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Introduction

We are very pleased to bring you the 2nd edition of the Directory of
Software Solutions for LIFFE CONNECT™. The 1st edition was
very well received and we hope you continue to find it a useful
reference work. A huge amount of progress has been made in the

project since the 1st edition was published in October 1998.

You will notice some new additions to the list of Independent
Software Vendors (ISVs) building systems for the LIFFE
CONNECT™ market, further underlining the importance of LIFFE
to the trading community. LIFFE now has more ISVs building
solutions to serve the needs of our Members than any other
exchange. This healthy competitive market translates into choice,

innovation and reduced cost for our Members.

Whilst most of the ISVs provide a high degree of common features, many provide specialist
value-added functionality in such areas as Brokerage, Market Making, Proprietary trading,
Order Routing and Risk Management. We urge you to examine their offerings in detail to

choose the right solution for your organisation.

As LIFFE CONNECT™ nears its launch date, many of you will be considering rolling out the
systems you purchase for London, to other financial centres. A new addition to this
Directory is a useful quick reference guide at the back, which gives you the names and

telephone numbers of who to contact when considering ISV solutions for your other offices.

If you wish to keep up-to-date with the ISVs progress in building for the LIFFE CONNECT™

market, regular updates are posted to our Website, at http://www.liffe.com/

We hope you find the latest edition of the Directory of Software Solutions for LIFFE
CONNECT™ a useful aid to your CONNECT™ decision-making.

-~

Simon Chapman
Project Director
February 1999
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Communicating Ltd

XLConnect

The XLConnect futures and options trading package offers all of the following features:

User defined windows to clearly display all market information
Easy and rapid order placement with tracking of own orders within the marketplace
Multiple and definable price alarms for any instrument

Open position real-time profit/loss and risk management with pre and post trade

acceptance checking
Market Depth including market profile charting

Order basket allowing editing and multiple orders to be submitted or pulled

simultaneously

Complete integration with external and internal data sources including user

defined instrument

Global information sharing in real-time for any user who has MS Excel and an

internet connection

Easy information sharing and database integration with front, middle and back office

Development Licences

Project management and consultancy are provided as required.

Support between 08:00 - 18:30h Monday to Friday (Excluding UK Bank Holidays).

Current geographic coverage is the UK with plans for Europe and North America.

Training provided upon request.
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LIFFE

EDIT PULL ALL
ORDER

WST. MET.PX DIt VOLUME ORD.PX TYPE COND. ORDER * BOOKED BALANCE REF. CLIENT REFEXPIRY

WORKING ORDERS |
RN 19.25 5 MARKET 10000 0 10000 w205 2 o 1
i 114.84 LM Gre 10000 0 10000 w206
YHy 6080 LM 20000 15000 so00 vain b weny
XHY 81.000 MARKEY 15000 10000 5000 w212 e
XM an.165% Limn 15000 1500 1500 wan
SHS 98.64 2 MARKET __2800 1000 1800 w218

FILLED ORDERS
XHI 91.000 MARKET 10000 10000
xXm3 o1.965 LMy : 15000 15000
SHY 38.64 MARKET 2800 20800

{4 4p M\ Market Watch £ Alarms /P &L )\Trade Book £ Depth (RH9) Messages / Charti £ She |

Contact Details

Vladan Jovanovic (vlad@communicating.uk.com)
Incom House

370 Old Street

London EC1V OLT

Tel: 0171 613 4747

Fax: 0171 613 4949

or

Steve Hughes (hughes@tresol.com.cy)

GSM: +44 (0)777 575 1414

Communicating Limited
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QT SOFTWARE AG

Unique Focus:

QT'’s developers have a record of building robust trading solutions, including the
world's first quote feed with real-time options pricing (1st Generation, 1985), and the

pioneering of automated options market-making (2nd Generation, 1993).

Designed for market-makers and brokers alike, AQTOR® continues this tradition in the
form of a 3 Generation scripting environment for general automated programme

trading.

Unique Functionality:

Features provided by AQTOR® include:

B automated market-making

B automated answering of quote requests

B automated sequencing of contingent trades

W scripting environment for user-defined program trading

B detailed attention to security issues

Unique Service:

AQTOR?® is available as a client-server application on Windows NT, with CORBA

communication to a server database.

AQTOR?® is supported online by the developers in a service midway between
standardisation and consultancy, therefore opportunities arising from structural
upheavals (off-exchange matching, Internet, Euro-zone integration) can be taken

advantage of immediately.

18
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AQTOR?® is modular and suitable for:

® Universal Banks, for handling brokerage and OTC matching alongside proprietary

arbitrage and market-making

m Futures & Options Brokers, for client order execution, including automated pre-

trade limit control and automated handling of contingent orders
B Market-Makers

B Independent Traders, who can be supplied via their clearing firm.

AQTOR?® will also be available as a server engine for:
B banks embracing CORBA / DCOM componentware architecture

W product integration by 3rd party vendors.

Contact Details:

Adrian Lucas

QT SOFTWARE AG
Poststrasse 30
6300 Zug

Switzerland

Tel: +41 41 710 7151
Fax: +41 41 711 2875

E-mail: adrian.lucas@qtgroup.com

AQTOR® is a registered trademark of QT Management AG

Page 14 of 24
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_crossfire

Exchange Independent Web Based Order Routing

Crossfire™ is built from Microsoft technologies and custom components that allow a user to
configure a single screen to submit orders and manage the fill process simultaneously with both
LIFFE CONNECT™ and Eurex.

Crossfire™ is deployable on a Local Area Network or over the Internet. Sophisticated message

handling ensures integrity of data at all times wherever the user happens to be.

Because the application is fully configurable, it can be set to route to different Exchanges by
contract, value, client or any other criteria. This makes Crossfire* an ideal platform to support

program trading as well as more traditional methods.

W Support for ‘Virtual” Contract Types Back Office Integration

B Dynamic Limit Management with Auto Lockout Order Matching

B Touch Screen Compatible Self-healing Replication Technology

B Intelligent Market Messaging

Remote Deployment Capability

G4}
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Crossfire™ also fits neatly with Load&Go™ a secure Internet client management system to provide
a complete Straight Through Processing (STP) system.

Certified

Solution Provider f§
Partner
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For further information on Crossfire™ contact, Steve Grob or Patrick Thornton-Smith,

Resolution SQL Tel +44 1252 336060, Fax +44 1252 331022 or email stevegrob@rsql.com
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Reuters

Reuters is the leading provider of global financial market news, real-time data and

transaction services, with over 457,000 users in 57,000 institutions.

As part of a major commitment to electronic order handling, we are able to provide an
exact electronic trading tool for the futures market. Reuters Futures Trader (RFT) offers
a quick, effective and accurate solution for futures traders requiring a single point of

access to multiple exchanges.
Our fully configurable, user-friendly, multi-window display provides fast access to:

Order entry - simple and quick via keyboard, mouse or menu
Public Order Book

Full market depth

Alerts/RFQ

Order status and history

Execution history

On-line strategy trading - market or user-defined

Basket trading

Historical graphs
Reuters product offering also consists of a unique Order Routing Filter. Each open
position is calculated in terms of financial risk at a given moment, which is then

compared to the daily credit limit available to the particular trader.

As part of Reuters’ commitment to customer service, dedicated, professional support staff
with appropriate market experience are available to handle technical and functional queries.

Intensive, quality training will be available from both a user and a technical perspective.

Contact Details
For further information or a product demonstration please contact:

Dale Stevens Lindsey Marden
Business Development Manager, Product Manager,

Reuters Securities Transactions Systems Reuters Securities Transactions Systems
Tel: +44 171 542 8580 Tel: +44 171 542 6941

22
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LIFFE’s International Network Hubs

LIFFE are installing network hubs in the following international locations. US locations are

subject to CFTC approval.

For further international locations, please contact the primary office.

Primary Office |

Frankfurt New York

Chicago

Bloomberg Lou Gehertstein Lou Gehertstein Lou Gehertstein Rick Sichel Rick Sichel

+44 1713307796 | +44 1713307796 | +44 171 330 7796 | +1 2123182179 +12123182179
Communicating Steve Hughes Steve Hughes Steve Hughes Steve Hughes Steve Hughes

+44 1716134747 | +44 1716134747 | +44 171 6134747 | +44 171 613 4747 | +44 171 613 4747
Datastream/ICV Kate Prichard Kate Prichard Kate Prichard Kate Prichard Kate Prichard

+44 171398 1189 | +44 171398 1189 | +44 171 398 1189 | +44 171 398 1189 | +44 171 398 1189
EasyScreen Philip Docker Philip Docker Philip Docker Philip Docker Peggy Ogorek

+44 171626 1715 | +44 171626 1715 | +44 171 626 1715 [ +44 171626 1715 | +1 773 832 4495
GL Patricia Gauthier Patricia Gauthier lan Hanisch Marc Nicolett Josephine Scheng

+331534000 16 | +33153400016 |+4969 7191 3000 | 41212599 0510 +1 312 294 6060
IRIS Mike O'Hara Mike O'Hara Mike O'Hara Mike O'Hara Mike O'Hara

+44 171877 0555 | +44 171 877 0555 | +44 171 877 0655 | +44 171 877 0555 | +44 171 877 0555
OM/RAT Per Andersson Per Andersson Per Andersson Per Andersson Per Andersson

+44 1712830678 | +44 171283 0678 | + 44 171283 0678 | + 44 171 283 0678 +44 171 283 0678
PATS Tom Theys Tom Theys George Fleming Joe Theys Joe Theys

+44 171550 1438 | + 44 171 550 1438 | +0049 61 72 941895 | +1 3129131040 | +1312913 1040
Qr Adrian Lucas Adrian Lucas Adrian Lucas Adrian Lucas Adrian Lucas

+4141 7107151 +41 41 710 7151 +41 41 710 7151 +4141 7107151 +4141 7107151
Resolution SQL Stefan Gilboy Stefan Gilboy Stefan Gilboy Stefan Gilboy Stefan Gilboy

+44 1252 336060 | + 44 1252 336060 | + 44 1252 336060 | + 44 1252 336060 | + 44 1252 336060
Reuters Lindsey Marden Pierre Sence Thomas Hebberer | Alexander Hungate | Alexander Hungate

+44 171250 1122 [ +33 1 42215000 | +49 69 75 650 +12126033764 | +1212 603 3764
royalblue Paul Nokes Paul Nokes Paul Nokes Stephen Barrow Stephen Barrow

+44 171 9299220 | +44 171 929 9220 | +44 171 929 9220 +12122699000 | +1 212 269 9000
RTS Reatime Steffan Gemuenden | Steffan Gemuenden | Steffan Gemuenden | Wolfgang Hartmann Wolfgang Hartmann
Systems +49 69 61 0090 +49 69 61 0090 +49 69 61 0090 +1 312 939 8095 +1 312 939 8095
Trading Technology Mark Thorberry Mark Thomberry Mark Thorberry Alex Lamb Alex Lamb

+44 171 929 6161 +44 171 929 6161 +49 69 138 72 60 +1 847 424 8844 +1 847 424 8844
Trinitech Jon Steward Jon Steward Jon Steward Jon Steward Jon Steward

+44 171256 5559 | + 44 171 256 5559 | + 44 171 256 5559 | +1 203 425 8000 +1 203 425 8000
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For further information on

LIFFE CONNECT™

LIFFE CONNECT™ Member Enquiries
Tel: +44 171 379 2646

E-mail: connect.support@liffe.com

LIFFE CONNECT™ General Enquiries
Tel: +44 171 379 2377

E-mail: liffeconnect@liffe.com

© LIFFE 1999

LIFFE CONNECT™ is a pending trademark application of LIFFE
Administration and Management.

All proprietary rights and interest in this publication shall be
vested in LIFFE Administration and Management (‘LIFFE") and al
other rights including, but without limitation, patent, registered

with this

publication shall also be vested in LIFFE.

Whilst all reasonable care has been taken to ensure that the
details contained in this publication are accurate and not
misleading at the time of publication, no liabil ty is accepted by
LIFFE Administration and Management (‘LIFFE’) for the use of
information con ed herein in any circumstances connected
with actual trading or otherwise. Neither LIFFE, nor its servants
nor agents, is responsible for any errors or omissions contained
in this publication which is published for info on only and
shall not constitute investment advice. All descriptions examples
and calculations contained in this publication are for guidance
purposes only and should not be treated as definitive. LIFFE
reserves the right to alter any of its rules or contract
specifications, and such an event may affect the validity of the

information in this publication.

LIFFE Administration and Management

(a wholly owned subsidiary of LIFFE (Holdings) plc)
Cannon Bridge London EC4R 3XX

Telephone: 0171 623 0444 Fax: 0171 588 3624
http://www.liffe.com/

Registered in England No.1591809
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