Modify Custom Page Section 6.3, Modify GLOBEX Parameters, explains
function allows you to create  how to display the initial dialog box and create/modify a
or modify a custgm page, parameter file. You cannot create or modify a custom
whether that page is part of page without first selecting (or entering a name for) a
a new or existing GLOBEX GLOBEX parameter file.
parameter file.
Service list.
ERERTE/ IR “&'{TLHT!“I PAGE M FILE: C%: £
t‘. o palye Gont umbom Page Kewe
_ 2 NS, i . | n BAUEAOHT
Cusiom p i bt
Figure 62 Create/Modify Custom Page Dialog Box
GLOBEX User Guide - 1995
CMEQ0142917
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To create a custom page...

When you display the dialog box, the first Ser-  ~ with the Exchange identifier.
vice in the list is highlighted and the System " 3. Solecti

. .- Select Instruments and add them to the cu-
Page I}irpcto:y lists the system pages from : storn page; ssiect and add instruments
that Service. The Custom Page Directory from other system pages. You can also
either lists the custorn pages in the parame- add blank lines fo your page
ter file you selected in the Modify GLOBEX your page.
Parameters dialog box, or is blank if you ty- " 4. Name the custom page.
ped a new file name or picked a parameter " 5. Save the custom page
file without custom pages. {Note; You can- ) page-
not alter the order of instruments on a systern 6. Save the parameter file.
page.) Warning: While you work on a custom

Briefly, creating a custom page consists of page, be careful not 1o select another custom
page in the direciory. This will erase any mo-

the following steps: i A ; |
. ffications to the original custom page an
1. Select a Service - the System Page Direc- display the instruments on the page you acci-

tory lists the systern pages on that Ser- dentally selected
vice. '
. The detailed procedure follows. Since it is ea-
2. Selectasystem page - the System Page  * 55 15 yiep the mouse than the keyboard in
Contents lists the instruments on that creating a custom page, that method appears

page, preceding the instrument name

Step 2 Creating a custom page using the mouse:

1. Ciick on a systemn page name; the System Page Contents lists the instru-
“ments on that page (Exchange identlfier followed by instrument name) as
woll as the entry Blank Line (see Figure 6.3).

Busten Page Rireobory
Y FUT JONS3-FaRA

o Fut N?3-SEP%6
§D CLADR SPRD-D1
gﬁhous

ervide List
Ial.,oatx America m

Sysztem Page Conkt, Custom Page Hame W
BLANNLINE :j: DELPAGE
nJ¥N3 v :

Custom Page Directory xtom Pa Cont. '
BEL SAVEADE
—
Figure 6.3 Step 1
the

2. Double-click on an instrument you want to inciude on the custorn page;
instrument appears in the Custom Page Contents list. (This is equivalent
to clicking on an instrument and clicking on the ADD commarid button.)

GLOBEX tser Guide - 1885

CME0142918
Page 121 of 368 0122



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 123 of 369 PagelD #:1631

To create a custom page ...

o ————————— T ——— it
REATE/MOBLFY TOM Pa FI1LE: CR1

Sgrvioe Lige
GLOBEX #Simerica +*
Syktem Page Directory Susten Lage Cont. Custom Pige Hame -

q t_.%lr ?rrwmm [ B‘Muu LiNE 1 '_! DEL PFAGE l
B CLNOR SPRD-01 Pl —
7 i =]
¥ Page Directory Cuztom Page Cont. i
M
-
' Flgure 6.4 Step 2
3. Repeat step 2 to add more insiruments from the selected system page. f’"“
Each instrument appears at the end of the Custom Page Contents list; .
you cannot add the same instrument twice. A blank line is added as Blank
Line X, identifying its position on the page.
4. Repeat steps 1-2 if you want to add instruments from another system page.
5. HRepeat step 2 until the cusiom page is compiets.
B L THH PR i ERT
jervige List
GLOBEX Amerioa
Systen 0 5 Custom Page Hame r?ﬁx;zzzwl )
£ €L
. L
[ aury ,
SRAVE 70K
e Biresctor 5 ge € . Luxtom Page Nome
UHIT—H | [BLANKLINE ] |—"’“‘°5ﬁ [‘oerpace |
|
Figure 66 Step b compieted
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To create a custom page ...

" 6. To add a new instrument in a specific position on the custom page, first click on the system page
instrument (step 2}, then click on the customn page instrument before which you want to insert the
new instrument. In Figure 6.5, an instrurment will be added before JYM3. Select the instrument,
When you click on INS, the new instrument is added in the correct position as in Figure 6.6.

7. To delete an instrurment from the custom page in progress (if you addsd it in error or in the wrong
position), double-click on it. (This is equivalent to clicking on the instrument and clicking on the -
DEL command button.) .

mEDHA-ENR4
Cugtom Pasne Lont. )
V T
REDUI~EDZ3 .

S

Figura 6.7 Step B

System Page Cont.
YWTTIRTS

Custor Page Hame
J ' ! BELPRSE I

L
sab (G —E B3

wE ) 3] SAVEV LT
 Cuwtom Pagie Coht.
NS aurT

Figure 8.8 Afier SAVYE/GONT.

8. 1 you have not aiready done so, name the page. Click on the Custom Page Nama text box and
type the name, which must be unique and cannot include more then 12 characters (see Figure 6.7).

§. Click on SAVE/OK to temporarily save the custom page definition and return to the Modify GLOBEX
Parameters dialog box. Click on SAVE/CONT to temporarily save the definition and remain in the
Create/Modify Custom Page dialog box; the new page name appears in the Custom Page Direc-
tory and instrument names are cleared from the Custom Page Contents. (See Figure 6.8.) You
can create or modify other pages. If you choose SAVE/CONT, choose QUIT to retum to the Modi-
fy GLOBEX Parameters dialog box.

10. When you choose QUIT or SAVE/OK, the Modify GLOBEX Parameters dialog box redisplays. The
SAVE/CONT command button is highlighted and a message reminds you 10 save changes to the
parameter file. You will need to choose the button twice to save the changes. See Section 6.3,
“Modify GLOBEX Parameters™.

GLOBEX Llser Guide - 1885
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To modify an existing custom page ...

{Mouse and keyboard instructions are combined.)

Refer to step 1 to display the Modify GLO-

BEX Parameters dialog box. Belect the _
parameter file that includes the custom |
page definition you want to alter. Choose !
Custom Page. i

Selact the page namg in the Custom Page
Directory. Its contents appear in the Cu-
stom Page Contents list and its name in
the Custom Page Name text box.

Modify the page using ADD, DEL, and INS
asinsleps 2 - 7 above.

When you select SAVE/CONT or
SAVE/OK, a small dialog box with a mes-
sage, Page already exists. Modity this
page? is displaysed. Choose YES to
overwrite the existing custom page defini-
tion. Choose NO if you do not want to
save the page.

In the Modify GLOBEX Parameters dialog

box, save the changed parameter file by i
choosing SAVE/CONT. !

To delete a custom page;

1.

Select the page in the Custom Page Direc-
tory list (you cannot delete a custom
page while it is displayed).

Select the DELPAGE command button. A ¢
small dialog box with 2 message, Are
You Sure? is displayed. Choose YES to !
remove the page name from the Custom i
Page Directory list and Contents. :
Choose NO not to delete the page. |

3. You can also delete a page by
double-clicking on the page name in the
Custom Page Directory list.

General Notes:

If a displayed custom page includes instru-
ments from a Service that is not currently
downloaded, those instrument lines are
blank. If you display the custom page defini-
tion in thig function, those instrument lines
are occupied by “n/g”. f you remove the
“r/a" line, you remove the instrument. ¥an
instrument included on a custom page is re-
moved from the Host, it is also removed from
the custorn page when you save the parame-
ter file.

If you modified the custom page on display, it
will be updated when you quit the Modify
GLOBEX Parameters dialog box.

it communications with a Service fail while
you areg in this dialog box, a warning appears
in the Alerts window; the cursor is trapped in
the QUIT command bution; any changes you
made since you last selected SAVE/CONT in
the Modlfy GLOBEX Parameters dialog box
are saved to a termporary filg; and you must
quit the dialog box. In this case, the Modify
GLOBEX Paramsters dialog box is not re-dis-
played automatically.

GLOBEX User Guide - 1955
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To create a custom page using the keyboard...

When you press TAB to move around the
Create/Maodify Custom Page Dialog Box, the
path is as follows:

Service Drop-Down list

System Page Directory (SPD) list
System Page Contents (SPC) list
ADD button

INSERT button

DELETE button

Custom Page Directory (CPD) list
Custom Page Contents (CPC) list
Custom Page Name text button
10. DPELPAGE button

11, SAVE/CONT button

12. QUIT button

13. SAVE/OK button

Creating a custom page using the keyboard
requires you to move back and forth between

itams numerous timas. Press@ or @

1. When you first display the dialog box, the
first Bervice in the Service list Is high-
lighted and the SPD lists its system
pages. if you need system pages for a
Service farther down the list, use arrow
kays to highlight that Service: the SPD
lists those system pages.

2. Tabtothe SPD list. Use arrow keys o
highlight a page name. Press

£ m N m oo op N e

Qe the page contents appaar

!rz tha SPC iist

3. Tabtothe SPC list. Use arrow Keys to
highlight an instrument,

GLOBEX tser Guide - 1985

10.

11,

Tab to ADD, press e ', The
instrument you hlghkaghted m step 3
appears in the CPC list.

Repeat steps 3 and 4 to add more instru-
ments from the selected system page.

Repeat steps 2 through 4 to include instru-
ments from another system page.

Repeat steps 3 and 4 until the custom page
is complete.

To insert & new instrument in a specific
position on the custom page, tab to the
SPC list and highlight an instrument,
then tab to the CPC list and highlight the
custom page instrument before which
you want 10 insert the new instrument.
When you tab to INS and press

5‘ SPALCEIAR i
e | {NE NIEW iNStrument will
appear in the correct position.

To delete an instrument from the custom
page in progress (because you added it
in error ar in the wrong position}, first tab
to the CPC and highlight i, then tab to

DEL and press e

To name the page, tab to the Custom
Page Name box and type the name.

Tab to SAVE/CONT or SAVE/OK and

press m to save the page and
add its name to the CPD list.

Page 125 of 368
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6.3.2 Modify Service Display Priority

l he Service display prio- Step 1 1o dispiay the Modity Service Dispiay Priarity dislog box:
rity in a Session parameter
file controls Service order 1. in the Mooy GLOBEX Parameters dislog box, select a pa-
whenever a dialog box in- rameter fil (or type its name in the text box).
CIuc‘fﬁS a 39")’“39 ist; qniy 2. Select Service Display Priosity.
the highest priority Service —— -
name is visible unless you TR AP
open the drop-down list. T T
The Service whose instru- T i
ments you trade most fre- . —— BEr semuence wereen..j_ ooy ] '
quently should be at the
top of the list. See Section 2 for detalls on operating GLOBEX.

If the Session parameter B
file does not include this )

parameter, the keystation Section 6.3, “Modify GLOBEX Parameters,” explains
displays Services in alpha- how to display the initial dialog box and create/modify a
betical order. parameter file. You cannot modify Service display prio- B

rity without first selecting a GLOBEX parameter file. .

PRICGRITY 1IN FILE: CR1
e w rvice Lizt Order

2>A8D )

! f SAVESOK

Figure 5.9 Modily Service Display Priotity Dialog Box

GLOBEX User Guitle - 1885
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To modify service display priority ...

Step 2 The procedure:

When you display the dialog box, the current
Service list order displays in the list box, with
the first Service name highlighted. The de-
fault command bution is ADD. Arrows on the
command buttons indicate the directionin
which they move Service names. ADD ang
REMOVE are enabled one at a time, depen-
ding on which list is aclive. it is easiesi to use
the mouse for this function.

Using the mouse:

1. Select Service names in the order you want
themn to display in the new list. Toadd a
name to the new Service list, doubie-click
on the name in the original list; the Ser-
vice name is removed from the original list
and placed in the new list,

2. To remove a name from the new Service
{ist, double-click on the name; the Sarvice
hame is removed from the new list and re-
turned fo the original list.

Using the keyboard:

1. To add a name 10 the new list, select the
first name you wish to appear in the list,
then choose ADD.

2. To remove a name from the new list, select
tha name, then choose REMOVE.

Saving Service priority:

SAVE/OK is grayed until you complete the
new list {the original list is empty).

1. Select SAVE/OK to save the Service dis-
play priority and return you to the Modify
GLOBEX Parameters dialog box.

2. The Modify GLOBEX Parameters dialog
box is still open; the SAVE/CONT com-
mand button is highlighted, and a mes-
sage reminds you to save changes to the
parameter file. This message remains un-

-
1955

GLOBEX Usger Guide -

tit you save the changes. Refer to Saction
6.3, *Create a Parameter Flle.”

Quitting the dialog box:

To quit the Modily Service Display Priority dia-
iog box without making or saving changes, se-
lect QUIT. A message, Service Display
Priority has changed, changes are lost if
you quit, is dispfayed if you have made
changes. Seiect QUIT again to ignore your
changes and return to the Modify GLOBEX
Parameters dialog box. If you have not made
any changes, you do not have to save the
GLOBEX parameter file.

Step 3 The result:

When you set a Session parameter file, the
Service display priority for that parameter file
determines Service list order in all dialog
boxes. When the keystation must decide
which system page to display, it shows the
first system page it receives from the highest
priority Service to which you have logged in,

if a Service is not in the display priority but is
permissioned for this keystation, the new Ser-
vice name ig added to the end of the list. (You
can change the display priority parameter at
any time.)

If a Service in the display priority is no longer
permissioned for this keystation, Services are
listed in alphabetical order.

Note: If communications with a Service fail
while you are in this dialog box, a warning ap-
pears in the Alerts window; the cursor is trap-
ped in the QUIT command button; any
changes you made sinte you last selected
SAVE/CONT in the Modify GLOBEX Parame-
ters dialog box are saved to a temporary file;
you must quit the dialog box. In this case, the
Muodify GLOBEX Parameters dialog box is not
re-displayed automaticaily.

CMEQ0142924
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6.3.3 Set Sequence Number

E very trade request Step 1 To dispiay the Set Sequence Number diglog box:
sent from the keystation
contains an order number 1. in the Modity GLOBEX Parameters dialog box, select the Set
in the form XXX-YYYY, Sequence Number command bution.
Whefe xxx i$ the fil’St 3 HOOTFv_OLDEEHE CaranCIERS
characters of the trader i- Tt ppecass B — -
dentifier and YYYY, the or- | [ssirvevie || ey een waar
der sequence number, is a I || s e
sequential number from 1 ELLICN.D ks A
to 9999, wrapping around ’
to 1 when the maximum See Section 2 for details on operating GLOBEX. '
number is reached. You

can type an order number
into an order dialog box or

let the keystation automat- keystation from assigning duplicate order numbers,
ically assign one according which is especially important if you have uploaded or-
to the order sequence num- ders. You can set only one order sequence number for -
ber. The keystation resets all iogged-in Services.
t?;s ?J?i?:;g l;;h;:nzgz Section 6.3, Modity GLOBEX Parameters, explains i
or g the kevstation or Host how to display the initial dialog box. You cannot alter ‘
tails The};%rst order num- the order sequence number without first displaying the ~
ber sent following login Modify GLOBEX Parameters dialog box.
would

therefore be XXX-1.
Use Set Sequence Num-

ber to specify the order SET SEQUENCE HUMBER
number at the start of the
GLOBEX Session and A order Sequence [ |

when service resumes af-

ter keystation or Host fai- aurT l SAVE /0K I

lure; this prevents the

Figure 6.10 Set Sequance Number Dialog box

GLOBEX User Guide - 1995 .
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To set the sequence number ...

Step 2 The procedure:

The Order Sequence 1ext box shows the
next order numbear the keystation will send to
the Host. Refer to the audit trail printout {or
printed open order list if you uploaded orders)
1o identity the last assigned order number; the
new order sequence number must be higher
than this,

1. Type the new order sequence number in
ihe text box.

2. Choose SAVE/OK.

Step 3 The resuit:

The Modify GLOBEX Parameters diaiog box
is displayed again. Sincs the order sequence
number is not part of a parameter file, you

X User Guide - 1935

can quit the dialog box if you have finished
seiting parameters.

The keystation will resume automatic numbe-
ring by assigning the new order sequence
number to the next tfrade request sent from
the keystation {unless yol type a different or-
der number into the Order text box).

Note: if communications with a Service fail
while you are in this dialog box, a warning ap-
pears in the Alerts window; the cursor is trap-
ped in the QUIT command button: any
changes you made since you last selected
SAVE/CONT in the Modify GLOBEX Parame-
ters dialog box are saved 1o a temporary file;
you must quit the dialog box. In this case, the
Modify GLOBEX Parameters dialog box is not

Az’e~disp!ayed automnaticafly.

CMEQ142926
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6.4 Modify Instrument/Service Parameters -

l he instrument and Ser-  St@P 1 70 dispiay the diatog box, choase ONE of these methods:

vice parameters are

commonly referred to as INST/SERY PARAM
defaults. You can define O O O Press the INST/SERV O -
meters only when you are -
logged into the Service ‘
involved. Thay are linked T Ciekon Instrument/Serv- BEEES
. ope “ jjj /g in the Paramete VService
to the identifier of the tra- | men, * e
der logged-in when the
parameters were set, and See Section 2 for details on operaiing GLOBEX,

are saved at the keysta-
tion when you log out. The
keystation loads these Note: /nstrument and Service parameters are independent v
parameters for a Service from the GLOBEX parameter fites described in section 6.3, -

when you login with that
trader identifier. i

These functions are
optional. System defaults
apply unless you create
these parameters,

PARAMETERS

MODIFY XHNSTRUMENT/SERVICE

Service List
mﬁﬁwzgﬁwﬁg

| IMSTRUMENT PARAMETERS |

] SERVICE PARAMETERS '

Figure 6.11 Modily Instrument/Service Parameters Dialog Box

When you first display the dialog box; the first Service in the Service List is
highlighted. In order to display either of the secondary dialog boxes - Instrument
Parameters for Service and Service Parameters for Service - you must select a

Service.

GLOBEX Usger Guide - 1985
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»

6.4.1 Instrument Parameters

I nstrument parameters
are set for one instrument
at a time on a single
Service and estabiish the
following defaults:

High and low price limits

« Bigd/Ask spread and
precedence

« RFQ dispiay

« Order size

« Increment size
= Price éheckvaiue

Step 1 7o display the Instrument Parameters diatog box:

It the Modiy Instrurment/Service Parameters dialog box,
select & Service, then sefect instrument Parameters.

———pr el
HODEFY IHSTRUMINT/SERVICE FARAMETERS

Bwrviee Lint

ELOHEX fSmerics Y

[ SEWDILE FARATETERS |
| gy l

See Bection 2 for vetails on operating GLOBEX

When you display the dialog box, the Service you selected is shown in the title bar. The
Service's system pages are shown in a list box; focus is in the System Pages list.

ce limuts

DR SERVICE: SLODEX JAmericw |
¥ 4
High Limit [ ]
Low Limit
,F Spread
RFO Disp [ ]

811 fostgliment Limits

(clese w:] [cuear Lo}
All BFG Alerts
wBISASLE |

ENABLE
tE%Prtnt RFQ Alerts

Order Sime| ] Resev |
SAVESCDNT

Hrder -Inor
Price Cheeok

L—n«-—-—wﬂww—i
CErvezer ]

AFC commantd

buttonsg for

Service.

Page 131 of 368
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To set instrument parameters

Step 2: The procedure

1. Select a system page name.

The instrument list shows instrumants on
the page, Each instrument includes the
Exchange identifier.

2. Select an instrument. The current settings for
this instrument display in the dialog box.

3.8set your parameters as deseribed below.

High and low price limits The keystation displays an alert (with optional
; s dible “beep”) the first time the instrumeant's
Type a high or low iimit price into the text box. au . '
lise numbers from 0 to 9; the minus sign (-} is Bid or Last equals or accurs above the high o
allowsd limit or its Offer or Last equals or occurs below
' the low limit. A limit break alert appears in the
The high limit must be above the Last. The iow Alerts window, once only, even if the value -
lirit must be telow the Lagt. The price must be a crosses back gver the limit and broaks it a-
mutftipte of the tick increment for the instrument, gain. You can reset the imit at any time.
To remove high or low limits for all instrumentis on The format for a limit break alert message is
gvery page on the Service, select etther Clear Hi . -
or Ciear LO. A message directs you 1o select the g:f.um <instrument ID> Hi <Exchange ID>
command button again to complete the command. ’ o
Before the market opens, limit breaks ocaur
- only if the indicative price breaks the limit. Li-
., mit breaks cannot ocour when an instrument is =
" in the halted state.
Bid/Ask Spread and precedence ' ”
The Spread text box is divided into two sections. Bid/Ask spreads are based on the Last price; if
The right side shows the spread and the left side there is no last, then the Settie price s usad, if
shows the precedence (B for Bid or A for Ask). there is no Settle, the Bid/Ask prices are blank.
Click on the button In the left side of the box or, If your spread is an even number, the Bid and ,
with the cursgar in the left side of the box, press Ofter prices are evenly spaced around the Last.
— : it your spread is an odd number, the side you ~
* _.# 1o switch between B and A for prece- have given precedence is closer to the Last.
dence. Type the spread value into the right side of If the spread calculation places your default Bid
the box. A negative spread is not permitted. (The andfor Offer price ovar the high and/or under
System default is no spread, Bid preference.) the low price fimit, the keystation displays blank
prices and a waming,
GLOBEX User Guide - 1995
CME(Q142929
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To set instrument parameters ...

Step 2 The procedure:

RFQ

You can enable or disable RFQ receipt for all
or individual instruments. Select Enable or -
Disable under All RFQ Alerts to see all orno
RFQ alerts for all instruments on every page
on the Service. A message directs you o
select the command button again to complete
the command,

To disable or enable BFQ alerts for ingividual
instruments, select the instrument: the RFQ
Disp toggle box displays Yes or No to show
the current RFQ state. Press SPACEBAR with
the cursor in the toggle box to change the RFQ
state between Yes and No. (The System de-
fault is all instruments enabled for RFQ alerts.)

To include RFQs in the audit trail printout, se-
lect the Print RFQ Alerts check box; it shows
an X. To disable RFQ printing, select the box
or make it blank.

When any trader sends a Request for Quote
for any instrument on which RFQs are en-
abled at your keystation, you see an BFQ
message In the Alerts window, in addition, if
that instrument is on the current displayed
page, the instrument line is shown in reverse
video for 30 seconds.

The System defaults all new instruments to
the AFQ-enabled state; you must explicitly
disable RFQs for that instrument if you do not
wish to receive RFQ alerts.

Your last choice on printing during a session
is the default for the next session. The sys-
tem default is to enable printing.

Type avalue. (The System default is the
smallest quantity allowed for this instrument.}

I All trading diaiog boxes for this instrument in-
- itially use this default quantity.

j

Qrder increment

Type a value. {The System default is 1.)

You can set this value-between 1. and 99 .
ticks. Type a tick value between 1 and 98.
{The System defauit is 10 ticks.}

GLOBEX User Guide - 1895

i This value defines the action of the Up and

I Down arrows in the quantity text box and for
. the UP and DOWN keys in the number key-

i pad. The command buttons and keys alter

. quantity values by this amount.

. The keystation checks the price you enter for
- a Bid/Ofer/HitvTake order by comparing it to
! the Last (or Settle if there is no Last). Avalid
; range is within a defined number of ticks of
the Last. A price outside of this range (price

, check value multiplied by the tick increment

i size) generates & wamning, which you can
 override.

Page 133 of 368
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To set instrument parameters ...

When you have entered ail parameters tor the instrument, save the parameters. Select

SAVE/CONT to save defaults for the current instrument and remain in the dialog box to select an- )
other instrument and continue. If you selgct anothar instrurnent before SAVE/CONT, you will lose -
the parameters for the previous instrument. SAVE/CONT and RESET apply only to the values in
that area of the dialog box. The keystation evaluates all options for errors. Messages describe
your error{s). Gorrect and save again.

Select SAVE/OK to save all the parameters set anywhere in this dialog box. This includes any
changes made since you last selected SAVE/CONT and any CLEAR or ENABLE/DISABLE com- -
mands. SAVE/OK also returns you to the Modify Instrument/Service Parameters dialog box, from

which you can either guit or select the Service Parameters dialog box.

if you used ENABLE/DISABLE ALL or CLEAR HI/LO buttons, you do not need to use
SAVE/CONT or SAVE/OK 10 confirm the commands.

RESET retumns parameters on the current instrument to thair system defaults. RESET ALL returns L
alf instrument parameters on the Service to their System defaults. ’

Step 3 The resutt: -

The Modify Instrument/Service Parameters dialog box redisplays. Choose QUIT to clear the dialog
box from the screen, )

Note: if communications with the selected Service fail while you are in this dialog box, a warning N
appears in the Alerts window: the cursor is trapped in the QUIT command bution; any changes are
lost and you must quit the dialog box. In this cass, the Modify Instrument/Service Parameters dia- -

log box is not re-displayed autornatically.
If the non-selected Service fails, a warning appears in the Alerts window, but you can continue.

GLOBEX User Guidle - 18395 .

CMEQ142831

Page 134 of 368 0135



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 136 of 369 PagelD #:1644

6.4.2 Service Parameters

-

Servica parameters

apply to a specific Service

and not to individual instru-

- ments. The default
account number appsars

in the Clearing information
section of all dialog boxes

when no clearing key is

2 selected. (The default

Step 1% display the Service Parameters dialog box:

in the Modily instrumeant/Service Parameters dialog box,
ssiect a Service, then select Service Parameters.

MOBAFY IHETRUMENY /SERUICE PARANETERS
N P ve———

Servulae Lint

{ALOREY Amweing 18 [rwsvRiheWT FeaRRRETERS §

account number is estab-
lished differently for instru-
ments on market maker
pages. See Section 8.4.1.)
The order limit, if set,
establishes a quantity limit
for all orders on the
Service.

See Suction 2 for details on operating GLOBEX,

- fccount Humber aulT
PO

Order Limit I SAVE /DK l

Figure .13 Service Parameters sia-y Box

GLOBEX User Guide - 1335
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To set Service parameters ...

When you display the dialog box, the Ac-
count Number text box containg either a pre-
viously set account number or is blank.
Order Limit is either a previously set size

or 1.

Step 2 The procedure:

Account number

Type the account number you want included
in all order dialog boxes. If you enter
orders for multiple accounts, do not set

this parameter.

Order Hmit
Type a number o sarve as the order fimit,

The default order limit, when muttiplied by
the default order gize (set for an individual
instrument in Instrument Parameters,
Section 6.4.1) determines the quantity limit
for an instrument.

Select SAVE/QK 1o save parameters and re-
turn to the Modify Instrument/Service
Parameters dialog box, New parameters are
activated immediately. You can select another
Service and set additional parameters.

Step 3 The result:

Order limit - The keystation displays a
warning if an order's guantity exceeds this
limit. Verify your order by selecting OK. i
you keep the order limit at the system default
of 1, the warning is triggered if an entered or-
der quantity exceeds the default size. For
example, order limit {1} x default order size
{8} = threshold of 5; entering an order with a
quantity above 5 will ganerate the warning.
With an order limit of 2, there is no warning
unless an order quantity excaeds twice the de-
fault order size; with an order iimit of 3, the

threshold is three times the default order size,
etc.

Note: if communications with the selected
Service fail while you are in this dialog box, a
waming appears in the Alerts window; the cur-
sor is trapped in the QUIT command button;
any changes are lost and you must quit the
dialog box. In this case, the Modify Instru-
ment/Service Parameters diglog box is not re-
displayed automatically.

if the non-selected Service fails, a warning ap-
pears in the iogo/alents window but you can
continue,

GLOBEX User Guide ~ 1935
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/. Trading Functions

7.1. Overview

- . Trading Functions are found on the Trade, Modify, and Cancel menus. Menu
choices are described below. See Section 2 for general information on selecting
instruments and functions and on using dialog boxes. See Section 4 for addi-
tional information on trading during the GLOBEX session.

Trade Menu

Cholces on the Trade Menu include:

« Bild/Agk - Submit a buy and a sell price-limit-or-better order against a
single instrument, for the same account,
+ Bid - Submit a price-limit-or-better buy order against a specific instru-
ment.
« Ofter - Submit a price-limit-or-better sell order against a specific instru-
ment.
s Hit - Submit an order to seil immediately at the current Bid price or
better; any unfilied quantity is cancelled.
e  Take - Submit an order to buy immediately at the current Offer price or
better; any unfilled quantity is cancelled.
« Change - Modify the terms of existing Bids or Offers; this results in a
holdicancel/replace/reiease action.
- ; « Cancel Instrument - Cancel all or selected Bids/Offers for a single
. instrument.
« RFQ {Request for Quote) - Request a guotation for an instrument.
« View RFQs (Request for Quote) - Digplay the most recent RFQs and
display the page with the instrument, along with the Bid/Ask dialog box.

; +« Book - Display the “top of the book" for a selected instrument, showing
- i accumulated Bids/Offers for up to 5 levels for a market; descending
order for Bids, ascending order for Offers.

!

|

:  « Pass the Book - Upload orders from a disk file into a GLOBEX keysta-
; tion, or cancel all of your orders and log out (Extract Open Orders).

GLOBEX User Guide - 1385
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Trading Functiovns

» Print File - Print either an open order file or the current
day’s tradeiog at the audit trail printer. s

Modify Menu

+ Hold - Place a selected order on hold.
« PFelease - Reicase a selected held order.

Cancel Menu -
+ Cancel - Cancel ali or ssiacied open argers —~ bids and/or
offers. g
These functions are described in the sactions that follow. oA

i,
§ .
i
i L)
:
i
. ..
GLOBEX User Guide - 1995 -
CME(Q142935
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7.2 Bid/Ask

e

Bid{f-\sk lets you enter

Step 1 7o dispiay the disiog box, choose ONE of these methods:

successive Bids, Offers, or
combined Bid/Ask orders,
without removing the
dialog box between orders.

A Bid/Ask enters two

separate orders for the

- same account, When a
) Bid or Ask order is
matched by the system,

any unfilled quantity

remains in the system.

Press the instrument number.
Presg the BID/IASK key. ASK
{Hick on the instrument ‘
J:L‘-/ ' name, Click on BID/ASK | BIDASK
: in the trading partel,

Fress the Instrumert
nurnber. Glick on BID/ASK
in the Trade meny,

See Saction 2 for information on sefecting instrumenis and functions.

T " EIDIASK for fPIEHS

o Askety Ext. Clearing Jrformation

1| Acrt 41123123 |Type [LMT |ueiifier | |

o . C¥l1 Origin Fee F-EX F-Firm Orig Entry Date

GLOBEX User Guige - 1935

| |[panties |

ek (e ]|(5 B O]

i

Typical Bid/Agk Order
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To enter a bid/ask ...

Step 2 The procedure:

i you establish the spread and precedence for a
Bid/Ask order {Instrument Parameters), the initial
price vaives are affected.

1. The Bid Price is highlighted when the dialog box
appears. You can accept the default data or:

» Bid - Enter Bid ptice and quantity;
s  Ask - Enter Ask price and quantity;

» Bid/Ask - Enter Bid and Ask prices and quanti-
ties. Both orders will have the same order
number,

For any order, you must alsc enter appro-
priate clearing information (see Section 4.4.2
and Appendix B},

2. Tocomplate a Bid, select BID OK; to complete an
Ask, select ASK OK: to complete a Bid/Ask, se-
lect BID/ASK OK. It you are using the key-
board, tab 1o the appropriate OK buttan, then

. X

pnsss{il T or 4

BI/ASK OK is the initial default comman:
button. The default changes to the jast-used
QK the current default is shown in red with a
dark border,

Do not click on OK or press TRANSMIT
or RETURN more than once, especially
when rasponse time seems slow, you risk efr-

Step 3 The resuit:

Your Bid and/or Offer are logged into the system but
continue to display. If you submitied a Bid or
Bid/Ask, the Bid Price fiokl is selected; If you submit-
ted an Ask, the Ask Price is selectad. All fislds con-
tain the values they had when you selected OK;
they are now the current defaults.

Messages acknowledging the logged orders appear
in the Trader Maitbox {both have the same order
number). Trading window fields are updated (in red
for five seconds) it this is a new best Bid or Offerin
the market or at your keystation.

if you entered unacceptable data, a message in the
dialog box identifies the Rem in arror; corect the er-
ror and sefect OK again. When you have entered alf
orders, select QUIT 1o remove the dialog box.

it the price entared fails the last sale price check. a
warning box displays. You should verify the price of
the intended order. If the price is incorest, choose
the default button—Do Not Submit Order. You will
be retumed 10 the Bid/Ask box to make necessary
corrections. If the price is comect, choose Submit
Order.

Tne messages shown below are displaved in the
Trader Mailpox; they identify a successfully posi-

e

tering duplicate orders. tioned Bid/Ask ondar, -
10043 BUY 10 EDU3 8647 13:44:14
OK- 12345 m -
1C0-43 SELL 10 EDUS 9549 13:44:14 o
OK- 12345 m
Gt OBEX User Guide - 1995
CME(0142937
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B ) Step 1 7o display the dialog box, chooss ONE of these methods:
id places a Bid order

for the selected instrument
inio the market. i = Press the instrument number. o
‘ When a Bid is matched, Press the BID Key. y
1 ¢ .
. any unfilled quantity
remains in the system. Click on the Instrument
,.3:/\ narne, Click on BID in [ BD
the Trading Fanel, —
Prass the Instrument num-
-~ ber. Click on BID in the oo
- Trade menu. Bid.
Eee Saction 2 for information on sslecting instruments and functions.

.l" balgult p!rr i3

v ] Eutmdeﬂmtﬁonnmnﬁ
I [ 1123125 | TypelLMT | Quatifier| ]
po c;s Ori Fm F-£x M"frm Orig Botry Date
omer#-awang Key(TEST 3] | -<cuiaty Iﬁ; | [ean1ms |
- ' ] Action| | Memo r B

Typical Bid Order
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To enter a bid ...

Step 2 The procedure:

1. The Bid Price is highlighted when the dialog box
appears. Enter Price and Quantity, and clear-
ing information (ses Seqtion 4.4.2 and

Appendix B}.

2. Click on OK or press m or
@ when you arg done,

Step 3 The result:

Your Bid is fogged into the system i all values are
acceptable. The dialog box closes and the full
screen view is restored: A message-acknowledging
the logged order appears in the Trader Mailbox,
Trading window fields are updated. K you entereda
new hest Bid in the market or af your keystation, the
Trading window fields will be updated, displaying in
red for 5 seconds.

i you enter more than one order at the same price,
the keystation block shows the best price and acou-

mulated quantity, while in the market block (it this is
the best order in the markef). the quantity isin-
creased. The Standing Order Book shows the mar-
ket view and acoumulated quaniity, while your
individual grders are visible only at your keystation in
the Open Crders fist.

it you entered unacceptable data, 8 message inthe
dialog box identifies the item in error; correct the er-
ror and select OK again.

If the price enigred falls the last sale price check, a
waming box displays. You should verify the price of
the intended order. If the price is incorract, choose
the default buttorn~Da Not Submit Order. You will
pe returned 1o the Bid box to make necessary comres-
tions. If the prive is correct, choose Submit Order,

If the system finds a match and & trade oocurs, a
message appears at the keystations of both parties
to the trade. All display data affected by the trade
are updated.

The message below is displayed in the Trader Mail
box; it identifies a successfully positioned Bid.

3FM-43 BUY 100 NNNU3 11740 13:5645
12345 1 :
!
b
Py
CLOBEX User Guide - 1835 -
CMEQ142939
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7.4 Offer

Oﬂer places an Offer Step 1 70 display the dialog box, choose ONE of these methods:

order for the selected
instrument into the market.

When an Offer is matched,
any unfilled quantity
remains in the system,

Prass the instrumem numbar,
Press the OFFER key.

TN Click on the instrument R —
i name. Click on OFFER ‘' OFFER
in the Trading Pane/. B —

Press the instrument num-
e I gl "+ B

Trade menu, Offer...

See Section 2 for information on selecting instrumernts and functions.

Submuis an Offer.

OFFERfur fPIBM4
— Extended Clasring Inforrnation

o ¥ w] {w;ﬁmaa | TypellMT | cuaittier] ]

== O

GLOBEX
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To enter an offer ...

Step 2 The procedure:

1. The Otier Price value is highlighted when the dia-

log box displays. Enter your Price and Quan-
tity values, and clearing information {see
Section 4.4.2 and Appendix B).

2. Click on OK or press

e b o o when
you are done.,

Step 3 The resuit:

Your Offer Is logged info the system if all values ars
accaptable. The dialog box closes and the fulii
screen view is restorad, A message acknowledging
the logged order appears in the Trader Mailbox.
Trading window fields are updated (in red for five
seconds) if this is a new best Offer in the market or

ket view and accumulated guantity, while your indi-
vidual orders ars visible oniy at your keystation in
the Open Orders list.

1 you entered unacceptabie data, a message in the
diglog box identifies the item in error; cotract the er-
ror and select OK again.

I the price antered fails the fast sale price check, a
wamning box displays. You should verify the price of
the intended order. it the price is incarrect, choose
the default butior-Do Not Submit Order. You will
be retumed to the Offer box fo make necessary car-
rections. If the price is correct, choose Submit Or-
der

If the system finds a maich and a trade cocurs, a
message appears at the keystations of both pariies
to the trade. All display data affected by the trade
are Updated,

The message below is displayed in the Trader Mail-
box; it identifies a successiully positioned Offer.

at your keystation. .

if you enter more than one order at the same price,
the keystation block shows only the best price and
accumulated quantity, while in the markst block (i
this is the best order in the rmiarket), the guantity is in-
creased. The Standing Order Book shows the mar-

ez 318 13:58:32
OK- 12345 t

3FM-44  SELL 30

GLOBEX User Guide - 1935
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7.5 Hit-Sell

Hit-sell lets you *hit" a
Bid positionad in the
system. In this way, you
can enter a sell order at
the current best Bid price
or sell down to a price.

The hit function will exe-

cute an order on a fill and

kill basis. There wili be no

- resting order created. if

you wish to allow all your
quantity to trade, enter an- -

Offer instead.

Step 1 7o dispiay the diaiog box, choose ONE of these methods:

Press the insirument nurmber. e
Press the HIT key. '
Click on the instrument — i
<] )  nams CickonHITin "
: the Trading Panel. e

Press the instrument num- m

ber. Click on HIT in the
Trade menu.

See Section 2 for information on selocting instrumernts and functions.

X Note: A megsage, No Bid Market, please QUIT, /s displayed in red in the dialog box if there is no Bid for
this instrument. An NG message Is displayed in the Trader Mailbox if the market is no longer avaiable
when you enter your order. Choose QUIT to cancel the function.

The best market S

1z parameter
5 inimLUm

quantity.

HIT-SELL f PIBZ4

Ewipniad Chsaring saformation
wlﬂwn | Fype[__| cuatited ]
Fpe FEX. E.Fitn Dnte
] 75” DI e
}

GLOBEX Use
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Step 2 The procedure:

1.

Quantity is highlighted when the

dialog box appears. Alter the Quantity
and enter clearing inforrmation {see Sec-
tion 4.4.2 and Appendix B}.

You can lower the value in the Price text
box 1o sell down 1o a price. This order will
then be filled for as much of vour specified
guantity as possibie down to this price.

Click on OK or press

L

.
are dohe.

P L e Y
< 0r % 2 when you

To enter a sell order ...

Step 3 The resuit:

Your order is iogged into the system if all val-
ues are acceptable. The dialog box closes
and the full screen view is restored. A mes-
sage acknowledging the iogged order ap-
pears in the Trader Mailbox.

if you entered unacceptabls data, a message
in the dialog box identifies the itern in error;
correct the error and salect OK again.

if the price entered faiis the last sale price
check, a warning box displays. You shouid
verify the price of the intended order. (f the
price is incorrect, choose the defauit button—
Do Not Submit Order, You will be refumed
to the Hit box to make necessary corrections.
# the price Is correct, choose Submit Order.

i the Sell is successiful, a message appears

at tha keystations of both parties to the trans- ‘
action {in the Mailbox and Ticker windows), !
All Trading window fields affected by the trans-
action are updated.

The messages below are displayed in the
Trader Mallbox; they identify a successful Sell
request (SELL*) message and a successful
matched Sell {(SOLD*} message.

1CC45 SOLD* 5 DMM3 WP: 6190 14:02:59
#ROP# CX-0 12345 m
1CC45 SELL” 5 DMM3 6190  14:02:58
ENTERED 12345 m
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7.6 Take-Buy

I ake-Buy lets you “take” Step 17 display the dislog box, choose ONE of these methods:

an Offer positioned in the
system. In this way, you Press the instrument number.
can enter a buy order at Press the TAKE key.
the current best Offer price
or buy up to a price.
Click on the instrument :
: H . ot narme. Click on TAKE ) TAKE
The Take function Wi!} exe — in the Trading Panei.
cute an order on a fill and.
kill basis. There will be no .
resting order created. If ~ Press the instrument num-

g 0 ] ber Click on TAKE in the mm
you wish to ailow all your s Trade meni. Take...
guantity to trade, enter a

id ins .
Bid lead See Section 2 for information on selecting instroments and functions.

Note: A message, No Otters Market, please QUIT, is aisplayed in rad in the diafog box if there is no Offer,
for this instrument. An NG message is displayed in the Trader Maitbox if the market if no longer available

when you enter your order.

parameter
The current best e

market Offer.

- TAKE BUY fPIBZA
e e b e el Evtended Clearing Information wr——"
R Acets[WE123 | Type[ | ueltim[ |

: Q’i"[:;m z”ﬁ“”'m

nmm[:} Mema | |

Subrmits the O Jm’n;r

GLOBEX User Gride - 1995 1 3 1
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To enter a buy order ...

Step 2 The procedure: Step 3 The result:

1. Quantity is highlighted when the Your order is logged into the systemn if alf val-
dialog box appears. Alter the Quantity ues are acceptable, The dialog box closes
and enter Clearing Information {see Sec- and the full screen view is restored. A mes-
tion 4.4.2 and Appendix B). sage acknowledging the logged order ap-

You can raise the vaiue in the Price text pears inthe Trader Mailbox.

box to buy up 1o & price. This order will H you entered unacceptabls data, @ message
then be filled for as much of your specified in the diatog box identifies the item in error;
guantity as possible up 10 this price. correct the error and select OK agam.

2. Click on OK or press if the price entered failg the last sale price

% - check, a warning box displays. You should '
{_ e < or @) _ when you verify the price of the intended order. !f the
are done. price is incorrect, choose the defaul! buttor-—

Do Not Submit Order. You will be returned
to the Take box to make necessary correc- .
tions. |f the price is correct, choose Submit
Order.
If the Buy is successiul, a message appears
at the keystations of both parties 1o the trans-
action {in the Mailbox and Ticker windows).
All Trading window fields affectsd by the trans-
action are updated.
The messages below are displayed in the
Trader Mailbox; they identify a successtui Buy
request (BUY* message) and a successful
malched Buy (BOT® message).

1Ce-a6 BOT 30 JYZ6 WhP: 10631 14:04:20

#ROPH CX-¢ 12345 m

1CC46 BUY* 30 JYZé 10631 14:04:19

ENTERED 12348 m

GLOBEX User Guide ~ 1895
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7.7 Change Bid or Offer

Change lets you

replace an existing order, in
effect cancelling an open
Bid or Offer AND submitting
a replacement.

The Trading window shows
your current best Bid and
Offer and accumulated
quantities. You first have to
select the

order you want to change.

Any method shown in
Step 1 displays the Hold
and Change Open Order

dialog box, showing all
orders for the selected ing-
trument by order number.

PAGE FWD and PAGE
BACK display additional or-
ders. Select an order and
choose OK to display the
Change diaiog box. its
initial values are those of
the original order. The title
bar shows Change Bid or
Change Offer followed by
the Instrument Name. The
order is automatically put
orn hold and a message is
sent to your Trader Mail-
box with the message
B-HLD (for a bid} and the
instrument name.

GLOBEX User Guidle - 1985

Step 1 70 dispiay the dialog box, choose ONE of these methods:

Press the instrument number,
Prass the CHANGE key.

.

[

Click in the instrument's trader
quote or quartily colurmr in the trad-
ing window {anly in & one-up view).

Click on the instrumernt

.q“\ name. Click on CHANGE CHANGE
et in the Trading Panel.
Press the instrument num-
-—] ber. Click on CHANGE in W_
U — Change...

the Trade menu,

Seor Seetion 2 for informution on gelecting instruments arnd functions.

LI ol f

TXML S

Note: An error massage, No Open Ordets, is displayed i there are
none. Ssiect OK to avknowledge and remove the message,

 CHANGEBIDfor FRPIBHE :
ged Clearing informion ——==""

410529 [ IR L_J_JJ'&%%L,JMD
eyl [E]ovoon [ | <ot ] DlD mm{:ﬂ“%

v
""w i

Changed Order
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To change a bid or offer ...

Step 2 The procedure:

1. Prlce is highlighted when the Change dia-
iof) box appears. Alter values or clearing
information {see Section 4.4.2 and Appen-
dix B) as neaded. You cannot change or-
der type.

2. Click on OK or press

o Do G

when done.

Step 3 The result:

The original order is cancelled, and the new
order is created and released into the system,
Three more messages appear in your Trader
Mailbox. The first message announces the
cancellation of the original order, The second
message confirms the creation of the new or-
der. Finally, the third message announces
the release of this order into the system.,

{See the first set of messages below.)

Changing an Order on Hold

it your order was on Hokd prior to your initiat-
ing a Change, the system will not refease it at-
ter the change has taken place. Your Trader
Mailbox will not receive a release message,
but will look like the second set of messages
below. To release the ordar into the system,
you must use the Release function. {See Sec-
tion 7.11.)

if You Are Disconhected

Once you have selected the order to Change,
it is put on Hold. if you are disconnected be-
fore submitting your changed order, the order
will rernain unchanged and on Hold. {See the
third message set below. ) Whan your keysta-
tion comes back up, you will need to make

the changes, and then use the Release func-
tion to release the ortder. (Sae Section 7.11.)

10D1  B-REL 5 NNNH5 1186 (L - Relcase Bid |
OK- 12345 t

1bD1  BUY 5  NNNH5 1196 100052
OK-BIDONHOLD 12345 1

1DD1  CX-B 10 NNNH5 1195 140052+
OK-ENTRY MODIFIED 12345 t

(Fieadmg from the bﬂttom zzp The original bid wnh a guartity of 10 is cancelled;
. g releaserd.!

BUY 5

ADD-1  NNNHS |
OK-BID ON HOLD
DD1  CX-B 10 NNNHS

1196
12345 1

{If you see this message after a disconnect, your bid is on Hoki; use Release o

release itinto the system.)

GLOBEX User Guide - 1995
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7.8 Request for Quote

'f there is little or no

St@p1 Choose ONE of these methods to iasue an RFC:

activity for an instrument,
RFQ lets you broadcast a O ¢ ©  Press the instrument number. RFQ
messagﬁ to alil users, O O C  Press the RFQ key. O
requesting a quotation
for that instrument.
; : Click on the instrurment —
Yqu will automatically TN pame. Click ont AFG in —
receive RFQ messages — e trading panei. e
uniess you disabie specific
instruments for RFQ alerts.
. . —_— Press the instrument number,
During periods of elevated ~— . Click on AFQ in the Trade RFQ
system activity, RFQs men.
are disabled (see
In the Alerts window:

13:

ﬁ You Send a Request for Quote

1. The alert, RFQ: instrument Name/
Service is displayed in the Alerts window for
30 saconds before baing replaced by the
logo.

2. If the instrument’s page is In the trading win-
dow at the time you send the RFQ {and you
have not disabled the instrument for RFQ
alerts), the instrument name is displayed in
the Trading Window in red for 30 seconds or
until 2 new Bid or Offer is received, which-
evar comes first.

SLOBEX User Guide - 1985

06 RFQ:PIBHM3

If Another User Sends a Request for Quote

If you have nol disabled the instrument

for RFQ alerts, the alert is automatically
displayed in the Alerts window for 30 seconds
and, if the instrument’s page is in the Trading
window at the time the RFQ is received at your
keystation, the instrument name is displayed in
the Trading window red for 30 seconds or until
a new Bid or Offer is received, whichever
comes first,

Section 8.4.1, Instrument Parameters, de-

scribes how o enable/disable instruments for
RFQ alerts.

Page 151 of 368
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View RFQs

View RFQs lets you Step1 To show the View BFQs window, choose ONE of these methods:

take action on an RFQ re-

H e VIEW RFQs
c?fj;ZdV?;vZO:;éesyfj;igt o el Press the VIEW RF@s key. O
lists up to 50 of the most re-

cent RFQs received since Clck o Vi o m 5
you logged in and shows — ick on IEW RFQs in View AFGa
the 9 most recent. When T the Trade menu. )

you select an RFQ from

the list, you display the cus- See Section 2 for datails on operating GLOBEX. -
tom or system page that
contains the instrument, as
well as the Bid/Ask dialog
box for the instrument.

The window is available as
long as at least one

Service is fogged in.

Step 2 The procedure:

The View RFQs window shows the most recent
RFQs in descending time order, The most re-
cent appears in the command button {found un-
der the title bar) and is highlighted atthe top of .

the fist. When y):;:s selectirsaiher RFQ, it dis- ' Step 3 The resuli:
plays on the command button. When there are
more RFQs than can display, scroll bars appear.

1. The custom or system page containing the in-
strument is dispiayed in the trading window

Acting on an RFQ : with the instrument selected.
Using the mouse: © 2. The Bid/Ask dialog box for the selected RFQ
Select an RFQ, then select the command button | instrument is displayed. Enter your or-

der(s). When you exit from the dialog box,

R
© ) the Trading window reveris to the original
Double-click on the RFQ. page(s) with the original instrumant se-
Using the keyboard, lected. The RFQ window remains visible.

How the RF{3 List Works

RFQs are first displayed in the Alerts window
and then in the View RFQs window. The time
stamp corresponds to the alert's posting.

When you first log In, the View RFQs window is
hidden, You can choose to view or hide it

Select an RFQ, press to activate the com-

mand bUton, Press S
OR

GLOBEX User Guids - 1995

CMEQ0142949
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To use the View RFQs window ...

Whether hidden or visible, the window collecis
RFEQs for instruments that are

« enabled to receive RFQs (Section 6.4)

AND

» on a logged-in Service.

The window is blank if your keystation has not
received any RFQs. When RFQs in the list ex-
ceed 50, the oldest RFQ (at the bottom of the
list) is removed.

Activating the View RFQs Window
s Use the keyboard or mouse to display the
window.
OR
» Click in the RFQ list when it is displayed
OR
TRADE TILE

s Press to activale the various windows
and Command Line, in rotation, until the
View RFQs window is activated,

Hiding the View RFQs Window

To hide the RFQ window, click the System Menu

Box in the upper-ieft corner of the window.

Choose Close in the Systemn menu. With the
SY3 MENU

keyboard, press with focus in the View

RFQs window to display the Systemn menu.

Selection Modes

While the RFQ window is visible, two selection
modes are possible;

Automatic

Whenever you first show the RFQ window or ac-
TRADE TILE

tivate it by pressing , “Aute” in the title bar
indicates that the window is in automatic selec-
fion mods. In this mode, when the keystation re-
ceives a new RFQ, it displays it in the command

GLOBEX User Guide - 1985

putton. The list scrolls in order 1o display the
new BFQ a1 the top of the list. The advaniage
1o automatic mode is that the most recent BFQ

is always visible for you to immediately act upon.

Wharn you deactivate the RFQ window by click-
TRADE TILE

ing in the trading window, pressing O , OF &Gt

ing on an BFQ, the window always returns 1o

automatic selection mode.

Manual

In manual mode, a new RFQ is still added at the
top of the list, but automatic selection and dis-
play are disabled. Any RFQ you have selected
remains selected and shown in the command
button; if the selected RFQ is at the end of the
list, it may scrofl out of the display. The advan-
tage to manual mode is that it maintains your
current selection; you can either take action on
the selected RFQ or select another in the fist.

Swiiching beiween the two modes

There are three ways to switch, using the

moLse:

+ Selsct an RFQ (left mouse bution) to switch
to manual selection mode,

+ Click in the list with the right mouse bution to
switch between automatic and manual
modes.

e (Click in the control box in the upper left cor-
ner of the RFQ window and select Mode in
the window manu. This toggles between the

- wo selection modes.

Using the keyboard:
1. While focus is in the RFQ window, press any

S
arrow key or W' or 1o swilch to man-

ual selaction made.

Page 153 of 368
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To use the View RFQs window ...

5YS MENY

2. Press O to show the RFQ window meni: se- !

lect Mode. This toggles between the two se-
lection modes.

Selecting an RFQ
Using the mouse:

Lise the scroll bar to move through the list; click
on an RFQL

Using the keyboard:

Use arrow keys to move the selection through .
the list,

Use . and . to scroll the list without mov-

ing the selection. Once you page to the part of
the fist showing the RFQ you want 1o select, use
arrow keys to move the selection to the RFQ.

Automatic selection

When the window is in automatic selection
mode, the most recent RF( is selected.

Moving the RFQ Window

Using the mouse
1. Click anywhere it the title bar of the window.

~
The mouse pointer changes to .

2. Move the mouse pointer anywhere on the
screen, Then click the mouse button again
to place the window.

Page 154 of 368

i
i

i 1. Press the

i
i

Using the keyboargd:
$YS MENU

Owith focus in the window to dis-
play the System menu. Highiight Move and

press @

2. Use the arrow keys to move the pointer and

press Q4
EHtects on the Display of Acting on RFQ

» The keystation searches for the RFQ instru-
ment in the current digpiay, then custom
pages, then system pages. The page con-
taining the instrument repiaces the current
display.

« if the page containing the RFQ instrument is
in the currant one-up or two-up display, the
instrumertt is selected.

+ |f the page confaining the RFQ instrument is
not in the current display, the correct page re-
places either a one-up or two-up dispiay.

» Whether the current display shows the nor-
mal, net positions, or statistics view, the re-
placement page containing the RFQ
instrument retains that view.

When you log out from the last Service, the
View RFQs window is cleared and hiddan.

F s
oA
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To use the View RFQs window ...

Warnings

The keystation displays a message box for
these reasons;

» You are not permissioned to act on an RFQ.
s The instrument you are acting on is closed.

+ The Service is not available to acton an
RFQ.

» The Service is waiting for a response from
the Host.

GLOBEX User Gude - 13585

If your password has expired, the Change
Passwaord digiog box is dispiayed.

You are moving the window and it will cover
instruments in the Trading window {see Sec-
tion 10.7).

if you are currently signed out of a Service,
the Sign-In/Out dialog box [s displayed.
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7.9 Display Book

For each instrument, you

To dispiay the book, choose ONE of these methods:

can display, in a pop-up P
window, the best price ress the instrument number, BOOK
levels and quantities for oo Fress the BOOK key.
open Bids and Offers. You
can display one to five Click on the instrument
levels of prices. The book's e S gl ook —
title bar includes the b ‘ A
Exchange identifier, oy——— —
instrument name, last Tess ihe Instrument numoer;
trade price or Settle-Last, — click on BOOK in the Trade ?__-_w
and time of last trade. ST
Book information is
availabie only after trading See Secton 2 for information on selegling instruments and functions,

opens for an instrument.
You can display up to
10 books simultaneously.

To make use of the book,

you need to know: « MHow to switch between the book and the

trading window.
+ How to move the book window.
+ How to size the book window.
« How to update the book.
« How to close the book.

Note: /f communipation
is lost or you log out of
the Service owning the in-
strument whose book s
visplayed, the book is re-
moved from the screen.
The length of the st is
basod on the policies of
each GLOBEX Partner
Exchange.
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CME0142953

0157

Page 156 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 158 of 369 PagelD #:1666

To display the book (cont’d)...

Initially, the system places the book in the upper-
right comner of the trading window. Blank posi-
tions in the book indicate that the system contains
orders at fewer than five price levels, Keyboard
input s still directed at the Trading window.

The time of tast trade in the book’s title bar is only
accurate if the Service is downloaded at the time
the trade occurs. The time of trades that occur be-
tore you log in will not be displayed in the title bar.
If you perform a normal logout and then log in, the
time of iast trade is maintained and displayed ac-
curately.

Selecting a Book Window

If you have more than one book in the display, the
windows overlap.
NEXT BOOK

Press O to activate another book window. The

shaded title bar indicates it is active.
NEXT BOOK

Repeatedly pressing activates one book at a
time, in the order in which you displayed them.
Using the mouse, you can click on the column hea-
ding line to activate any book.

TRADE TILE

To return to other activities, press O or click
in the Trading window.

Displaying the Book Menu
SYS MENU

After activating the book, press O or click on the
System Control box in the upper left comer of the
book. The menu aliows you to move, update,
close, grow, shrink, or exit. To execute an option
and redisplay the book, either move the highlight

--; or click on the option.
Select Exit Menu to return to the book.

GLOBEX User Guide - 1995
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Up&afe .

Close

Moving the Book

1. Click anywhere in the title bar of a book.
The mouse pointer changes to

2. Move the mouse pointer anywhere on the
screen. Then click the mouse button a-
pain to place the book.

Using the keyboard
SYS MENU

1. Press o to dispiay the Systerm menu.

T meew ¥
Highlight Move and press ‘et |,
2. Use the arrow keys to move the pginter and

press :
Sizing the Book

» Click the plus and minus buttons in a title
bar until the window is the desired size.

Cr

+ Click the System Menu box in the title bar,
The popup System menu displays. Click
Grow or Shrink in the System menu to in-
crease or decrease the window size. Re-
peat until the window is the desired size.

SYS MENU

s  With the keyboard, press Owhen focus
is in the Book window to display the Sys-

tem menu. Use the @ or X/ to highlight

Grow or Shrink. Press T 4 Re-
peat until the window is the desnred size.

141
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To display the book (cont’d)...

Changing the Number of Levels

Changing the vertical size also changes the num-
ber of lavels of entries displayed.

Updating the Book

The system updates the Bid and Ask markets and
the Last price/time in each displayed book, every
10 seconds. You can request an immediate
update.

Select Update in the book System menu or click

on the Bid line in the book window. If a book is ac-
SYS MENU

tive, you can press O . The book is redisplayed
with any available updatss.
Closing the Book

Select Close in the System menu or double-click
in the System Control Box. The book disappears.

Drop Book Mode

When Host Broadcast activity for an instrument
_becomes high, the Host modifies the frequency
and type of instrurnent update to Drop Book or

142
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Snapshot mode, and maintaining the Book data at
the keystation is discontinued. The best Bid and
Offer and the Last are always updated but not al-
ways the quantity (see Section 4.3). Since the
book display is updated every 10 seconds, you
may not natice the lack of updates immediately.
When Host activity returns to normal, hook up-
dates resume. (When the market quote separator
returns to green from white, click on the Update
Menu selector for immediate update.)

MNote: The depth of the baok display
is controlled by the policles of each
GLOBEX Partner Exchange.
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7.10 Hold Open Orders

selected open order on
hold, leaving it in GLOBEX

Press the HOLD key.
an grder on hold will resuit
in a loss of position in the i g Click on HOLD in the

H old is used to place a Step 1 70 dispiay the diatog box, choose ONE of these methods:
but temporarily removing it
from the market. Placing
Standing Order Book, and L Modity menu. Hold..
therefore, the market.

Sse Ssction 2 for informailon on selecting inslruments and functions.

" HOLD OPEN ORDERS
— B

- =l ﬁ‘i:m%- 3 RoeaMn l?ﬂ@ﬁ BQCK'
D18 BI0O mEDHA-ED 1 1123123
N18«bh BID wERHL-EDUS 22 1 LMT 1123123 PHAE FMD
018-7 Bl mEIMA 2425 1 LMY 1123123
o18-8 ASK mEDU3 2540 1 LMT 1123123
ai1e-9 AEK  mJYHS 8840 1 LMT 1123123 auIr
o18~10 BID wmJ¥Z3 ea11 1 LNMT 1123123
o16-42 ASK  wmIYUS 8790 1 LMT 1123123
918=14 BID mBCXS 36960 1 LMY 1123123 | ax 1
ore-1% BID miMZ3 FOL30 o 1 LMY 1123123 :

Hunber of entries) 11

Number of open

ordors.
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To hold open orders ...

umn. Remember that only the best Bid or

Step 2 The procedure: Offer s showm
When the dialog box appears, all open orders in all cases, the display is updated to reflect
for the highlighted Service are listed by order the new market, now that your order(s) have
number, identified as Bid or Ask, along with been removed. For each held order, a mes-
the price, quantity, order ype, account num- sage is dispiayed in the Trader Mailbox and in-
ber, and clearing information gualifier. (The cluded in the tradelog and audit trail.
list includes market maker and working It an order has been completely matched be-
orders.) ; ’ .
fore completion of a hold, you will receive a

1. I necessary, select another Service to dis- warning message that your order no longer ex-

play your open orders on that Service. ists; this means that the order was exscuted
2. Highlight the order you wish to place on and it it toc late to place it on hotd,

hold, it is possible for an order o partiaily match
; : betore compiletion of a hold. Check the Trader
3. Select OK. The dialag box is removed. ‘Mailbox for the quantity that was held.

Step 3 The resull: The message below is displayed in the Trader
Mailbox; it identifies the order piaced on hold.

If you place an crder on hold, an "H” appears
in place of the “x” in the trader quantity col-

1CC3 BHED 15 JYM3 g8re 14:08:58
OK- 12345 m
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7.11 Release Held Orders

Step 1 70 dispiay the diaiog box, choose ONE of these methods:

Press the RELEASBE key. ¢EHHH®

) Click on RELEASE in the
1 Modify meny. Aelease...

Re!ease returns to the
market an order previously
placed on hold. GLOBEX
repositions a released or-
der in the market as if it
were a new order in the
system,

See Section Z for information on selecting instruments and funclions.

Helg Croers list,

PAGE BACK

PAGE FuD

IoneIT

oK

Humber of entries:

Note: /f you have no open orers on hold: No Open Orders on Hold for Selected Service /s
displayed in the dialog box.

CMEQ142958
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To release open orders...

Step 2 The procedure: Step 3 The resuit:

Whan the dialog box appears, all held orders If a single orgdar was on hold, the "H" disap-

for the highlighted Service are listad by order pears from the trader quantity column, Fe-

number and identified as Bid or Ask, along leased orders are repositioned in the market,

with the price, quantity, order type, account and the display is updated fo reflect the new

number, and ¢learing information qualifier. market. For each released order, 2 message is
) - displayed in the Trader Mailbox and included in

1. if necessary, select another Service to dis the tradelog and audit trail

play your held orders on that Service.
2. Highlight the order you wish to release.
3. Select OK. The dialog box is removed.

The message displayed in the Trader Mailbox
ts shown below.

1CC8 BREL 15 JYM3 8778 1410652
OK- 12345 m
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7.12 Cancel Open Orders

W1 en you need to Step 1 7o dispiay the dialog box, choose ONE of these methods:

remove orders from the
market, you can Quickly Press the CANCEL
cance! your choice of all or- ORDERS key.
ders, all Bids, all Offers, or
selected Bids/Offers, for
one Service at a time, Double-click with the right mouse
button anywhere in the trading
J— window excepl the irader quote .
- gn;’ quantity columns,
Click on CANCEL in the
meny bar.
See Section 2 for information on Selscting instrumenis ard functions.

Orders hist.

CHAHNLCEL OPEM oﬁEERS
e —— — — — — ————
B3] Fro=_eack] [past Fum] [ avrr ]
. " :

L 4
: e 1) L uype Account, )

MIHETROOT > T W e
mEDHE«EDME 24 1 LMT 1122123 [] e12
WEDP4 ~EDUS 22 t LMT 1123133

oM 9425 1 LMT 1123123 [ eids
mENHS 9440 1 LAT 1123123
wlVHE 8840 1 LMY 1123123
mINZZ BE11] 1 LHT 1123122 [Dotrers
mIVU3 8790 § LHMT $122123
mBCXE 26960 1 INT 1123123 -

pMZ3 POG30 0 1 LNT 1123123 Seleoted

ks Seiecled 4

Notes: (f vou have no open ordars on the highfighted Service or no open orders at afl, & message
box is displayed: No Open Orders. Select OK to acknowledge and remove message box.

The title of this diglog box, depending on the function from which you activated i, may aiso be '
CANCEL MARKET MAKER OPEN ORDERS.

GLOBEX User Guide - 1995
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To cancel open orders...

Step 2 The procedure:

When the dialog box opans, all orders (open and
held) at the keystation on the highlighted Service are
listed by order number and identified as Bid or Ask,
along with the price, quantity, arder type, account
number, and clearing information qualifier. (The list
includes market maker and working orders.) Cancel
orders by category using the check boxes (when
you choose a check bex, it shows an X).

To cancel all orders:

1. Selsct the All check box; all orders in the list are
highlighted.

2. Choose OK. After the Host acknowledges the
cancel request, the remaining Service name is
automatically selected. Select orders to cancel
or quit the dialog box.

To cancel selected orders:

This is the default state of the dialog box.

1. Highlight the ingividual orders you wish to cancel.

Using either the mouse or keyboard, you can
highlight as many orders in the fist as you wart,
before selecting OK. (Section 2.4.4 describes
how to make muttiple selections in a list.)

2. Select OK.
To cancel all Bids or all Offers:

1. Select either the Bids or Offers chack box; all
Bids (Offers) in the list are highlighted.

2. Selkect OK.

After the Host acknowledges the cancel request, the
diaiog box closes.

1CC-19 CXS

148
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Step 3 The result:

in all cases, the display is updated to reflect the new
market if the cancel affects the top of the book. If
you cancelled selected orders or oniy one order, the
Trader Mailbox shows a message for each arder
cancelled. If you cancelled all orders or all Bids/Of-
fers, the mailbox displays Cancelling Entries, fol-
lowed by Cancel Entries Complete. A message for
each order cancelled is included in the tradelog and
audit trail.

It an order completely matches belore the cancel
completes, you will receive a waming message that
your order no longer exists, the order was executed
and it is too late to cancel.

It is possible for an order to partially match before
the cancei completes. If you cancelled one order,
check the Trader Maithox for the quantity cancelled; if
you cancelled muttiple orders, check your audit trail.

A sampie cancel message is shown below.

10632 14:44:38
12345 b
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7.13 Cancel Orders for Instrument

While Cancel Orders Step 1 70 display the dialog box, choose ONE of these methods:

lets you cancel orders from
the list of all orders in the
keystation on a Service,
Cancel Orders for Instru-
ment lets you narrow the
field by listing all orders for
a single instrument.

Nota: /f there gre no orders, a
message box is displayed: No
Open Orders; the OK bution is
gliroady selecled, Press
SPACEBAR, or click on OK to
remove the message bax,

Prass the instrument number,
Prass the INSTRUMENT
CANCEL key.

INST CXL

O

Right cifck in the instrument's
trader quote or guantity cof-

umn (in one-up view only) —
: ‘ OR i CANCEL
“ l L Click on the instrument
name; click on GANCEL
in the trading panel.
Press the instrument m
’:{"\ number. Click on CANCEL
: _/,’ ;Nsmgym ?'n m Cancel Ingtrument...
Trade menu.

See Section 2 for information on seiacting instruments and functions.

1CC~-22

| [l rias
‘ E] Offers

‘ Selected

Number of entries selected:

Note: The title of this dialog box may also be CANCEL BUY (SELL) WORKING CRDERS for XXX
or CANCEL MARKET MAKER OFEN ORDERS for XXX, depending on the function from which

you activated it.
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To cancel orders for an instrument...

The Procedure and Result steps are the
same as for Cancel Orders, with the excep-
tion that in ail cases, the dialog box closes
after the keystation receives Host acknow-
ledgement of the cancel raguest.

If an order completely matches before the
cancel completes, you will receive a warning
message that your order no longer exists; the
order was executed and it is too late to cancel.

It is possible for an order to partially match
before the cancel completes. If you cancelled
one order, check the Trader Mailbox for the
quantity cancelled; if you cancelled multiple or-
ders, check your audit trail,

Additional information for mouse users:

if theTrading window shows the statistics view
{showing high and low values instead of the
trader guote column), the right or left click still
works,

However, if you have a two-up display, which
shows only the market block of data for two
pages, you cannot use the right click (there is
no trader quote area on the screen). You can
still use the mouse in the Trading Pane! or
Trade menu,
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7.14 Passing the Book

Step 1w oisplay the dialog box, choose ONE of these methods:

-';ere are two choices in
this function. Upload
Orders is used in three PASS BOOK
situations: to pass a oo o Fressthe PASS BOOK key. Q
GLOBEX open order file
from one keystation to
another, to recover open

B

orders following a Host “E;\ gggg;:ﬁ%;f meny.  Pass the Book...
failure, and to upload e
orders from the RTH
session into GLOBEX See Sectfon 2 for information on sefepting instruments e functions.
before the start of the
ETH session.

You must have appropriate permissioning for the individual Service and instruments to
complete this option successfully.

Extract Open Orders is normally performed at the end of the GLOBEX Session. This
choice identifies open orders on a Service and creates an open order file on drive C of
the keystation. You can transfer this file to the next Session or to another keystation.
When you log out from each Service, it is recommended that you use Extract Open Or-
ders. This creates the open order file, cancels all orders on the Service, and completes
the logout. Order canceliation messages are printed in the audit trail. Because Extract
Open Orders cancels all orders, you should use it only at the end of the GLOBEX

Session.

PASSIHEGE THE BOOK

Servioe List Brive
R G 2] (' [3] @ upload Orders

O Extract Open Orders
{includes Create Open

File List ooden Ftie e ;
— §— T rder #, Cance
[Eost13106.001 05-11-93 15:08 |3} Open Orders and Logoff)

i auiy l oK I

GLOBEX User
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Upload Orders...

Step 2 The procedure

When the dialog box is displayed, the first
Service in the list is highlighted and the
Upload Orders radio button is selected. To
upicad an open order file from drive C: or
from a diskette in drive A:

1. Select the Service on which you want to
upload the open order file.

2. Select A: or C: in the drive list. The list of
open order files on the selected drive for.
the selected Service are displayed in the
file list. Filenames are listed in order by
dateftine the file was created. (File-
names are explained later in this section.)

3. Select the file you want to upload.
4. Select OK,

Step 3 The resuit

The keystation indicates whether each order
has passed initial edit and validation by dis-
playing a message that includes the order se-
quence number (Entry record #{nnn)
ACCEPTED). Each order is then sent to the
Host.

An order is rejected during the upload if it
does not belong 1o the selected Sarvice or it

. involves an instrument for which you ara not

permissioned; a warning is displayed
(ORDER # xxx Rejected: Unauthorized
Exchange Id) and a “rejected” message is
added to the audit trail. Timed orders and or-
ders with g More quantity greater than zero
are aiso rejected. "Accepted” messages do
not indicate the orders have been success-
fully sent to the appropriate Service's Host
and/or positioned in the Service's Standing Or-
der Book. Order positioning messages are
displayed as usual, in the mailbox.

During the upload, the QUIT bution is
relabeled ABORT; selecting this will halt the
upload process. The keystation does not send
any more orders to the Host. Any orders
already accepted and positioned may match as
usual, unless you cancel therm individually, A
message Aborted after entry record #x is dis-
played. If you abort, be sure to cance! ail
uploaded orders before restarting the upload, to
prevent creating duplicate orders.

When you upload orders, the number of or-
ders in the upload file is added to the number
of orders already in the keystation. If this total
is greater than §00, the upload will be aborted
{no orders will be uplpaded), You wifl then
need to cancel some of the orders at the
keystation or remove orders from the upload
file before trying the upload again.
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Extract Open Orders...

Step 2 The procedure

Seiect Extract Open Orders in the dialog
box. Select the Service from which you want
1o log out. Create an open arder file and
choose OK.

Follow this procedure in all cases except an
unannounced shutdown; in such a case, refer
to the emergency procedurss in the yellow
pages of this manual.

1

Step 3 The resuilt

The dialog box is removed. Writing Orders
{Service code] is displayed in the Alerts win-
dow. Once all orders have been cancelled
angd all open order records written, you are

logged out.

if you are still ioggad in to anothar Service,
you gan continue trading. Any muiti-Service
dialog box will not contain this Servics name
untit the open order fite is complete.

The open order file includes all open Bid and
Offer orders for only one Service. The file-
name identifies the origin of the file, Julian
gate, Bervice code, and file number:

*0y <Julian Date><Sprvice code> <nnn>, where Xis
R ifthefilewasautomatically created during Recovery folio-
wing loss of service;
E ifthefilewascreated by Extract Open Qrders;
0 itthe file wascreated through the Offiine Wtilities,;
Qs a fixed character
y is the lastdigit of the year the file was created;
Service code is 'GA'or 'GE';
nnnis the filg number.

At any time, the keystation hard disk may con-
tain up to five open order files per Service.
The oldest of the five files is deleted before a
new file is created.

Page 169 of 368

CME(0142966

0170



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 171 of 369 PagelD #:1679

7.15 Print File

At any time during a

Step 1 1o dispiay the fist of fies, choose ONE of these methods:

trading session, you can

print an open order file or C oG PRINT FLE
the current day’s tradelog c o O“" Press the PRINT FILE key.
at the audit trail printer. Q
Since this is done as a
baf:kgrouqd task., trading _ Click on PRINT FILE in the m..,
continues without interrup- -‘33 Trade meny. Print Filo._

tion; however, audit trail

printing is delayed.
It is useful to print the

See Section 2 for informalion or selecting lunelions.

current day's tradelog be-
fore logging out; since

information sent 1o &

PRINT FILE

printer is backlogged if the

Service List

{GLOBEY fAmerica

3] O turrent Tradeiog

printer is off-line or out of
paper, you can recover
information lost due to a
printer problem that

File List
FO31310M. 001

@ fown Grder Fila:

D5~ 1 =%3

was not perceived by
the keystation.

Step 2 The procedure:

1. The first Service in the list is highlighted when
the dialog box appears. Select the Service
whose tradelog or open order file you want to
print.

2. To print the current tradelog. select the Current
Tradelog selector button, then select OK.

3. To print an open order file, select the Open Or-
der File selector bution, then select a filename
from the displayed list (see section 7.14, Pass-
ing the Book, for an explanation of filename
structure). Select OK.

e list for orders

File type st sefector

Step 3 The result:

The dialog box remains on view while the system
prepares to print. The keystation delays audit trail
printing until this function completes.

GLOBEX User Guige - 1935
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8 Special Trade Functions

~ 8.1. Overview

The section covers keystation tunctions that make order entry quicker and easier.

» A clearing kay represents account and other clearing information that
will be used for an order. Selecting a clearing key in an order entry dia-
log box is a quick way of entering clearing information.

+ The market maker order entry format lets vou enter Bids and Offers
with minimal keystrokes. Market maker orders can be entered for a sin-
gle instrument or for one of a number of instruments displayed on a mar-
ket maker page. The instruments on a market maker page are chosen
and stored in a definition of the page.

+ Buy and.selt working orders allow you to specify a total quantity and
enter price and guantity with minimal keystrokes.

8.2 Using these Functions at the Keystation
8.2.1 Menus

The Special Trade menu includes a number of the functions described in this
section. The menu includes cholces for Market Maker and Working Order
functions, This section describes these functions, and, in addition, describes
functions on the Display and Parameters menus.

| Special Trade Menu
» Market Maker - Display a singie instrument in the Market Maker dialog
box format.

» Buy Working Order - Enter a buy Working Order, specifying a total
quantity and entering price and quantity with minimal keystrokes.

« Sell Working Order - Enter a sefl Working Order, specifying a total
quantity and entering price and quantity with minima! keystrokes.

(GLOBEX User
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8 Special Trave Funetions

Display Menu
+ Market Maker Page - Display the first market maker page, showing up
to five instruments in the special market maker order entry format,

Parameters Menu

¢ Clearing Records (under GLOBEX Parameters) - Create, muodify, or
delete clearing key information for order entry, working orders, and mar-
ket maker orders.

» Market Maker Page (Under GLOBEX Parameters) - Create, modify, or
delete instruments 1o be displayed on a market maker page. LUp fo five
market maker pages can be siored in a parameters file.

8.2.2 Trading Panel

Command buttons in the Trading Panel aliow you to enter market maker orders,
buy working orders, o seil working orders for a single sslected instrument.

8.2.3 Keyboard

Hard keys on the keyboard for these functions include the REFRESH key, which
allows you to maintain your active posftion in the market by renewing an order

quantity,
Soft keys used for these functions include:

MKT MKH
Enters Market Maker orders for a singie selected instrument.

W MKT MKR
O Displays the first Market Maker page.
F O Enters a Buy Working Order. -

Enfers a Sell Warking Order

ser (Guide - 1995
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8 Special Trads Functipns

8.2.4 Permissions

instrument Permissions When you select an instrument for which you are not
permissioned, the single Market Maker, Buy Working Order, and Sell Working
Order functions are grayed on the Special Trade menu. H you are not
permissioned for an instrument on a market maker page, the instrument’s market
columns are displayed, but the frader portions are blank.

Function Permissions f you are not permissioned for both Bid and QHer,
Markst Maker is grayed on the Special Trade menu; if not permissioned for Bid,
Buy Working Order is grayed; if not permissioned for Offer, Seli Working
Order is grayed. W you are not permissioned for either Bid and Offer on the
Market Maker page, you can stii anter orders, but they will be rejected.

8.2.5 Keystation Display

For both market maker and working orders, when you have orders whose price
is the best on either side of the market (“on market™), the corresponding Market
Quote price is highlighted in a distinct color. The prices of your orders are
compared 1o the best market prices and this “onmarket” status indicator is turned
on and off accordingly.

The Market Maker (single instrument) and Working Order dialog boxes show
markef information in the “one-up” statistics view (see Figure 1.13), repiacing any
two-up view in the trading window with a one-up statistics view. The dialog box
is displayed over the selected instrument's line and also covers the next
instrument ling. Quitting a dialog box restores the original Trading window

. display.
The Market Maker page, which can include up to five instruments, is a single

dialog box that replaces the Trading window display. You can enter orders for
various instruments without closing the dialog box. Quitting the Market Maker

page restores the original Trading window display.

GLOBEX User Guicle - 18585
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8.3 Clearing Information for

Special Trade Functions

8.3.1 Create/Modify Clearing Data (Defaults)

Each GLOBEX parame-
ter file can include a data-
base of up to 125 sets of
clearing information to be
used for order entry, market
maker, and/or working or-
ders. Each clearing informa-
tion record is referenced by
a clearing “key” for easy ac-
cess without the need to
memorize or enter an entire
account number. The
names of clearing keys are
listed in the clearing key
list box in the various order
entry dialog boxes.

Create or Modify clearing

key data in the
Create/Modify Clearing
Data Dialog Box shown in
Figure 8.1.

Section 6.3, Modity
GLOBEX Parameters,
explains how to display the
initial dialog box and
create/modify a parameter
file. You cannot modify
clearing records without
first selecting
a GLOBEX parameter file.

158

Page 174 of 368

Step 1 rodispiay the CreateModity Clearing Data diafog box:

1. Choose GLOBEX on the Parameters menu. In the Modify
GLOBEX Parameters dialog box, select a parameter file
(or type its name in the text box).

2. Select Clearing Records.

e ———
RODIFY GLOBEXE FARAHETIRE

File Operations

_ SET EEES10M PokMs F |

JHE > BELETE FILE
::_3,.“,“" CUSTON PAGE. ..
T corvy .} SERVICE DISPLAY PRIORITY,.,

BET SEQUCNCE NumBER...|[  auwlft |

See Sections 2 and 6 for more information.

When you complete the clearing key function or quit
the dialog box, you return to the Modify GLOBEX
Parameters dialog box, where you save the new or
modified parameter file.

CRERTE/MODIFY CLEARING DATA IN FILE: JHE

Clearing Information DELETE
CLEARING KEY ACCOUNT MUMBER |—|

QUALIFIER CTI1 OI!EIIEBIIIH FJFHF—F!BH
. 8.0 0 B |

ACTION MEMO

O [ | SAUE /0K I

Figure 8.1 Create/Modify Clearing Data Dialog Box

GLOBEX User Guide - 1995
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To create/modify clearing data...

Step 2 The procedure:
Adding account/clearing data

When you display the dialog box, the cursor
_is in the clearing key combo box.

1. Type a new clearing key name 1o identify a
new account; the key can be from 1 to 10
characters, letters and/or numbers, and
can contain spaces within the key name it-
self. A blank clearing key, Unassigned, or
<Dataull>, are invalid.

2. Move to each field and enter the account
number and clearing data. (See Section
4.4.2 for information on this data.)

Viewing account/oleasing data- -

Select the desired clearing key in the Clear-
ing Key list or type it into the combo box. If
you type the name, the data associated with
that key is displayed only when you move to
another item in the dialog box,

Moditying account/clearing data

Select the clearing key in the Clearing Key
list. Use the mouse or the TAB key to move
to the fields you wish 10 change. Typs the
new intormation.

Saving new or modified account/clearing
data

1. Select SAVE/CONT to save the displayed
account/clearing information and continue
to add or change data for clearing keys in
the same parameter file.

2, Select SAVE/OK to save the digplayed ac-
count/clearing information and return to
the Modify GLOBEX Parameters dialog

box.

Selecting either SAVE command button
causes the keystation o validate the cur-
rently displayed clearing information for the
clearing key you typed into the combo box.

« |f the clearing key name matches an ex-
isting key, SAVE will update the clearing
key. A message displays, aliowing you to
quit without saving new data.

« If youtyped a new key name, a status
message, Add Clearing Key XXX, lets
you kriow that SAVE will add a new
clearing key to the database.

3. The Modify GLOBEX Parameters dialog
box is still open; the SAVE/CONT button
is highlighted, and a message reminds
you 1o save changes o the parameter file.
The message remains until you save the
changes. Refer to Section 6.3,

Step 3 The result:

When you select either SAVE/CONT or
SAVE/OK, the keystation validates each
data item against both GE and GA Services.
if the vaiidation is successful for both
Services, the clearing information is ac-
cepted and will be available to instruments
owned by either Service.

If the clearing key already exists, a small
message box is displayed 1o confirm: Clear-
ing Key XXX already exists. Modity this
Clearing Key? Select NO to return to the
Create/Modify dialog box without updating
any clearing record, Select YES to over-
write any existing clearing key data with the
new data. (If the message box was dis-
played after you selected SAVE/CONT, you
return to the CreateModify dialog box; if
you selected SAVE/OK, you return to the
Modify GLOBEX Parameters dialog box.}

CMEQ142972
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To create/modify clearing data...

if validation of new account data is success-
ful for only one Service, 2 warning mes-
sage is displayed: Validation error for
Service xxx — Save? and the cursor is
placed in the invalid area. if modified claar-
ing data is invalid for either Service, the 5ys-
tem determines whether the clearing key is
currently used on a market maker page. If it
is and the key is associated with an instru-
rment owned by the Service which doesn't
have a “successful” validation with the new
dats, the change is rejected and an error
message is displayed. Otherwise, a warning

message tells vou that the data can be used
for only one Service.

i the warning is displayad, selecting SAVE
again accepts the clearing information as is;
it will only be available to instruments
owned by the Service with the successtul
validation.

If the valigation fails for both Services, an
error message Is displayed and the cursor
automatically returns 1o the account box;
you must correct the clearing data to allow
use by any Service for which you are per-
missioned,

Step 2 The procedure:
Deleting an account

1. Select the desired cleanng key or fype its
name in the glearing key field.

2. Select DELETE.
Step 3 7The resutt:

i the clearing key does not exist, a warn-
ing message is displayed.

I the clearing key has been assigned to an
instrument currently on &8 market maker
page, a message is displayed in red: Key
found on Market Maker page — Delete
anyway? Select DELETE to remove all
clearing key references. Select QUIT if you
choose not to delete. When you select .

DELETE again, the highlighted clearing key
is deleted from the parameter file and any
instrument residing on a market maker
page that was associated with the clearing
key information will now use the default ac-
count number set in Service Parameters
{Section 6.4.2). The clearing data fields cur-
rently on-screen are blanked,

if the clearing key exists but is not used on
a markel maker page, a message is dis-
played in red: Press Delete again if you
are Sure you want to delete. When you se-
lect DELETE again, the clearing key is re-
moved from the list box and the clearing
data fields currently on-screen are blanked.

Since you have now altered your parameter
file, select SAVE/OK and save changes 1o
the file as described in Section 6.3,

GLOBEX User Guide - 1995
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8.3.2 Clearing Data

Shuation 2
If you select an instrument on a market

This procedure lets you select predefined
account/clearing data or enter new data for

working or market maker orders. Whether : :
or not this diaiog box is displayed depends ) ?::: ;p;ﬁj?j 2@_;11%:?;“;?:& r:g,::y"tt;nte
on circumstances as dascribed below: ) Glearing Data dialog box is displayed as
Shuation 1 : described above.,

When you select Buy Working Order, Sell : In all cases, individual fields are en-
Working Order, or Market Maker on the ‘ abled/disabled based on the Service to
Special Trade menu, in the Trading Panei, ; which the instrument belongs.

or by pressing a soft key, the Clearing Data g Situation 3

dialog box (Figure 8.2) displays. The cursor ;

is in the Clearing Key drop-down list box, If the instrument you select on a market

which shows the «<DEFAULT> key designa- : maker page has a valid pre-assigned clear-
tion; fields contain any default information f ing key (see Section 8.4.1), the Clearing
(origin and CTI, if entered previously; ac- : Data dialog box is not displayed unless
count number if set in Service parameters). : you select the CLR command button at the
The Clearing Key list includes only valid end of the instrument line, or the assigned
clearing keys for the selected instrument’s clearing key is invalid.

Service. You enter clearing information be- o
fore you entar ordser information, |

Using a Clearing Key

Selecting a clearing key displays the account number and clearing information associated with that key.

1. Enter or modify the clearing information. You may not be abie 1o aiter clearing fislds that are de-
pendant on others and/or the Service that owns the instrument.

2. When you are done, select OK,

The keystation validates each ftem. The cursor returns to the field with an error. When all informa-
tion is correct, the clearing key and associated ciearing information remain tn effect for ali orders in

the selected instrument until you quit the dialog box.

When you quit any dialog box, the assigned clearing key is removed, When you qﬁit the market
maker page or display another page by pressing PAGE FWD or PAGE BACK, all overridden clear-

ing data is restored.
TN TGV

Cisaring infprsatian

ATCOUNRY HUMBER
1 & :

GURLEFXEN €11 ORIGIN FEE F=Rx FoFikn

I—

o S e—

Figure 8.2 Clearing Data Diatoy Box
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8.4 Market Maker Orders

Markat maker orders are entered from the Market Maker dialog box, which digplays an instrument

line in a special format that lets you enter bids and offers with minimal keystrokes. You can display _
a single instrument in this format (Markst Maker dialog box) or arrange five instruments at a time in

this format (market maker page) in the Trading window.

.I;e single Market Maker dialog St&p 1 to display the ialog box, choose ONE of these methoos:

box is a white rectangle outlining

two lines in the Trading window.

The first fine is the statistics view o o ¢ Press the instrument number. MKY MKR

of the market portion of the in- O 0 C  Pressthe MARKET MAKER key. Q
strument line {See Figure 1.13),

which is updated as it wouid be

in the standard Trading window. Click on the instrument name.  —— .
The second line displays only i Click on MARKET MAKER MARKET MAKER
trader information: the bid and of= in the tradiing panef e
fer sides of the active market

maker spread and your current Press the instrument number.

position for the instrument. ’:[i\ Click on MABKET MAKER in m.
you do not have aclive market —L—¥  the Special Trade menu. MARKET MAKEFR .
maker orders, this Jine shows the

default vailues defined below. To

display the Market Maker Dizlog . ) '

Box, the instrument spacing in See Section 2 fr more information.

the Trading window must be

1 1/2 lines {see Section 10.6).
The system will automatically
change the spacing when
necessary.

E I A | 108 SLEAG 6V 190315 2649%¢ unch HIGH 1. 04 U COME -
Rig FHAB/0689 102 {482

9648

ing Data
nd Button

Figure 8.3 Market Maker Dialog Box

or Guide - 1835
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To enter a market maker order. ..

The keystation indicates the current state of areas in the market maker dialog box using a variety of fore-
ground/background colors that depend on the angoing activity. These areas and colors are specified in
the table below. The text that follows often refers to this table.

Price and Quantity Colors—Market Maker Orders

Order State Screen Area Bid Price  Bld (ity Offer Price Ofter Qty
Market fine - foreground GREEN GREEN GREEN GREEN
not “On-Market” background BLACK BLACK BLACK BLACK ;
| Market Line - foreground WHITE GREEN WHITE GREEN
“On-Market” background BLUE BLACK RED BLACK
Order entry ling - foreground WHITE WHITE WHITE WHITE
: active (open market maker orders) background BLUE BLUE RED RED ,
] i,
: Order.entry line - not active foreground CYAN CYAN RED RED 5
| (no market maker open orders)  background BLACK BLAGK BLACK BLACK i
é Cancelling/Wait foreground . YELLOW  YELLOW  YELLOW.  YELLOW
: background BLACK BLACK BLACK BLACK ;
:sgsi §’r;3§§ changed or entite field ¢ roundt WHITE  WHITE  WHITE  WHITE
cursor in price or quantity field background BLACK BLACK BLACK BLACK 5
e o LTRSS vy sucx oo
A W
. QTY FIELD ONLY. background HITE WHITE |

Note: Cyan is blug-green or aqua,

Step 2 The procedure:

Note on default values: You can establish
default order quantily, increment size,

« If you have active Bid and Offer market
maker orders, your best Bid and Offer

and bid/ask spread and precedence using
the Instrument Parameters function (Section
6.4.1) and account number using Service
Parameters {Section 6.4.2). The Clearing
Data diaiog box shows default values for
CTI and origin only if you entered this infor-
mation for a previous order,

Inital Bid/Ofter Prices

Initial prices are determined according to
the avatiability of the following values, con-
sidered in this order:

GLOBEX User Guide - 1885

prices.

If you have active market maker orders
for only one side of the markst, your best
price for that side. The offer side would
be the best aclive bid price - bid/ask
spread. The bid side would be the best
active offer price - bid/ask spread.
{The spread is established using the In-
strument Parameters function,

Section 6.4.1.)

CMEDQ142976
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To enter a market maker order...

+ [f you have no active market maker or-
ders, the keystation calculates the default
bid/ask spread based on (in this order)
the Last, the settlement price, the best
bid, the best offer, or else the fields are
blank. The first avaitable value in this list
is used as the midpoint between the bid
and offer, which are separated by the de-
fault spread value.

« |f you have multiple orders for an instru-
ment, an asterisk (%) is displayed left of
the bid or right of the offer price. Market
maker orders on hold are excluded from
this processing.

Examples:

If the instrument has a default spread.of 4
and there is a Last of 8204, the bid is 9202
and the ofter is 92086.

if the spread is 5 and there is a Last of
9204, a bid precedence causes the bid to
be closer to the Last, or an offer precedence
causes the offer to be closer to the Last. In
this example, with an offer precedence, the
bid is 9201 and the offer is 92086. (If you
did not specily precedence, bid is the de-
fault)

if the default prices are {, the price fields
are blank.

The on-market indicator in a Market Maker
dialog box is displayed when you have a
market maker order that has the best price
among all orders in the market. (See the
price and quantity colors table.)

Initial Bid/Offer Quantities

Initial quantities are determined according to
the avallabllity of the following values, con-
siderad in this order:

» |f you have active bid and offer market
maker orders, the active quantities from
your best orders.

s If you have active market maker orders
for only one side of the market, the quan-
tity from the best order on that side; the
keystation displays the instrument’s de-
fault order quantity for the other side.

« If you have no active market maker or-
ders, the keystation displays the
instrumeant’s default order quantities for
both sides of the market.

» The minimum system quantity for the in-
strument.

1. Enter clearing information

The Ciearing Data dialog box (Figure 8.2)
displays first. See Section 8.3.2.

This clearing data will apply to all market
maker orders you enter for the selected in-
strument. If you select another instrument
or a market maker page, the clearing data
will no longer be in effect.

2. Enler order Informatlon

When the selected instrument is displayed
in Market Maker dialog box format, all menu
items, hard keys, and soft keys are dis-
abled, except for QUIT, REFRESH, and cus-
tom soft keys. Use the mouse or TAB to
move from fieid to field. TAB moves the in~
sertion point in this order: Trader Bid

Price, Trader Offer Price, Trader Bid
Quantlty, Trader Offer Quantity, CLR,

then back to Trader Bid Price.

Bid and offer prices

it is possible 10 upload market maker orders
at multiple prices, and this is indicated by as-
terisks in the initial display. However, the
keystation aliows you to maintain only a sin-
gie bid and single offer price, . if you submit

a price change to the keystation, the keysta-
tion first valicates the price, then cancels
any active or heid market maker orders on
that gide of the market that are not at the

GILOBEX User Guide - 1995
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To enter a market maker order...

new price, orders on the other side are un-
changed. If you submit price changes for
both sides of the market, the keystation can-
cels all existing orders that are not at the
new price. (See table for display colors.)

Important background:

« Whan you alter a price or quantity using
the arrow keys as described below, it is
automatically submitted to the keystation
for validation,

« When you aiter a price or quantity by typ-
ing a new value into the selected price or
quantity figld, you have the option of can-
celling the change by pressing QUIT to
restore the pre-change value before you
move out of the field. To submitthe
typed price or quantity to the keystation
for validation, you can TAB to another
field, click on angther field, or press
TRANSMIT or RETURN.

if you have submitted both price and quan-
tity vaiues to the keystation, press RETURN
or TRANSMIT, regardless of cursor posi-
tion, to enter the order into the system.

There are three ways o change prices:

« If you cannot see the insertion point in the
dialog box or if CLR is highlighted, press-
ing UP/DOWN ARROW alters both prices
at once by the minimum tick size. Arrow
keys have no effect if the price field is
biank or if the price is in an incorrect for-
mat, You can also select a single price
and press UP/DOWN ARROW to change
it.

+ Press RIGHT/LEFT ARROW without se-
lecting a price; this expands/narrows the
spread by the minimum tick size using ex-
isting detault ruies for the spread, altering
the side that is closer to the Last, depend-
ing on precadence.

GLOBEX User Guide - 1835

+ Select the price and type a new price,
To select & price:

« TAB to it {the bid price moves fo the left
margin of the price field, the offer price re-
mains in position; for sither, the insertion
point is located at the right edge of the
field) OR

+ Click on it with the left mouse button; the
insertion point is positioned by the mouse
pointer.

Bid and offer quantities
There are twe ways to change guantities:

» Select the quantity and press UP/DOWN
ARROW; the guantity increases/de-
creases by the default increment for the
ingtrument, (The new quantity is automat-
ically submitted to the keystation for
validation.)

» Select the quantity and type a new
guantity.

To select a quantity:

« TAB 10 it (the bid quantity moves to the
left margin of the quantity field, the offer
quantity remains in position; for either, the
verlical cursor is located al the right edge
of the field} OR

» (lick on it with the {elt mouse button; the
cursor is positioned by the mouse pointer.

To trade a one-sided market, set the quan-
tity on the other side to 0. If you have active
orders, a quaniity adjustment is displayed
as described later in this section. In these
circumstances, the RIGHT/LEFT ARROW
keys for changing prices are disabled.

Page 181 of 368
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To enter a market maker order...

3. Adlter initial clearing information if nee-
ded

Before entering price and guantity informa-
tion, you entered ciearing information in the
Clearing Data dialog box. You can alter that
information by selecting CLR, at the far right
of the Market Maker dialog box, to display
the Clearing Data dialog box.

Once you select a new clearing key or other-
wise change the clearing data, that informa.
tion remains in effect for all subsequent
orders you enter for the selected instrument.

4. Enter the order into the system

Prass RETURN or TRANSMIT, regardiess
of the position of the cursor, to submit the
market maker order(s) to the keystation.

The insertion peint disappears after you sub-
rmit an order.

{This completes the general procedure for
entering a market maker order. Details are
presented below.)

Guantity adjustment display

As explained earlier, you ¢can change a
quantity in two ways:

s Select the quantity and press UP/DOWN
ARROW,;

+ Select the quantity, type the new quantity,
then either select ancther figid or press
RETURN.

When you change either or both quantities
and already have active market maker or-
ders on that side of the market, the keysta-
tion treats the change as an adjustment
{see tabia for display colors). The quantity
adjustment is the difference between the
new quantity and the original active quantity.

Example of an increase: You have active
market maker orders on both sides of the

market and your current quantities are 7 x
15. If you Increase the bid quantity to 15,
the keystation validates the new quantity
and briefly displays an adjustment of +8 x
15, and automatically enters an order for the
adjustment quantity. This increases the ac-
tive quantity. Order priority is retained tor
the original order.

Example of a decrease: Using the active
quantities of 7 x 18, if you decrease the oi-
fer quantity to 12, the keystation validates
the new quantity, briefly displays an adjust-
ment of 7 x =3, and automatically cancels or-
ders sufficient to reduce the active offer
guantity to 12. Cancellation begins with the
most racent order; if it is necessary to can-
cel only part of an order’s quantity, the
keystation modifies that order, submitting a
cancel of the original order and then a re-
placement for the original quantity minus the
adjustment. This order loses its original
priority.

If you change a quantity and have no active
market maker orders, the new quantity is
displayed without adjustment and the order
state {as shown by display color) is un-
changed until you submit the order to the
system by pressing RETURN.

Active Quote and Size View

Whenever you have active orders and
either quantity is hidden by an adjustment
as described above, the rightmost portion of
the dialog box is replaced by the Active
Quote and Size view {(shown below}, which
shows your current bid and offer prices and
the unexecuted active bid and offer quanti-
ties. The adjustment and this view remain

#*xHCTIVE QUOTE & STZEX%

106307100631 20x 20

GEOBEX User Gulde - 1885
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in the display untif the keystation receives
all responses from the Host

Refreshing your quantities

Press the REFRESH hard key to maintain
your active position in the market by renew-
ing your order quantities. Pressing RE~
FRESH when you have active market
maker orders replaces both unexecuted
quantities with the defaulf order quantity
(based on instrument parameters); the
keystation displays the quantity adjustment
and Active Quote and Size view until it re-
celves all expected messages from the
Host, and then displays the renewed
quantities.

if you have no active orders on either or
both sides, the keystation displays the ce-
fault order quantity in either/both quantity
field{s}.

Quiitting the dialog box

» Press QUIT H you cannot see the cursor
in the diglog box, or double-click the
mouse anywhere in the dialog box except
in a value fisld. The Cancel Market
Maker Open Orders by Instrument dialog
hox is displayed, showing all active mar-
ket maker orders for the instrument. (See
Figure 8.4.)

» Cancel selected orders, bids, offers, or all
orders. To leave all orders in the market,
select QUIT in the Cancel dialog box, The
Market Maker dialog box closes.

» If you have no open market maker or-
ders, the Cancel Market Maker Open
Orders dialog box dogs not dispiay.

After the dialog box closes, the instrument
remains selected in the original page shown
in the Trading window.

GLOBEX Usor Guide - 1895

To enter a market maker order...

Step 3 1he resutt:

When you submit an order to the keystation,
a third line is temporarily added to the diafog
box to display the status message,

PLEASE WAIT. Prices and quantities are
validated in the same way as for standard
bids and offers. Until your keystation re-
ceives Host acknowledgment of ali re-
quests, the mouse is trapped and the
keyboard is locked.

in the same way as for other order types,
the keystation identifies any value fields con-
taining errors. You correct errors and press
RETURN, or select OK in the message box
to override warnings where appropriate.

If the entered price(s} differs from the Last
by more than the Price Check amount, a
message will display in the dialog box.
Press RETURN to enter the order, or
change the price.

i your entry results in an entry positioned or
prder cancelled message sent by the Host
and received at your keystation, any items
you selacted are deselected and the cursor
disappears; value fields are displayed in the
appropriate colors. The cursor is removed
from view and the normal active/inactive col-
ors reflect order status,

The standard messages appear in the Mail-
box, tradefog, and audit trail. You will see
the following types of messages in the Mail-
box:

BUY and/or SELL with status

BOT and/or SOLD with recap (if you are the -
aggressor and the bid or offer results in an
immediate match)

BOT and/or SOLD if the bid or offer trades
at a later time (if another trader is the ag-
gressor through an bid, offer, hit, or take).
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To enter a market maker order...

See Section 7.12 for examples of cancel | tal bought and sold is positive {net long), the
messages, l total appears next to the B indicator, in blue
The market maker order(s) are added to the on a‘black background. If thg @a‘ Is nega-
: tive, it appears next 1o the 8 indicator, in red

open order list of all orders entered at the ;

. . on a black background. if the total is zero, 0
keystation, with an order type of LMM. The : is displaved in both areas
Market Maker dialog box does not close. In- play '
formation on your orders is displayed in the ' Statistics View

areas described below , Similar to the statistics view that you can dis-
Net Bought/Sold Guantities play at the right end of the instrument line in
: the normal trading window, the market

These values are maintained from the start il s
of the current market maker session and in- I ma_ker statistics view shows the daily high,
daily fow, and total system volume

clude market maker positions oniy. if the to- bought and sold for instrument.

" 4;": 1'4- o -‘-'. _-‘,-'.'-',- '-‘ ar ey TR A —_—
Pagk Boex] [PesE run] [ awry [ ok |

IMETH
Toias
O orrers

Setaoted

per of eatries seleoteal 0

Figure 8.4 Cancel Marke Maker Open Orders Didog Box
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USING A MARKET MAKER PAGE...

A market maker page (Figure 8.5) is actu-
ally a dialog box containing up to five instru-
ments, each of which is displayed in the
market maker format already described
above for the Market Maker dialog box. You
can anter orders for any of these instru-
ments without quitting the dialog box. Order
processing is identical for both single-instru-
ment and multiple-instrument display for-
mats. The status line appears at the bottom
of the page.

When you display @ market maker page
{see Section 8.4.2), the first instrument on
the page is selected. All menu items, hard
keys, and soft keys are disabled, except for
QUIT, PAGE FWD/PAGE BACK, RE-
FRESH. and custom soft keys,

Selacting an instrument

When you select an instrument on a market
maker page, it is marked with a white rectan-
gutar box (see OPIH4P3420 in Figure 8.5).

Using Default Clearing Data
When you define a market maker page (see

Section 8.4.1), you have the option of as-
signing a default clearing key to each instru-
ment as you add it to the page. If you select
an instrument on the market maker page
that does not have a default clearing key or
whose assigned clearing key is invalid, the
Clearing Data dialog box is displayed imme-
diately.

When you replace one market maker page
with another, the default clearing key is re-
stored for any instrument whose clearing in-
formation you changed, and all open market
maker orders are maintained.

Quitting the Market Maker Page

Refer to the information for single Market
Maker dialog boxes, above, except for the
foilowing: if you have active markst maker
orders when you attempt to quit, the Cancel
Market Maker Open Orders dialog box is
dispiayed, listing all market maker orders for
affinstruments. Cancel orders if necessary,
or, to leave them in the market, select QUIT.

UPIHAPRA30
£
HEHEE -
g 1238012380
P IEMI e
Y 9486/9486
T e3emes
» 9363/9363

o586}
S

4

93638

)

ALOBEX®: CME-HATIF

HIGH UaLunt

L 1)

Y Giu vaLung
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C uaLUNE
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1= HIGH ELE]

 UDLUME
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[

Figure 8.5 Mariket Maker Page
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8.4.1 Create/Modify

Market Maker Page

l he procedures for creating Step 1 70 dispiay the Create/Modify Market Maker Page dialog box:
or modifying a market maker
page are almost identical to

1. in the Modify GLOBEX Parameters dialog box, se-
lect a parameter file (or type its name in the text

those already described for cus- box)
tom pages {Section 6.3.1). You '
can inC|Ude Up to flve instrU" WOOIFY GLDBEXD PARANETERS
ments on a market maker page; ( Fixe Operatiens [ Ereatemosity
; * G ] _SET_SE£S10M Pamns
you can create a maximum of

SERVUILE SFLO\' PRIGRITY...

ourY -

five such pages in each
GLOBEX parameter file. Like
custom pages, market maker
pages do not exist unless you
‘ create them.

[SET SELOUEMCE WUMBER. ., .

|
|

2. Select Market Maker Page.

For each instrument you add to | Ses Section 2 for information on operating GLOBEX.

a page, you can assign default
clearing information via an

associated clearing key. Section 6.3, “Modify GLOBEX Parameters,”

When you complete this explains how to display the initial dialog box and

function or quit its dialog box, create/modify a parameter fite. You cannot create

you retum to the Modify GLOBEX or modify a market maker page without first

Parameters dialog box, where selecting (or entering a name for) a GLOBEX

you save the new or modified parameter file.
parameter file. '

caring Key [ et Fage
UMRSSIGHED |3

Systen Fage Cont.

| ADD | | DELPAGE |
I | s ] \ SAUE/CONT |
Mkt Mkr Page Eirectary Mkt tMkr Page Cont.
[ oL | [ euir |
[ wooIFY | | saverox |

Figure 8.6 Create/Modify Market Maker Page Dialog Box
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Completing a market maker page...

Follow the procedure in Section 6.3.1. Ad-
ditional features are described here.

Note: You cannot substitute a blank line for
an instrument when you define a market
maker page.

Step 2 The procedure:
Adding a clearing key

This is an optional step. After you select an
instrument in the System Page Contents
ligt that you want to appear in the market
maker page, choose a Clearing Key from
the drop-down list. (If you are using TAB
keys to move from one dialeg box field to an-
other, the cursor moves from the Market
Maker Page name fieid to DELPAGE to
Clearing Key.)

1. Scroll through the list of clearing keys and
select the key representing the clearing in-
formation you wish to serve as the default
for this instrument.

2. Use ADD or INS to position the instrument
on the market maker page.

When you enter an order from the market
maker page (see Section 8.4) for an instru-
menf with a pre-assigned clearing key, that
information is the defaull. if you do not as-
sign a clearing key, the Clearing Data dialog
box is automatically displayed when you se-
lect the instrument. You can assign a clear-
ing key to an instrument on a market maker
page by modifying the key assignment (de-
scribed below).

Additional intormation on ¢learing keys -

If you include an instrument on more than
one market maker page, you must use the
same clearing key in all locations. When

GLOBEX User Guide - 18385

you select ADD, INS, MODIFY, or double-
click on an instrument, the keystation
checks for other clearing key assignments.
i you atternpt to assign a different key, a
message asks: Modify ali Clearing Keys?
Select yes to change all clearing keys for
that instrument to the new key; select no to
close the message box.

Note: Use the MODIFY command button
only when changing the clearing key
aseignment.

HRemoving a clearing key

1. The first item in the Clearing Key fist is
Unassigned. To remove an assigned
ciearing key, first select the instrument in
the Market Maker Page Contents list
box. The assigned key is seletted in the
Clearing Key list.

2. Change the key tc Unassigned and select
MODIFY. .

3. The keystation checks for cleating key con-
flicts as described above and if possible,
removes the clearing key.

Maodifying a clearing key

1. Select the instrument from the Market
Maker Page Contents list box. Its cur-
rent clearing key is selected in the Clear.
ing Key list,

2. Change the cleaning key, then select Mod-
ity. Any clearing key confiict is checked
as described above, and the change is
made if there is no conflict.

Saving the Market Maker page
Continue as in Section 6.3.1.
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Completing a market maker page...

Step 3 The result:

Market maker pages are listed in the market
maker page directory list box in the order in
which you created them. When you press

FRST MKT MKR

O or select Market Maker Page in the

Display menu, the first page displayed is the
first page you created.

.
Press and to display sub-

sequent/preceding market maker pages.
See Section 8.4.2 for complete information
on displaying market maker pages.

8.4.2 Display Market Maker Page

To display market maker pages, use either

this function or Page Directory (see Sec-

tion 9.3).

To display the first predefined Market Maker
FRST MKT MKR

page, press O or click on Market Maker

Page in the Display menu. (“First” refers to

the first page you defined. The page is dis-

played in a one-up view only, with the first in-

strument selected on the page.)

172

Once the page is displayed, use and

to display the next or previous prede-
fined market maker page.

When you replace one market maker page
with another, the following events occur for
the replaced page:

« The default clearing key is restored for
any instrument whose clearing informa-
tion you changed.

+ All open market maker orders are main-
tained in the market,

GLOBEX User Guide - 1995
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8.5 Buy Working Order

The Buy Working Order dia- Step 1 To display the dislog box, choose ONE of these methods:

iog box lets you specify a fotal
quantity that you wish to buy,
. . BUY WO
then lets you manipulate the Ooﬁcﬁc: Press the instrument number.
price and quantity to enter or- © O Pressthe BUY WO key.

ders with minimal keysirokes.

The Buy Working Order dialog Click on the instrument name. R—
; ) N . : BUY WO
box is a white rectangle “—_, Glickon BUY WO in the
I trading pane/,

outlining two lines in the
Trading window. The first line

is the statistics view of the Press the instrumont number.  [ENTTERY
! . CickonBUY WOin the
market portion of the ; " Special Trade menu. BUY WO...

instrument line (see Figure
1.18), and is updated as it
would be in the standard
Trading window. The second
line displays trader information
that reflects working order
information only. Athird line is
added when needed to display
status messages.

See Section 2 for information on opeting GLOBEX.

21561 3+  HIGH LOW  UOLUME
2196 7133 116

11 FIEMS ISR/ 9154 13090
19 BUY: 4¢ 4154/ 10x

Balance Trader Unexeculed bid
Giadiee quantity
to Buy

Figure 8.7 Buy Working Order Dialog Box

GLOBEX User Guide - 1995

Page 189 of 368 0190 CME(0142986



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 191 of 369 PagelD #:1699

To enter a Buy working order...

Step 2 The procedure:

Note: To set default order quantity and in-
crement size, see Section 6.4.1, Instrument
Parameters. For account number, see sec-
tion 8.4.2, Service Parameters. The Clear-
ing Data dialog box {Figure 8.2) shows

defauit values for CTl and origin only if you
entered this information for a previous order.

The keystation indicates the state of the
working order by displaying specific areas in
a variety of foreground/background colors,
depending on angoing activity. These areas
and colors are specified in the table below.

Price and Quantity Colors—Buy Working Orders

{Order State Screen Area Bid Price Bid Qty i

i Market iine - foreground GREEN GREEN :

f not “On-Market” background BLACK BLACK
Market Line - foreground WHITE GHEEN
“On-Market” background BLUE BLACK :
Order entry line - foreground WHITE WHITE j
active {open working orders) backgrotnd BLUE BLUE

{ Order entry line - not active foreground CYAN CYAN

s (no working open orders) background BLACK BLACK

" Cancelling/Wait foreground YELLOW YELLOW

background BLACK BLACK
Field being changed or entire field foreground WHITE WHITE
hightlighted - cursor in price or quantity field background BLACK BLACK

| Active {open working orders) with adjusted foreground BLACK

i Qty amount - QTY FIELD OKLY. background WHITE

1. The Clearing Data dialog box (Figure 8.2)
displays first. Section 8.3.2 describes
how to enter clearing information correctly
for all orders emered from the Working Or-
der dialog box. Enter the data and select

OK.

The Clearing Data dialog box is removed;
all menu items, hard keys, and soft keys
are now disabled, except for QUIT, the
REFRESH hard key, and custom soft

Note: Cyan is blue-green or aqua.

keys. When necessary, the Working Or-
der diglog box expands to add g status
line for message display. Initially, the cur-
sor Is in the Balance to Buy area and
moves via the TAB key to Trader Bid
Price, Trader Bid Quantity, then back to
Trader Bid Price.

important background:

o Whan you alter a price or quantity using
the arrow keys as described below, it is

GLOBEX User Guide - 1995
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To enter a Buy working order...

automatically submitted to the keystation
for validation.

« When you alter a price or quantity by typ-
ing a new value into the selected price or
guantity field, you have the option of can-
celling the change by pressing QUIT to
restore the pre-change value before you
move out of the field. To submit the typed
price or quantity to the keystation for vali-
dation, you can TAB to another field, click
on ancther field, or press TRANSMIT or
RETURN.

« If you have submitted both price and quan-
tity values to the keystation, press
RETURN or TRANSMIT, regardless of
cursor position, to enter the order into the
system.

2. Balance to Buy - The initial value is zero.
You must enter a value in order to move to
any other area, after which you cannot
change the balance to buy until the entire
quantity is executed or you exit the dialog
box. As the order trades, the balance to
buy displays the remaining balance, not
the original vaiue. Each executed buy con-
tract decreases this value, which is dis-
piayed in cyan on a black background, by
one. Once the entire quantity is traded, a
warning message is dispiayed to aler you
that the quantity is zero and the entire or-
der has been filled. You can process an-
other order for the same instrument or quit
the diaiog box.

There are two ways to enter this value (al-
ready highlighted on initial display):

o Press UP/DOWN ARROW to increase/de-
crease the balance by 1

« OR
« Type a guantity.

GLOBEX User Guide - 1995

Because price and quantity fields show de-

. fault values, you will submit an order if you

press RETURN at this time. To move to the
next fieid, press TAB or use the mouse.

3. Trader Bid Price - The initial vaiue is the
current same-side best market price. if
there is no bid market, the default is based
on your best price currently in the system.
If your working order has the best price
among ali orders in the market, the market
price in line 1 shows the on-market indica-
tor (see table for display colors).

There are two ways to change the price:

« Select the price and press UP/DOWN AR-
ROW:; the price increases/decreases by
the minimum tick size. (If you cannot see
the curser in the dialog box, pressing
UP/DOWN ARROW changes the price.)

+ Select the price and type a new price.

To select the price:

« TAB to it {the price moves to the left mar-
gin of the price field; the insertion point is
located at the right edge of the fieid) OR

¢ Click on it with the left mouse button; the
insertion point is positioned by the mouse
pointer.

Important: If you submit a price change to
the keystation before the balange to buy
quantity is fifled, the keystation first validates
the price, then cancels any active working
orders.

4. Trader Bid Quantity - The initial value (re-
ferred to in this section as the quantity de-
tault is either the balance to buy or the
default order size (based on instrument pa-
rameters), whichever is less. [f you have
not set a default order size, the initial value
Is the minimum system quantity for the in-

175
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To enter a Buy working order...

strument. The maximum quantity cannot
exceed the original balance to buy.

There are two ways to change the guantity:

» Select the quantity and press UP/DOWN
ARROW, the quantity increases/de-
creases by the default increment for the
instrument. {The new guantity is automat-
jcally submitted to the keystation for
validation.)

« Select the guantily and type a new quantity.
To select the quantity:

« TAB to it (the quantity moves to the left
margin of the quantity fieid; the verticat
cursor is located at the right edge of the
field) OR

« (lick on | with the left mouse button; the
cursor is positionad by the mouse pointer.

5. Press RETURN or TRANSMIT, regardiess
of cursor position, 1o submit the working
order to the keystation after you change
price and quantity. The cursor disappears
after you submit an order. (This cornpletes
the genseral procedure for entaring a work-
ing order. Details are presented below.}

Quantity adjustment display

As explained earlier, you can change a
guantity in two ways:

« Select the quantity and press UP/DOWN
ARROW,

s Select the quantity, type the new quantity,
then either select another field or press:

RETURN,

The active guantity can never be greater
than the balance to buy.

When you change the guantity and aiready
have active working orders in the market,

the keystation treats the change as an ad-
justment (see table for display colors). The
quantity adjustment is the difference be-
twesn the new quantity and the original ac-
tive quantity.

Example of an increase: You have active
working orders and your current active posi-
tion is 7. If you increase the quantity to 15,
the keystation validates the new quantity,
briefly displays an adjustment of +8, and
automatically enters an order for the adjust-
ment quantity. This increases the active
quantity. Order priorlly is retained for the
originai order.

Exampie of a decrease: If you have an ac-
tive quantity of 15 and decrease itto 12, the
keystation validates the new quantity, briefly
displays an adjustment of -3, and autornat-
ically cancels orders sufficient to reduce the
active quantity to 12. Cancellation begins
with the most recent order; if it Is necessary 1o
cancel only part of an order's quantity, the
kaystation modifies that order, submitting a
cancel of the original order and then a re-
placement for the original quantity minus the
adjustrnent. This order loses its original
priority.

If you change a guantity-and have no active
working orders, the new quantity is dis-
played without adjustment and the order
state (as shown by display color} is un-
changed until you submit the order to the
system by pressing RETURN.

Refreshing your quantity

The REFRESH hard key allows you to main-
fain your active position in the market by re-
newing your order quantity. Pressing
REFRESH when you have active working
orders replaces the unexecuted quantity
with the default order size (based on instru-
ment parameters); the keystation briefly dis-
plays the quantity adjustment until it receives

GLOBEX User Guide - 1985

Page 192 of 368

0193

CME0142989



=

Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 194 of 369 PagelD #:1702

To enter a Buy working order...

all expected messages from the Host, and
then displays the renewed quantity. If you
have no active working orders, the keysta-
tion displays the default order size.

Multiple orders

You can have multiple working orders; they
must alf be at the same price, but can be for
gifterent quantities. The displayed quantity
reflects the total quantity of all orders. The
order number remains the same on all en-
tries untit the entire working order is traded
or you guit the Working Order dialog box.
You can change working order numbers
only in the Change Order dialog box. An as-
terisk (*) left of the bid price indicates that
you have more than one active working or-
der on that side of the market.

Quitting the dialog box

If the balance to buy is zero and you cannot
see the cursor In the dialog box, press QUIT
or double-click the ieft mouse bution any-
where in the dialog box except in a value
figld.

Quitting the dialeg box before the
balance 1o buy is filied

« Press QUIT or double-click the left
mouse button anywhere in the dialog box
except in a value field. The Cancel Buy
Working Orders for Instrument dialog box
is displayed, showing the orders entered
during the working order session. (This
dialog box looks like the one shown in
Figure B.4 for market maker orders.)

GLOBEX User Guide - 18585

+ Cancel orders if necessary or, to leave
these orders in the market, seiect QUIT
to close the Cancel dialog box. The Work-
ing Order dialog box closes, but the
instrument remains selected in the origi-
nal page shown in the Trading window.

Step 3 The result:

When you submit an order to the keystation,
a third line is temporarily added to the diaiog
box to display a status message, PLEASE
WAIT. Price and quantity are validated in the
same way as for standard buy orders. Until
your keystation receives Host acknow-
ledgment of your request, the mouse is
trapped and the keyboard is locked.

In the same way as for other order types,
the keystation identifies any vaiue fields con-
taining errors. Correct errors and then

press RETURN, or select OK in the mes-
sage box to pverride warnings where appro-
priate.

If you entered a price that differs from the
Last by more than the Price Check amount,
a message displays in the dialog box. Press
RETURN to enter the order, or change the
price.

If your entry results in an entry positioned or
order cancelled message sent by the Host
and received at your keystation, any items
you selected are deselected and the cursor
disappears; value fields are displayed in the
appropriate colors. At this time, you cannot
see the cursor, although it autornatically re-
turns o the price field.
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To enter a Buy working order...

Result Messages

You will see the following types of messages
in the Mailbox:

BUY with status

BOT with recap (if you are the aggressor
and the bid or offer results in an immediate

match)

BOT if the bid trades at a later time (if an-
other trader is the aggressor through an of-
fer or hit}.

See Section 7.12 for examples of cancel
messages.

The working order is added to the open or- ~
der fist of all orders entered at the keysta-

tion, with an order type of LMW. The

Working Order dialog box does not close.
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8.6 Sell Working Order

The Sell Working Order dia-
log box lets you specify a total
quantity that you wish to sell,
then lets you manipulate the
price and quantity to enter or-
ders with minimal keystrokes.

The Sell Working Order dialog

box is a white rectangle outlining

two lines in the Trading window.

The first lina is the statistics

view of the market portion of the

' instrument line {see Figure
- 1.13), and is updated as it
would be in the standard

Trading window. The second

line displays trader information

that reflects working order
information only. A third line is
added when needed to display
status messages.

1863810631
AIND63Y

Frader Offsr
Frice

Step 1 70 dispiay the disiog box. choose ONE of these methods:

O O ¢ Pressthe instrument number. SELL WO
OCO Press the SELL WO Aey.
. Click on the instrument name,  ————————
~— Clickon SELL WO in the SELL WO
”””””””” frading pane!
Press the ingtrumen! number, m_
,.:; ;} N Ciick on SELL WO Inthe
© 1.7 Special Trade menu. BUY WO...
See Section 2 for information on eperating GLOBEX.

LW
10629

HIGH
106321

10631 1+

T0 SE1L: 0N

Trader
{/nexecuted
Quanifty

Figure 8.8 Sell Working Qrder Dialog Box

GLOBEX User Guide - 1885

Page 195 of 368

0196

UOaLuML
260

CME0142992



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 197 of 369 PagelD #:1705

To enter a Sell working order...

Step 2 The procedure:

Note: To set default order quantity and incre-
ment size, see Section 6.4.1, Instrument Pa-
rameters. For account number, see

Section 8.4.2, Service Parameters. The
Clearing Data dialog box (Figure 8.2)

The keystation indicates the state of the
working order by displaying specific areas
in a variety of foereground/background col-
ors, depending on ongoing activity. These
areas and colors are specified in the table

shows default values for CTI and origin if below.
your entered this information for a previous !
order. :
1Order State Screen Area Offer Price  Offer Qty ﬁ
‘;rMarket line - foreground GREEN GREEN i
: not *On-Market” background BLACK BLACK i
Market line - foreground WHITE GREEN {
1 “On-Market” background BLUE . BLACK |
i Order entry fine - foreground WHITE WHITE
! active {(open working orders) background BLUE BLUE
* Order entry line - not active foreground RED RED
* (no working open orders) background BLACK BLACK
! Cancelling/Wait foreground YELLOW YELLOW
background BLACK BLACK
Fieid being changed or entire field foreground WHITE WHITE
highlighted - cursor in price or quantity field background BLACK BLACK
| Active (open working orders) with adjusted foreground BLACK
{ Qty amount - QTY FIELD ONLY. background WHITE

Price and Quantity Colors—Sell Working Orders :

1. The Clearing Data dialog box {Figure 8.2)
displays first. Section 8.3.2 describes how
to enter clearing information correctly for
all orders entered from the Working Order
dialog box. Enter the data and select OK.

The Clearing Data dialog box is removed;
all menu items, hard keys, and soft keys
are now disabled, except for QUIT, the
REFRESH hard key, and custom soft
keys. When necessary, the Working

180
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Order dialog box expands to add a status

|

| line for message display. Initially, the cur-
[ sor is in the Balance to Sell area and
|

moves via the TAB key to Trader Offer

Price, Trader Offer Quantity, then back ',

the arrow keys as described below, it is

0197

to Trader Offer Price.

Important background:
‘ « When you alter a price or quantity using

GLOBEX Uscr Guide - 1995
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To Enter A Sell Working Order

automatically submitted to the keystation
for validation.

» When you alter a price or quantity by typ-
ing a new value into the selected price or
guantity field, you have the option of can-
celling the change by pressing QUIT to
restore the pre-change value before you
move out of the field. To submit the typed
price or quantity to the keystation for vali-
dation, you can TAB to another field, click
on another field, or press TRANSMIT or

3.

press RETURN at this time. To move to the
next field, press TAB or use the mouse.

Trader Offer Price - The initial vaiue is the
current same-side best market price. If
there is no offer market, the default is
based on your best price currently in the
system. If your working order has the

best price among all orders in the market,
the market price in line 1 shows the on-
market indicator (see table for display

. colors).

RETURN. " There are two ways to change the price:

if you have submitted both price and
quantity values to the keystation, press
RETURN or TRANSMIT, regardless of
cursor position, to enter the order into the .
system.

2. Balance to Sell - The initial vaiue is zero. . e
You must enter a value in order to move
to any other area, after which you cannot
change the balance to sell until the entire .
quantity is executed or you exit the dialog -
box. As the order trades, the balance to ;
sell displays the remaining balance, not ]
the original value. Each executed sell con- :
tract decreases this value, which is dis-
played in red on a black background, by
one. Once the entire quaritity is traded, a
warning message is displayed to alert you
that the quantity is zero and the eritire or-
der has been filled. You can process an-
other order for the same instrument or quit
the dialog box.

There are two ways to enter this value {al-
ready highiighted on initial display):

o Press UP/DOWN ARROW to increase/de-
crease the balance by:1 OR
« Type a quantity.

Because price and quantity fields show de-
fault values, you will submit an order if you

GLOBEX User Guide - 1895
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Select the price and press UP/DOWN AR-
ROW, the price increases/decreases by
the minimum tick size. {f you cannot see
the cursor in the dialog box, pressing
UP/DOWN ARROW changes the price.

Select the price and type a new price.

To select the price:

TAB to it (the price moves to the left mar-
gin of the price field; the insertion point is
located at tha right edge of the field) OR

Ciick on it with the left mouse button; the
insertion point is positioned by the mouse
pointer.

important: If you submit a price change
to the keystation before the balance to
sell quantity is filled, the keystation first
validates the price, then cancels any ac-
tive working orders.

. Trader Offer Quantity - The initial value

(referred to in this section as the quantity
default is either the balance to sell or the
default order size (based on instrument
parameters), whichever is less. If you
have not set a default order size, the initial
value is the minimum system quantity for
the instrument. The maximum guantity

181
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To enter a Sell working order...

cannot exceed the original balance to
sell.

There are two ways to change the quantity:

» Select the quantity and press UP/DOWN
ARROW, the quantity increases/de-
creases by the default increment for the
instrument. (The new quantity is automat-
ically submitied 1o the keystation for
validation.}

« Select the guantity and type a new quantity.
To select the quantity:

« TAB to it (the quantity moves to the left
margin of the quantity field; the vertical
cursor is located at the right edge of the
field) OR

+ (Click on it with the left mouse button; the
cursar is positionad by the mouse pointer.

5. Press RETURN or TRANSMIT, regardiess
of cursor position, to submit the working
order to the keystation after you change
price and guantity. The cursor disappears
after you submit an order. {This com-
pletes the general procedure for entering
a working order. Details are presented
below.)

Quantity adjustment display

As explained earlier, you can change a

quantity in two ways:

» Select the guantity and press UP/DOWN
ARROW;

+ Select the quantity, type the new quantity,
then either select another fiesld or press
RETURN.

The active guantity can never be greater .
than the balance to sall.

When you change the guantity and aiready
have active working orders in the market,

the kaystation treats the change as an ad-
justment (see table for display colors). The
quantity adjustment is the difference between
the new quantity ar the original active
quantity.

Example of an increase: You have active
working orders and your current active posi-
tion is 7. ¥ you increase the quantity to 15,
the keystation validates the new quantity,
briefly disptays an adjustment of +8, and
automatically enters an order for the adjust-
ment quantity. This increases the active
quantity. Order priority is retained for the
original order,

Example of a decrease: If you have an ac-

tive quantity of 15 and decrease it to 12, the

keystation vatidates the new quantity, briefly

displays an adjustment of -3, and automat-

ically cancels orders sufficient to reduce the

active quantity to 12. Cancellation begins with ~
the most recent order; if it Is necassary to can-

cei only part of an order’s quantity, the keysta-

tion modifies that ordar, submitling a cancel of

the original order and then a replacement for

the original quantity minus the adjustment. :
This order loses its original priority. .z

If you change a quantity and have no active

working orders, the new guantity is dis-

played without adjustment and the order

state (as shown by display color) isun- .
changed until you submit the order to the

system by pressing RETURN.

Refreshing your quantity

The REFRESH hard key atiows you to main-
tain your active position in the market by re-
newing your order quantity. Pressing
REFRESH when you have aclive working
orders replacas the unexsecuted quantity
with the default order size {based on instru- Lo
ment parameters); the keystation briefly dis- "
plays the quantity adjustment until it

Page 198 of 368
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To enter a Sell working order...

receives all expected messages from the
Host, and then dispiays the renewed quan-
tity. i you have no active working orders,
the keystation displays the default order
size.

Multipte orders

You can have multiple working orders; they
must all be at the same price, but can be for
different quantities. The displayed guantity
reflects the total quantity of all orders. The
order number remains the same on all en-
tries until the entire working order is traded
or you quit the Working Crder dialog box.
You can change working order numbers
only via the Change Order dialog box. An
asterisk (*} right of the offer price indicates
that you have more than one active working
order on tha! side of the market,

Quitting the diatog box

If the balance to sell is zero and you can-
not see the cursor in the dialog box, press
QUIT or double-click the left mouse button
anywhere in the dialog box exceptina
valye field.

Quitting the dialog box before the
balance to sell is filled

» Press QUIT or double-click the lelt mouse
button anywhere in the dialog box except
in a value field. The Cancel Sell Working
Orders for instrument dialog box is dis-
played, showing the orders entered
during the working order session. This
dialog box looks fike the one shown in Fig-
ure B.4 for market maker orders.

GLOBEX iser Guide - 1885

» Cancel orders if necessary or, to leave
these orders in the market, select QUIT
1o close the Cancel dialog box. The Work-
ing QOrder dialog box closes, but the
instrument remains selected in the origi-
nal page shown in the Trading window.

Step 3 The result:

When you submit an order to the keystation,
a third line is temporarily added to the dialog
box to display a status message, PLEASE
waIT. Price and guantity are validated in the
same way as for standard sell orders, Until
your keystation receives Host acknow-
iedgment of your reguest, the mouse is
trapped and the keyboard is locked.

in the same way as for other order types,
the keystation identifies any vaiue fieids con-
taining errors. Correct errors and then

prass RETURN, or select OK in the mes-
sage box to override warnings where
appropriate.

It you entered a price that dlffers from the
Last by more than the Price Chack amount,
a message displays in the dialog box. Press
RETURN to enter the order, or change the
price,

If your entry resulis in an entry positioned or
order canceled message sent by the Host:
and received at your keystation, any items
you selectad are deselected and the cursor
disappears; vaiue fields are dispiayed in the
appropriate colors. At this time, you cannot
see the cursor, aithough it automatically re-
turns to the price field.
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To enter a Sell working order...

Result Messages i SOLD if the bid trades at a later time (if an-
You will see the following types of mes- gﬁz{{z}aﬂef 's the aggressor through a bid

sages in the Maiflbox: : )
; Sea Section 7.12 for examples of cancel T

SELL with status :
LD with recap {if you are the aggressor : oseagss:
S0 s | .
’ . : ; The working order is added to the open or-
and the offer results in an immediate match). | derlist of ll orders entered at the keysta-
! tion, with an order type of LMW. The
Working Order dialog box does not close. -

GLOBEX User Guide - 1995
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- 9. Display Functions

" 9.1 Overview

Display functions include:
» Open Orders - To display a list of all open orders for the keystation.

» Page Directory - To display the list of system, custom, or market
maker pages and design a Trading window that shows one or two of

these pages.
) « Organizations - To display the names of all organizations that sub-

scribe to GLOBEX.

) . « Market Maker Page - To display the first pre-defined market maker
page (see Section 8.4.2}.

: . » Active Markets - To display current guotes for all active instruments on

one or both services and enter Bid, Ask, Hit, or Take orders for one of
the instruments. ‘
- » Custom Page Select - To select and display a custom page.
» Quick Page Retrieval - To display and select a page from a list of
system or custom pages.
« Page Scrolling in the Trading Window - To cycle through system or

customn pages, displaying each page in the Trading window, until the
page you wish to view is displayed.

Y

GLOBEX User Guide
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9.2 Open Orders

of all open orders for all
instruments at your SEEewn. Pross tie OPEN ORDERS
keystation, including the Gty Fressi ey. ymms :
Standing Order Book. .
You can list orders for Click on OPEN ORDERS m___
only one Service at -—-:T—) in the Display menu. Open Orders
atime.
See Section 2 for more information.

Note: /fyou have no
open ardars on the se-

1.4

lected Service, a mes- .
sage is displayed. %"* TETEN T ";” ! -W
No Open Orders. TEb~d  Bib crisbe bt S Lo :!%33%5 ::.n::j« 1 p
Select OK 1o acknow- ieh-71  Bib reisss Fe+E the T1E3ia8 :

D e
Iedge and remove the IEB-14  ASK  FPIOMS L] ) LW N PRRLRS —

UIEY I

mes.sage. Hymber of Gpsn Orderst 7

Figure 8.1 Listing of {pen Ordors

Figure 9.1 shows the open orders list The order displays in the order entry B

as it displays on the screen. The list dialog box as shown in Section 7.4

is organized by order number and where you can view, but not edit, the

shows order number, type of order data. Choose QUIT to return to the list,

{buy or sell}, instrument name, order -
price, order quantity, clearing infor- Note: The mouse will be trapped on

mation qualifier and ordertype (LMT, the QUIT button, but you will be able

etc.), and account number. The list to tab through the fields. Any changes

is scrollable, using PAGE FWD and . you make will not be saved at the host. -

PAGE BACK command buttons.
You cannot act on any order or take

To view details about any open order. _any other actions in the open orders
1. Select the order in the list. © list. Choose QUIT to remove the list i
2. Choose VIEW. . and return to the Trading window. —

CMEQ142999
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Bl 9.3 Page Directory

! -I.I':e instruments in the Step T 7odispiay ine st of system pages, choose ONE of triese methods:

GLOBEX database are ar-
ranged in a set of system - PAGE DIR
pages for each Service. QOOCOU Press the PAGE DIR key. O
You can dasign custom
pages and market maker
es, arranging instru- Wm
Pag ging : Click on PAGE DIR in the

ments on pages according 1 Doy ment, Page Dir..
to your needs. The names -

of ali pages currently avail-

- able are listed in the page See Section 2 for more information.
| directory. Using this proce-
dure, you can choose one

or two pages 1o display.

For a two-up view, you can

direct each page 1o the left

- or right side of the display.

——
T Servioce List ’/
GLOBEX Europe &
m l i I i @ corton P."“
- [Fﬁ'rmm O custom Pages
A HNN FUTURES

; O Harket Heker Pages

| Left
BImgRE:

Figure 9.2 Page Directory Dialog Box

Page Display Text Boxes

The dialog box includes the Service list and System Pages radio button is highlighted
a2 list showing the names of system, custom and the Page Display text boxes show the
or market maker pages, dependingon - - pages currently dispiayed in the Trading
which list you choose. When the dialog box window. With a one-up view, the page

is first displayed, the first Service name is name appears in the left text box; with a
highlighted and the directory contains sys- two-up view, the page names are shown
tem page names on that Service. The ieft and right as they are in the display.

GLOBEX User Guide - 1985
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To set up your display ...

Step 2 The procedure:

Select a Service in the Service List box. If you
wish to display custom pages. you do not have
to first select a Service. The custom pages cur-
rently loaded are those in the active trader pa-
rameter file.

One-up View...
1. The page fist shows System Pages. Choosge

the Custom or Market Maker Pages radio
button to display other lists.

2. Highlight a page name.

3. Selact the Left location check box; the pags
name appears in the appropriate Page Dis-
play box, replacing any existing name; the
highlight disappears rom the selected page
name in the list.

As long as a market maker page name is

in the left Page Display text box, the right
side ts unavailable. Market maker pages are
one-up views.

4. Select OK to remove the dialog box and view
the changed display.

« 1} only one page display box is filled in {left or
right}, selecting OK creatss a one-up view of

that page; the next time you display the
Page Directory, the page name will be in the
left display box.

» If both page display boxes are blank, select-
ing OK will not remove the dialog box. At
isast one page display box must be filled in.

Two-Up View...

Note: You cannot display a market maker
page in a two-up view.

» Two-up views (as shown in Figure 8.3) are
designed by filling in both page display
boxes.

» Two-up views may include one custom page
and one system page, or two pages of the
same fype.

1. For the first page in the display, highlight the
System or Custom Pages radio bution; the
dotted outline identifies the active page type.

2. Highlight a page name.

3. Select either the Left or Right location check
box; the page name appears in the appropri-
ate Page Display box, replacing any
existing name; the highlight disappears from
the selected page name in the list.

3
2 FPliiuHa

3 PIBH4
4 FIpUa PHOP G 3

Figure 8.3 Two-Up View

GLOBEX User Guite - 1995
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4.

Repeat step 1 if the second page of your
proposed display is on the other page list.

Repeat steps 2 and 3, choosing the other
location check box. The page name
appears in the other Page Display box.

Select OK to remove the dialog box and view
the changed display.

To eliminate one side of a two-up view...

In the Trading window, click on the page
heading of the side you want to keep. This
establishes that page in a one-up, Normal
view,

OR
Dispiay the Page Directory.

Without first highlighting a page name, select
a location check box; the page display box
for that side is cleared.

GLOBEX User Guide - 1995

To set up your display ...

3.

Select QK.

To replace both pages of a two-up view with
a different single page...

1.

3.

When you display the dialog box, the names
of both pages appear in the corresponding
Page Display boxes.

To clear a Page Display box and the corre-
sponding side of the display, choose a check
box without selecting a page from the list.

Seiect a replacement page. Select the other
check box (the one that still contains a page
name.)

Choose OK.

Step 3 The result:

In all cases, the page(s) you selected are
displayed on the side of the Trading window you

designated.

189
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9.3.1 Quick Page Retrieval

The Quick Page Re- StEP 1 rodisptay the iist of pages, choose ONE of these methods: ‘
trieval function allows you

to choose a system or cus-
tompageto displayinthe | © C O prassme quick PAGE Ky, (U

GQUICK PAGE !

Trading window. The func- ©Co
tion displays the Quick |
Page Retrieval List shown Gilck the right mouse button anywhers in the _
inFigure 9.4. Youcan | T Trading window except the keystation block. =

choose a page to display in el {Displays the fist of pages of the same type as .
the Trading window, repiac- the page in the Trading window.) : :

ing either the page dis- ~
played in a one-up view or Press SHIFT and click the right mouse button .
one of the fwo pages ina anywhere in the Trading window excep! the
two-up view. — Keystation block. (Displays the list of pages of ’
L the opposite type.)
Bee Section 2 for more information.

SePSE0 FUTURES
CaNADIAN DOLLAR SPREADS ':'

Figure 9.4 Quick Page Retrieval Lis! - System Pages

If you use the QUICK PAGE key, the Quick © are available than will fit in the list, scroll ~
Page Retrieval List displays in the center of : bars display. '
the screen. When you use the mouse to dis- : W v
ptay the itst, the upper-left corner is placed  Or use @ or to scrol!

where the mouse was when it was clicked. ; through the list,

The Page List shows aither all system page
or all custom page names. If more pages

GLOB!
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To select a page ...

Page Type

If the Trading window currently displays a
system page, the list will be of systermn
pages; if it displays a custom page, the list
will be of custom pages. (If SHIFT - right
mouse button was used, the page type will
be the opposite of that displayed.)

In & two-up view, the type of page listed de-
pands on what page typs(s) are currently dis-
plaved, and on whare the mouss was

clicked or what instrument was selected.

«  When the mouse is used to display the
Page List, the list will be of the page type
in the side of the Trading window where
the mouse was clicked. Sgo, for exam-
ple, if a custom page is displayed on the
right, and the mouse is clicked in the
right half of the Trading window, the cus-
fom page list will display.

s  Wher SHIFT - right mouse buiton is
used, the list will be of the type opposite
that of the side where the mouse was
clicked.

» With the keyboard, the page type will be
that of the window opposite the selected
instrument. So, tor example, if an instru-
ment is selscted on a custom page in the
right haif of the Trading window, and the
left haif shows a system pags, the list
will be of system pages.

« If the keyboard is used and no instru-
ment is selected, the page type will be
that of the page in the lett half of the

Screen.

When the Quick Page Retrieval List dis- -
plays, the page currently displayed will be
highlighted. In a two-up view, the page will
be that from the side whare the mouse was
clickad. If the keyboard was used, the page
will be the page opposite the selected instru-
ment,

o~
)
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Step 2 The procedure:

To choose a page to display:
Use the arrow keys to highlight the desired

page name and press or

Or
Ciick on the page name.

To close the list without changing the dis-
played page, click anywhere ouiside the box
or press QUIT,

Step 3 The result:

The Quick Page Refrievai List clears from
the screen. In a one-up view, the display
changes {o the gselected page. Inatwo-up
view, the location of the new page depends
on where the mouse was clicked or on the
selected instrument.

« |f the mouse was used, the new page
displays in the half of the Trading win-
dow where the mouse was clicked.

s I SHIFT - right mouse button was used,
the new page will display in the side of
. the Trading window opposite where the
mouse was Clicked.

s i the keyboard was used, the new page
displays on the side opposite the se-
lected instrument.

« |f the keyboard was used, and there is
no selected instrument, the new page
displays on the left side.

if the connection is lost 1o any Service when
the Quick Page Retrieval List is on display, a
waming message is displayed in the Alerts
window, and the box clears from the screen,

CMEQ0143004
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9.3.2 Page Scrolling

Page Scrolling aliows Step 1 7o scron:

you to cycle through

gither system or custom
pages, displaying each
page in the Trading

&=

Set focus in the Trading Window

and press or .

window, until the page
you wish to view is
displayed.

See Section 1 for mere information on the keyboard.

Step 2 The procedure:

With focus in the Trading window, press
PAGE FWD or PAGE BACK to display the
next or previous page. Each time you press
the key, the next page or previous page dis-

Step 3 The resulit:

In a one-up view, the pages that display
are of the same type as the displayed

page. If a custom page is in the Trading
window, the system scrolls through cus-

tom pages; if a system page is dis- ~
played, system pages scroll.

in a two-up display with an instrument se-

lected, the system scrolls pages of the

type in the window half opposite the se- }
lected instrument. So, for example, if a

custom page is on the left and a system -
page on the right, with a custom page in-

strument selected, system pages scroll

in the right halif of the Trading window.

+ In atwo-up display with no instrument se-
lected, pages scroll in the left half of the
window. So, for example, if a custom
page is on the left and a system page on
the right, with no instrument selected,
custom pages scroll in the left half of the

’ Trading window.

plays until you reach the end or beginning of
the list of pages.

The order of the system pages is defined by ..
the GCC. '

GLOBEX User Guide - 1885
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9.4 Custom Page Select

You can select a page
by name from the list of up
to 10 custom page names
that displays on a drop-

‘ down menu.

Step 2 The procedure:

Choose the custom page from the fist in

the drop-down ment.

If more than 10 custom pages are avail-
able, the item More Custom Pages ap-

| pears at the end of the list in the
drop-down menu. Choose this item to dis-
play the Custom Page Select Dialog Box

- shown in Figure 8.5, which shows the
rest of the custom pages in alphanumeric
order. You can also use the PAGE
BACK and PAGE FWD command but-
tons to see the entire fist, including the

Step 17 display the Iist of custom pages:

CT\  Clickon CUSTOM PAGE
“IU/  SELECT inthe Display menu.

B

' Gustom Page Select |

See Sections 1 ang 2 for more infarmation.

name.

up view.,

CUSTOM PAGE SELECY

PAGE BACK

PAGE FuR |

QuIT

Figure 8.5 Custom Page Select Dialog Box
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first 10 page names. (Note: Market
Maker pages do not appesar on this Jlist.)

Select the page you wani 1o display, then
choose OK, or doubie click the page

Step 3 The result:

If you use this procedure, the selected
custom page is aiways displayed in a one-

CME0143006
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9.5 Active Markets

The Active Markets func- Step 1 To display the Active Markets diglpg box, cheose ONE of these methods:

tion ailows you to view a list
of all instruments that have an oo e ACTV MKTS
open bid and/or offer. o o o Fressthe ACTV MKTS key. O

The function displays the Ac-
tive Markets Snapshot Dialog
Box shown in Figure 8.6. You
can select an instrument in
the active markets list and dis- ;
play the page with that instru- | See Section 2 for more information.
ment, or enter a Bid/Ask, Hit,
or Take order.

‘q: Click ort ACTIVE MARKETS in
- ' the Display menu. Aotive Barkets

The Active Markets Dialog
Box can remain on the screen
while you do other activities.

Service List

You can move the dialog box scae0 A i 2] [GLoBex Americe Y
or remove it from the dispiay, torird b BiC™™IENIE™Y

using the same techniques as
for order entry dialog boxes.

m
m
m
SRS/ ix :
o %, 8 || o] o] Lo | |
N L .
m .

Lest refresty S&IAS GMT

(See Section 2.5.) i
Figure 9.8 Active Markets Dialog Box
The Active Markets Dialog Box shows each The dialog box shows instrument names,
active instrument on the Service with the best Bid/Ask prices, best Bid/Ask quantity,
highest priority (see Section 6.3.2). Seiect and Exchange ID. Instruments are dig- )
another Service in the Service List box to dis- played in alphabetical order. The Last re- i
play active markets on another Service. If fresh time tells when the display was .
there are more active markets than can fit in updated. v
the draxgé::;c, s‘;ﬁgfs dispiay. Fields in the dialog box are not updated
automatically when new bids/offers oc-
ur. EFRESH to displa -
Or use . . to scroll through the ;atedl::;;se REFRESH 1o display up

list. (2000 active markets can be displayed
for GLOBEX America, and 800 for GLOBEX .

Europe.)

Guide - 7835
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To Use Active Markets...

Step 2 The procedure:

To Display an Instrument on a Page

You can display a page with any of the in-
struments shown in the dialog box.

1. Select the instrument, using the arrow
keys.

2. Choose GOTO PAGE.

OR
Double click the instrument in the dialog box.

« [fthe instrument is on the page already
on display in the Trading window, the
page remains in the display, and the in-
strument is selected.

« If the instrument is not in the Trading win-
dow, the system displays the first custom
page with the instrument. The instru-
ment will be selected.

¢ If the instrument is not on a custom
page, the first system page containing
the instrument will display, with the instru-
ment selected.

To Enter an Order

You can enter an order for an instrument in
the Active Markets Dialog Box.

1. Select the instrument, using the arrow
keys or clicking the mouse. (Do not dou-
ble-click.)

2. Choose a command button — BID/ASK,
HIT, or TAKE.

3. The page with the instrument displays,
along with the appropriate order entry
dialog box. (See Section 7.) Enter and
submit an order. Choose QUIT in the or-
der entry dialog box if you decide not to
enter an order at this time. The Trading
window retums to the previous page dis-

play.

GLOBEX User Guide - 19985

To Refresh the Data

To view the latest best prices and guantities
and see new instruments that have become
active, choose the REFRESH command but-
ton. (Either click on it or TAB to it and press
RETURN. REFRESH is the active com-
mand button when the dialog box displays.)

After REFRESH is chosen, the selected in-
strument remains selected if it stilt has a mar-
ket.

To Close the Dialog Box

To close the dialog box, choose QUIT. Or
dispiay the System Menu of the dialog box,
and choose CLOSE from the menu.

Step 3 The result:

« If you have displayed a page, the Active
Markets Dialog Box does not clear from
the screen. Move it if necessary to see
the instruments in the Trading window.

¢ |f you have entered an order, the order
entry dialog box clears from the screen
and focus returns to the Active Markets
Dialog Box.

« If you have refreshed the display, the lat-
est data displays in the dialog box, and
the Last refresh time is updated.

if the connection is lost to the selected Serv-
ice when the dialog box is displayed, a warn-
ing message displays in the Alerts window.
All command buttons except QUIT are dis-
abled.

if the connection to a non-selected Service

is lost, a warning message displays in the
Alerts window, and the Service List box is
updated to remove the name of the lost serv-

ice.

195

Page 211 of 368 0212 CME0143008



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 213 of 369 PagelD #:1721

9.6 Organizations

I his procedure displays a Step 1 1o display the fist of organizations, choose ONE of these methods:

list of all organizations sub-
scribing to e{ach GLOBEX o066 ORGS
Service logged in. o 0o  Pressthe ORGANIZATIONS key. O
"E[j Click on ORGANIZATIONS in m_,
: g the Display menu, Organiastions
See Section 2 for more information.

| Organizations Subsnr:hnng To GLOBER
ce—— 5

Serv;ce Li

‘h i ﬂwa nmw

FCHi-CHI
FCMA-LON PAGE BACK

FCM1-NYC

FCMZ2~NyC

FCM3-NYC

e
FCMG~CH1 Quiy
[ECME=NYT

Figure 9.7 Organizations Subseribing to GLOBEX

The display is a scrollable list. i a list of organizations was not received from the -
selected Service, a message, No subscribers, is displayed in the dialog box. To
see the list of organizations on any other Service, select that Service in the drop-
down list. Select QUIT to remove the dialog box.
Liser Guide - 1995
CME0143009
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10 Window Furctions St

GLOREXS: CHE~BATIF

e A3

Iy
s

[ L2
%

OMHHC P20
ik

B oo x TuTE

Figure 10.2 Example of Freeform Display Style

The Window drop-down menu is shown in Figure 10,3, Each of the menu
choices is explained in the sections that follow in this user guide. Al choices on
this menu are not available in each display style. For example, instrument over-

) lap warning |s not avaalable in freeform display style; Trader Mailbox is not avail-
= A of various choices is detailed at the

CMEQ0143010
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10. Window Functions

U ptfaﬁamaz inwhi %a'rader Maifbox and d Ticker display at the bottom of
Ry ’fhae %eén §§1 é‘f eofan d:spfay format in which you determine the

. i Seleot QW?@{@R%&
- ‘tha!sdmi%m ’?&- play:
. Decade-whether or not to receive warning massages in fixed display

style when the Trader Mailbox and Ticker window become large
enough to cover instruments [n the Trading window.

Figures 10.1 and 10.2 show the two possible display styles.

GLOBEXP: THE~HAT IF ; TE ]

z Plews
3 EIRRS

Figure 10.1 Fixed Display Style

CME(Q143011
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16 Window Functions

10.2. Trader Mailbox

This menu cholee is avadabie only in freeform display style. t's automatically
dispiayed in fixed dispiay style. ’

The Trader Mailbox, shown in Figure 10.4, shows responses from the Service'’s
GLOBEX Host computer concerning your most recent entries. In freeform dis-
play, you can decide whether to display the Trader Mailbox. When the Trader
tailbox is not displayed, it is "lconized— displayed as a small rectangle 10 the
left of the Alerts window at the bottom of the screen. A count of messages dis-
plays in the iconized Mailbox, incrementing each time a new message is re-
ceived until there are approximately 100 messages in the Mailbox. At that poimt,
the number turns red and stops incrementing; however, no massages will be
- o8t -The-oldest messagoas-will be deleted from the Trader Mailbox, but, they will

be maintained in the tradelog. Each fime the Trader Mailbox is iconized, the icon

message counter is zeroed.
’ '3 R ZT’F'R;?&I;?-B "MAELEDOE
o

SO Ox

SELLE &
K-

RN 1 Es

FHEFRFE

By EnKs

HEEL 3

Figure 10.4 Trader Mallhox

To display or iconize the Trader Mallbox:

Choose Window in the henu bar. i the Trader Mailbox is currently displayed,
it will be checked in the drop-down menu. } it is not cutrently displayed (as

in Figure 10.3), it will not be checked.

2. Choose Trader Mailbox the menu.

If the Trader Mailbox is iconized, it will immediately display in the posi-

tion used when last displayed.

¥ the Trader Maflbox window is currently displayed, it will iImmediately

be hidden.

% You can double click the icon to display the Trader Mailbox.

1.

*

GLOBEX User Guide - 1995
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10 Window Functions

See Section 1 for more information on the Trader Mailbox and for additional in-
formation on moving, sizing, and displaying windows,

10.3. Ticker Window
This menis choice is avallabie only In freeform display style. it's automatically dis-
played in fixed style.

The Ticker window, shown in Figure 10.5, displays last price data. In freeform
display, you can decide whether fo dispiay the Ticker or hide it.

=
P
P
T
T
s

T T bt et
MM

Figure 10.5 Ticker Window

To display or hide the Ticker window:

1. Choose Window in the menu bar. If the Ticker is currently displayed (as in
Figure 10.3), it will be checked it the drop-down menu. K it is not currently
displayed, it will not be checked.

2. Choose Ticker in the menu.

« If the Ticker window is hidden, it will immediately digplay in the position
used when last displayed.

« [f the Ticker window is currently displayed, it will immediateily be hidden.

See Section 1 for more information on the Ticker and for additional information
on moving, sizing, and displaying windows.

GLOBEX suide - 1995
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10 Wingow Functions

10.4. Price Page

This menu choice is available in both fixed and freeform display styles.

The Price Page, shown in Figure 10.8, shows current cash market and statistics

i information. The Price Page displays automatically each time you login. After
login, you can decide whether to continue to display the page, and choose be-
tween two pages of information from Reuters Monitor. i you togin to a different
Service, the Price Page for that Service will display automatically.

si.s;

G'?f g2.02

M OFUY 115.40
DY 107.24-25

- - - - o o 1]. Sn;-o- - o L s S e - - -

Figure 10.6 Price Page

To display, hide, or choose a Price Page, choose Price Page in the Window
menu to display the secondary Price Page menu. An example of the menu is
shown in Figure 10.7.

Hindow Tancel Sessi
Trader Mailkhex
Ticker -~
Frice FPage

HBrgie e e e
Instrument Spacing .

'-ﬁhgg'm

Instrunent Bverlap Harning

Figure 10.7 Exampile Prics Page Menu

A price page can be in three different states:
% « Available to the trader (received from the Service to which the {rader is
logged in).
.« Unavailable because the trader is not logged onto that Service.
» Unavailable because data has not been received from the Service.

GLOBEX User Guide - 1895
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10 Window Functions

Choices on the Price Page menu wil! reflect these states.

» A grayed Price Page Name (GLB2 in Figure 10.7) indicates that the
page is unavailable because the trader is not logged into the Service.

¢ A Price Page name (GLB1 in Figure 10.7) indicates that the page is
available to the trader. A check indicates the page is currently dis-
playsd. .

« “Enable” indicates that the Price Page is not currently displayed, and
that no data has been received from the Service.

« “Disable” indicates that the Price Page is currently displayed without
data; data has not been received from the Service.
To choose or hide an available Price Page:

1. Choose Window on the menu bar. Choose Price Page. ,
2. Choose a page name — GLB1 or GLB2 —in the secondary menu to display
that page.
* If apage is currently displayed, choosing the other page name will
switch the display to that page.

+ If the page is currently displayed, its name will be checked in the menu.
Choosing that page name will hide the Price Page.

if a blank page is To choose or hide the blank Price Page:
displayed and data

becomes available,
the data displays : 2. Choose Enable to display the blank page.
immediately. '

1. Choose Window on the menu bar. Choose Price Page.

Or

Choose Disable to hide the blank page.
PRICE PAGE
Press to display the Price Page if it is currently hidden. {f the page is dis-
played, pressing the key will move focus to the Price Page window.

' See Section 1 for more information ori the Price Page and for additional informa-
. tion on moving, sizing, and displaying windows.

2 02 ‘ GLOBEX User Guide - 1995
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10 Window Functions

10.5. Style Choice

The Style choice on the Window menu allows the trader to pick from two display
styles:

s Fixed - where the Trading window, Trader Mailbox, and Ticker window
appear in fixed positions on the screen. Trader Mailbox and Ticker win-
dow can be increased or decreased in size using + or - buttons an the
screen titie bar. (See Figure 10.1.)

« Freesform— where the trader can move or overlap the various windows,
and choose whether to display the Trader Mailbox and Ticker windows.
{See Figure 10.2.) Note that the Trading window cannot be moved.
To choose a display style:

1. Choose Window on the menu bar. Choose Style. The secondary Style menu
shown in Figure 10.8 displays.

2. Choose the top icon for fixed display styie.
Or
Choose the bottom icon for freeform display style.

i The screen display changes to the selected display siyle. If the Trader Mailbox
or Ticker window were not displayed in freeform style and you change to fixed
sfyle, they will display. If you change o freeform style again, the screen wifl re-
display with the previous choices for displayed windows, positioning, and sizing.

TErader Harlbex o -
# Tiacker - 7 : = )
Price Page »

Stule
i “Instruwent Spacing - T 7
! ¥ Instrument Bverlap Waraning

Figure 10.8 Style Choicas on Window Msnu

CLOREX User Guide - 1995
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14 Window Funotions

See Section 1 for more information on the display styles and for additional infor-
mation on moving, sizing, and displaying windows.

10.6. Instrument Spacing

This menu choice is available in either Oisplay style.

The Instrument Spacing choice lets you choose how far apart to space instru-
ments in the Trading window. You can choose to display instruments on:

« 1 line each (no space between instrument lines).

» 1 1/4lines each {1/4 line space between instrumnent lines).
* 1 1/2lines each {1/2 line space beiween Instrument lines).
= 2 lines sach (1 line space belween Instrument lines).

Experiment with these choices to determine the spacing you feel most comfort-
able with.

To choose instrument spacing:

1. Choose Window on the menu bar. Choose Instrument Spacing. The secon-
dary Instrument Spacing menu displays.

2. GChoose from the menu.

The screen display changes to the selacted spacing. In-the fixed display style, if
you choose spacing that will cause an instrument(s) in the Trading window to be
covered by the Trader Mailbox and Ticker window, a message waming you of
this condition will display. (See Section 10.7.)

- To display a Market Maker or Working Order dialog box, the Trading window -
| must bein 1 1/2 line spacing. If it is not, the system will automaiically change the
| instrument spacing.
i
!
GLOBEX Use
CME0143017
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10 Window Functions

10.7. Instrument Overlap Warning

This menu choice applies only to fixed display style.
You have the option of receiving a warning if instruments in the Trading window
are about to be obscured. The Trading Window may be obscured when you:

» Change the size of the Trader Mailbox or Ticker window.

» Change the spacing of instrument lines in the Trading window.

» Loginto a new Service and bring in new instruments to the displayed

page.

« Change the displayed page.
The Overlap Warning choice on the Window menu allows you to determine
whether a warning shouid display.
To determine whether or not to receive a warning message:

1. Choose Window on the menu bar. _
2. If acheck displays next to Instrument Overlap Warning, the warning is active.
« If Instrument Overlap Warning is not checked, choosing it activates the
warning.
¢ If Instrument Overlap Warning is checked, choosing it deactivates the
warning.
Warning messages will display in one of two ways:
Trading Window [nstruments are about to be covered. Do you still
want to proceed?
Generally, this warning message will display as a popup window.
s Choose OK to continue. instruments will be covered up.

o Choose Cancel to quit the procedure so that the instruments will not be
covered up.

Or

GLOBEX User Guide - 1995 _ 2 05
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10 Window Functions

Instruments covered

In some situations, when the displayed page changes, a message will
display in the Alerts window. This tells you that instruments in the Trading
window have been covered by the Trader Maitbox and Ticker. Resize the
windows to view these instruments.

User Guide - 1995
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11. Messages and Keystation Records

Every event that occurs during use of GLOBEX — every trader action, every
trade, and every communication — is reported and recorded somewhere in the
system. At the keystation, messages are displayed in the Trader Mailbox, the
Alerts window, and dialog boxes. These messages become part of the printed
audit trail and the stored tradelogs (one tradelog for each connected Service).

This section helps you understand and interpret these displayed messages -
their cause, their location, their meaning — and the keystation records they sup-

port.

11.1 Messages

Types of messages include:

Trading Request Messages, displayed in the Trader Mailbox, are records of
Bids/Offers or Hit/Take orders, or requests to hold, release, cancel, or change or-

ders.

Host Respanse Messages, also displayed in the Trader Mailbox, immediately
sonfirm your requests and announce trades and order refusals.

Alert Messages, displayed in the Alerts window for about 30 seconds, are an-

nounced by a beep if the audible atarmn is set to “Yes.” {(See Appendix F.) They

include RFQ, price limit and GGG alerts, and all system errors, such as disrup-
¢ tion of communication between the keystation and other system components.
' Alert messages are added to the displayabie Alerts History {(see Section 1.5.2).

Always check the Alerts window for printer error messages and correct any
printer problems before you log ocut. Failure to do so will lock the keystation
and prevent you from logging back in until the problem s resolved and

printing completes.

3
i

. System errgr messages always include an error number and status, Report afl
| system error messages to the GCC, exactly as they are displayed. Calf the

GCC before you clear the message.

b
i
1
i

GLOBEX User Guidg - 1
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11 Messages and Keystation Records

Error Messages, resulting from your actions, are displayed in two forms:

» Red status messages in the dialog box tell about incorrect or incom-
plete information. Correct errors and continue,

» Message boxes tell that you cannot perform the current action at this
time, for example, No Bid Market. Select OK 1o remove the message.

11.2 Trader Mailbox

The Trader Mailbox displays messages from the Host. A new message is added
at the top of the list, and the others scroll downward. You ¢an scroll through up
to 300 lines. Descriptions of functions in this user guide include examples of rele-
vant messages..

Messages are displayed in color as follows:

Yellow Events occurring during non-trading mode
Order rejections (NG messages)
Errors in timing or status
Red Single order cancelled
Entry removed
White  Match notifications
Green  Order entry
Hold
Release

Transaction codes identify the type of entry:

BUY*  Notification of a successfully ENTERED Take.
SELL* Notification of a successfully ENTERED Hit.
BUY Response to entry of a Bid (order to buy).

SELL  Response 1o entry of an Offer (order to seil).
BUY*  Response to entry of a Take order (Take an Offer).
SELL* Responseto sniry of a Hit order (Hit a Bid),
BOT  Confirmation that a Bid (BUY)} was matched,
SOLD  Confirmation that an Offer (SELLY was matched.
BOTY  Confirmation that a Take (BUY*) was matched.
SOLD* Confirmation that a Hit (SELL*) was matched.
CX-B  Confirmation that a Bid was cancelied.

C:‘-f:? - ?995
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11 Mossages and Keystation Records

CX-8  Confirmation that an Offer was canceligd.
B-HLD Confirmation that a Bid (BUY) was held.

SHLD  Confirmation that an Offer (SELL) was heid.
B-REL. Coniirmation that a Bid (BUY} was refeased.
$-REL.  Confirmation that an Offer (SELL) was released.

Trader Mailbox messages may also include credit status, as explained in Sec-
tion 4.3.

There are four message formats, shown in Table 11.1. Examples foliow. In all
examples, “x” stands far the Exchange identifier.

Table 11,1 Mailbox Message Formats

Farmat 1 Format 2 Format 3 Format 4

Order number | Order number * Order number - Message

Transaction code . Transaction code - Transaction code " Service code

Order quantity - Quantity remaining  © Order quantity " Timestamp

instrument name ! instrument name " Ingtrument name .

Price ! Price - Prica* :

Timestarnp ‘ Timestamp - Timestamp :
| ' |

Status code | “BAL:" : “4RCP#"

Account number | Quantity remaining . “BAL"™ :

Exchange 1D | Account number " Quantity remaining | E
" Exchange ID _ Account number : !
: 1, Exchange 10 i ‘

. Format 1 - Entry positioned messages; messages for entry removed, held,
. released; single entry cancelled; and all rejected (NG} messages.

*In recap massage, the price In line 1 is the worst price at which the order fraded.
*BAL:" is not displayed in a BOT* or SOLD" message.

GLOBEX User Guitle
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11 Messages and Keystation Recoras

Order Status is shown in sach message. For Hit and Take entry messages
status is ENTERED. For all other messages, successful status is indicated by
OK: unsuccessful status is indicated by NG.

Exampies:

QOFFER successfully positioned

LWi123¢  SELL 100 NNZ2P8225 101 16:39:14 {GREEN)
OK- 123A X

TAKE successfully entered

LW1-4284 BUY 100 BPM3 15280  16:54:37 {GREEN)
ENTERED 123A X

BID successtully held

AX3-4500 B-HLD 100 EDZ2 8168 17116 (GREEN}
OK- 1234 X

BID successtuily refeased -

AXI4500 B-REL 1086 EDZ3 9168 17:21:16 {GREEN)}
OK- 123A b 4

BID successtully cancelled )

AX3-4500 Cx-8 100 EDZ3 9168 17:38:10 (RED}
OK- 123A x

HIT successiully entered

AX3-4508 SELL® 25 NNZ2C7700 250 17:43:37 {GREEN)
ENTERED 123A X

HIT rejected

Lw1-4508 SELL* 25 NNZ2C7700 250 17:49:12 (YELLOW)
NG-NO BID ATPRICE 1237 H

Format 2 - Entry matched messages, received by non-aggressors, indicating
that a standing order has matched due to another trader's Bid/Qffer or Hit/Take.

This type of message is also received when the market opens, 10 show matches
that resulted from orders submitted during the staging period. This message can
inciude a list of entries, because more than one of the recipient’s standing orders

can be filled by the aggressor's entry,

CME0143023
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11 Messages and Keystation Records

Example:

OFFER traded

LWi1234 SOLD 50 EDH2P9228 100 - 1B:51:40 (WHITE)
BAL: it 123A X

Format 3 - Multiple entries matched {Recap).

The recap message is received by the aggressor in the trade and indicates that
a Bid, Offer, Hit, or Take entered at that keystation was filled. It is highty prob-
able that multiple fills will result from a single order entry. The recap message
refays this initial trade activity and iists the gquantity bought or sold, the balance
remaining {or cancelied because of a Hit/Take) and the worst actual price of the

transaction.

Note: The aggressor always shows a WP Indicator {preceding the price)
regardless of whether the fill is at one or multiple price ievels.

Examples (with Recap):

OFFER traded.

LW1-1234 SOLD 67 EDH3P9225  WPI01 16:39:17 {WHITE)
'~ #ACPE BAL: W3 123A X

TAKE traded
¢ LW1.4284 BOT* 83 BPM3 WP: 1528016:54:40 (WHITE)
i ¥RCPR 1234 X

Format 4 - Multiple cancel message indicates the request for canceltation of
multiple orders, any invalid statuses on the cancel, and completion of the cancel
request. CANCELLING... is displayed when you make the request. WARN-
ING... Is displayed when the Host indicates that an order was not found.

-.COMPLETED is displayed when the final Entry Cancelled message Is received
from the Host,

. Atimestamp is included in a format 4 message only when the Host responds, not
' on the entry message.

Examples:

| Request  CANCELLING ENTRIES
 Hegponse CANCEL ENTRIES COMPLETE 161437
WARN CXL: ORDER NOT FOUND-E#1234567850 xx

(xx indicates Sorvice Cods)

43024
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11 Messages and Keystalion Records

11.3 Tradelog

The tradelog is an internal record, maintained at the keystation, of all communi-
cations between the keystation and each Host, timestamped in Greenwich Mean
Time (GMT). There is a separate tradelog for each Service logged into for each
day. Each tradelog tracks a 24-hour period that beging with the first login at-

tempt.
The tradelog name is CAGX\TRADELOG\TLOGyYxxx.ZZ, where:

y s the Rast digit of the current year,
xXxXx is the Julian date,
ZZ. isthe Service cade of the Service the tradelog represents.

The tradelog records information from the following events:

« Login/Logout - The subscriber, trader, and date.

« Sign-in/Sign-out - The operator identifier.

» Change Password - The Change Password response.
» Lock/Unlock

» All trader actions that request an entry into the market or affect aiready-
positioned entries; i.e., Bid, Offer, Hit, Take, Hold, Release, Modify,
Cancel, Market Maker, Buy/Sell Working Order,

« RFQs
. » All directed messages from the Host to the trader (also displayed on
. the screen) congerning a requested entry or entries already in the mar-
i ket; i.e., refusals, result of trader functions, entry positioning, entry re-
moval, match and trade notifications, and credit status. Messages for
jailed price checks also appear in the tradelog.

« At administrative keystations, trade ticket and cisaring information.

Note: Your keystation will not receive match notification messages in the trade-
iog if it has failed or you have logged out.

GLOBEX User Guide - 1888

Page 228 of 368 0229 CME(0143025



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 230 of 369 PagelD #:1738

11 Messages and Keystalion Records

- 11.3.1 Using the Tradelog

The Print File function (Seclion 7.15) lets you print the current day's tradelog; do
this before you log out from each Service. Because printing the tradelog is time-
consuming and delays the printing of audit trail messages related to trading, you
should not print the tradelog during a GLOBEX Session.

A tradelog remains on your keystation hard disk for seven GLOBEX trading
days. If your hard disk fails, these tradelogs will be lost, so print tradelogs or
copy tradelog files to diskette {see Section 12) on a daily basis. Exit GLOBEX to
use the Offline Utilities to print or copy only when trading is completed.

Because tradelog at administrative keystations includes trade ticket information,
you can use the printed tradelog to recover information that would otherwise be
lost due to ticket printer malfunction. You can create a ticket manually as long as
you can refer to a printed tradeleg. You can also reprint lost trade tickets, using

the Offline Utilities.

The GCC Emergency Procedures (colored pages) and Section 12 describe
when and how to use the tradelog.

Because a number of emergency situations already described in this user guide
reqguire you to refer to the tradelog, it is important to understand how to interpret
tradelog records. Tradelog information appears in a number of different formats
which are explained below; examples are included,

11.3.2 First Line of Tradelog

The first line of the tradelog shows the Julian date and Service code, for exam-
ple: 105 yearday:GA.

11.3.3 Description of System Event

System events are not directly related to trading. They include network control
events, system errors, login/logout and sign-infsign-out information, alerts,
lock/unlock, and system errors that relate to message date received from a Serv-
ice. Asystem event message includes the following fields:

i
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Logging Sequence Number - A numeric field, always 5 digits, that restarts at
00001 at the beginning of each trading session and runs from 00001 to 65535
hefore returning to 00001,

Logging Timestamp - The time, in Greenwich Mean Time, the entry is logged,
in the format HH:MM:SS.hh and always 11 characters long.

Message Start - “MSG” marks the stant of the system event message.

Message Text - Event description no longer than 60 characters.

Examples:

System Conirof Events and Errors

o7
00018
00020
00021

0002
00025
00025
00025
00029

nosss
DG700

00002
00660

oosTe

23:34:3526
23:34:35.26
23:34:35.60
23343660

23:34:40.20
23:48:00.56
23:49:00.96
23:48:00.96
23:48:00.96

10:11:14.90
10:11:38.46

10:15:14.32
10:40:02.91

03230781

MSG: SUBSCRIBER:CRGL-CB ATTEMPTING LOGIN
MS5G: TRADER: CL4 ATTEMPTING LOGIN

MSG: SUBSCRIBER:CRGL-CE LOGGED IN

MS5G: TRADER: CL4 LOGGED IN

M3G: PASSWORD MODIFIED

M5G: OPERATOR SALLY SIGNEDIN
MSG: OPERATOR SALLY SIGNED OUT
MSG: KEYBOARD LOCKED

M5G: KEYBOARD UNLOCKED

MSG: TRADER: US1 ATTEMPTING LOGOUT
MSG: TRADER: US1 LOGGED OUT

MSG: CHECK AUDIT PRINTER
MSG: CHECK TICKET PRINTER

MSG: MARK FOR EXTRACTION

Jser Guidls - 1885
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00016 17:59:23.25 MSG: MAIN SYSTEM ERROR Error: 1000 Status: 200
00016 15:59:23.25 MSG: DATABASE ERROR Error: 7402 Status: 1002
00016 17:59:23.25 MSGE: AUDIT PRINTER ERROR Error: FODO1 Status: 21
00016 17:59:23.25 MSG: CANNOT RECOVER Error: 1022 Stalus: 200

00419 19:45:37.79 MSG: NOT PERMISSIONED Error: i042 Status: 2
Parameter File Maintenance

00011 09:54:12.00 MSG: INSTRUMENT PARAMETER INVALID GTY: SPOT
00012 09:54:12.00 MSG: INSTRUMENT PARAMETER INVALID INSTRUMENT: NOT STORED

Price Alerts

00862 11:02:13.58 BPZ3XHIGH
00355 11:02:17.54 BPZ3xLOW

11.3.4 Trade Ticket Information

For each matched trade, the Service Host generates a Buy trade confirmation
and a Sell confirmation. The ticket printed at the buyer's administrative keysta-
tion only prints the buy side of the ticket; the ticket at the seller’s end only prints
the sell side information. Tradelog information is directed accordingly, and is

. identifiable chiefly by order number.

Trade Ticket Header - “GLOBEX ORDER EXECUTION CONFIRMATION", plus
keystation timestamp (HH:MM:5S.hh} indicates the start of trade ticket informa-
tion in the Tradelog.

i Trade Ticket Information - A senies of lines of specific information.

Trade Ticket Footer - A line of 78 asterisks indicates the end of trade ticket in-
¢ formation.
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Examplas:

50123 UID:00054
ORD #:0N012345 TYPE: LMT QUAL:G ACCT #£:ACTO012345 FEX:GL FRIAM:LINDW

BUY-
MIXM:BPZY  QTY:0005 MQTY:0000 AT PRICE:025010 PFix CTE1 FEE:M ORIGIN:2

TIME;12:34;55 DATE:02/14/93 MATCH #:0000000123 OP ORG:UNDW OF LID:00054

L1

*05:12:30:14" GLOBEX ORDER EXECUTION CONFIRMATION *++
ORG:LINDW E #:0000002130 ETIME:17:55:18 DATE 12/16/82 0ID:00123 S1D:00054
ORD #£:0R012345 TYPE: LMT QUAL:G ACCT #:ACT0012345 FEX:GU FRIRM:LINDW

SELL-
MIXMNNZS  QTY:0005 MQTY:0000 AT PRICE:025010 PFl:ix CT0:1 FEE:M ORIGIN:2

TIME:12:34:55 DATE:02/15/33 MATCH #:0000000123 OP ORG:MLPFSCHI OP UID:00035
ACTION:O MEMC: 0000000000

W e e e el e ek o e e el o e e o i e il o o 0 il el o ol A O O R R e e W el W

11.3.5 Directed Messages

Directed trading messages are recorded in the tradelog, printed on the audit trail,
and displayed on the screen (in an edited varsion) in the Alerts window or Trader

Mailbox.

There are two fypes of directed messages: trading request messages from
the keystation to a Service Host and Host response messages from a Service
Host to a keystation. Trading request messages have a single timestamp, in the
- second field, showing the time the message was added to the tradelog. Host re-
I sponse messages have two timestamps: the tradelog timestamp in the second
field and a Host timastamp, the time the message was sent from the Host, in the

fifth field.

Trading Request Messages A

Table 11.2 identifies all possible fields in a trading request message; the number
| of fields in an actual message can vary. Table 11.3 shows the fields included in
' gach request message according to the function identified In field #4.

i
.
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Field Name

Table 11.2 Trading Request Format

Format

i1 Logging seguence number | (5-diglt number)

iz i Logging timestamp P HHMM:SS.hh

l 3 | Keystatlon transaction number . "X#(10-digit number)"

fa « Function . Beetable 11.3

i 5 - Exchange identifier W or

i 6 instrument “IXM:{10-charagter Instrument neme);

v 7 Entry oken “E#(10-digit number)”

"8 {line break}

19 Cuantity "OTY {5-digit number}”

£ 10 . AT

R 3 ! Pricae " {&-digit number) :

F 12 i More quantity “MOTY (4-gigit number)” X

L 13 i Credit status i "OK” OR “NG" plus explanation !

{14 . {line break) : :

115 I "GLEARING” . See Section 4.4.2 & Appendix B

116 - Account number | See Section 4.4.2 & Appendix B
17 Order number | See Section 4.4.2 & Appentlix B :
18 Crrder type | Sop Section 4.4.2 & Appandix B ;

P18 i Order quaiifier ' See Section 4.4.2 & Appendix B |
20 ; Origin Sea Section 4.4.2 & Appendix B
24 LeTl See Section 4.4.2 & Appendix B (blank for GE)
22 Fea See Section 4.4.2 & Appaendix B {blank for GE) !
23 Original gntry date See Section 4.4.2 & Appendix 8 ;
24 Foreign exchangs i See Section 4.4.2 & Appendix B ;
25 Foreign firm { See Section 4.4.2 & Appendix B ;
26 Action MATIF only g
27 Memo MATIF onfy i
28 (line break) ;
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Table 11.3 Trading Reguest Message Field Combinations
(X - Field always present)

Message Includes These Field Numbers:

if Function Field is I____ R _-..._..A,ﬁ_“‘w,.,,.m._._
14 7 | s 9-13 14 | 1527

- ENTER BID

i ENTER OFR

. ENTER BUY

- ENTER SELL

. CXL SEL

" CXL ALL ENTS _

. CXL ALL BIDS i

; CXL ALL OFRS

! MODIFY BID

. MODIFY OFR

" HOLD SEL J

| RELEASE SEL
ENTER RFQ i
MATCH NTC ACK

HKIXI x| x
X x| X

XXX x|x
x| XX
MK X =

MU x| x| x| x| x| x| x| x| x| x| 2]
] X x| x| x| x] a¢] x| x| x| x

Examples:

00010 04:54:12.00 X#0000000010 ENTER BID F [XM:NNZ3

QTY:00010 AT 016680 MQTY:0000
CLEARING: 01107423 15746578 LMT G 1 1 M 09/30/89 GU LINDW 0 xxxxxxxx:006x

. 00011 02:54:12.00 X#0000000011 ENTER OFR M IXM:BPM3-BPZ3
! QTY:00005 AT 010200 MQTY:0000
' CLEARING: 01107423 15746578 LMT G 1 1 M 09/30/83 GU LINDW

00012 04:54:12.00 X#0000000012 ENTER SELL M IXM:BPZ3
QTY:00010 AT 016650 MQTY:0000
CLEARING: 01107423 15746576 LMY G 11 N 08/30/83 GU LINDW

' 00015 09:54:12.02 X#0000000055 MODIFY BID F IXM:SFZ3 E#0001408278

: QTY:00130 AT 005950 MQTY:0000
| CLEARING: ACCOUNT BA2-31 LMT G 11 M 03/20/93 GU LINDW 0 x3000000X00XXXXX

00018 09:54:12.00 X#0000000019 CXL ALL ENTS

2 1 8 ‘ GLOBEX User Guide - 1895
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00066 23:56:48.47 X#000:0000017 CXL SEL
' 00014 09:54:16.00 X¥0000000054 MATCH NTC ACK
Host Response Messages

Table 11.4 identifies all possible fields in a Host response message; the number
of fields in an actual message can vary. Table 11.5 shows the fields included in
each response message according to the function identified in field #4.

The status “TRADED" in field 15 is included in all messages indicating success-
ful trades. In all other messages, successful status is indicated by “OK”. Al
messages indicating unsuccessiul status include "NG".

GLOBEX User Guide - 1995 2 1 9
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Table 11.4 Host Response Message Format

Fiefd ‘ Field Name Format
1 f Logging sequence number ' (5-digit number) !
2 | Logging timestamp ! HH:MM:SS.hh
l a ' Keystation or Host transaction number ; “X#(10-digit number)” f
Fa ! Function | See table 11.5 '
;5 . Host timestamp ! HH:MM:SS
i 6 Exchange identifier : ‘MToor “F"
-7 i Instrument - “IXM:(10-character insirument name)"
: B  Entry token . “E#{10-digit number)”
-8 . (line break) '
10 \ Quantity . “QTY:(5-digit number)”
11 L AT :
12 ! Price (6-digit number)
13 " More quantity : “MQTY :(4-digit number)”
14 ! Completion status/Gredlt status ; 20-character text
15 " “TRADED"
18 . Match number i “NW#(10-digit number)”
17 i (line break) ’
18 | “CLEARING™ | See Seciion 4.4.2 & Appendix B
19 " Account number : Ses Section 4.4.2 & Appendix B
20 | Order number | See Section 4.4.2 & Appendix B
21 i Order type | See Section 4.4.2 & Appenix B
22 Order quaiifier See Section 4.4.2 & Appendix B
| 23 ! Qrigin See Section 4.4.2 & Appendix B :
| 24 jcTl | See Section 4.4.2 & Appendix B (blank for GE) |
i 25 ! Fee i Sea Section 4.4.2 & Appendix B (blank for GE)
i 28 Original entry date See Section 4.4.2 & Appendix B (blank for GE)
27 Foreign exchange See Section 4.4.2 & Appendix B {blank for GE)
; 28 Foreign fim See Section 4.4.2 & Appendix B (blank for GE)
. 29 Action MATIF only -
30 Memo MATIF only 1
3 {line break) ’
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Table 11.5 Host Response Message Field Combinatlons
(X=Field always present; S=Fieid sometimes present; K=Keystation; H=Host)

Message Includes These Field Numbers:

if Function Field is |! —

2] 3| 4 o [7043] 4 [16716] 77 | 16.20]
i BID | X [KH] x | x| X | s X | X! s i s i x| x
. OFR i X (KH; X | X . X 8§ X ' X 8§18 X X
BUY X K X X - X X X 8§ 8 X X
SELL X « K X X X . X X S8 s X X
CXL BID X K : X 18 X X X X s X
CXL OFR X K i X -8 X i X X X S X
_ COMMAND ACK X, K | X | X | : X X
- ENTRY REMVD X i H X { X 1 X X X X X X %
- BID RELEASED X 7K X | X | X | X X X X :
_OFRRELEASED - X ! K X | x I X X ;X . COX
¢ BID HELD X 1K X t X X X i X PoX PoX o
{ OFR HELD X i K| X [ x| x| x ! x| [ X | DX
‘ RFQ X | H | X X | x 1 Xx ' ! X
: RELEASE BID X | K X X X X X X KR
' RELEASEOFR | X | K | X X | x | x| x| x| POX
: HOLD BID XK | X X | X X | X | ;
. HOLD OFR X | K | X X | X | Pox o X !
- BID ON HOLD X K | x bx [ x X | X | x| X X | X
|[oFRONHOLD | X | K | x [ X I x ' x | X { X | X ! X X
Examples:
Successfully positioned trading requests
00010 09:54:00.12 X#0000000010 BID 09:54:10 F IXM:NNZ3 E#0000000123
QTY:00010 AT 016680 MQTY:0000 OK-
CLEARING: 01107423 15746578 LMT G 1 1 M 03/30/92 GU LINDW © Xox00000000uxck
00011 09:54:00.12 X#0000000011 BID 09:54:10 M IXM:BPM3-BP23  E#0000000154
QTY:00005 AT 010200 MQTY:0000 OK-
CLEARING: 01107423 15746578 LMT G 11 M 09/30/52 GU LINDW O Xx3X00uiiocix
GLOBEX User Guide - 1995 | 291
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00038 11:47:45.04 X#0000000008 OFRONHOLD 11:47:44 M XM:BPM3-BPZ3  E#0000000238
QTY:00005 AT 000100 MQTY:0000 OK-
CLEARING: 1 BTS-1 LMT 1108/30/82

| 00015 09:5400.12 X#0000000012 COMMAND ACK 08:54:12 OK-
| Retusal messages for Bid, Offer, Sell, and Buy

00010 09:54:00.12 X#0DD0000010 BID 09:54:10 F IXM:NNZ3
QTY00010 AT 016650 MQTY:0000 NG-
CLEARING: 01107423 15746578 LMT G 1 1 M 09/30/92 GU LINDW O xxxxxonxxxiomx

00011 08:54:00,12 X#0000000011 OFR 09:54:10 M IXM:BPM3-BPZ3
QTY:00005 AT 010200 MQTY:0000 NG-
CLEARING: 01107423 15746578 LMT G 1 1 M{3/30/92 GU LINDW O

(0012 09:54:00.12 X#0000000012 SELL 0(2:54:10 M IXM:BPZ
QTY:00010 AT 016630 MQTY:0000 NG-
CLEARINGTOTHI7223 15736576 TMT G 1 1 M0S/30/82 GU LINDW

00013 09:54:00.12 X£0000000013 BUY 08:54:10 M IXM:BPZ3
QTY:00010 AT 016690 MQTY:0000 NG-

CLEARING: 01107423 15746578 LMT G 1 1 M 0/30/92 GU LINDW

Match notifications for Bid, Offer, Sell, and Buy

00013 09:54:00.12 X#0000000013 BID 09:54:10 M IXM:BPZ3 E#0000000149
QTY:00010 AT 016690 MQTY:0000 TRADED: M¥0000000101
CLEARING: 01107423 15746578 LMT G 1 1 M 08/30/82 GU LINDW

00014 09:54:00,12  X#0000000013 OFR 09:54:10 M IXM:BPZ3 E#0000000150
GTY:00010 AT 016690 MQTY:0000 TRADED: ME00000001H
CLEARING: 01107423 15748578 LMT G 1 1 M D9/30/82 GU LINDW

© 00015 09:54:00.12  X30000000012 SELL 03:54:10 M IXM:BPZ3 Ei#0000000123
! QTY:00010 AT 016890 MQTY 0000 TRADED: Mz0000000100 :
CLEARING: 01107423 15746578 LMT G 11 M 08/302 GU LINDW

00016 09:5400.12  XHOUO0000013  BUY 09:54:18 F DIMNNZS E#0000000124
QTY.00010 AT 015690 MOTY.0000 TRADED: ME0000000101
! CLEARING: 01107423 15746578 LMT G 1 1 M 09/30/92 GU LINDW 0 xxmeonooxXxxxtx
. Responses to Hold, Release, and Cancsl requests
00011 05:54:00.12 X#40000000011 BIDHELD D:5410 MDOLBPMI-BPZY  EXDOGO000123

oK-
00012 09:54:00.12  X#0000000011 HOLDOFR = 09:54:10 m DOM:BPM3-BPZ3  E#0000000148
| NG-ALREADY HELD
l 00013 09:54:00.12  X#0000000011 HOLD BID 053:54:10 m IXM:BPM3.BPZ3 ES0000000148 -
! NG-ALREADY HELD
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G0013 (W:54:00.12  X#0000000011 OFR HELD 09:54:10 M IXM:BPM3-BPZ3  E#0000000241

K-

00015 09:54:00.12 X#000D000011 BID RELEASED 09:54:10 M DXM:BPM3.BPZ)

»

00018 08:54:00.12  XKOOODODOO11 RELEASE BID  02:54:10 M IXM:BPM3.BPZ?
NG-ALREADY ACTIVE

00018 08:54:00.12 X#0000000011 RELEASE OFR 09:54:10 M IXM:BPM3-BPZ)
NG-ALREADY ACTIVE

Other response messages
00330 10:06:54.44 X#0000195313 RFQ IXM:INSTROO11

00639 10:11:1523  X#0000000230 COMMAND ACK 10:11:15 OK-

11.4 Audit Trail

The GLOBEX audit trail is a printed record that includes all the Host messages
and alerts that appear in the Trader Mailbox. The audit trail contains ali the de-
1ails necessary to trace your activity during the GLOBEX session, for example:

« Login/Logout - trader name and operator identifier are recorded.
MSG: TRADER: MJK-M LOGGED IN GA11:23:15

|« Sign-kvSign-out - keystation operator identifier Is recorded.

5 MSG: OPERATOR GEZ SIGNED N GA 11:24:15
RFQs .

RF: mTNU2 101841

« System messages - high/low limits and other system messages.
MSG: TEAMINATING SESSION - SURSCRIBER: BEN01-XX TRADER: USG GE  11:38015
{xx = Sarvice code)

MSG: yBPZ3 HIGH
{y = Exchange 1D}
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« All messages directed to your keystation concerning your re-
guested entries or entries already in the market; refusal mes-
sages, result of trading functions, entry positioning, all match and
trade notifications. .

s Error messages for order upload rejections based on Exchange
permissioning.

The audit trail is printed at each keystation, with each message printed immecdi-
ately upon receipt. Printing the fradelog may delay audit trail printing, but the
complete audit trall will print as soon as system conditions alfow. You cannot log
out until any backlogged audit trail printing is completed. Do not turn off the
printer while the keystation is logged Into any Service.

An audit trail of all orders must be maintained when you trade on the GLOBEX
system. For this reason, if you see an alert message stating that your audit trail
printer has stopped functioning, it is strongly recommended that you use another
keystation with a working audit trail printer.

- Note: Your keystation will not receive match notification messages in the audit
' trail if the keystation has failed or you have logged out.

There are three audit trall formats, described below:

Format 1 - Entry positioned/entry list, entry removsd, hold (single entry), re~
tease (single entry}, cancel {singie entry), entry Hit/Taken (succassful, rejected)

messages.
Status (line 4) on Hit and Take entry messages i3 ENTERED. For ail other mes-

sages, successful status is indicated by OK, unsuccessful status is indicated by
NG.

GLOBEX User Guide - 1985
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Examples:

ENTRY

LW1234 SELL 100 + 50 NNZ3 P3325101 GU LINDW AF1234567080  16:39:14
LIND-CH /LW1 JRK 11W LWT/D 01729162 X#1234567880 m
QK- potibieeiie ittt E#1234567860 O

ENTRY

AX3-4500 BUYF 100 EDZ2 9168 A#S555 17:36:12
LIND-CH/LW! ARK 41 LMT/G 012082 X m
ENTERED

KOLD

AX3-4500 B.MLD 108 EDZ2 5168 5410 17:11:16
LIND-CH /LW1 JUBK 41 LMT/G 01720192 X311 m
DK- E42222

RELEASE

AX3-4500 B-REL 100 EDZ2 8168 AZSS555 17:21:2
LIND-CHAW! WRK 41 LMT/G (M/29/92 1 m
OK- E#2222

CANCEL

AX3-4500 CX-B 100 EDZ2 9188 Aft5555 17:36:10
LIND-CH/LW1 JRK 41 LMT/G 01/29/92 X1 m
OK- E#52775

Format 2 - Entry hit, entry taken, Bid traded, Offer traded {muitiple fills on a
single entry).

The recap message is received by the aggressor in the trade and indicates that
a Bid, Offer, Hit, or Take entered at that keystation was filled. The message also
identifies the counterparty(ies). It is highly probable that multiple fills will result
from a single order entry. The Recap message relays this initial trade activity
and lists the quantity bought or sold, the balance remaining (or cancelled be-
cause of a Hit'Take}, and the worst actual price of the transaction.

i For Entry Hit or Entry Taken, the Quantity Remaining field in line 4 is “CX-" and
the uniilied quantity automatically cancelled by the system.

© Line 3 includes Action and Memo information for GLOBEX Europe trades. Line 3
i s blank for GLOBEX America frades.

GLOBEX L
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Examples:
#1 TRADE RECAP ## .
LW1-1234 S0LD 67 NN2Z3 WP: 102 GU LINDW ARY234567880 17:21:32
O xxxEx gty Xxcey; .
BAL: 33+S50/M m
: e SOLD 25 RNNZZ 104 ER1234567890 LW * m
#a8¢ SOLD 5 NNZ3 103 EX234567890 LWi12M - m
#¢ SOLD 10 NNZ3 102  Ef12345676850 LWI-12 " m
£ TRADE RECAP ##
LW14284 BOT 83 BPMR2 WP: 15278 SX 001 ApQO0T  18:54:37
{blank #ne)
CX-17 m
#apx  BOT 83 BPMC 18278 XHI234567850 LwWia284 ' m

Format 3 - Bid traded, Offer traded (single fill) messages. received by non-ag-
gressors, indicating that a standing order has matched due to another trader’s
Bid/Offer or Hit/Take and identifies the counterparty.

If more than one standing order has matched, muitiple format 3 messages are
written 1o the audit trail. This type of message is also received when the market
opens, to show matches that resulted from orders submitted during the staging

period.
Example:
LW1-1234 SOLD 50 EDH? PE3a25: 102 GU LINDW A#1234567890 16:51:41
0 XXXXXAXLXXXXAXX
BAL: 0 Ef 234567850
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7

-

Messages and Keystation Records

Table 11.6 Audit Trall Formats

Transaction code

Transaction code

Format 1 Format 2 Format 3
Line 1 Transaction header ! Transaction header . Transaction header !
Fiefds (ENTRY, CANCEL, HOLD, i (“HHTRADE RECAPHE" « ("H#TRADE") :
RELEASE. CANCEL. ENTRY) ' : i
I Order number Order number | Order number i
: |
'

Transaction code

Fields

Fields

Line 4
Fields “Egme
Entry token®*

(BUY, SELL, BUY", SELL", ¢ (BOT* — successful TAKE { (BOT or SOLD)
CX-5, CX-B, B-HLD, S-HLD, . SOLD* — successiul HIT :
B-REL, S-REL)} . BOT — suceesstul BID
Order quantily - SOLD — successful OFFER)
Contract 1D . .
; Qrder guantity Primary qty traded
Price : Contract 1D :
Foreign exchange “WP."
Foreign firm * Price Contract ID
"AH" Foreign exchange
Accournt number Foreign firm Trade price
Timestamp “A#" Foreigr exchange
+ Account number Foreign firm
- Timestamp “AR"
Acgount number ,
Timestamp ’
Subseriber i Action / Credit Status + “BAL:" ;
i Memo Qty. remaining \
Trader ID ' Action / Credit Status ;
" Memo i
Operator 1D = |
Gustomer type ! Entry token !
Ongm . * Exchange 1D i
Order type™* : {
8rger qua]ige;" X '
rig. entry date i H
X ! ;
K/S ransaction # !
Exchange 1D i
Status / Credit status ! “BAL™ . OCpposite subscriber !
emo 1 Quantity remaining
Exchange ID

Line 5 blank

Lines 6 through n,.
individual fill detaiis

© |

Transaction code i
(BOT", SDLD‘ BOT, SOLD)
Quantity traded |

¢ Contract ID i

Trade price

Token ("E#" or “x#") i

Transaction numbe |

(Entry token for BuyiSeIl [Bid/Offer)
tation transaction number for
BUYYSELL* [Hit/Take])

Order number

Opposite subscriber

Exchange iD

~ Blank for Hit'Take
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[
R, s

EX ) Ofﬂme Utilities

. o
s o

"Q,iﬁxggvémew

gos

i Go;zy - mg apen ordez, t‘radeiog, and eventlog files to a diskette,
ﬁeﬁaﬁs gsnsmte ordér raports based on tradelog information.

Print- ‘print open brder, tradelog, or eventlog fites or print a fite from
‘s cisskeﬂe m Dnve A

The Oiﬂ:;%e Utsimes are avasiab & at sach GLOBEX keystation, To use the utilities,
log 01}1 ﬁf alt GLOE%X Serwces Use the utilities only at the end of a GLOBEX

-ingfthe Offline Utilities

_______ on; trad;ngis mm;aleta&i ltog put from all Services and exit the Session, You
wil sae ‘t’he d:afbg bcsx; in ﬁftgure 2.1,

GLOBEX MATH MENU

lﬁnse SQIN:'I: a Program!

@ GLUBEX Keustation
{jeffnne Utilities

Figure 12.1 GLOBEX Main Manu
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72 Offfine (Nititles

Select OHline Utilitles and choose Start. The GLOBEX Offline Utilities screen
is displayed as shown in Figure 12.2.

LRER

T YHeporta L Print poniall | EREEC L o

Welsome tn GLONEX OFfline Processing

Processing Window

Status Window 1

Menu Bar - The functions provided by GLOBEX Offline Litilities are shown in the ‘
menu bar. You can use the keyboard or mouse to display the drop-down menu g
for each function. Figure 12,3 shows ali the drop-down menus. ’

Figure 12.2 Offiine Utlities Display

1
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12 Ofifing Utiities

Heports

Sat Processing Optians  Open Ofders  Ordes Status Open Orders  Extract Working Orders
Tradelog Matched Orders Tradelog Create Trade Tickets
Eventiog Exception Orders Eventiog Separate Open Orders
Canceted Orders Prist from &
Open Extracted Orders
Open Working Orders
All Reports

Flgure 12,3 Offline Utititles Menus

™ Click on a funciton in the Menu Bar, than click on an item in the drop-down menu
. to display its dialog box. You can also click on the function, drag the pointer to
highlight your choice, then release the mouse button,

PC UTILS
PIEsS et together with @, to highiight the first function, Options.

4 i
Press Um0 display the drop-down menu. Use arrow keys to move
from one function to another.

To select an item from the drop-down menu, either press the letter underlined in
the item or use the up and down arrow keys to move to the itemn and press

User Prompt Window - A single display line provides instructions 1o help you
execute a function,
Processing Window - The central area of the display shows information about

| current processing. The visible portion of the list is 33 lines deep; new mes-
| sages are added at the bottom of the list. You can scroll to view over 70 pre-

vious messages.
| status Window - A 5-line display shows the results of utility use and creates a
' chronological list of all activity during the offline session. You can scroll to view
i up to 50 previous messages.
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12 Offiine Lilities

Control Button - Click on this button at the far left of the title bar to display a
i drop-down menu with one active item: About Wintrade. Click on About
. Wintrade to display information about the Offline Utilities software, as shown in
Figure 12.4. Click on OK to close the dialog box.

I @ GLOBEX @ OMfline Utilittes

Version 3.07 - [11/29/93]

fc} Chicagn Mercantile
Exchange 1393

Figure 124 About Box
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12 Cfftine Utifities

- 12.3 Options Utility

i The Oifline Utilities are preset to print reports at the avdit trail printer, display any

~ processing emors on the screen as they occur, and write the error log to a disk-
efte in Drive A: when you exit the utilities. llse Sat Processing Options to
changs these defaults for the current session.

1. Select Set Processing Options in the Options menu to display the dialog
box shown in Figure 12.5. Current options are marked with an X in the
check box. Dessalect an option to turn it off; select an option to turn it on.

[ write Reports to Drive A:

- Errur Log Options
Display Error Log

£5 wrrite Ervor Log to Drive A:

Figure 12.5 Options Dialog Box

Select OK or QUIT to accept the current defaults.
To delay report printing or write reports 1o diskette, make selections in the
Report Options area:

i + To print reports immediatsly at your audit trail printer, select Print Re-
poris. To disable immediate report printing, remove the check.

« To write reponis to a diskette in Drive A af the keystation, select
Write Reports to Drive A:.
{You can select both options:)

3. To control the error log file, make selections in the Error Log Options area.
{An error Ing file is created automatically if an error condition octurs during

GLOBEX Us:
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12 Ofiine Liilitles

the processing of any Offline Utility. it lists individual errors as recorded in

the tradelog.)

« Todisplay errors on the screen as they occur, select Display Error
Leg.

+ To write the error log to a diskette in Drive A: when you exit the utifi-
ties, select Write Error Log to Drive A:. The error iog file name is
ERROR.LOT,

While you can deselect both options and eliminate the error iog file, this is not
recommended.

4. (Choose OK.

12.4 Copy Utility

The multi-Service keystation maintains a number of internal records. These in-
clude one or more tradelogs for each Service, one or more open order fies for
each Service, and an event log of non-Service-related events. For record-keep-
ing purposes and in case of keystation or compongnt failure, you may need o
copy setected files to diskettes. The copy utility tats you copy selected flles from
Drive C: 1o a diskette in Drive A- '
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12 ifine Uliities

. 12.4.1 Open Orders

To copy an open orders file to a diskette:

1. Select Open Orders in the Copy menu 1o dispiay the dialog box shown in
Figure 12.6. The highest priority Service is selected. The most recent open

order files are listed.

Copy Open Orders ' ” .
‘Select Open Orders

[ Servioe List

T BIOBER Fuvope oW
GLOBEX fimeriga

File List
B|ROBOBIGL . 0N

=N

03-24- 1995 38

aurt ][ s« !

Figure 12.6 Copy Open Orders Dialog Box
QOpen order filenames appear in the format XOydddss.zzz, where:
X =
E for extracted open orders.
R for recovered open orders.

. 0 = ig g fixad character in open grder filenames
, y = the last digit of the year
: ddd = the Julian dals (the day of the year, numbered from 1-365)
ss = Service code
file extension number

___E ~-
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12 Offiine Utilities

2. Select another Service if necessary, then select a single open order file. You
cannot combine cpen orders from multiple Services.

3. Choose OK. You are prompted to load a formatted fioppy diskette into Drive
A:. An hourglass Is displayed during processing along with the user
prompt, Copying Open Order file to Drive A:, Please Wait.

H the file is too large to fit onto one diskette, the system will not copy the file.

When processing is complete, the status message is Open order file
<filename> copied to A: <fllename>, The open order filename is identical fo

the name on G;,

12.4.2 Tradelog

To copy a tradelog to a disketie:

1. Select Tradelog in the Copy menu to display the diglog box shown in Figure
12.7. The highest priority Service is selected, as is the most recent trade-

log file.

! ‘ £opy Tradelogs to Drive #!

Selnat Trasdelog ’

Service List

TLOBS11 . GE

R Figure 12.7 Copy Tredelog Dilog Box

Tradelog filenames appear in the format TLOGyddd.ss, where:
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12 Offiing Utifitles

TLOG= is a fixed string

y = the last digit of the year

ddd = the Julian date (the day of the year, numberad from 1-385)

ss = Service code

2. Select another Service if necessary, then select a single tradelog tile. You
cannot combine fradelogs from multiple Services.

3. Choose OK. You are prompled o load a formatted floppy diskstte into Drive
A:. An hourglass is displayed during processing along with the user
prompt, Copying Tradelog to Drive Az, Please Walt,

It the file is too large to fit onto one diskette, the system will request another until
the tradelog is copied completely.

When processing is complete, the status miessage is Tradelog TLOGyddd.ss
copied to A:TLOGyddd.ssn. The filename on disk includes a final character, n,
which is a file sequence number used for large files spanning multiple diskettes.
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12.4.3 Eventlog

The eventiog lists alt system avents at the Keystation, exclusive of Service-spe-

cific events.

1. Select Eventlog in the Copy menu to display the dialog box shown in Figure

12.8. The most recent of up to seven eventlog files displayed in the
highlighted.

Copy Eventing to Drive A:
Select Eventiog

FYNTIOI4  03-14-1933 2085

08141983 20:26
0¥-14-1993 20:26
01-13-1933 1730
01-1341883 17:n
01-07-1983 2126
81-13-1893 17:38

QuIT oK

Figure 128 Copy Eventlog Dialog Box

Eventlog filenames appear in the format EVNTyddd, where:

EVNT = ig a fixed string ‘

y the last digit of the year

ddd the Jultan date {the day of the year, numbered from 1-385)

2. Select a single eventiog file.

listis

i

3. Choose OK. You are prompted to [oad a formatted floppy diskette inte Drive

' A Arn hourglass is displayed during processing along with the user
| prompt, Copying Eventlog to Drive A:, Please Wait.

| the eventlog is copied completely.

GLOBEX User Guide -
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When processing is complete, the status message is Eventlog EVNTyddd cop-
jed fo A:EVNTyddd.nnn. The filename on disk includes a file sequence num-
" ber, .nnn, used for large files spanning multiple diskettes.

12.5 Reports Utility

Using this utility, you can break down the information in a single tradelog file into
i a number of reports.

A s QOrder Status - The status of all orders entered at the keystation dur-
ing the GLOBEX Session and acknowledyged by the Host.

» Matched Orders - All orders matched during the GLOBEX Sesslon.

s Excoption Orders - All unresolved orders and orders entered at the
keystation during the GLOBEX Sessicn but not acknowledged by the
Host due to a failure situation,

s Canceled Orders - All orders canceled during the GLOBEX Session.

s Open Extracted Orders - All open orders that were marked for extrac-
tion.

s  Open Working Orders - All open orders that were left in the system
after logging out from the Service or after a keystation faiiure has oc-
curred. ("Working Orders” in this context does not refer o the Work-
ing Orders function on the Special Trade menL.)

= Al Reports - Generates all the reports listed above.

12.5.1 Order Status

Orders entered at the keystation and acknowledged by the Host can fall into
| three groups: matched, canceled, and rejected/open (held ordars are consid-
- ered to be open). Any discrepancy (an order that does not fit into one of these
- groups} is noted in the report. The information is sorted according to subscriber,

user, entry operator, origin, confract, entry date, and Host timestamp. Informa-
!r tion for each subscriber/user begins on a new page. Figure 12.9 shows a sam-
| ple Order Status Report.
|
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| DATE: 03/30/83 GLOBEX ORDER STATUS SUMMARY REPORT Page: 1
I wIME: 17:33 FOR SUBSCRIEER: SB101-XX (PLOG2202.GA) :
| KEYSTATION ID: 12.202 ! “
! .
: . B MORE ACCOUNT ORDER ORDER O ¢ F FOREIGH
| COMTRACT: PRICE: § OQTY: QTY: NUMBRER : NUMBER: TYP: QUL: R T E EX FIRM
! SERVICE/ USER ENTRY ENTRY AUDIT Lo ENTRY BOgT ORDER ;
 EXCHANGE: CODE: OPERATOR: DATE: WUMBER : NUMBER : TIMESTME: STATUS: i
| ACTION/MEMO: i
i i -
¢ EDM3 97 B i o ME g81-10 LMT 11 i
CGA X U8l _— D7/21/92 100 159588 16:55:30.00 MATCHED §
! Eom3 57 & 1 0 ME usl-9 LMT 11 !
T GA M us1 — QT S21/92 102 159588 16:55:31.00 MATCHED
| EDM3 98 § 2 0 ME US1-10  LMT 11 ,
" GA M usl — 0T/ 21792 113 159590 16:55:37.00 MATCHED |
g EDM3 98 B 2 0 Mg ¥s1-11 LMT 11
D BA M us1 — 07721792 111 154591 16:55:37.00 MATCHED
EDM3 98 B 7 G ME Ugl-11 LMT 11
GA M U8l ASDF  §7/21/92 146 1565%1 17:16:05.00 EXTRACTED
EDM3 97 B 7 0 ME U81-10 LMT 11 '
GR N us1 ABDF p77/21/82 145 159888 17:16:05.00 EXTRACTED .
. L
EDM3 95 B 1 0 ME Ugl-9 LMT 11
en M Us1 ASDF  07/21/82 144 159587 17:16:05,00 EXTRACTED

Figure 12.9 Order Stalus Report

i 1. Select Order Status in the Reports menu to display the dialog box shown in
! Figure 12.10. The highest priority Service Is selected, as is the most recent
of up to seven tradelog files displayed in the list. (Tradelog flienames are
explained in Section 12.4.2))

&LOBE.
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. B O -
K Generate Order Status Report
Select Tradelog
Service Ligt

atuafa Europe
[{]: merica
ﬁll Services

File List

FTLOBLEHLI21 ., &i U} 011925
LOGS 2 05-01~1995

| |TL065117.6E  04-28-1595
; . 04~-27-1995
D3-25-1995

04-24-1995

04-21~1995

Flgure 12.10 Generate Order Status Repert Dialog Box

2. Select another Service if necessary, then select a traglelog filte. The order
status process lets you select more than one Service, If you selact All
Services, the system displays the seven most recent tradelogs associated
with each Service, in descending order with the tradelog(s) for the most re-
cent session highlighted. The orders for multiple Services will be combined
inthe report, Select one tradeiog to select all tradelogs for that session,
You cannot combine tradelogs created from different sessions.

3. Choose OK. An hourglass is displayed during processing along with the usar
prompt, Creating Order Status Report for TLOGyddd.ss. Depending on
your processing options (Section 12.3), the report is printed at the audit trail
printer, written to Drive A: {(you are prompted to load a formatted fioppy
disketig], or both,

if the file is too large fo fit onto one diskette, the system wili request another until

the report is complete.

As the repoit is created, items in the processing window identify which sub-

scriberfrader combinations are included in the report. A message in the status

window indicates when the report Is complete ang, if the report was written to a

diskette, displays the file name.
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The status message is Report STydddss.RPT created - xxx canceled,
matched, rejected and open orders. The filename on disk is STydddss.Rnn,

where:

8T = is the repor type (Order Status)

y = the last digit of the vear

ddd = the Julian date (the day of the year, numbered from 1-365}

ss = Service code

R = fixed character signifying a report |
m = file sequence number, used for large files spanning multiple diskattes.

If you selected multiple Services, the Service code is CM.
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12.5.2 Matched Orders

This report fists all orders that resulted in trades (Bids, Offers, Hits, Takes),
sonted by subscriber, user, entry operator, origin, contract, entry date, and Host
timestamp. information for each subscriber/user begins on a new page. Figure
12.11 shows a sample Matched Orders Feport.

PISSR—

H
H
| DATE: 03/30/93 GLOBEX MATCHED ORDER AUDIT AREPORT Page: 1
| TIME: 17:36 FOR SUBSCRIBER: SB10Ll-XX {TLOG2202.GR) ;
; KEYSTATION ID: 12.2032 :
: i
; B MORE ACCOUNT CEDER ORDER ¢ C F FOREIGN §
| CONTRACT: PRICE: § QTY?: OQTY: NUMPER NUMBER: TYP: QUL: R T E EX FIRM i
| SERVICE/ USER ENTRY  AUDIT LOG  ENTRY HOST MATCH !
[ EXCHEANGE: CODE: DATE: NUMBER : NUMBER:  TIMESTMP: NUMBER:
| ACTION/MEMO:

EDM3 87 B 1 0 ME »si-10 LMT i1

CA M Us1 B7/21/52 100 "15%58% 18:55:30.00 62270

EDM3 87 § 1 o ME t81-9 LMT 11

Gh M usi 07/21/92 102 159588 16:55:31.00 62270

EDM3 9g B 2 0 ME Usi-11 LMT 11

GA M uUs1 07/21/92 111 158581 16:55:37.00 62271

EDM3 98 & 2 0 ME Us1-10 LMT 11

Ga M us1 07/21/82 113 158580 16:55:37.00 62271

EDU2 108 § 2 0 ME Us1-5 11

Gh M 081 07/21/92 72 00000 16:53:54.00 62266

EDU2 108 § 16 0 ME usl-§ 11

GA M sl 07/21/92 76 00000 16:54:04.00 62267

Figure 12.17 Matched Ordars Report
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1. Select Matched Orders in the Reports menu to display the dialog box shown
in Figure 12.12. The highest priority Service is selected, as is the most re-
cent of up to seven tradelog files displayed in the list. [Tradeiog filenames
are explained in Section 12.4.2.) :

B nrate Matehed %h-m- T
Select Tradelog
Service List

. Fm_
Al Services _

File List
llB[xsia! i:i_ 04 531—-‘5"»’9'3

FL0G

TLQQSif? ﬂE 04*28*!995 1

TLOGS 115, GE D4-27-1998 ?
¥
1

TLOGST 14 .GE D4-25~1990
TLOGS113. 6L 04-24-1995
04-—21-1993

TLOGR11Y .6

QUIT I 8K l

Figure 12,12 Generate Matched Orders Report Dialog Box .

2. Select another Service if necessary, then select a tradelog file. The matched
orders progass also iets you select more than one Service. If you select
All Services, the system digplays the seven most recent tradetogs associ-
ated with each Service, in descending order with the tradelog(s} for the ,
most recent session highlighted. The orders for muliiple Services will be
‘ combined in the report. Select one tradelog to highlight all tradelogs for that
session. You cannot combine tradelogs created from different sessions.

! 3. Choose OK. An hourglass is displayed during processing along with the user -

i prompt, Creating Matched Order Report for TLOGyddd.ss. Depending

i on your processing options (Section 12.3), the report is printed at the audit

trail printer, written to Drive A: (you are promgted to load a formatted floppy .
disketie), or both. \

. Ifthe file is too large to fit onto one diskette, the system will request another unti! i
i the report is completed. .
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As the report is created, items in the processing window identify the number of
report orders and which subscriberftrader combinations have activity logged on
the report. A message in the status window indicates when the report is com-
plete and, if the raport was written 1o a diskette, displays the file name.

The status message is Report MTydddss.RPT created - xxx matched orders.
The filename on disk is MTydddss.Rnn, where:

MT = is the report type {Maiched Trades)

y = the last digit of the year

ddd = the Julian date (the day of the year, numbered from 1-365)
§s = Service code

R = fixed character signifying a repont
file sequence number, used for large files spanning multiple diskettes,

It

nn
If you selected multiple Services, the Service code is CM.

12.5.3 Exception Orders

Thia report lists ali orders entered at the keystation but not acknowledged by the
Host. These exceptions are ¢aused primarily by a Host or keystation fafiure, “Un-
resolved” orders (open at the end of a session but not included in the downlaad of
a subsequent session} are also included. The information is sorted according to
subscriber, user, entry operator, origin, contract, entry date, and Host timestamp.
information for @ach subscriber/user begins on a new page. Figure 12.13 shows
a sample Exception Order Reaport.
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{
. DATE: 03/30/93 GLOBEX ORDER EXCEPTION SUMMARY REPORT Page: 1
. TIME: 17:42 FOR SUBSCRIBER: SB101-XX [TLOG2202 . GA}
: KEVSTATION ID: 12,202
!
: B MORE ACCOUNT ORDER ORDER o C F FOREIGH
. CONTRACT: PRICE: § QTY: OQTY: HUMBER NUMBER: TYP: QUL: R T E EX FIRM
H o [ 4
- SERVICE/ USER ENTRY  ENTRY  AUDIT LOG ENTRY KEYSTATION ORDER
EXCHANGE: CODE: OPERATOR: DATE: NUMBER : NUMBER : TIMESTMP: STATUS: 5 -
ACTTON/MEMO : s
EDH3 81 B 2 ME Usi-74 LMT 11 ;
Ga M vsi LARRY 07f20f92 17 159308  15:19:57.59  UNRESOLVED
EDU2 111 8 11 0 ME usl-€8 LMT 11
;ch M Us1 LARRY 07/21/92 109 159512  15:40:19.57 UNRESOLVED
! spuz 110 B 16 0 ME USL1-68  LNT 11
. GA M Usl LARRY 07/21/92 107 158511  15:40:15.30  UNRESOLVED
| -~
| EDU2 111 § 14 0 USL-67 LMT 11
e M us1 LARRY 07/21/92 103 155510 15:40:0B.92 UNRESOLVED '
H
| EDU2 109 B 14 0 us1-67 LMT 11
T Ust LARRY 07/21/92 101 159503  15:40:08.5%  UNRESOLVED
[
i ®ou2 112 ¢ 16 0 ME UsS1-66 LM 11
% GA M Us1 LARRY 07/21/52 97 155508  15:40:03.42  UNRESOLVED
| ;
I epyz 107 B 10 0 ME Us1-584 LMT 11
Gh M us1 LARRY 07/21/82 59 158495  15:39:29.70  UNRESOLVED
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Figure 1213 Exception Orders Report

1. Select Exception Qrders in the Reports menu to display the dialog box
shown in Figure 12.14. The highest priority Service is selected, as is the
most recent of seven tradelog files displayed in the list. (Tradelog file-
names are explained in Section 12.4.2.)
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12 Offiine Utilies

-

GLOBEX User G

' ﬂ#heénte ﬁxceptiea Drﬁeés Repart
Selewct Tradelog

Service List
GLOBEX Europe

: GLOBEX fimerica
¢ |Al)] Services

File List

3 GS-01—1%95
5 —61 1995
04-28-1995
03-27-129%
0 -25-1995

§4-24-1995 :
04-~21-1995 | |uIT ! ax l

Figurs 12.14 Genarate Exception Orders Report Dialog Box

2. SBelect ancthar Service If necessary, then select a tradelog file. The exception
orders process also lets you seiect more than one Service. if you select
All Services, the system displays the seven most recent tradelogs associ-
ated with each Service, in descending order with the tradeiog(s) for the
most recent session highfighted. The orders for multiple Services will be
combined in the report. Select one tradeiog to highlight aii tradelogs for that
session. You cannot combine tradelogs created from different sassions.

3. Choose OK. An hourglass is displayed during processing along with the user
prompt, Creating Exception Order Report for TLOGyddd.ss. Depend-
ing on your processing options {(Section 12.3), the report is printed at the
audiit trail printer, written o Drive A: (you are promplted to load a formatted
floppy disketie), or both,

If the file is too large to fit onto one diskette, the system will request another until

the report is completed.

As the report is created, iterms in the processing window identify the number of
report orders and which subscriber/trader combinations have activity logged on
the report. A message in the status window indicates when the report is gom-
plate and, if the report was written 1o a diskstte, displays the file name.

Page 263 of 368
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12 Qffine Ulilies

E

¥
!
i

The status message is Report XTydddss.RPT greated - xxx order discrepan-
cies, The filename on disk is XTydddss.Rnn, where:

XT = is the report type (Exception Orders)

4 = the last digit of the year

ddd = the Julian date (the day of the year, numbered from 1-365)

ss = Service code

R = fixed character signifying a report

nn = file sequence number, used for large files spanning multiple diskettes.
I you seiected muitiple Services, the Service code is CM.

12.5.4 Canceled Orders

This report lists all orders that were canceled during the session (Bids and/or Of-

fers). The information is sorted according o subscriber, user, entry operator, oni- o~
gin, contract, entry daie, and Host timestamp.  Information for each |
subscriber/user begins on a new page. Figure 12.15 shows a sample Canceled .
Orders Report.

GLOBEX User Guide - 7985
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12 Offine Utisties

DATE: 03/30/93

TIME: 17:38 FOR SUBSCRIBER: 3B101-XX

B HMCRE ACCOUNT ORDER )
CONTRACT: PRICE: 8 gfy: QTY: NUMBER : WUMBER ¢
SERVICE/ UBER ERTRY ENTRY AUDIT L.OG
EXCHANGE: CODE: OPFERATOR: DATE: NUMBER :
ACTION/MEMO:
EDM3 96 B 1 0 Mz Ugl-i5
GA M usi CURLY 077/20/92 50
EDUZ 11z B 5 0 Me usi-64
GA M Usi CURLY 07/21/92 45
ED(i2 108 B ¥ 0 ME Ugi-1%
Ga M Us1 CURLY 0T/21/92 46
EDU2 103 B 10 0 ME Usi-87
GA M Usl CURLY 07721782 4%
EDUZ ii¢ B 0 ¥ ME Us1-17
GA M Usl CURLY 07721/%2 48
BpZ2 JO3 B 3 0 ME Us1-37
GA M Us: CURLY 0721782 47

GLOUBEX CANCELED ORDER SUMMARY REPORT

CRDER

ENTRY
NUMBER:

WET
isga47

LMT
158465

1594310

MY
159451

IMT
159413

4T
139435

Page:

{TLOG2202 .GA}
KEYSTATION ID: 12.202

G C ¥ YOREIGN
TYP: QUL: R T E EX FIRM

HGST
TIMESTMP:

11
18:34:36.08

15:34:36.00

22
15:34:36,00

22
12:34:36.00

2.2
15:34:36.00

T T O

GLOBEX Ukser Guide - 1995

Figure 12,15 Cancelied Orders Heport
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12 Offfinie Utilttles .

1. Select Canceled Orders in the Reports menu to display the dialog box shown
in Figure 12.16. The highest priority Service is seiected, as is the most re-
cent of up to seven tradelog files displayed in the fist. (Tradelog filenames .
are explained in Section 12.4.2.}

v'aener;te'ﬁanaeleu Grderx Rapo b T
Select Tradelog

Service Lixt

S 3 il
»

; ﬁii Seruices

File List

05011995 15: 3 :

0

3 D428~ 995
k1 TLOG5115.6E 04-27-1995
f (TLOGS GE 04-25-1995
04241995
ga-21-19985

auIY oK j ' -

Figure 12.16 Generste Cancellad Orders Report Dialpg Box

2. Select another Service If necessary, then seiect a tradeiog file. The canceled
orders process aiso lets you select more than one Setvice. If you sefect
All Services, the system displays the seven most recent tradelogs assodci-
ated with each Service, in descending order with the tradelog(s) for the
most recent session highlighted. The orders for multiple Services will be
combined in the report. Setect one tradelog to highlight all tradelogs for that
session. You cannot combine tradelogs created from different sessions,

3. Choose OK. An hourglass is displayed during processing along with the user
prompt, Creating Canceled Order Report for TLOGyddd.ss. Depending o
on your processing options (Section 12.3), the report is printed at the audit X
trail printer, written 1o Drive A: {you are prompted o load a formatted floppy "

diskette}, or both.
If the fils is too large to {it onto one diskette, the system will request ancther until
the report is complsted.

X tser Guidde -
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12 Offine Ulities

As the report is created, items in the provessing window identify the number of

: raport orders and which subscriber/user combinations have activity logged on

. © the report. A message in the status window indicates when the report is com-
* plete and, if the report was written 1o a diskette, displays the file name.

The status message is Baport CXydddss . RPT created - xxx canceled orders.

T The tilename on disk is CXydddss.Rnn, where:
CX = is the report type {Canceled Orders)
y = the fast digif of the year
ddd = the Julian date {the day of the year, numbered from 1-365)
s5 = Service code
R = fixed charagter signifying a report
nn = file sequence number, used for large files spanning muttiple disketies,

) If you selected multiple Services, the Service code is CM.
12.5.5 Open Exiracted Orders

‘ This report lists all open orders that were marked for extraction from the rade-
iog. The information is sorted according to subscriber, user, entry operator, oni-
gin, contract, entry date, and Host timestamp.  Information for each

subscriberfrader begins on a new page. Figure 12,17 shows a sample Open
- - Extracted Order Report.

GLOBEX tiser Guide - 7885
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18 Offine Utilities

DATE: 03/30/5%3
TIME: 17:41

ORDER
HUMBER :

ENTRY  AUDIT LOG

u51-11
i47

Usl-8
144

Uel-11
id4s

Usl-10
145

Ugl-24
i3z

ugl-28
133

~ B MORE  ACCOUNT
CONTRACT: PRICE: S QT¥: QTY:  NUMBER:
. SERVICE/ USER  ENTRY
! EXCHANGE: CODE: OPERATOR: DATE:  NUMBER:
| ACTION/MEMO:
t EDM3 99 § 1 0 ME
. GA M usi ASDF 07/21/92
;. EDM3 96 B 1 0 ME
[ oA ¥ usl ASDF 07/21/92
; EDM3 28 B 7 0 M
D eA M usi ASDY 07/21792
EDM3 97 B 7 0 ME
A M ugl AsDP 07/21/92
usU2 107 5 232 0 PARRTZ
G B Usl ASDF 07/21/92
P usu2 106 § 229 0 FARRT2
i & B us1 ASDF 07/21/92
H

GLOBEX OPEN EXTRACTED ORDER REFORT
FOR SURBSCRIBER: 5B101-XX

Page:

{PLOGZA0Z.GA) i

KEVETATION ID: 12.202 -5

CRDER

TYR: QUL:

ENTRY
NUMBER :

mr
1595382

LMT
159587

MT
1595981

Mr
159583

T
159545

M7
138547

¢ CF FOREIGHN
RTE EX FIRM

HGST
TIMESTHP :

11
27:16:05.00 .

11
17:16:05.00

13
17:16:05.00

11
17:16:05.00
1z

17:16:05,00

11
17:16:05,00

Page 268 of 368
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12 Offfine Liilities

1. Select Open Extracted Orders in the Reports menu to display the dialog box
shown in Figure 12.18. The highest pricrity Service is selected, as is the
maost recent of up to seven tradelog files displayed in the list. {Tradelog file-
names are explained in Section 12.4.2))

Lt

Genm‘aa fpen Extracted ﬂrdrs
Select Tradelog

Service List

! gh@i%ﬂ america ’ :
All Bervices
&

File List

FILDGH121 . GE
. 7 3. G

E TLOB3117.6GE
TLOGS115.6E
E [ TLOGS51 14, GE 04-253- 19920
E [ TLOGS113.6E 0/4-24-19935
t | TLOGS111.6E 04~-21~19295

Figure 12.18 Generate Open Extracted Orders Report Dialog Box

2. Select another Service if necessary, then select a tradelog file. The openex-
tracted orders process alsg lets you seiect more than one Service. If you se-
lect All Services, the system displays the seven most recent tradslogs
associated with each Servicg, in descending order with the tradelog(s) for the
most recent session highlighted. The orders for multiple Services will be com-
bined in the report. Select one tradelog to highiight ali tradelogs for that ses-
sion. You cannot combine tradelogs created from difierent sessions.

i 3. Choose OK. An hourglass is displayed during processing along with the user

‘ prompt, Creating Open Extracted Order Report for TLOGyddd.ss. De-
pending on your processing options (Section 12.3}, the report is printed at

' the audit tralt printer, writien to Drive A: (you are prompted to load a format-
ted floppy diskette}, or both,

if the file is too iarge 1o fit onto one diskette, the system will request another until
the report is complated.

GLOBEX Usar Guide
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12 Offline Litilitiag

As the report is created, items in the processing window identify the number of
report orders and which subsacriber/user combinations have activity logged on
the report. A message in the status window ingicates when the report is com-
plete and, if the report was written to a diskette, displays the fila name.

The status message is Report EXydddss.RPT created - xxx open extracted
orders. The filename on disk is EXydddss.Rnn, where:

EX

y
ddd
ss

R

nn

= i the report type (Open Extracted Qrders)
the last digit of the year
the Julian date (the day of the year, numbered from 1-365)

i

Service code
fixed character signifying a report
file sequence number, used for large files spanning multiple diskettes.

¥

if you selected muitiple Services, the Service code is CM.

12.5.6 Open Working Orders

This

reports lists all open orders remaining in the system after you logged out from

all Services or after a keystation faillure, The information is sorted according to sub-
geriber, user, entry operator, Origin, contragt, entry date, ang Host imestamp.  Infor-
mation for each subscriber/rader begins on a new page. Figure 12.19 shows a
sampie Open Working Orders Report.

1.

Select Open Working Orders in the Reports menu to display the dialog box
shown in Figure 12.20. The highest priority Service is selected, as is the
most recent of up to seven tradelog files displayed in the list. {Tradelog file-
names are explained in Section 12.4.2.)

Choose another Service if necessary, then select a tradelog file. The open work-
ing orders process also lets you select more than one Service. 1t you select

All Services, the system displays the seven most recent tradelogs associated
with sach Service, in dascending order with the tradelog(s) for the most recent
session highlighted. The orders for multiple Setvices will be combined in the
report, Select one tradelog 1o highlight all tradeiogs for that session. You can-
not combine tradeiogs created from different sessions.

GLOBEX User Guide - 1885
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12 COitine Utilites

, DATE: 03/30/83 GLOBEX OPEN WORKING ORDER REPORT Page: 1
' TIME: 17:456 FOR SUBSCRIBER: GA-004 (TLOB2200.64)
el KEYSTATION ID: 45,508
. : B MORE  ACCOUNT  ORDER ORDER 0 C F FOREIGN
; CONTRACT: PRICE: § QOTY: OTY: NUMBER: NUMBER: TYP: OJL: R T E EX FIRM
SERVICE/ USER ENTRY ENTRY AUDIT LOG  ENTRY HOST
EXCHANGE : CODE; OPERATOR: DATE: NUMBER : NUMBER ; TIMESTMP :
ACTION/MENO: ?
EDH2 95398 § 1 0 TESTCNTR  ADM-10 L8 11 :
M ADMN T 99/22/%2 41 284523 15:12:36.00 ;
! | ®DR2 8540 & 1 ¢ TESTCNTR  ADM-9O LT 11
- : M ADMN 7T 09/22/92 40 284522  15:12:36.00
i EDH2 9540 S 1 9 TESTCNTR  ADM-8 LMT 11 ’
- i M ADMN Ty 09/22/92 19 284521 15:12:36.00
) |
| EDH2 9540 § 1 0 TESTCNTR  ADM-7 LMT 11
] M ADMN P 09/22/92 38 284520 15:12:36.00 f
o ;
' EDH2 9540 § 1 6 TESTONTR ADM-6 T 0 11
- M ADMN 7T 09/22/92 37 284515 15:12:36,00
EDH2 9536 B 1 0 TESTCNTR ADM-5 LMT 11
H ADMN T 0$/22/92 36 284518 15:12:36.00
' i
EDHZ 9535 B 1 § TESTONTR ADM-4 LMT 11 i
M ADMN T 09/22/92 35 284517 15:12:36.00
Figure 12.19 Open Working Orders Rapor
—
-

GLOBEX User Guids - 1995

Page 271 of 368 0272 CMEQ143068



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 273 of 369 PagelD #:1781

12 Olfiing Ullities -

3. Choose OK. Anhourglass is displayed during processing along with the user
prompt. Creating Qpen Working Order Report for TLOGyddd.ss. De-
pending on your processing options (Section 12.3), the report is printed at
the audit trall printer, written to Drive A {you are prompied to ivad a format- R

ted floppy diskette}, or both.

If the file is too large to fit onto one disketle, the system will request another until
the report Is completed.

7 ‘ﬁeaeratn Dpen'uorking'ﬁwdﬁésvﬂeport
Select Tradelog

fervice List

3
: 6i.DB America
f All Services :

File List
i:ﬁhﬁiﬂi GF

; 1

; o

i YLQGS!!? GE D#-28- 2995 1

t ITLUGS115,6GE 04-27-1995 ?
)
1

- 1—1 99‘)

0%

f [TLOGS114.6E  04-25-1995
TLOGS113.6E  04-24-1995
04-21-1985

aurT oK l '

g { TLOGS111.6GE

P |
Figure 12.20 Generats Open Working Orders Report Dialeg Box -
As the report is created, tems in the processing window identfy the number of
repori orders and which subscriber/user combinations have activity logged on
the report. A message in the status window indicates when the report is com-
plete and, if the report was written to a diskette, displays the file name.
The status message is Report WKydddss.HPT created - xxx open working -
orders. The filename on disk is WKydddss.Rnn, where: >
WK = is the repori type (Open Working Orders) AN
Y = the last digit of the year
. ddd = the Julian date {the day of the yaar, numbered from 1-385)
. §8 = Service code —
0273 CMEQ143069
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12 (Htfine Utilflies

R = fixed character signifying a report
nn = filesequence number, used for iarge files spanning muitiple diskettes,
If your selected multiple Services, the Service code is CM.

12.5.7 All Reports

Select this option to execute all available reporis described above in Section 12.5,
The system processes each report in succession. See instructions for each report,

Page 273 of 368
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12 Oftiine Utiiities -

12,6 Print Utility

The Print utility lets you print reports on the audit trail printer, You can print a re- o
port on open orders, tradelogs, eventlogs, or any file stored on diskeite.

12.6.1 Open Orders

1. Select Open Orders in the Print menu to display the dialog box shown in
Figure 12.21. The highest priority Service is selscted, as is the most recent
of up 10 seven open order files dispiayed in the list. (Open order filenames
are explained in Section 12.4.1,)

Print Open Orders -

Select Open Urders

' Servige List ‘

VBLOBEY Earape | e
GLOBEX Bmerica

File List
ROSO8IGE.G01  OR-2A-19¥3 13138

QuIT l 0K l

Figure 12.21 Print Open Orders Dialoyg Box

2. Selact another Service if necessary, then select a single open order file, You
cannot combine open ordars from muitiple Services, =~

3. Choose OK. An hourglass is displayed during processing along with the usar .
prompt, Printing Open Orders.

i
|
i
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12 Orline Uliities

12.6.2 Tradelog

“ 1. Select Tradelog in the Print menu to display the dialog box shown in Figure
12.22. The highest priority Service is selected, as ig the most recent of up
to seven tradelog files displayed in the list. (Tradelog filenames are ex-
plained in Section 12.4.2.).

PrintrTraﬂe;og.. T
S8elect Tradelog

Serviow List

? \GLOBER Europe
’ GLOBEX America

N t File List

?iﬁﬁu1cf ng H5—01-159%
] D6 S DS—01— 1995
TL065t1? GE 0g-28=~1995
TLOBS1185.68E
TLOGE113 .6
YLOG5113,.6E
FLOGSIY . GE

04-21-1995

Figure 1222 Prini Tradelog Dising Box

: Z. Select another Service if necessary, then select g single tradelog file. You
- . cannot combine tradelogs from multiple Services.

3. Choose OK. An hourgiass is displayed during processing along with the user
prompt, Printing Tradelog.

s 12.6.3 Eventlog

1. Select Eventibg in the Print menu to display the dialog box shown in Figure
12.23. The highest priority Service is setected, as is the most recent of up
to seven eventiog files displayed in the list.

1 2. Select another Service if necessary, then select a single eventiog file. You
§ cannot combine eventlogs from mulliple Services.
!

! 8. Choose OK. An hourglass is displayed during processing along with the user
; prompt, Printing Eventiog.

' GLOBEX User Guide - 1995
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12 {ffine Litilities

Print Kvenilnq o '
Select Eventliog

05011995 b

3g-1995 .
04271995
04~26~1995
0q«24q4-1995
0211995
04-21-1995

g2:53
t5: 39
16¢39
16:53

1:3% i
16:27 f

Figure 1223 Print Evenitog Dialog Box ;A

12.6.4 Print File (from A:)

Thig function prints reports or files generated by Offline Utilities.

1. Insen a diskette containing reports/files into Drive A:. Select Print File (from
A:} in the Print menu to display the dialog box shown in Figure 12.24. The
dialog box includes Options radio buttons and a file list. When the dialog
box appears, Reports is the highlighted option. A list of reports (if any) on
the disketie in Drive A: is shown with the first file highlighted.

Radio buttons are:
« Reporis - files previously created using the Reports utility and written
to a diskette in Drive A.
« Files/Logs - open ortlers, tradelogs, and sventlogs previously copied
to a diskette in Drive A: using the Copy utility.
s Trade Tickets - report files previously created using the Create Trade
Tickets option (see Section 12.7.2) and stored on a diskette in Dirive A:.
You can select only one file type at a time, but you can seiect multinle files within

a file type.

2. Select the radio button for the type of file you wish to print. A status message,
No reports/log/trade ticket available for processing is displayed if the
diskette in Drive A: does not contain the selectad flle type.

i3 Select a single or multiple files.

Page 276 of 368

GLOBEX User Guide - 1995

0277 CMEQ143073



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 278 of 369 PagelD #:1786

12 Ofting Utilities

Print Files from Drive R:
Select Report Filex

Fite List
XISA21GEROL 05 02-1995 0836 Bptions
o8

@ Reportis
{) ¥Files/Logs
O Trade Tickets

Uavrr [ ex |

Figure 1224 Print Files from Drive A: Dialog Box

4. Choose OK. An hourglass is displayed during processing along with the user
prompt, Printing Report. i you are printing trade tickets, a warning mes-
sage in the dialog box reminds you to load the printer with trade ticket
forms, atthough you can also print them on standard paper. Choose OK to
continue.

12.7 Special Utility

j Special utilities allow you to store working orders on disketies, reprint trade teck-
ats, of create an open order file for one Exchange.

12.7.1 Extract Working Orders

Working orders (also known as open orders) are those that remain in the Stand-
ing Order Book to be matched. They are craated through normal GLOBEX trad-
ing or by uploading orders from the RTH session or another keystation. i you
select Maintasin Open Orders when you log out of a Service, orders remain
open. In the case of keysiation failure, GLOBEX automaticaily creates a file of
these orders that you can print using the Print File function (see Section 7.18).
{Any More quantities are ignored during order extraction.)

GLOBEX User Quids - 199¢
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12 Offfineg Utilities

1. Select Extract Working Orders in the Spacial menu to display the dialog box
shown in Figure 12.25. The highest priority Service is selected, as is the
maost recent of up to seven tradelog files displayed in the list. {Tradelog file-
names are explained in Section 12.4.2.)

Open Order Extrasktion
Select Tradelog

i Service List "

f File List
TL Uiz‘itii Eif lJ__r 01“3‘39”_
5§20 . y

15

: 0501711 11
!'Lﬂﬁﬁlt? :ﬁﬁ C4-28-199% 1%
TLOGS115.6E 04~27—19985 ?05
1

14

16

| T1.0G5%114,6GE 04-25-1 995
TLOGH113, BE 04241995
TLOGS111 . GE 84211995

ﬁgﬂm 12,25 Extract ’aforkmg Orders Oialog Sox

2. Select another Service if necessary, then select a single tradelog. You cannot
combine working orders from multiple Services.

. Sefeot Sufttgrerabnedi T -7

3. Choose OK. The processing window displays
messages relating to initial processing of sub-
scriberfuser records, ¥ only one sub-
sctiber/user logged info the selected Service
during the frading session, the tradelog s
procassed. (Continue with step 4.) If multiple
subscriber/user combinations iogged in, the
Subscriber/User dialog box shown in Figure

12.26 is displayed. '
P Figure 12.26 Subscriberfliser -
Dialog Box .

To select all subscriber/user combinations in the dis~
played list, select the AN check box. Otherwise,
chaose the Selected chack box and select item(s)
from the list.
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12 Offiine Ulilities

4.  Choose OK. You are prompied to load a formatied floppy diskette into Drive
A. The diskette must have enough space to hold the entire file; if the file is
too farge to fit onto one diskette, the system will not copy the file.

An hourglass is displayed during procassing along with the user prompt, Extracting
Working Ordars. A status message, Open order file A:0O0ydddss.nnn created
with x orders is displayed when processing is successful. The open order file be-
gins with O to indicate that the file was created using the Offline Utilities.

12.7.2 Create Trade Tickets

For each GLOBEX trade, a GLOBEX Qrder Execution Confirmation ticket is
printed for each pary of the trade at all affiliated agdministrative keystations and
added to the tradelogs at those keystations. This option lets you reprint trade
tickets from a selected tradelog.

1. Select Create Trade Tickets in the Special menu to display the gialog box
shown in Figure 12.27. The highest priority Service is selected, as is the
most recent of up to seven tradelog tiles displayed in the list. (Tradelog file-
names arg explained in Section 12.4.2.}

Generate ?ra&i Ticktﬁs '
Select Tradeloy
' Bervice List '
GIHBFX }u;n‘ﬁ""””'”'

t {TLD 2
Tkﬁﬂﬁli? GE 04*28«!995‘

TLOGS115.6E 04-27-1995 30;33
LS e et B T
1&9351&1:&5 84211995  16:59 2 . nnman

Figure 1227 Create Trade Tickets Dialog Box
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2. Select a different Service if necessary, then select a single tradelog file. You
cannot combine trade tickets from multiple Services.

3. Choose OK. As the tradelog is processed, messages in the processing win-
dow indicate which subscriber/user combinations have trade ticket activity.
If trade tickets exist on the tradelog, the Trade Ticket dialog box shown in
Figure 12.28 is displayed. If no trade tickets exist, the status message No
Trade Ticketls in selected tradelog is displayed, the dialog box closes,
and the utility screen is restored.

Selwept Trade Tickets
Subwor-iber User IXNM Name Brdar# Entrylime Avcounts
£ 16520 1 S——, £ 015111, S—— T Clan
Bhi01-ux usi Ebuz USi-s  iecatiay e ~
SO105-¥X @81 EBUD BB~ 14126126 ME B serecten
%B01~XX UBt Entz ysf-2 A EPIRY HE
SBIOE-XX UG Egtiz HEE—3 A2 ME pm
REODL-RX US1 EDUZ o3 B $AIB0 1D ME e i
A BT Y —
o - @0t
- 3 E - 1T * PUIT
Loag Trnde Yioket Forms,

Figure 12.28 Select Trade Tickets Dislog Box

4. You can print all tickets or selected tickets. When the Trade Tickets dialog box
Is dispfayed, Selected is the initiai file type choice and the cursor is on the
first ticket name in the list. Each item in the list includes subscriber, user,
instrument, order number, and execution time. Select All or select file(s).

5. Choose OK. An hourglass is displayed during processing along with the user
prompt, Extracting Trade Tickets. Depending on your processing options
(Section 12.3), the tickets, which are treated as a report, are printed at the
audit trail printer, written to Drive A: (you are prompted to load a formatted
floppy diskette), or both. You can print the tickets on the standard pre-
printed forms or on regular paper. (S¢e Appendix E for instructions on
loading trade ticket forms into the printer.}

' if the ticket information is 100 extensive to fit onto one diskette, the systam will
request another until processing is completed.

| A message in the status window indicates when ticket processing is complete
and, if the report was written to a diskette, displays the file name.
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The status message is Report TTydddss.R01 created - xxx Trade Tickets
processed. The fillename on disk is TTydddss.Rnn, where:

TT = igthe report type (Trade Tickets)

Y = the last digit of the year

ddd the Julian date (the day of the year, numbered from 1-365)
88 _
R = fixed character signifying a report

flle sequence number, used for large files spanning multiple diskeftes.

ft

Service codle

|

]

nn

12.7.3 Separate Open Orders

This process soris the orders in a single open order file according 10 their Ex-
change identifier and creates an open order file for a selected kExchange. The

file is written to a diskette in Drive A,

1. Select Separate Open Orders in the Special menu to display the dialog box
shown in Figure 12.29. The highest priority Service is selected, as is the
Separate Open Orders

f Servioe List
¥ CLOBEX Furepe
WXL

fF Fite List
P aaos08306GE . 001 G229 199% 13:38

] auIyY i CopK l

Figure 12.29 Separale Open Orders Disiag Box
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most recent of up to seven open order files in the list. (Open order file-
names are explained in Sectlon 12.4.1.)

2. Select another Service if necessary, then selgct a single open order file. You
can select only one Service ang one open order file.

3. Choose OK. The Select Exchange dialog box, shown in Figure 12.30, is dis-
played; the list consists only of the Exchanges that exist in the selected
open order f||e If there is more than one Exchange in the list the item “All

GLOBEH Europe
Select Exchange

: Exchanyge
f Code Hame

Figure 1230 Select Exchange Diatog Box

Exchanges” is added to the end of the fist. The first Exchange in the list is
highlighted; a message directs you to select an Exchange.

4. Choose OK. You are prompted to load a formatted floppy diskette into Drive
A.. The diskette must have enough space to hold the ertire file; if the total
space for all files is too largs to fit onto one diskette, the system will not be-

gin the copy process.

An hourglass is displayed during the copy process and a message, Copying
Open Order file to Drive A:, Please Wait... is displayed in the user prompt
area. After each Exchange open order file is successfully written to the diskette,
a status message, Exchange XXXX Open Order File A:xOydddss.zzz created
with xx orders is displayed. The filename on disk is xyzdddss.zzz where:

E for extracted open orders, R for recovery open orders

1

x =
z = Exchange identifier: M=CME, F=MATIF
y = the last digit of the year
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ddd = the Julian data {the day of the year, numbered from 1-365)
88 = Sewice code (GA=GLOBEX America, GE=GLOBEX Europe)
zzz = file extension number

# any of the Exchange open order files alrsady exist on the diskette in Drive A,
the Overwrite Existing Files dizlog box (Figure 12.31) Is displayed. You can

" B —
=] Operation Will Overarite Existing Files

@ Pe You Wish to Continue

0K s Cancel ‘

Figure 12.31 Overwrlte Existing Files Dialog Box

choose to overwrite afl files (choose OK) or cancel the entire copy process
{choose Cancel).

12.8 Exiting the Offline Utilities

Select Exit in the menu bar 10 close the QOffline Utilities and retum 1o the
GLOBEX Main Menu.

At this point, If errors occurred during your use of the Offiine Ulllities, the error
log file is written to diskette under the file name ERROR.LO1, unless you have

1 changed the options.
' 12,9 Auxiliary Messages

Message boxes related to file processing/copying and printing may be displayed
in the course of your use of the Offline Utilities.

i
i
|
!
i
i
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12.9.1 Output Diskette

This message box is dispiayed i the keystation cannol write a file 1o Drive A:
(see Figure 12.32). '

PLEASE INSERT A NEW DISK IN DRIVE A

The disk in drive A has insufficient free space.

QK Cancel

Figure 1232 Qutput Diskette Dialog Box

The most common causes for this problem are:
« There is no diskette in the drive,
s The disketle is not formatted.
» The drive is malfunctioning.

» There is insufficient free space on the diskette for the file. In most

cases you ara promptsd o insert additional diskettes until file proc-

essing is complete. However, if you want to copy an open order file,

the diskette must have enough free space to hold the entire file. itis
j recommended that you use a blank, formatted diskette for this func-

tion. :

if you can identify the cause of the problern and resolve i, select OK to indicate
that the diskette is ready for processing. (Otherwise, select Cancel to terminate
the process and contact the GCC.
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12.9.2 Input Diskette

é This message box is displayed if the keystation cannot read a file in Drive A:
{see Figure 12,33),

{)iak'}diss:%ng; or Unusable

Please Inset a Diskette

oK Cancel

Figure 12,33 Input Diskette Dinleg Box

The most common causes for this problem are:
s There is no digkette in the drive.
+ The diskette is not formatiad.
+ The drive is malfunctioning.

If you can identify the cause of the problem and resolve it, select OK to indicate
that the diskette is ready for procassing. Otherwise, select Cancel to terminate
the process and contact the GCC.
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12.9.3 Print Spooier

The print spooler message (see Figure 12.34) is displayed whenever you per-
* tform a print operation. Select Cancel to cancel the job or do nothing to et print-
ing continue. Once the print cperaticn is finished, the dialog box closes.

S —

Sending Report file
To Print Spooler

Figure 12,34 Print Spocler Dialog Box
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12.9.4 Print Error

This error message box {see Figure 12.35) is displayed if the printer is offline or
there is a printer communication problem. The file you are attempting to print is
identified in the message. If you can rescive the problem, printing will continue
with no further action. If you are unsuccessful, select OK to terminate the print

progcess.

9 Cannot print A'STATUS.RE1

oK
Figure 12.35 Print Ervor Dialog Rox
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13. GLOBEX Operating Principles

- 13.1 Order Definition

GLOBEX defines an order as a user's expression of willingness to buy or sell a
specified quantity of a specified instrument at a specified price. The system sup-
ponts four types of price limit orders and differentiates them according te price,
time, and size constraints provided at the time you enter the order. Order types
are;
Bid

» Price - Executes at the specified price or better,

» Time ~ Orger remains in the session until you cancel it or it is matched.

-« Quantity - An order quantity.

Offer
¢ Price - Executes at the specified price or befter.
s Time « Order remains in the session untif you cancel it or it is matched.
» Quantity - An order quantity.

Hit (Seli)
» Price - Executes at the specified price or better.

+ Time - The order must be partiaily or fully filled when it is presented,
and any unfilled quantity is then removed from the system.

+ Quantity - An order quantity.

| Take (Buy)
| = Price - Executes at the gpecified price or better.

+ Time - The arder must be partially or fully filled when it is presented,
and any unfilled quantity is then removed from the system,

s Quantity - An order quantity.

Note: Bid/Ask Is & combination of Bid and Offer, and is not a separate order
type.
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132 Order Entry

i The GLOBEX system processes orders according (o strict rules. System proto-
¢ cols are designed to help ensure that ne ambiguity can arise between the user
*and the Host concerning the state of any order.

Before an order may be transmiitted to the Host, it is submitted to an authorization
check to determine whather or not the originating subscriberftrader is authorized to

submit orders of this type.

Every order submitted must then pass certain validation tests made on data in
the dialog box.

As soon as possible after an order is received by the Host, it is logged to the
Host audit trail, after which the originating keystation is sent an order acknow-
ledgment message which means that the order will be processed. Receipt of
this message results in removal of the dialog box (except Bid/Ask, Market Maker,
and Working Order) from the screen. After this, the keystation receives a detailed
response which confirms the processing of the new order, displayed in the mail-
box. Both the order entry and the receipt of acknowledgment from the Host are
entered into the printed audit trail.

The keystation can support a maximum of 500 open orders, regardiess of the
number of active Services. If you need to enter more than 500 orders, you must
jog in at another keystation using a different trader identifier.

5 Trading more than 254 different prices on g single instrument in & single trade
' will cause your keystation to fail. :

The Exception Orders Report in the Offiine Utilities itemizes the discrepancies
between orders entered at your keystation and orders received at the Host from
your keystation (see Section 12). Contact the GCC concerning any such discre-

pancies.

Order Access

i Any operator who has signed-in to an existing session may manipulate any or-
| ders pwned by that session. However, in an emergency such as keystation fai-
lure, the GLOBEX Control Center may remove individual orders when they are
uniquely identifisd by authorized member firm personnel.

.
!
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Multiple Entry

You may have multiple orders, possibly at the same price, on either or both sides
of any system book {i.e., multiple Bids or Offers for the same instrument). GLO-
BEX also allows orders from the same trader to be matched with each other.
See the appropriate Exchange rules for further restrictions.

13.3 Passing the Book

This is a special case of order entry. GLOBEX is a separate trading session
from Regular Trading Hours (RTH). S3ince many futures and options orders are
Good-THl-Cancelled (GTC), it Is important that any GTC orders that are untraded
at the end of either session continue to trade during the next session. Passing
the Book is the process by which orders are transferred from one session to the

next.

Passing the Book out of GLOBEX should only occur after the GLOBEX Session is
closed, or in the case of failure (which effectively terminates the GLOBEX Session).
GLOBEX maintains an on-disk tradelog at each keystation. The extemnal system o
which you warnt to Pass the Book must be able to read the open orders file; GLO-
BEX does not provide any utifities for uploading 10 external systems,

To Pass the Book Out of GLOBEX:

1. Use Extract Open Orders (seg Section 7.14), which “marks” the tradelog,
cancels your remaining open orders, logs you out, and creates an opan of-
der file. .

i 2. Upload the open order file 1o an external system,

To Pass the Book fo GLOBEX:

1. Create an open order file on the external system.

2. Use Upload Orders (see Saction 7.14) to load the open orders into your GLO-
BEX keystation,
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The book is passed into GLOBEX during the staging period prior to a Market
Dpen {see Section 4.1). Uploaded orders are processed and posted as new or-
ders. (Any orders with More quantities are ignored and not uploaded.}

Recovering from a Failure

When the Host experiences a failure from which it canrnot recover, you can no
longer trade. In such a siuation, trading must be re-opened. Market Opening in-
ciudes the staging period, during which you can recover your apen orders,

To facilitate a quick and accurate reentry of all the orders that were open at the
time of fallure, upload the open order file created at your keystation {see Sec-

tions 7.14 and 4.1).

Reloaded orders are given a new GLOBEX entry time, based on the sequence in
which the orders are received at the Host. The new time is the basis for order

priority following Host recovery.

There is also a possibility that the Host might fail after a trade occurs but before it
notifies the keystations of the irade; in this case the keystation will not raceive
the traded message and the audit trail and tradelog will record the just-traded or-
der as still open. The GCC monitors all trades for this type of event, and will notify

you of the trade.

NOTE: ¥ an instrument is in an Open stats when orders are uploaded, orders in
that instrument are eligible for matching immediately.

134 Qrder Modification

There are thrae ways 1o modify the state or cortent of an existing order:

+ Change Order Function - This is equivalent to a Cancel order follo-
wed by entry of the new {changed) order. This results In loss of priority,
since the changed order is assigned a new timestamp, Orders are auto-
matically placed on hold when you dispiay the Change dialog box.

i + Hold Order Function - This is used to change the state of existing or-
ders. When an order is placed on hold, any untraded quantity (if pre-
sent) is simultaneously placed into the hold state and removed from all

: market information dispiays.
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i

i
'
'
‘

« Release Order Function - This is used to return all orders from the
held state to the active state. The effect of this function is precisely the
opposite of the hold function.

When you change, hold, or release an order, it loses its time priority in the Stan-
ding Order Book.

NOTE: If the original order has been completely matched when you select it and
choose the change or hold function, you will receive a warning message that
your order no longer exists. This means your order has been executed and it is

too late to change it or place it on hold.

It is possible for an order 1o partially match before it is changed or held. If you are
changing or placing one order on hold, check the Trader Maiibox for the quantity. H
multiple orders are being changed or placed on hold, check your audt trafl printer.

Orders are automatically placed on hold when the trader chooses the order to
modify. This prevents the order from being traded while it is being modified,

13.5 Order Deletion

There are several ways {0 remove orders from the Standing Order Book: Cancel
All Orders, Cancel All Bids, Cancel All Offers, Cancel Orders by instrument, Can-
cel Selected Orders, and Hold Open Orders (temporary deletion). Cancel func-
tions are applied to held orders as well as active orders.

13.6 Automated Matching

Matching rdes control the execution of transactions. There are six prineiples in-
volved. ’
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13.6.1 Order Processing
Each order proceeds through three stages within the system:

= New Order Processing - When you first enter an order, the system
tries 1o find one or more standing orders (orders already in the Standing
Order Book) that can partially or completely fill the new order. Any stan-
ding order matched to a new order is classed as a filling order.

Al the end of this stage of processing, a Bid or Offer order will either be comple-
tely filled {and removed from the system), partially filled, or urfilled with the re-
maining quantity added to the Standing Order Book for the specified instrument.
Any unfilled quartity of a Hit or Take order is always removed. A Hit or Take or-
der never becomes a standing order.

The quantity is shown to the market; as an order trades, quantity diminishes and
is updated in the summary market display on the screen.

» Standing Order Processing - When an order becomes a standing or-
der, it is assigned a priority in relation to all other standing orders in the
book. These rules of priority are based on order price and transaction
timestamp.

I The purpose of standing order processing is to try to trade any unfilled quantity in
your original order that did not trade during new order processing. A standing or-
der remains in the order book until its quantity is completely consumed or unti! it
is explicilly cancelled.

+ Order Removal - In this final phase, your order is removed from the -
system, Removal is impficit if the quantity is completely traded, or if the
order Is a Hit or Take and is removed directly after new order proces-
sing. Explicit removal occurs through a Cancel or Hold transaction; the
salected order is removed from the order book.

However, since GLOBEX starts the trading day, GTC and DAY orders that are
still open at the end of the GLOBEX session and are routed to the RTH session
- will continue 1o trade during regular trading hours. Unless the order is explicitly
! cancelied or totally consumed by trading, it exists and remains open as GLOBEX

trading ends.
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13.6.2 Order Eligibility

A new order is eligible 10 be matched with a standing order, and a trade will re-
sult, whenaver ali of the following condifions hold:

1.  One order is a buy order and the other is 2 sell order.
2. The two orders are against the same instrument,
3. The price of the buy order is greater than or equal to the price of the sell order,

13.6.3 Standing Order Priority

GLOBEX processes orders bassd on price and time priority. Each GLOBEX or-
der is given an order entry time and is processed based on that entry time. The-
refore, even it the system response time is slow, “first-in-first-out” priority is

maintained.

Price and time priority are maintained on an instrument-by-instrument basis.
Therefore, an order for a less active instrument may be executed a few seconds

before an order tor a more active instrument.

The priority of a standing order, relative o other standing orders for the same
instrument, is based on the following:

Price
A trade takes place at the price of the standing order. Normally, the prices of the

matchad new order and the standing order are the same. For buy orders, the
higher price has higher priority; for sell orders, the lower price has higher priority.

‘_ Sometimes, however, the price of the sell order is less than the price of the buy
| order {crossed market condition). In this case, the trade takes place at the mar-
! ket-maker price (the older, standing price). This alsc guarantees that alt new or-
: ders are filled at the best available opposite price.

| Time

| If there are multiple standing orders at the same price, they are evaluated for
§ matching by time priority. Earlier orders have priority over later orders.
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Maximum Possible Match

If muitiple standing orders are eligible for matching against & new order, matches
will be considered in pricrity sequence until one of the following conditions is ful-
filled:

The new order is compietaly filled, OR
All gligible standing erders have been considered.

Two arders will always trade up 10 their maximum potential, by completely filiing
one order or the other. At the conclusion of matching, there will be no remaining

trade potential in the Standing Order Book.
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13.7 Standing Order Book

The Standing Order Book arranges orders by price and time,; each side of the
' book market is made up of 2ero or more sub-books. Figure 13.1 shows a typical
i book market for a singie instrument, with four sub-books on the offer side and
. three sub-books on the bid side. You'll notice that new arders are added at the
‘ far right and far left of each sub-book and that maiched orders gradually meet
along a central merge line. The best Bid and best Offer are physically closest in
the model. Since there is currently & value spread {no price overlap) betweern
the Bid side and the Offer side, no matching can take place at this time.

Bid Side Offgr Side
fie Order of Bids Time Order of Offors
Last o First Firel - Last
Highest
Worst
140,05 1
5.4
2
139,70 139,76 199.76
2.5 69 50
E-3
3 Fsﬁ
> Bast 120
& x
=
5 Fs’é.ss 139,19
2 s 68 3.0 Bost
< 3 Val road
5 TR E-OI LT TETF alue Spi
a 1.0 45
L3
2 13674
g 1)
13638 s a]iae,.ss m&!
. Worst : Best Giter Valua: 13218
Bazt Bid Valie: 135.88
Value 13888 Each box stands for an enry
alue ] } into 8 skde of a market. Nots: More quantities have beer ignored.
Linantity

Figure 13.1 Standing Drder Book
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There are two ways in which an entry can be positioned in a book market, both
determined by the entry’s value.

if there is already a sub-book with the same value as the new entry, the new en-
try is entered at the bottom of the sub-book {see Figure 13.2).

Time Orger of Oem

Worst  First Last
5 14808 -
2
2 135,70 13970 138.70
2 28 [:34] 50
£ 130.51

130.681 an
wmD .
M 1. New Offer oalers market,
Best * Valup is egits! Yo thet of
Time Qrdar of Dfters an sntry that is already
First Last positioned.

Warst
% 146.05
o 50

s
5 130,70 155,70 130.7¢

e 20 48 [ ¥
2 Z. New Offer is pashioned in

139,51 [135.81 the sit-book Witk the
= 1201 8.0 same vaive. INis
[ 3 positioned witer the
Best wxisting entry.

Figure 13.2 Book Market Entry Positioning, at Market
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If @ sub-book with the same value as the new entry does not exist, a new sub-
booK is created with the new eniry piaced at the top of the book, as in Figure
13.3. This sub-book Is positioned between gther sub-books to preserve the va-
iue ordering of sub-books. A new sub-book is automatically created when a new
entry batters the current best price for that side of the market,

Time Drder of OHers
Firgl - fast
Worst
146,

% 05 L7
o 135,86
k] lws:m V3570 I:as.va — ‘] l “'
& ze 50 50 1. Mew OHer enters market.
g Yalua is not equal 1o that of an
= 135,61 28 entry that is already posifioesd.
o
@ - Valuae Sﬂﬂﬁﬂ

Best Time Qrder of Otlers

Firat « Last
Worst _
140.05

5 50
"
5 1958 .
£ & 2. Entryls positioned ot the top of &

new sub-book. the sub-book Is
2 I"m gy l 134.70 ]“g'm o ' placed batweer other sub-bocks
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Figurs 13.3 Book Market Eniry Positioning, New Sub-Book Created
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18 GLOBEX Opersiing Principles

| Sample Transaction

Figure 13.4 shows a Bid posted at a value of 139.19 (with a quantity of 10}, a
value that betiers the current best Bid. Since there is no sub-book at this price
i on the Bid side of the book, a new one is created. At this point, the best Bid

value is egual to the best Offer, so the Bid and Offer sub-books with the value of

Highest

Abgolute Value

Lowest

Bid Side Ofter Side
Time Order of Bids Titowe Crdar of Offers
Lasi > Firgt « tast
Worst
130.08 ' o
54 i
— -
IR LN LR
20 o0 5.0
-
2
Best g
_::; . Best
el 738 TETT R Value Spread
& 50 14 40
e ,
& 138.74
§ 22 Best Otfer Valug: 13918
i3858 J15838 Bowt D16 vate: | 138.19
Worst 34 110 .
1. 38 | Bast Bis with the fotilowing value -

1001 wnt quantity ls possd.

2. Since the best Bi¢ value ang tha bast Offer value ate now the same, Le., there is no
valiie spread, the shaded onders are submites 1 the matahing funetion.

Figure 13.4 Book Matket, Afier Posting

139.18 are submitted to the matching function.
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13 GLOBEX Operating Principles

Both of the Offer entries are fully traded for a total quantity of 9; the bid is only
partiafly traded. A quantity of 1 remains. After the trade is over, a clean-up takes
place. The Offer sub-book with a value of 139,19 has no more entriss init, so it
is removed, A Bld remains for 1, so it remains in the sub-book. A new vaiye
spread exists in the book. Figure 13.5 shows the book at this stage following the

trade.
Bid Side OHer Side
Time Order of Blds Time Order of Otars
» First First >
Highest .
Worst
140,85 g
30 §
[EIRT 139.70 $38.70 ]
2.0 &0 5.0 §
13981 ] 2
How bast offer
Best t 120 é
T8 Valye Spread
2 28 Best
&
- 13888 13885 138 85
= 50 18 48
% 13874
E: | Bast Oflr Valug: 139,61
- LT () Best Bid vaiue: 13999
Worst 3.0 1148
3. Marching discovers a trade st velue 139,19 of quantity 8.0,
4. The Bid wan only partiolly trikod, Quenifty of 1.0 leftover.
Nate npw begt Bid arud boat Ofor values,

Figure 12.5 Book Market, After Trade
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Appendix A: Futures and Options Symbols on GLOBEX

CME CONTRACTS
Codes Codes
Australian Doller Fuures, Options, Spreads AD Mexican Pasa Futures, Opticns, Spreads MP
British Pound Fulures, Optlions, Spreads NB Midcap Futures and Options MD
Canadian Dolar Fulures , Options, Spreads cD MM! Futures and Options BC
Crass Currency - DMAJY Fulures DJ Rolling D-Mark Futures and Options AD
Deutsche Mark Futures, Options, Spraatls DM Ruolling Yen Fulures and Spreads MY
Eurodollar Fulures, Options, Spreads ED i Rolling Pound Futures and Oplions (weekly; P (1-5}
Forward Deutsche Mark Futures and Spreatds  FM ¢ Rusgell 2000 Fulures and Options AL
Forward Yen Fulures and Spreas FE i 8&P Fuwres and Options §P
Goigman Sachs Index, Futures and Options Gl Swiss Franc Futures, Options, Spreads SF
Japanese Yan Futures , Oplions, Spreads JY Treasury Bill Falires, Opbions, Spraads B
LIBOR Futures, Options, Spreads i 1Year Treasury Bill Futures, Options, Spreads YR
MATIF CONTRACTS
Contract Futures Options
PIBOR PB OP|
NOTIONNEL NNN ONN
CAC40 CAC
ECU ECU Qxu

Each symbol is to be followed by the standard month designator:

January F May K September U
February 3 June M October v
Maroh H July N November X
April J August Q December z
Each month designator is to be foliowed by the last digit of the year, e.g. 1985 = 5, 1996 = 6.

Example: Eurpdoliar Future, Dscember 188% = EL25

Euradoliar Put 8200, Juna 1996 = EDMe PS200

Swiss Franc Call 770, March 1886 “ SFH8 o770

TED Spread (T-BillEurodollar Spread) March 1986 = TBHE-EDHS

Eurcdoltar Calendar Spread, March 1896 - Sept. 1888 = EDHE-EDUS -

Eurodoliar Strangie, Jung 1856 " EDMESGR2227

Netionnsi Bond, Decembyer 1865 = NNNZS

Notionnel Put. January 1896 = ONNFBPT0E0

CAGA40 Future, Navember 1985 - CACXS

PIBOR Call, March 1998 = OPIHBCS350

ECU Fulure, June 1856 = ECUMS

= OXUHBPO7E0

ECL) Put, March 1888

The exchanges will update, daily, all Futures, Options, and Spreads to be traded in that day's
GLOBEX Session. Your GLOBEX keystation will download the list automatically. We recommend
that the main contral unit be kept on at all times (although you may turn off your screen}, 50 that new
instruments will already be loaded in your keystation when you log in.

GLOBEX User Guide - 1694
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Appendix B: Clearing Information

. This appendix defines clearing information to be used by each Exchange trading
I on GLOBEX. Fields that are not defined in this section require general informa-
tion specified in Section 4.4.2.

~ CME Clearing information

« Acct# - Account number for order, Ten positions in number. For g give-
up order, use the customer number at carrying firm or executing firm sus-
panse account number,

Options:

# Infirst position, indicates a bunched account trade (discretionary/APS).
Positions 2-10 are actual customer number or series 1D,

" $ Infirst position, indicates a bunched account trade (discretionary/APS).
Positions 2-6 are series 1D or customer account numker, and 7-10 are
CTA/APS Group [D.

*  Infirst position, indicates a bunched account trade (discrationary/APS).
Positions 2-10 are account number series identifier, followed by a
dash and the firm’'s allocation rule 1D,

« Origin - Origin of order. Defaults 1o previous entry.
Options:

1 Customer order.
2 House order.
» CTI- Customer Type Indicator. The prior entry Is the default. Options:

1 Al orders placed by a keystation operator for his own account or an ac-
count in which he has a financial interest.

2 All orders placed for the proprietary accounts of the clearing member
firrn having the GLOBEX keystatlon.

3 All orders placed for the account of another keystation operator or an ac-
count in which said keystation operator has a financla! interest.

4 Al other orders.

GLOBEX Usar Guide - 1895
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Appendix B: Clearing information

The CTl and Origin fialds of the Clearing Information arsa automatically default
1o the last entry. Keystation operators trading for different origins and CTI codes
must routinely check these fields for accuracy.

» Fee - Clgaring fee indicator initially blank. Enter fee, or leave blank.

Valid codes are:
E = Equity Member/Clearing Member
L = Lesses/106.F. Employee
B = (BOE Member
H = 106.HAM. Firm
C = Customer

s F-Ex - Foreign exchange. Initially blank, indicating a regular trade. If the
first character of the account number is * this field must be blank and is

disabled.
-« F-Firm - initialy blank. If the foreign exchange field is blank, feave this
field blank.
» Field Depondencies
Origin (o1 1] F-ExF-Firm
1 1.3,4 GUNon-blank
SXNon-blank
blankblank
2 1,2,3,4  GUNon-blank
SXNor-blank
biankblank

GLOBEX User Guide - 1295
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Appendix B: Claaring Information

~ MATIF Clearing Information

» Qualifier - This value is not used by MATIF SA's systems. At the end of
the GLOBEX Session, all orders remaining in the system are automat-
icaily cancelied,

f + Origin - Origin of order, required. Defaults to previous entry.
1 Order entered for a customer.
2 Order entered for the member's proprietary accaunt.
+ F-Ex - The other clearing member.
GU Give-up (see additional information below)
Blank Simple trade
¢ F-Firm - Used for a give-up.

GU The three-character trading code identifying the
transferae in MATIF format.

Blank Leave blank for a simple trade.
» Action - The type of assignment. initially O (Opening).

0 Opening
’ C Closing
F FIFQ (first-in, first-out} closing
' T Turn around
| X Qther

s Memo - A message of up to 15 characters, displayed in the commen-
taire field on SAND2 (MATIF Clearing System). Initially blank. All alpha-
numeric and special characters allowed except single and double quote,
comma, reverse quote, and vertical bar.

! (The CTi and Fes fields are disabled for MATIF.)

{35.1“ LJE..-‘\I U!-'?E.‘f {';i_ﬂ‘{.jf:? " ;f
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» Field Dependencies

Origin F-Ex F-Firm

1 GU Non-blank

2 GU Nor-blank
How to Carry Out a Give-Up

It is possible to trade on the GLOBEX systern with pre-aiiocation; the transaction
is aliocated as a give-up on the clearing system,

However, it is possibie to enter the trade directly as a give-up; the transferer
specifies the trading code of the transferee in the F-Firm field. ’

For an authorized give-up, the information concerning the aflocation to an ac-
count, with an origin and an action, will not be transmitted to the transferse via
the give-up message on SANDZ's alocation functions, Only the Mempo fiek! from
the clearing information is transmitted to the transferee in the message allouant
{transierred message) field of the give-up operation on SANDZ.

More information on this subject is included in the MATIF GLOBEX manual.

CME0143105
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Appendix C: Additional Price Information
for Partner Exchanges

GLOBEX User Guide - 1

This appendix describes GLOBEX requirements for prices entered on various
exchange(s), and gives additional details concerning how GLOBEX evaiuates

those prices.

Price types are;

»

-

Whole numbars.

Fractional ~ 32nds.

Fractional — 6dihs.
Fractional/Dacimal

Fractional/Decimal ~
Dgcimal/Fractional —

Degimal/Fractional

~ Fractionai — Half-32nds.
Fractional — Quaner-32nds.
Halves.

—Fourths.

Requirements for Entering Prices in 32nds and 64ths

These requirements apply to prices entered for orders, bid/ask spreads, and
price limits. .

1. Use only the minus sign (-) andg digits 0 through 8.

2. The price must be within the high and low price limits as specified for the given
instrument.
A biank price fisld will not be accepted.
The rightmost two digits aiways reflect the fractional portlon {i.e., 00 through
31 or 00 through €3},

5. If you type two digits or less, the system assumes you are typing a fractional
portion. You must type at least three digits to represent an integer and no

fraction. For example:

-

500 is 5 and 0/32nds.

5 is 5/32nds.

50 is invalid for 32nds.

8. The fractional portion cannot be more than the fractional denominator; a frac-
tional portion above 31 for 32nds or 83 for 64ths will not be accepted.

Page 309 of 368
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Appendix C. Additional Price Informaticn for Partner Exchanges

7. The price for 32nds can range from -99931 through 999931; the price for

64ths can range from -98863 through 899963, depending upon limits de-
fined by the Exchange.

Requirements for Entering Prices in
Half- and Quarter-32nds

The following requirements apply 1o instruments whose prices are stated in half-
32nds and guarter-32nds.

1.

The rightmost three digits always reflect the fractional portion (i.e., 000
through 315 or 000 through 317).

The first two digits of the fractiona! portion cannot go above the fraction de-
nominator (L.e., the keystation will not accept a price if the first two digits of
the fractional portion are abova 31).

The right-most digit of the fractional portion must be the following:
« Forhalf-32nds: 0, 5 (5 for 114).
s Forguarter-32nds: 0, 2 (for 114}, 5 {for 2 quarters), 7 (for 3 quarters).

Typing three digits or less implies a fractional portion only; you must type at
least four digits if you want an intager and no fraction for half-32nds or quar-
ter-32nds. For instance:

» 5000 is 5, 0 32nds, and G hatf-32nds.

¢ 5is1 half-32nd.

» 505 is Invalld for half- or quarter-32mds.

» 313is also invalid for half- or guarter-32nds.

The price for halt-32nds can range (theorstically, for keystation validation pur-
poses) from -98315 through 989315.

The price for quarter-32nds can range from -99317 through 999317,

GELOBEX User Guide - 1895
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Appendix C: Additional Frice information for Partner Exchangjes

Entering Prices in Halves and Fourths

The following requirements apply to Instruments whose prices are stated in
halves and fourths.
Only the rightmost digit reflects the fractional portion (0, 2, 5, or 7).

2. The fractional portion is represented in hundredths (1/100) with the ones place
truncated off. For example, 0.25 is represented as 2; 0.75 is represented

as’?
3. The fractional portion can be the following:
= Forhalves; 0,5 (5for 1 half).
+ For fourths: 0, 2 {for 1 fourth}), 5 (for 2 fourths), 7 (for 3 fourths).

4,  Typing one digit implies a fractional portion only; you must type at least two
digits to specify whole numbers. For exampie:

« 5000 is 500 and no halves.
s 5is1 hall
« 506 is invalid for halves and fourths.

5. The price must increment ascording to the minimum tick size for the instru-
ment.

6. The price for halves can range (theoreticaily, for keystation validation pur-
poses) from -99988 through 829985,

7. The price for fourths can range from -89687 through 898957.

Altering Prices

When you alter the price (guote box) using the UP and DOWN arrow buttons or
UP and DOWN keys, GLOBEX validates the price after every change, not only

when you chpose OK.

GLOBEX User Guide - 18995
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Appendix C: Additional Price information for Partner Exchanges

| Price Check Value

i This calculation is based on the price check value (between 1 and 10 ticks) that
you establish using the Instrument Parameters function. GLOBEX checks that
all entered order prices are within the established range of the market Last.

For example, you have established a price check value of 8 ticks. The price you
entered is 9731 (97 3142), which converts to 3135 32nds. Assume that the Last

. is 3138.
| Your low price limit is therefore (3138 - 8} 32nds = 3130 32nds = 97 2642,
| Your high price limit is therefore (3138 + 8) 32nds = 3146 32nds = 98 %4z,

The warning would have been displayed if your price had been outside of this
range.

It may be possible that when there is a very small Last, for example, 5 32nds, the
price check value may display the warning on any change in price, since the
“delta” of the caiculation could be zero or a negative number.

296 : GLOBEX User Guide - 1995
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Appendix D: Parallel Methods for Initiating Functions

Trading Panef

Mons

{Mouse)

Hard Keys

Boft Keys

MENLU
GLOBEX

Aleris
Ahout

Trade

| TRADE TILE
- ALRT HIST

TRADE
Bid/Ask
Bid
Otler

| HR

Take:

+ Ghange

Gancel Ingtrument
AFQ
Viow RFQs

Book

Pass the Book

Peint File

Bid/Ask
Bld

Cifer

31

Take
Charge
Cancal Inst
RFG

Buook

BidAgk
Bid
Otfer
Hix
Take
Change

INSTCXL
RFG
VIEW RFQs

- BOOK
- NEXT BOOK

PASS BOOK
PRINT FILE

. BPECIAL TRADE

Market Maker
Buy Working Oraer

* Sell Working Order

© Buy WO
Set

Markst Maker
WO

MKT MAKER
BUY WG
SELL WG

MODIFY
Holl
Retease

b

Hold
Releass

DISPLAY

. Open Oriers

Faga Dir
Ceganizanicns
Harket Maker Page

© Active Mariels

Open Crders

PAGE DIR

GRGES

FIRST MKT MAKER
ACTY MKTS

| PARAMETERS

GLOBEX

Craate/Modity Cust, Page |

~Create/Mooity
Markat Makar Page

~Croste/Modly
Clearing Records

Modity Swe. Disp. Prionity
~Modifty Order Saguencs

instrument/Service
«strument

Limits, Spraat RFQ's,
Ornder Size, increment

Size, Price Check
-Service

Accpunt Number, Order

Limnt

1
:
s
i
H

H

GLBX PARAM

INST/SERV PARAM

WINDOW

Trader Maifhox
Ticker

Price Page

Styln

instrument Spacing
Overlap Waming

PRIGE PAGE
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Trading Panef
thouse) Hard Keys Soft Keys

f CANGEL ' * GANCEL ORDERS
] SESSION ! i 5
| Login , i © LOGIN
© Sign-n/Out : : + BIGN INOUT
¢ LogkAnlock : i KBD LOCK
¢ Ghange Password i . i GHHG PASSWORD
. Logaul i P LOGOYT
. Copy File i i COPY FILE
| HELP | ] | HELP

OTHER FUNCTIONS Quit - Quit ;

f [ PCUTILS
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Appendix E: Printer Maintenance

The customer is responsible for maintaining a supply of continuous-form paper, trade
confirmation tickets, and printer ribbons.  Continuous form paper and printer ribbons are
carried by most office product suppliers. in the United States, frade ticke!s mada from
20% bond paper (this heavier paper may reduce paper jams) tan be ordered from;

Chicago: Tony Floridan New York: Mr. Stewart Ginsberg
Computer Supplies, Inc. Pregision Computer Supplies
3800 N. Acom of New York

Franklin Park, IL 60131 40-1. Corbin Avenue

Teal 708-678-6780 Bay Shore, New York 117086

Fax: 708-451-1275 Tel: §16-595-7038

Fax: 516-585-1302

Customers in London shouid contact: Colebrock Services, Tel 071-837-1188.

In Paris, Subscribers can elther get the name of the local supplier from the Reuter
GLOBEX Spacialists, or order from the firms noted above.

Tickets from Precision Computer can be imprinted with your company name and fogo.
They come in boxes of 3,000; when ordering, use order number ZPTS(X).

Prirter Stand N
e

The available printer stand has been fested by Reuters L Y

and the GCC and considerably reduces the risk of paper PRINTER -

lams. The diagram at right jllugtrates how lo arange
incoming paper supply and printed output.

1. Place the printer on the top shalf of the stand. Secure
printer cables to the printer frame with plastic ties 1o
keep them from interfaring with the paper supply.

2. Place the stack of incoming paper or ticket forms on
the middie shelf of the stand. underneath the printer.
Pass paper from the supply stack, arournd the outside
of the top rear wire of the stand, and into the back of
the printer (sactions E.2, E.4). Make sure printer

GLOBEX User Guicle - 1895

Page 315 of 368 0316 CMEQ143112



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 317 of 369 PagelD #:1825

Appendix E: Printer Maintenance

cables do not interfare with the paper supply.

3. When encugh printoul has accumulated, pass it down the rear of the printer and
arrange the first fow pages neatly on the bottom shelf of the stand. The printout will
continue to faniold neatly,

The following sactions explain how to replace rdbbong and load paperirade tickets for
three models of prnters in curent use: the Epson FX-850, FX-870, and Mannesmann
Tally MT130/, If you cannot solve a printer problem using these instructions, contact
your local Customer Service Desk,

£.1 Epson FX-850

E.1.1 Replacing the Ribbon

When your printing becomes faint, you need 10 replace the ribbon. Use only #8750 Epson
replacement ribbon cartridges and iollow this
procedure:

1. Turn off the printer and remove the printer
cover. WARNING: {f the printer has been
used recently, the print head may be hot. Let
it cool before attempting to replace the ribbon.

2, Ramove the old ribbon carlridge by grasping
the black, fin-like handle in the center and
litting the cartridge straight up and out of the
printer,

3. Siide the print head o the middie of the
printer {(Figurs 1).

4. Unwrap the new ribbon and tumn the
ribbon-tightening knob (left end of cartridge)
in the direction of the arrow to remove the
excess slack {Figure 2}.

§. Houd the new ribbon cartridge by the handie
and firmly insert it into place, making sure
that the ptastic hooks fit into the siots as
shown below {Figure 3).

-6, Use a pointed object, such as thetipofa
pencil, to guide the ribbon betwesn the print
head and ribbon guide. At the same time,

GLOBEX User Quide
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Appendix E: Printer Maintenance

turn the ribbon-tightening knotbx in the
direction of the arrow 1o halp guide the
ribbon inte place {(Figure 4).

7. Check to make sure that the ribbon is not
twisted or creased. You can check the
ingtaltation by sliding the print head from
side to side along the carriage.

£ Reattach the printer cover by fitting the
legs of the cover into the notches at the
front of the printer {Figure 5). Turn the
printer back on.

E.1.2 lLoading Paperin the Audit Trail Printer

If & printer error message appears in the logo/alerts window, check the printer to
determine if the paper supply has jammed or the printer is out of paper. To load or adjust

continuoug-form paper;

1. Turn off the printer and remuove the printer
cover and paper guide. Make sure the
paper release lever is pulled forward
{cortinuous paper position) 1o aliow paper
to feed smoothly {Figure 6).

2. Qpen both sprocket covers. Left sprocket
unit position should be as far left as
possible and locked in place. Right sprocket
unit position should be adjusted only it
necessary as described in step 4. Make sure
the paper support is midway bewteen
sprocket units {Figure 7).

GLOBEX User Guids - 1935
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Appendix E: Printer Maintenance

3. Fittour holes on both edges of the paper over the pins ¢f the sprocket units as shown
in the printer diagram. Make sure you use the same range of holes on both paper
edges. Make sure the paper is not crooked or wrinkled and then close the sprocket

covers.

4. It the paper does not lie flat against the
carriage, release the right sprocket lock
lever (pull it forward) and slide the sprocket
unit to & position where the paper is straight
and has no wrinkles, then push the
spracket lock lever back into place
{Figure B,

5. Replace the paper guide on top of the
ivaded paper, making sure that the edge
guides on the paper guide are pushed io
the middie of the paper guide {Figure 9}.

Important: Keep your paper supply aligned
with the printer so that the paper feeds in
smoothly. Position your printout so it runs
straight back from the printer, without
interfering with paper feeding In. 1t is helpful
to have paper feed in from below (as on a printer stand) and fesd oul to a stack
directly behind the printer. The best way to position paper is 10 use & printer stand.

6.' Replace the printer cover and furn on the printer.

7. Press the LOAD/EJECT button once (or twice if necessary] to fead the paner to the
loading position. DO NOT use the platen knob (on the right side of the printer) 1o
adiust the paper except when the printer is lumed off.

8. Press the ON LINE bution to put the printer on line so it can accept data. It possible,
watch to be sure that your prinfout stacks neatly behingd the printer. This can help

prevent a paper jarm.

E.1.3 Fixing a Paper Jam in the Audit Trail Printer
1. Check the position of the papar release lever. If it is not pulled forward, paper witl not
feed properly {see E.1.2, step 1},

2. Make sure papsr is mounted on sprackets correctly. If the paper is not even from
side to side or does rot fit smoothly over sprockets, a paper jam will certainly result.

{ Lo Guide - 1985
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3
4.

Check the position of the paper guide.

Check that the paper supply is not stacked too far from the printer or not aligned with
the printer, Also, there may be some obstacle in the way of the paper or something

on top of the paper supply.
1t the printer still does not work, contact your locat Customer Service Desk.

E.1.4 Loading Trade Tickets
inftiaf Loading '

Initial loading of trade tickets is done before the start of the GLOBEX Session, with the
printer OFF. It is strongly recommended that you load enough forms to last until the
session ends; refoading forms during a session may cause problems with alignment of
printed information.

1.
2.

Make sure the printer is off,

Remove the printer cover and papsr guide. Make sure the paper release lever is
pulled forward (continuous paper position} o allow torms to feed smogthly.

For 2-ply tickets, the paper thickness lever should be set to position 3 on the scale
(position for reguiar paper is 2. To chack the paper thickness setting, ook at the
fever and number setiings on the printer case, to the left of the print head. You ¢an
change this sefling only i the printer is OFF,

Open both sprocket covers, Make sure that paper support is midway bstween
gprocket units.

Load ticket forms as described in £.1.2, steps 3 and 4. Use the top four holas on the
form. Each sprocket unit should rest about one-half inch from the farthest right and
left position, respectively. The “O" in *Qrganization” at the top left of the form will ling
up vertically with the beginning of the ruler marks on the paper bail (the metal bar
that holds the paper in piace against the piaten). # you must realign the forms
horizonially, firgt position the left sprocket unit, then the right.

Turn on the printer. Prass the LOADVEJECT button once to feed the paper to the
loading posifion.

Align the tickets using ﬁzsaiulicro-Adjustmm teaura: press the ON-LINE button; the
QONLINE indicator flashes, Press the FORM FEED button urdil the bottom of the

vertical line dividing the BIIY-SELL sections of the ticket is at the top of the ribbon
guide. (For micro-adjustment, FORM FEED moves the farm up and LINE FEED
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moves the paper down.) This shouid align the tickets for proper placement of printed
information. You only have to do this during initial loading - the printer will remember

this top-of-torm position.
loading,
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Replace the paper guide on top of the loaded paper. Make sure that the edge guides

are pushed to the middle of the paper guide.

Replace the printer cover. With tickets, it is crucial to position the forms so that the

back of incoming forms does not rub against the back of outgsing form

s; the

perforations along the adpes tend 1o catch on each other. You may find it heiptul to

reize the paper guide 10 an inclined position instead of flat.

10. The printer is now ready for printing.

Relozding

1.

The prirter automatically goes off-ine when it runs out of forms or if it
error maessagie appears at the keystation.

If the printer has run out of tickets, you cannot reload tickets withou
alignrnent of printed ficket information on the forms.  You must re
described above, with the primer off, in order 1o corractly align the torm

jams. A printer

t disturbing the
ivad tickels as
$.

GLOBEX User Guide - 1835

Page 320 of 368

0321

CME(Q143117



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 322 of 369 PagelD #:1830

Appendix E: Printer Maintenance

E 15

E 1.6

When you turn the printer off, you will lose any ticket information that was in the
printer buffer whan the printer went oft line. However, you can reprint missing ticket
information at the audit trail printer using the Create Trade Tickets Offline Utility (sse
section 12.7.2 in the GLOBEX User Guide). By comparing the printed tickets with the
tist displayad using the utility, you can identify the missing tickets.

7fofr;g a Paper Jam in the Ticket Printer

If tickets become jammed in the printer, it may not be possible 1o realign them without
tuming off the printer, which will erase any ticket information in the printer bufter.

1. Check the position of the paper reiease lever. i it is not pulled forward, the tickets will
not fead properly.

2. If possible, adjust the paper feed and form position in the printer without aftering the
alignment of the forms. Press the ON-LINE button to resume printing, and waich to
sea whether subsequen! fickets are printed properly. I tickst Information is
misaligned, you will have 10 turn off the printer, re-align the forms, and fater reprint
any missing tickst information as described in section £.1.4.

3. i tickets are crumpled or tom, you must tum ¢of the printer and remove all crumplad
tickets and/or tom fragments before reloading forms. You will also need to reprint any
misging ticket information (section E.1.4}.

Printer Control Settings

When you turn the printer back on after ivading paper or changing the ribbon, check the
controt panel 1 make surs the indicator lights are [it for draft mode and 10 CPl, and that
tha prnter is on line. These settings remain valid evan after you turn off, reset, or initialize

the printer,
The buttons on the control panel let you control many printer seitings; the indicator iights
show the current status of printer settings.

To change a sefling, press the button located nearest the lights; aach setting will light up
in tumn. Pressing z button that has a single light will turn that setting alternatively off, then

on.
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E.2 Epson FX-870

E.2.1 Replacing the Ribbon

When your printing becomaes faint, you need to replace the ribbon. Use only #8750 Epson
replacement ribbon cartridges and follow this procedure:

1,

Turn off the prirter and remove the printer
cover by lifting it by its back edge straight up
and off {Figure 10).

Grasp the tabs at the front of each side of
the paper-tension unit as shown below.
Press up firmly with your thumbs to fift the
front of the unit; then pull the paperdension
unit up and off the printer (Figure 11).

Slide the print head to the migkdle of the
printer. CAUTION: Moving the print head
while the printer is an tight damage the
printer, Also, if the printer has been in use
the print head may be hot; let it coul for a
few minutes befors touching it,

Remove the old ribbon canridge by grasping
the handle on the top of the cartridge and
litting it siraight up and out of the printer,

On the new cartridge, tumn the ribbon-
tightening knob in the direction of the arrow
to remove any slack in the ribbon. Naxt, hold
the ribban cartridge by its handle anid push it
firmiy down into position, then press on both
ends of the cartridge 1o fit the plastic hooks
into the siots {Figure 12).

Use = pointed object, such as a ball point
pen, to guide the ribbon between the print
head and rbbon guide whils you tun the
ribhon-ightening knob to help leed the
ribbon into place {Figure 13).

Figure 106
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?. Slide the prinl head from side o side fo
make sure it moves smoothly. Also check . %9 .
that the risbon is not twisted or creased. {

8. Replace the paper-tension unit by placing i
on the printer’'s mounting pegs and lowering
it into place. Press down on both ends of
the unit unfil you feel it click into place
{Figure 14).

9. Replace the prirter covar by first inserting
the front {abs into the slots on the printer
and then fowering it into place. Finally,
psh it down untii it zlicks, Turn the printer
back on {Figure 15).

E.2.2 Loading Paper in the Audit Trail Printer
Nate: The paper-release lever, incated on the right side of the printer, has four
positions. Make sure it remains set in the second position from the front, ﬂ
which shows the icon at right. -

If a printer error massape appears in the kogofalens window, check the printsr
to determine i the paper supply has jammed or the printer is out of paper. To load or

adjust continuous-form paper:
1. Press the DPERATE bution tum off the printer, then remove fthe paper guide.

2. Open both sprocket covers. Lefl sprocket unit position should be as far left as
possible and locked in place. Adjust the right sprocket unit position only i necessary,
as described in step 4. Make sure the paper support is midway between sprocket

units,

3. Fit three holes on both edges of the paper
over the pins of the sprocket units a8 shown
in the printer diagram. Make sure you use
the same range of hoies on both paper
stines. Make sure the papsr is not crooked
orwrinkted and then close the sprocket
covers (Figure 16).
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I the paper doss not Iie flat against the
carriage, release the right sprocket lock
{pull it forward) and slide the sprocket unit
to a position where the paper is straight and
has no wrinkles, then push the sprocket
lock lever back into place (Figure 17).

Figure 17

Replace the paper guide on top of the loaded paper and turn on the printer.

Important: Keep your paper supply aligned with the printer so that the paper feeds in
smoothly.  Position your printout so i runs siraight back from the printer, without
imerfering with paper feeding in. It is helpful to have paper fead in from below (as on
a printer stand) and fesd out to a stack directiy behind the printer. The best way to
position paper is to use a printer stand.

Press the PAPER FEED button once (or twice if nacessary) to feed the paper io the
loading position. DO NOT adjust papar position using the knob on the left side of the
printer unless you first turn the printer off,

Press OPERATE to turn the printer back on. K possible, watch to be sure that your
printout stacks neatly behing the printer. This can help prevent a paper jam.

E.2.3 Fixing a Paper Jam in the Audit Trail Printer

1

2

Check the position of the paper release iever {sse section E.2.2).

Make sure paper is mounted on sprockets evenly. I the paper is not even from side
to side or does not fit smoothly over sprockets, a paper jam will certainly result.

Check the position of the paper guide.

Check that the paper supply is not stacked too far from the printer or not aligned with
the printer. Also, there may be some cbstacle in the way of the paper, or something

on top of the paper supply.
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E.2.4 Loading Trade Tickels
Initia! Loading
Initial loading of trade tickets is done before the start of the GLOBEX Sesslon, with the

printer OFF. R is strongly recommended that you load enough forms to last untii the
session ends; reloading forms during a session may cause problemns with alignment of

printed information.

1.

2.

Press OPERATE 1o turn off the printer.

Remove the paper guide. Make sure the paper release lever in the sorrect position
{ses ssction £.4.2).

For 2-ply tickets, set the paperthickness lever at 1 on the scale (the position for
regular continuous-form paper is D).

Open both sprocket covers. Make sure the paper support is midway between
sprocket pnits.

Load ticket forms as described in section E.2.2, steps 3 and 4. Use the top thrge
holes on the torm, Each sprocket unit should rest about one-half inch from the
farthest left and right position, respectively. The holes on the left side of the form
should line up with the number *5” on the scale behind the left sprocked unit. If you
must realign the forms horizontally, first position the left spracket unlt, then the right.

Press OPERATE 1o tum on the printer. Press PAPER FEED once to feed the papsr
to the loaded position.

Press OPERATE to tum off the printer again. Align the tickets using the handie at the
teft side of the printer. IMPORTANT: Alwavs turn off the printer before you use the
knob on its left side. If the printer is on, you may damage it or lose the top-of-form
position. Advance the forms untit the top edge of the ribbon is just above the lower
edge of the word "Organization.”

Prass OPERATE to turn the printer on again. The READY light is gresn, and the lads
ior ROMAN and CONDENSED are fit.

Replace the paper guide on top of the loaded forms., Wiith tickets, it is cruclal 1o
position the forms so that the back of incoming forms does not rub against the back of
outgoing formg: the perforations aiong the edges tend 1o catch on sach other. You
may find it helpful to raise the paper guide to an inclined position instead of flat.
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Reloading

1.

The printer automatically goes ofi-line when it runs out of forms or jams. A printer
errgr message appears at the keystation.

if the printer has run out of fickets, you cannot reload tickets without disturbing the
alignment of printed ticket information on the forms. You must reload tickets as
described above, with the printer off, in order 10 correctly align the forms.

When you tum the printer off, you will lose any ticket information that was in the
printer buffer when the printer went off line. However; you can reprini migsing licket
information at the audit trail printer using the Create Trade Tickets Offiine Liility (see
section 12.7.2 in the GLOBEX User Guide). By comparing the printed tickets with the
list displayed using the utility, you can identify the missing tickets.

E.2.5 Fixing a Paper Jam in the Ticket Printer

i tickets become jammed in the printer, it may no! be possible to realign them without
turning off the printer, which will erase any icket information in the printer buffer.

1.

Check the position of the paper release lever. If it is not in the correct position {see
section £.2.2), the tickets will not feed properly.

if possible, adjust the paper feed and form position in the printer without altering the
glignment of the forms. Pregs the OPERATE bution to resume printing, and watch {o
see whether subsequent tickeis are printed properly. If ficket information is
misaligned, you will have to turn off the printer, re-align the forms, and later reprint
any missing tickst information as described in section E.2 4.

f tickets are crumpled or tomn, you must turn off the printer and remove ali crumpled
tickets and/or forn fragments before reloading torms. You will aiso need 1o reprint any
missing ticke! information {see section E.2.4).

£.2.6 Printer Controf Settings
OPERATE is a toggle switch, turning the printer on and off. When the printer is on, the
READY light is green.

GLOBEX software determines the font used for printing, depending on whether the printer
is being used to produge the audit trail or trade ticksts.
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E.3 Mannesmann Tally MT130/9

E.3.1 Replacing the Ribbon

When your printing becomes faint, you need to replace the ribbon.

Use only

Mannesmann Tally part ne. 052 220 replacemant ribbon cartridges and follow this
procedure:

1.

Turn off the printer and {ift up the printer bar cover
{Figure 18).

Lift out the cartridge.

Turn the knob at the right side of the replacement
cartridge in the direction of the arrow 1o tighten the
ribhon.

Caretully move the print head to the middle of the
printer.

Snap sprocket A on the left end of the cariridge into
the guide rafl. followed by sprocket B into the right
guide rail (Figure 19).

Tum the knob at the right side of the ribbon
cartridge in the direction of the arrow 10 tighten the
ribbron; ribbon A passes betwesn print head B and
window C (Figure 20,

Turn on the printer. Retfer 10 section E.3.6 to verity
the correct printer control settings.

£.3.2 Loading Paper in the Audit Trail FPrinter
Note: The feed mode knob on the left side of the printer must atways be in the fanfold
paper position, :

If a printer emor message appears in the logo/alerts window, check the printer to
determine if the paper supply has jammed or the printer i out of paper. To load or adjust
gontinuous-form paper, do not turn off the printer:

GLOBEX Usar Guide - 1985
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1. LIt up the fanfold paper guide {Figure 21).

2. Take the printer of-iine by pressing bulion 4 until
you select LOGAL (refer to section E.3.8),

3. Open both tractor flaps. The right tractor unit
should be as far rght as possible and locked in
place. The ieft tractor unit should be
approximafely 1/2 inch in from the lefi-most
position (Figure 22). Adjusi tractor position only if
necessary as described in step 7.

4. Make sure the siiding paper support is midway
between the two tracior units {Figure 233,

5. Position paper onto two of ths pins in the left .
tractor (A) and close the tractor flap. The left edge —
of the paper should fine up between the fourth and | =
fitth mark on the paper ruler (Figure 24). NN } Lo

6. Posftion paper onto two pins in the right-hand
tractor (B in the above figure). Make sure the
paper is not trogked or wrinkled and then close the

flap.

7. If the paper does not s flat against the cariage,
release the nght tractor lock {puli # toward you)
and adjust the tractor positlion until the paper lies
flat, then push the fractor lock away from you t0
tock the tractor in place {Figure 25).

8. Replace the paper guide on top of the loaded
paper.

important: Keep your paper supply alighed with
the printar so that the paper feeds in smoothly.
Pasition your printout so it runs straight back fram
the printer, without interfering with paper feeding
in. Itis helpful to have paper feed in from below
{az on a printer stand) and leed oul to & stack
directly bshind the printer. The best way t0
position paper is to use & printer stand.
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9. With LOCAL still selected, press button 3 to load paper into position.

10. Press button 4 until you sefect ON-LINE. The printer is now ready to accept data. if
passible, watch to be sure that your printout stacks neatly bahind the printer; this can
help prevent & paper jam,

11. The paper thickness lever conirols print quality.
Flacing the lever in the middle of the scale will
generally give a good printout. If the printout is too
dark or smeared, move the lever further toward the
front. If the printout is foo light, move it toward the
rear of the scale (Figure 26).

E.3.3 Fixing a Paper Jam in the Audit Trail Printer

1. Make sure paper is mounted on sprockets evenly. If the paper is not even from side
to side or does not fit smoothly over sprockets, a paper jam will certainly result.

2. Check the position of the paper guide.

4. Check that the paper supply is not stacked too far from the printer or not aligned whh
the printer. Also, there may be some obstacle In the way of the paper, or something

on top of the paper supply.

E.3.4 Loading Trade Tickets
Initial Loading

inttial loading of trade fickets is done before the start of the GLOBEX Session, with the
wrirger OFF. 1 IS strongly recommended that vou load enough forms 1o last until the
session ends; reloading forms during a session may cause problems with alignment of

printed irformation.
Do not tum off the printer {0 load ticket forms.
1. Load ticket forms as deseribed in section E.3.2, steps 1 through 8.

2. It is imporiant to slign ticket forms in the printer.  With LOCAL still selected, press
button 1 {see section E.3.6) to advance the forms until the top edge of the ribbon is
pracisely at the fower edge of the word "Organization.”

3. Prass button 4 until you select ON-LINE. The printer is now ready to accept data.
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Reloading

1.

The printer automatically goes off-line when it jams or runs out of forms. A printer
error message appears at the keystation.

if the printer has run out of tickets, you may be able 10 reload tickets without
disturbing the alignment of printed ticket information on the forms: while the printer is
oft-ling, it maintains a certain amount of information in a printer buffer; when you put
the printer back on-line, the printer will continue from the point at which it went ofi-line.

To align ticket forms without having to turn off the printer, note the last line of
information that was printed before forms ran out. Adijust forms (see step 2, above} to
position the top edge of the ribbon approximately 1/4" above the position at which
you want printed information to resume,

You can reprint missing ticket information at the audit trail printer using the Create
Trade Tickets Offfine Utility {(see section 12.7.2 in the GLOBEX User Guide}). By
comparing the printed fickets with the Jist displayed using the utillly, you can identily
the missing tickels.,

E.3.5 Fixing a Paper Jam in the Ticket Printer

if tickets become jammed in the printer, it may not be possible to realign them without
turning off the printer, which will erase any tickets in the printer buifer,

1.

If possible, correct the paper feed and form pasition in the printer without altering the
glignment of the forms. Select LOCAL and adjust form position as described in
section E.3.4. When you put the printer back ON-LINE, waich to see whether

subsequent tickets are printed properiy.

If ticket information is sfill misaligned, you will have to tum off the printer, turn it back
on, adjust the control panel setlings as described in saction E.3.8, re-position the
forms, and resume., When you turn the printer off, you will lose any ticket information
that was in the printer buffer when the printer went off ine. However, you can reprint
missing ticket information at the audit trail printer using the Create Trade Tickets
Offline Utility (see section 12.7.2 In the GLOBEX User Guide). By comparing the
privtad tckets with the list displayed using the ufility, you can identify the missing

tickets.
if tickets are crumpied or tom, you must twm off the printer and remove all crumpled

tickets and/or tormn frapments before restarting the prister and reloading forms. You
will also need to reprint any missing ticket information.

GLOBEX User Guide - 1985

Page 330 of 368 0331

CMEQ143127



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 332 of 369 PagelD #:1840

Appendix E: Printer Maintenance

E.3.6 Printer Control Settings

The illustration to the right shows the control panel
as it should look when the printer is set correctly for
printing (Figure 27).

.
e

These instructions refer to the control buttons as if
they were numbered from left to right, T through 4.

To adjust paper position or to restore control pane! Figure 27
seftings that may have been disturbed, you need to
take the printer off-line.

To take the printer of-fine:

Press button 4; LEDs labeled PQ (paper quality), PAPER (paper type), MENU, and
LOCAL light in rotation. When one of these is lit, you can press buttons 1, 2, and 3 to
make selections in the line to the left of the LED.

To adjust print quality:

Select PQ. Press button 3 to selec;t DPQ (draft print quality).
To select paper lype:

Select PAPER. Press button 3 to select fanfold paper.

To adjust paper position:

Select LOCAL. Press bution 3 to advance paper to the top of the next page. Press
button 1 to micro-adjust paper forward; press button 2 to micro-adjust paper in reverse. If
you press and hold either button 1 or 2, paper wili continuously move in the applicable

direction.
To bring the printer back on-line:

Afler you make any adjustments to the control panel, you must press bution 4 until you
select ON-LINE. Date can get to the printer only when the ON-LINE LED is lit.
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At any time the keystation Is operating, you can program the uniabeled keyboard
soft keys to perform “macres.” A macro is an auvtomated procedure that is exe-
cuted when you press a soft key. Macros reduce the number of keystrokes re-

quired for an operation.
Tips:
» Keep a written record of each macro and the key to which you assign it.

» The first operation in any macro shauld be pressing to ciose any
open dialog box. H you intend & magcro to operate within a dialog box.
have the macro display that dialog box.

» Do notinclude any operation that executes an order { LD

N | OF @ to OK and press C; s A 3. When you use

a macro, always wait 10 see that it has operated successfully by review-
ing the display before executing the procedure.

» Do not assign the password and/or login procedure to a soft key.
s The number of keystrokes in a macro is limited. You can include up to 27

unshified characters, 28 continupus shifted characters ( e
pressed at the start of the string and released at the end} or 13 mdmduai

shifted characters o pressed for each character key). If
you see the No More Allowed message, program the macro again, us-

ing fewer key presses. {Press to start programming again.} You
may be able to break your macro into two sactions, assign each section
to a separate key, and prass those two keys in succession to execute

the macro.
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The following steps create a macro and assign it 1o a soft key:

3
=

1. Press . The LCD window on the keyboard displays the foliowing:
SOFT KEY ENTRY?
PRESS Y IF YES.
PRESS N [F NO
These lines redisplay until you respond.
Press Y.
2. The LCD displays:
PRESS SOFT KEY
Press the soft key you want to program.
3. The LCD displays:

ENTER STRING

Type the actions you want the key to execute; the characters are echoed in the
LCD. (Be careful to type TABs in correct places.)

Example:
This macro will hit 2 bid for a selected instrument:

10

{When you press the sofi key during a trading session, the Hit-Sell dialog box
will be displayed, initialized with the current instrument and the quantity 10.)

i you make a mistake in programming the soft

Y
-
key, press again and start over at Step 1.
. Press the same soft key you pressed in Step 2.
§. The LCD displays:

CMEQ143131
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ANOTHER?
PRESS Y IF YES
PRESS N IF NO

BET
o
« To end the procedure, press N and then press again,

» To program another macro, press Y and program another macro, start-
ing at Step 2.

« To set the dlick for the soft key or set the alarm for aferts press N and,
see Steps 8§ -8,

: ]
6. [If you do not press -’ after N, the LCD displays:

KEY CLICK?
PRESS Y IF YES
PRESS N IF NO
Press Y to indicate that the key press should be accompanied by a click.
Press N if you don't want a cfick.
7. The LCD displays:
: AUDIBLE ALARM?
: PRESS Y IF YES

PRESS NIFNO
Press Y to activate a beep for high or fow alerts, System messages, and pro-
gram events.

Press N for no beep.
8. The LCD displays:
SOFT KEY ENTRY?
PRESS Y IF YES
PRESS NIFNO

Usar Guide - 1995
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3ET
]

Press - to exit from this function, or press Y to program ancther
macro, starting at Step 2.
You may wish to test a macro before you actually use it. Be sure to do so while

the market is haited in case your macro inadvertenily executes an order;
you can then cancel the order without the risk of a possible trade.

IMPORTANT: You may have to reprogram macros when a new version of
GLOBEX software is installed at your keystation or if the keyboard is re-
placed.

sor (Guica - 1925
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Appendix G: GLOBEX America GCC Emergency Procedures

Overview

The sections foliowing explain, in detail, how fo dotermine the nature of the failure.
Once you determine this, you can implement the appropriate recovery procedure.

Emargency proceduras in brief:

if your keystation has disconnected from at least one of the active Services, call the
market status line for the disconnected Service(s).

. If the Host has failed, follow the procedures for Host Fallure (page 327).

s 1f the Host is still trading,” follow the procadures for Failure of a Single
Keystation (page 334 or Site Fallure (page 332} if all keystations at your site
have failed.

To cancel orders while a keystation session is being reestablished, see Order Can-

cellations (page 340).
The GCC

GCC responghiiities are determined by Service - GLOBEX Europs (GE} and
GLOBEX America {GA). Currently MATIF (Exchange identifier f} is traded on GE, ang
the OME (Exchange identifier m) on GA. Al failure and error messagss in the
logo/alerts window inciude the Service code. Only the GCC for that Service may an-
swer inguiries or cancel orders for that Service.

Detailed Emergency Procedures

I order to monitor the status of open orders, you must implement the appropriate
emergency procedure immediately whenever thers is a communication failure be-
tween a GLOBEX Host and one or more trading keystations.

You can experience the following types of communication failure at your site:
All of the trading keystations fall due to either;
s the failure of g concentrator or a communication line; or

» the faflure of one of the GLOBEX Hosts.

A single trading keystation 1ails due to sither:

GLOBEX Americe y Procedures - 1995
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GLOBEX America GCC Emergency Procsdures

¢ the failure of the keystation itself;
e the failure of a communication line; or

s the failure of a non-critical component (i.e., keyboard, mouse, or printer)
of the keystation.

Because GLOBEX is designed with multiple backup systems to ensure uninterrupted
trading, trades continue to be executed on a Service in all instances of communication
{zilure except faliure of the GLOBEX Host for that Service.
1t is, therefore, critical that you immediately determine the type of commini-
cation failure that has occurred and immediately follow the appropriate
emergency procedure to enter, cancel, or ascertain the status of open
ordets in the System.
The foliowing Exchange identifiers and Service codes are active at the time of publi-
cation of this manual:

Service code  Exchange Identifier Exchange

GA m CME
GE MATIF

About the Keystation

Keystations (GLOBEX trading terminals) may be cordigured in a number of ways de-
pending on the trading practices and permissions aliowed o a user. Since recovery
is handied differantly on different keystations, it is imporant to note the software ver-
sion number and permissions of a specific terminal.

In all cases, an alerl message indicating failure of the Service and recovery of open
orders is displayed in the Alerts window and printed at the audit trail printer. Open’
orders are recovered automatically by the keystation,

If the Login dialog box appears

Connection has been [ost 1o both Services. This may be the rasult of a simultaneous
dual Host failure {unlikely}; a local communication line failure; or a failure in a keysta-

fion commmutiication component (e.g., the modem).

H blank lines appear in the trading window

When a failure occurs while the trading window contains a custom pege with instru-
maents on that Service, the instrument lines are blanked out, Connections o the active

Service(s) remain unatfected.

GLOBEX Amerca {GA) GCC Emergency Frocedures - 1995
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GLOBEX America (300 Emergency Frocedures

It a system page display changes to another page

When the teading window contains a system page from a Service that {ails, the display
ghanges 1o the default system page from {he remaining active Service.

# the Service cannol be seiscted in a Service list

If a Service failure oceurs while 2 page from ancther Service is in the Ttrading window,
that Service name is grayed in all Service lists.

GLOREX America (GA) GCC Emergency Procedures - 1995
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GLOBEX America GUC Emergency Procetiures -
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1

Ee

th

GLOBEX America GCC Emergency FProcedures

Determine the Type of Communication Failure

Whenever a communication failure occurs, you must first determine the lype of failure
and the Service affected by following this procedure:

Step Adtditional Information

Look at the Alerts window in the lower right comner
of the screen {or alers history) under Menu on the
menu bar for an error message indicating a com-
munication/connection failure.

« [f there is a failure message on the alert list,
gotoStep 2.

« If there is no failure message on the alert list,
goto Step 6.

Write down the emor cade and status number dis-
played in the message.

Determine the Service affected (GE, GA, or bath).

Call the GCC Market Status Line for the affected
Service prior to delsting the error message to de-
termine whether the failure is at the site or
GLOBEX Host.

1t the affected keystation is a multi-Service keysta-
tion and has lost its connection to only one of the
GLOBEX Services {the other Service remains ac-
tive} go immediately to Failure of a Multi-Service
Keystation Connection fo a Single Service
{page 326). '

If anly a single keystation is affected at the site
{other terminals display the Service(s} that failed
on this keystation}, go immediately to Failure of a
Single Keystation (page 330).

» [f the keystation itself has failed, go immedi-
ately to Failure of a Single Keystation
{page 330).

GLOBEX Amegiice

A message appears on this screen when key-
stations have failed due to either failure at the site
(faulty concentrator or communication fine) or fail-
ure of 2 GLOBEX Host.

Reuter Technical Service may need this information
to determine failure type and expedits recovery.

A prerecorded message will alert you to the
GLOBEX Host's statug, Reuter pages GLB1 (GA)
and GLBZ (GE) display, and Exchange tickers
send, a Most failure message.

if other keystations show the Service as active, the
Host has not failed. Orders remain in the system
for execution.

When a single keysiation has lost the ability to
communioate, you will not be able to input data into
the sereen. Market updates will not be displayed.

Page 341 of 368
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GLOBEX America GCC Emergency Frocedures

= H a non-critical component of the keystation: ' The non-critical components of the keystation are
hes failed, go immaediately to Fallure of a ’ the keyboard, the mouse, and the printer.
Keystation Component (page 334).

!
{
¢

GLOBEX America (GA) GCC Emergency Provedures - 1835
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Host Failure

When the Host fails (GLOBEX America-GA, GLOBEX Europe—GE, or both), the ETH
session for the Service stops, all orders are removed from the GLOBEX Senvice, and

© order priority is lost. The backup GLOBEX Host will be functional in approximately
180 seconds, when you will see the messages “Connected Xx” and “Wait Down-
load” in the Alerts window (¥x Is the Service code). Download will begin shortly after
connection, When orders are reloaded after recovery, such orders will be given a new
GLOBEX entry time, based on the sequence in which the orders are received at the
Host. The new jime will be the basis for order pricrity following the Host
recovery. When a Service fails, the keystation automatically writes any open
orders at the keystation to an open arder fite on Drive C:.

Immediately do the following:

Step Additional Information K

1. Qrders are automatically written to a recoversd Recovered order file ROy<date><Service
open order fiie (RO filename prefix} whenever a code>.nnn:
kevstation disconnects from the Host.

» Ris R to indicate recovery order file;
e Qis afixed character in all order flles;
» yis the fast digit of the year;

« date i the day of the year (1-385);

+ Serwvice codeis GE or GA;

+ nnhn is the sequential file number.

2, Before you can log in, you must wait for a systern You should soon see alert messages concarning
downioad. Until this occurs, the Service name s connection to the network {see Section 5.1).

grayed in the Login dialog box. Once the downipad
is complete, log back into the Service, Select the
Service, then type the following information:

» Subscrbgr name
o Trader identifier

» Password

s Operator identifier

GLOBEX America {GA) GCC Emergency Procedures -
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GLOBEX America GCC Emergency Provedures

3. Press TRANSMIT or RETURN (or ctick on Start

4

Sesslon).

if connesction 15 all Servicas was lost, reset the
starting order number using GLOBEX Parame-
ters (see Section 6.3.3},

Upioad recovered open orders 1o reestablish the
Standing Order Book on the Backup Host by
uploading open orders (instruments must first be in
the Halted - H, Opening - P, or Open - / state):

s Bring up the Trade menu and select Pass the
Book {see Section 7.14].

s Seiect the recovered Service from the Service
lst. Mighlight the proper file in the file list; the
comsct e will have the same date and time
as the printed audit trail message recording
creation of the file,

If the iogin Is successful, the messape
Logged/Signed in XX appears in the Alerts win-
dow and the Service name is available for sefection
in al! Service Hsts. Instruments on the recovered
Sarvice do not digplay any open orders and price
quotes, but do display the high, low, and volums
figures. Check the Alerts window for the following
mesgages,

HOST IS LIVE xx
UPLOAD ORDERS xx

where xx is the Service code ol the recovered
Service.

If the login is not successtul and the system is func-
tioning, Login Info N/G Is displayed. Reenter
your login information.  Three unsuccessiul fogin
altempts will disable the keystation from login to
that Service. An authorized person must then call
the appropriate GCC 1o re-shable the keystation so
togin can proceed,

K a keystation becomes disconnected from ali
Hosts (loaged off, keystation failure, or failure of
both Hosts), the automatic sequential numbering of
orders is reset fo begin at 1. Review the audit trafl
1o verify the fast sequential order number assigned
by the system, then reset the next sequential num-
ber.

GLOBEX America (GA) GCU Emergency Procedures - 1995
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« Highlight Upload Orders.

+« Press TRANSMIT or RETURN {or click on
OK}.

Orders rejected during an upload are identified In

your audit frail by sequence number only {no order

data is displayed). To review the contents of the

recovared order file, use Print File {see Section

7.15} on the Trade menu {0 print the file.

. Compare the last few transactions on the audit trail
with the last orders entered for the failled Service.

Check the Alerts window for the message an-
nouncing the reopen time of the ETH session;

RECPEN AT X0:XX GNT xx, where xx is the
Sarvice code (GA or GE),

6L OBEX America {GA) GCC Emergency Frocedures -

1995

You may have to input refected orders manually,

You do this to ensure that the Host received the last
orders enterad by the keystation (i.e., receipt of an
order-positioned message with an OK status). fa
positioned message was not received by the
keystation {i.e., Host fefled during or just after the
order was entered), the keystation will nol record
the fast order entered as an open order.

The GCC will contact users concerning trades that
may not have received notification to their keysta-
tions.

This wirdow may contain other GLOBEX emar-
gency messages or RFGs or alerts from other
GLOBEX Services.

Page 345 of 368
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GLOBEX America GCC Emergency Procedures

Failure of a Multi-Service Keystation Connection to
a Single GLOBEX Service

{Loss of connection to one GLOBEX Service on one or more Keystations.)

The ETH session continues. All open orders arg subject to maiching, The keystation
ganno! access orders on one Service but mainiaing an active session on another.

irnmediataly do the Iollowing:

Additional Information

(o 10 an off-gite or on-site backup facilty, Call the
backup facility if it is in another location or eity. You
may not be permissioned at this site or may still be
enabled for a failed keystation. In this case, it is
necessary to first call the GCC o enable ogin at
the backup facility.

Log In at an available GLOBEX keystation. Select
the desirad Service from the Service list in the Lo-
gin galog box and type the following information:

+  Subseriber name
* Trader identifier

r  Password

o Operator identifier

Press TRANSMIT or RETURN (or olick on Start
Session),

if the KS taiiure is due 1o a Line or Modem faifure,
then the conneciion 1o the GLOBEX host should be
restored in a matter of minutes, The Alert window
will display a QUICK DOWNLOAD message. In
this case, wait for the connection at this site, There
is no reed to go to backup site.

if all keystations fail or-site, then reestablish your
trading session at an off-site facility.

i you require multl-Service access, be sure the
backup keystation is permissioned to access the
required Services. Permissicned Services will ap-
pear in the Servits list in the Login dialog box.

If you do not have a backup keystation, the GCC
for the failed Service will ba eble to cancel your
open orders. See Order Cancellation (page
336).

if the login Is successful, Logged/Signed In xx
appears in the Alerls window,

Page 346 of 368
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GLOBEX Americe GOC Emergency Frocedurss

K if the ingin is not successiul, Login failed xx is
displayed.

Re-anter login information. Three unsuccessiul fo-
- gin atternpts will disable the keystation from login to

_ ihat Service. An authorized person must ther call
- the appropriste GCC to re-enabila the keystation so
» . lagin can proeeed.

Y&u may finigh the rermainder of the session In this
mnﬁguraﬁaﬁ or ‘'move the active session to the
batkup ‘keystation by logging out at the primary
te and lagging in at the backup keystation. This
< will retain order priority while you move the ses-
*s:rm Altérnatively, you may extract open orders
irte 3 file instead of logging out from the original
“keystation. This will autornatically cancel your or-
'=z§ers and complets logout, This also prevents or-
- ders from . matehing before you fog in at the
. backup facifity and upload the open order file;
_Memr‘ Lorder prices may be violated between
_ the time yout cancelled orders and then re-entered
Them &t the zag&k kayatation.

0348 CMEQ143144
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Site Failure
{Loss of connection to all GLOBEX Services at all Keystations)

The ETH session continues. Al open orders are subject 10 malching.

immediately do the following:

Go to an off-site or on-site backup facility. Call the
baciup facility ¥ it is in another location or city.
You may not be permissioned at this site or may
atil be enabled for a failed keystation. In this
case, it is necessary 1o first call the GOC to enable

login at the backup facility.

Log in at an available GLOBEX keystation. Select
the desired Sarvice from the Service fist in the Lo
gin dialog box and type the followlng information:

¢ Subscriber name
» Trader identifier

» Password

«  QOperator identitier

Press TRANSMIT or RETURN {or click on Start
Session).

Page 348 of 368
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I the site failure is due to 2 Ling or Modem failure,
then the conhection to the GLOBEX host should
be restored in a matter of minutes. The Alert win-
dow will display a QUICK DOWNLOAD mes-
sage, In this case, wait for the connection at this
site. There ia no need to go 1o backup site.

# all keystations fail on-site, then reestablish your
trading session at an off-gite Taciiity.

If you require multi-Service access, be sure the
backup keystation is permissioned to acvess the
required Services. Permissioned Services will ap-
pear in the Service list in the Login dialog box.

i you do not have a backup keystation, the GGC
for the failed Servics will be able to cancel your
open orders. See Order Canceliation {page
336).

If the lopin is successiul, Logged/Signed n xx
appears in the Alerts window,

i the login is not suceessful, Login falled xx is
displayed.

Re-erter login information. Three unsuccessiul
login atternpts will disable the keystation from lo-
gin t¢ that Sendce. An authorized person must

GLOBEX America (GA} GLC Emergency Frocedures - 1995
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then call the approprigte GCC to re-gnable the
keystation so login can proceed.

4. Resget the starfing order number using GLOBEX When you continue a session at a different
Parameters (see section 8.3.3). keystation, the automatic sequential numbering of
orders does not carry over from the keystation at
) ’ which the Service connection failed. Review the
audit trzil from the original session 1o verfy the
last sequential order number assigned by the sys-
tern and then reset the next sequential number us-
ing GLOBEX Parameters.

5. Re-establish as many trading sessions as possible. If three keystation sessions have falled, you can
re-establish only one session at each available

backup keystation. If three backup keystations
are available, you can reestablish all three ses-
sions.

GLOBEX America (GA] GCC Emergency Procedures - 1895
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Failure of a Single Keystation
{Loss of connection to ALL GLOBEX Services for a single keystation.)

The ETH session continues, All opgn orders are subject to matching.

immediately do the following:

Additional Information

1. Go to an off-gite or on-site backup facility, Call the

bBackup fagility if it is in another location or city.

Log in at an available GLOBEX keystation. Select
the desired Service(s) from the Sewvice list in the
Login diaiog box and type the following information
for sach:

+ Subscriber name

« Trader identifier

s Password

«  Qperator identifier (initial login only)

Press TRANSMIT or RETURN {or click on Start
Session).

It the site fallure is due to a Line or Modem failure,
then the connection to the GLOBEX host should be
restored in g matter of minutes. The Alert window
will display a QUICK DOWNLOAD message. In
this case, wait for the connection at this site. There
is no need 1o go 1o backup site.

If you require multi-Service access, be sure the
backup keystation is permigsionad 10 sccess the
required Services. Permissioned Services will ap-
pear in the Service list in the Login dialog box.

If you do not have a backup keystation, the GGG
for the falled Service will be able o cancel your
open orders. See Order Cancellaiions (page
336).

i the login is successful, Logged/Signed In xx
appears in the Alarts window.

if the login is not successful, Login falled xx is
displayed.

Re-enter login information.  Three unsu¢cessiul
login attempts will disable the keystation from ic-
gin to that Service. An authorized person must

GLOBEX America (GA) GCC Emergency Procadures - 1995
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then cali the appropriate GCC to re-enable the
keystation so login can proceed.

4. Reset the starting order number using GLOBEX When you continue 2 session at a different
Parameters {see section 8.3.3). . keystation, the automatic sequential rumbering of
: ; orders does not carry over from the keystation at
which the Service connaction faiied. Pevisw the
audit trall from the origina! session to veriy the
fast sequential order number agsigned by the sys-
temn and then reset the next sequentia! number ys-
ing GLOBEX Parameters.

Administrative Keystations Oniy
1. Check for trade tickets queued at the keystation im- You do this to veriy trade confirmation data.

mediately before the failure. .
Y if another administrative keystation was logged in,
you must verify trade confirmations with the func-

tioning adminisirative keystation.

if the administrative keystation that failad was the
only administrative keystation logged In, have your
clearing member firm check the Exchange's
Matched Trade data to ensure all trade confirma-
tions received were printed before the Host failure.
Matechad trade data is available based on the poli-
cies of the Exchange listing the instrument.

(GLOBEX America (GA) GUG Emergency Proceduras - 1935
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Your keystation will not receive maich notification messages in the Tradier Mailbox for

any Host with which the keystation does not have an active session {If the keystation .
has falled or you have logged out). At the end of a3 GLOBEX trading session, il

orders are automatically cancelied,

If vour keystation was logged out or in g failed state at the end of a GLOBEX trading
session, you should have your dearing member firm cheek the GLOBEX Matched
Trade File for & list of all maiched trades.

Each firm should have off-site backup keystations available in the event of keysiation
failure. if vour firm does not have an off-site backup, it shouid have a pre-esiablished
give-up relationship with at least one firm. This would allow that firm to enter frades

on behalf of your firm.

if your firm astabiishes & give-up relationship for the purpose of site failures, you
should be aware of the following:

= Give-up relationships cannot be limitad to times of site failures.

+  Your firm can be involved in give-up trades at any time during any GLOBEX ses-
slon.

s Exchanges participating in GLOBEX may handle give-ups differently. Refer to
the GLOBEX Member Firm Operations Manual for further information on give-
ups.
if your keystation fails or loses its connection 1o a Service, those ordlers that reached
the Host prior to the failure will remain in the system, available for execution. You
should be aware that alter your keystation recovers, vou wili duplicate existing unexe-
cuted orders if you upload orders that have been previously recorded by the Host. To
avoid duplication of orders, log In and check your open orders for a status .
of unexecuted orders immediately after recovery. Upload oniy those orders
which have not been recorded by the Host.

If your keystation fails, you can request o have orders cancslied by the GA GOC {for
GA orders) or the GE GGC (for GE orders). You will not receive any notice of the L
sancellations in the audit trail or in your tradelog; however, the GGG will fax a notice '

of cancelled orders,

Trade tickets are sent to all administrative keystations that are logged into a Service
#t the time a tickst Is sent. ) no administrative keystations are logged into that
Service from the subscriber group, the tickets are held until ons or more administra-
tive keystations are aclive. Pending ticksis are then sent at B-second imervels, it
chronalagical order from a Setvice, 10 be printed. Once a ticket is sent, you cannot
recreate it or request it to be retransmitied by the GCC,

GLOBEX Arnerica {GA) GCC Emergency Procedures - 1995
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Operatorg at administrative keystations that do not receive tickets can obtain trade
details from anothar operator who tecefved the ticket or from the Matched Trade data
transmitted by the Exchanges. Maiched trade data is available based on the policies
of the Exchange listing the instrument.

Example: Subscriber ABC is part of an axiministrative group, on the GA Service, with
three administrative keystations (1AD, 2AD, and 3AD). At 12:08 p.m,, a trade is exe-
cuted for a user within the ABC subseriber group against thres counterparties. 1AD is
the only adminisizative keystation logged in at 12:03. The tickets are queued for
transmission at 6-second intervals after the 45-sacond delay peried. Therefore, one
ticket iz sent at 12:03:45, one at 12:03:51, and one at 12:03:57. A1 12:03:48, admin-
istrative keystation 2AD logs in. At 12:03;58, administrative keystation 3AD logs in.
The tickets are regeived by the following:

Liser Ticket?  Ticket2  Tickei3
1AD Yeos Yes Yos

2AD No Yes Yes
3AD No No No

if & printer jam occuss, trade fickets may be illegible and cannot be reprinted. How-
ever, the data for those tickets is recorded in the keystation tradelog aned can be re-
printed at the end of 2 GLOBEX session through the CHline Utilities.

The GLOBEX system is refreshed before each session, and any tickeis not sent by
tha systermn before then will be fost.
Trade tickets arg not acknowledged by the keysiation; therefore, it is possible that a

ticket can be lost i a keystation becomes disconneciad (due to faflure or powering .
down) during the time that the tickst is sent and received by the keystation, '

GLOBEX America (GA) GCC Emergency Procedurss - 1995
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GLOBEX America GCU Emergency Procedres

1.

2.

3

Failure of a Keystation Component

The GLOBEX session continues. All open orders are subject 1o maiching.
it one of the componants listed helow fails, do the following immeadiataly:

Step _ Additional Information

it the keyboard fails, you will be unable to input
Clearing information. GLOBEX does not accept
orders without Clearing Information. Regulatory
raquirements are not refaxed wherr a keystation
operator cannot input Clearing Information or any
order because of a keyboard fallure. You may want
o access another Keystation, .

If the rmouse fails, use the keyboard.

if the audit trail printer fails, order confirmations
print gt the administrative keystation,

Page 354 of 368
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GLOBEX Armsrica {GA] GCC Emergency Procedures - 1985

0355

An operator entering orders where Clearing Infor-
mation must be changed should access another
keystation.

An Operator entering order where Clearing Infor-
mation must ba changed ¢an snter the information
using pre-defined clearing keys.

i no clearing keys have been defingd and the op-
erator needs to change the information, the opera-
tor should access another keystation.

An operator who does not need to change Clearing
information can use the mouse to continue to input
orders.

In either case, the operator must contact Reuter
Local Technical Setvice to repair or replace the
keyboard for the next GLOBEX Sassion.

An audit trail of all orders must be maintained on
the GLOBEX System. H your audit trail printer
stops functigning (an alert message will be dis-
played), # is strongly recommended that you use
another keystation with a working audif trail printer,
Otherwise, you must manually prepare an order
ticket for each transaction bafore you enter it into
the system.

CME(0143151
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GLOBEX Americg GOG Emergency Procedires

If the administrative primer fails, replace It with a
spare printer or an additional audit rail printer,

if the hard disk on your GLOBEX keystation fails,
the GLOBEX Offine Utilitles and keystation order
recovary will not be available o you.

If you get a Hard Disk Warning message in the
Alerts window at your keystation, contact Reuter
Gustomar Semwvige immediately. i your hard disk
becomes full it will not accept any new data yntil
obsolete data files are removed; this will reguire a
Reuter technician.

3LOBEX America (GA) GOC Emergency Procedures - 1995

You must do this belore you fog out or terminate
the session %o that queued confirmations are

printed.

Call for replacement or servicing of sny or all
kaystation components immediately.

See teiephone numbar in Section 3.

You must immediately log in at a8 backup key-
station to ensure the availatility of the recovered
order file and the tradeiog in the event of a Host
fallure.

While rebooting the keystation rmay temporarily
solve the problem, it can ocour again shortly there-
after. Call Reuter Customer Service or the GCC
immaediately.

Page 355 of 368

0356

CME(Q143152



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 357 of 369 PagelD #:1865

GLOBEX America GOGC Emergency Procedures

Order Cancellations i

You have primary responsibsility for implementing backup and recovery procedures
and cancelling orders as necessary.

if you must cance! orders on multiple Services, you must call each GCC separately,
You must decide which Service to ¢all first. The GA GCC can cancel orders only on
the GA Host; the GE GGG can cancel orders only on the GE Host,

if a keystation session canncl be re-established, authorized personnel (upon verifica-
tion of identity} can contact the GAGCC at (312) GLOBEX and choose option “17 or
calt the GE GCC at 331-40-28-99-99 o cance! open orders, The foflowing information
is required tor each order cancailation:

« Subscriber name

«  Trader LD.

»  Operator .D.

»  Order number

» Conlract

s Price B

» Buy/Sell

s Entry ioken
NOTE: Entry token is Edxocoooonod on the audit trail printout. 3

Order cancellation requests through the GCC will be processed on & best-effori bagis.

The GGC is not liable # # cannot cancel an order before it is malzhed, The GCC will

send cancellation confirmations 1o the user by facsimile machine for verification. You

must sign the Cancellation Confirmation Form and mark the appropriate box indicat- -
ing the cancelled orders are correct or incorrect. You must then facsimile or mail the i
form to the GGG, if you do not have access to & facsimile machine, confirmation will
ha accomplished by phone. You are required to immediately inform the GCC by phone .

of any errors.

Authorized personnal (upon verification of identity) can request open order status
from the GCC; however, order canceliations are always processed before status re-

quasts, regardiess of which request was received first,

GLOREX America (GA) GLC Emergency Procedures - 1985
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GLOBEX America GCC Emergency Procedures

The GCC must verity critical information prior 1o cancelling any order. This verlfica-
tion, which may take time, is for your safety and the salety of the GLOBEX community.

if your keystation fails, you can ragquest to have orders caneelled by the GCC. You will
ot receive any notice of the cancellations in the audit frail or in your tradelog; how-
gver, the GCC will fax a notice of cancelled orders .

if you are having extreme difficulty re-establishing your trading sessions on backup
keystations, the GCC can force the system to permit a single login at a keystation in a
difforent keystation group. Contact the GCC to explain your prebiem so that the GCC
can provide assistance s neededd.

if your keystation fails and you intend o use another keystation outside of your termi-
nal group, you must first call the GCC for authorization. You will ot be able 16 use
your fogin information outside of your tarminal group without firgt obtaining authoriza-
tion from the GGC. You should be aware that upon authorization from the GCC, any-
one with access to your login information can tog into GLOBEX from any keystation
worldwide and obtain access to all of your trading privileges. This can oceur from the
time that the GCC gives you authorization untit you successtully log in.

CMEC143154
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Problem

¥

{

| Failure of one or more
:  keystations.

* GA, GE, or dual Host failure.
* Sile failure.

L]

L]

3

&

-

GLOBEX America (GA) Emergency Check List

Action To Be Taken

Determine type of tailure,
Contact GGG for a recordad
systemn stalus massage.
Check Reuter page

{GLB1 or GLB2).

Chack Ticker window.
Chock Alerts window.

Failure of al keysiations.,

* Host failure,

*

: A
:

Atternpt login.

Upload open orders.
Wait for re-open time in
Alerts window,

P b A e = 1 L AT

[ Fallure of one or rmore
keystations and HOST is
functioning.

* Goncentrator or Site faflure.

w

Re-estabiish each session
at backup facility.

Walt for notification

that faited keystations are
functioning.

Re-astablist session on
primary keystations.
Contact GCC for
additional assistance,

if nesded,

Single keystation failure.

' Power source.

1

* Keystation components,
* Line failure,

"

*

Check pawer.
Check componants.

Call locet Reuters for
equipment failure or phone
line outage.

Establish session on backup
tarminal,

Contact GCC for

trading queries or order
canceliation.

For telephone numbers, see Section 3 and inside front and back covers.

GLOBEX User Guide - 1995 —r
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