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Group’s exclusive electronic
trading platform that allows you to

easily trade global futures products
electronically
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Automatic updates upon login!

ABYV window provides market depth and multiple synthetic
orders

View statements and account information on RCG Onyx Web «
Optional charting package

Price thermometer allows at a glance market movement
regulation

Multiple windows facilitate multi-market trading

Live streaming market data that constantly moves with the
markets
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Platform Features

The Contracts Window

filter
The ABV Window

iceberg orders, trailing stops and bracket orders
The Positions Window

streaming profits and losses
Orders, Quotes, Fills and Ticket Windows

RCG Onyx e Web

risk management, quotes, statements and charts
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Conclusion

The ABV window was designed to give you a
view of market depth and offer the ability to
place synthetic orders.

RCG Onyx ® Web offers you access to all of
your account information including up-to-date
statements from the GMI load.

Other windows, such as the quotes, orders and
fills windows allow you to access all the
iInformation you need.
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Thank you for choosing

RCG OnyXe
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Script for Professional Traders
Follow Outline

The Contracts Screen: Offers contracts from almost all the world’s exchanges

e Demonstrate the FILTER
Ex. Demo: Find E mini S&P 500, Sep '08

e The Spreader (see attachment for instructions)
» To set up a spread position you will need to select new spread
on the bottom of the contracts screen.
» From here you will be able to set up and save your spread for
later use.
e Show how to drag contracts into the ABV (transition to ABV)

PLEASE READ BEFORE PRESENTATION: The ABY screen is very important to professional
traders and is probably the only screen that they will pay attention to. Most professional
traders will understand the basics of the ABY, like pricing information and the different
columns. You should go into depth when explaining bracket, trailing stop and iceberg
orders. Manually demonstrate each of these and also how to place limit and stop orders.

The ABV Screen: (Ask Bid Volume)

Lets you see market depth
*** Show how to open many ABV windows at one time

**Turn off all alerts and order confirmation keys!
e The price column
» high / low and last traded
ored- high
o blue- low
o gray- last traded
» price thermometer
o green- upward movement
o red- downward movement
o yellow- no change
» center button (last traded price)
e The STQ and BTQ columns
» Your total quantity of buys and sells
e The Buy and Sell columns
» Display type of order (limit, stop, etc.)
o Demonstrate: (attached are instructions for iceberg, bracket and trailing
stops)

» Market order
®  Placed by either left clicking in the buy or sell

columns at the current market price, or by opening
the actions key and choosing market buy or market
sell

» Limit order
"  Placed by left clicking in the bid or ask column at

your desired price

RCG00115372
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» Stop order (enable right click)
®  Placed by right clicking in the bid or ask column at
your desired price
> lceberg order
= Open the synthetics window and choose “iceberg”
= Set parameters
o Clip size
¢ Random
e Delay time
¢ Random
= Choose “iceberg” in the link drop down
e Point out the orange ABV
e Execute
> Bracket order
= Open the synthetics window and choose “bracket”
= Set parameters
e Profit target
e Loss target
o Order types
» Trailing stop order
= Open the synthetics window and choose “Tstop”
= Set your parameters
e Initial Stop Loss
e Profit Adjust to Breakeven
e Adjust on Movement
e Adjust Amount
® Mention:
» Trades will be executed on a first in-first out basis
» All orders are day orders only, not good till cancelled
» Not a static ladder, the ABV screen moves constantly with the
market
» Open the settings and choose to see the Volume on the side
(show the ABV with Volume enabled)

(Please know that while all other screens are customizable due to patents the ABV is not)

The Quotes Screen:
Show how to drag from contracts
Demonstrate how to access “CHARTS”
Remove a contract from the screen
Customizable
» demonstrate by changing the column headers

The Positions Screen:
e Shows your Profits and Losses that are real-time and loaded from the GMI
e Show how to cancel an order

RCG00115373
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The Ticket Screen:
e Point out the ticket screen, no need to explain

The Orders Screen:
e Displays reasons for order rejection
o Amend or cancel working orders

The Fills Screen:
e Shows filled order information

RCG Onyx ® Web:

e Gives you the ability to view your in-depth information and allows you to
upload it into spreadsheets or send the information via email.

o Allows you to view account statements up to 30 days previous and view
monthly statements up to 6 months previous.

¢ RCG Onyx ® Web contains all information for an account. This
includes positions taken outside of RCG Onyx ®, like orders called in or
made on the floor as well as orders made on other platforms.

e |t is linked to our data file and is always correct, so discrepancies can be
resolved by viewing statements and positions in RCG Onyx ® Web.

e Checking RCG Onyx ® daily will help you monitor your positions and
help keep an eye on your account

® You can view risk management information MENTION CHAS
MARGINING!
-Cash margining takes into account your account balance and
weighs it against the margin coast for the exchange. The result is
your buying power. If you buying power decreases so will your
ability to execute orders.

® You are able to see your fat finger, aggregate and daily loss limits.

® You can view your balance, positions, transactions, statements, reports,
orders, fills and charts as well as exchange information and contract
information.

® You can access charts to help you interpret and predict market trends
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How to use RCG Onyx® 2

(This information is meant to provide a more detailed explanation of the different
functions of RCG Onyx® 2. Please use the above outline for your demonstration, do
not read off of the following information.)

The Quotes Screen: primary function is to provide live streaming market data for any
contracts available to you.
1. To view a contract in the quotes screen simply drag and drop the contract
you would like to view. (Demonstrate this with the contracts screen)
2. You can enter an order in the quotes window by selecting the trade button
and a ticket window will appear.
3. To remove a contract from the quotes screen, click the gray button and
select remove.

The Contracts Screen: The contracts screen allows you to choose contracts from almost all
the world’s exchanges.

1. The most important feature on the contracts screen to explain is the filter!
The filter is located at the bottom of the screen. You can type the letters or
names of a contract and also specify dates by month and year to narrow
your search.

2. In September the spreader will be added to RCG Onyx®. Please make
sure that you are up to date with this technology.

The Positions Screen: allows you to monitor overall positions and your profits or losses.
1. You can filter this screen by all or one account.
2. In the positions screen you can close out a position as well as set trailing
stops.
3. You can also view your streaming, real-time profits and losses.

The Ticket Screen: allows you to place entry, closing and specialized orders.
1. In the ticket screen you can place limit, stop, stop-limit and iceberg orders.
2. You can view current bid and ask information
3. Change quantities and buy or sell orders

The Orders Screen: displays current orders in a configurable grid.

1. This screen makes troubleshooting easier because you can view your
account(s) and understand reasons for rejections, amend or cancel
working orders and view details for filled orders.

2. This screen can be filtered by account, side or state.

3. You can change the value of an order by right clicking the value that
you would like to change.

The Fills Screen: displays all filled orders.
1. You can reverse your position in the fills screen.
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Page 228 of 418 TTX03254987



2. The data can be filtered by account or side.

The ABYV Screen: displays real time data for a particular contract, allowing you to get a
current snapshot of the market.

*To add a contract to the ABV window simply select a contract from the contracts
screen and drag it into the ABV.
*QOnce a contract has been added to the ABV you can do many things with it.

1. Understanding columns and numbers-

a. The price column is in the center of the ABV and the red number at the
top of the price column is the daily high, the blue number at the bottom
is the daily low and the gray number at the bottom is the last traded
price.

b. The price thermometer (the green or red bar next to the price column)
indicates the direction of the market since the time you logged on or
opened the contract in the ABV. If it is red the market has moved
down, if it is green the market has moved up and the number indicates
how many ticks it has moved in either direction.

c. The BTQ column and STQ column display the total number of buy
and sell orders that you have placed.

d. The Buy and Sell columns display the type of order that you have
placed (limit, stop, etc.) and the quantity of that order.

e. The Bid and Ask columns display the total number of bids or asks for
a particular price. The number under the bid column is your net
position and the number under the ask column is the net change for the
day.

2. Placing orders in the ABV

a. Market Orders can be placed with a ticket or in the ABV window by
selecting the actions button and choosing market buy or market sell.
You can also place a market buy or sell order by left clicking the bid
or ask column at the market price.

b. Limit Orders can be placed in two ways in the ABV. You can either
left click in the bid or ask column at the price you would like to buy or
sell or you can open the ticket window and set a limit order.

c. Stop Orders can be issued in the ABV. Choose the quantity you would
like to place the order for using the pad key, then click on “settings”
(which is on the toolbar), select the tab “Ticket/ABV” and choose the
option to “enable right-click stop order”. Then you will be able to issue
a stop limit order by right clicking in the bid or ask column on the ABV
screen.

d. Tstop Orders can be placed in the ABV window by opening the
synthetics button. You must then select tstop both in the synthetics screen
and in the link drop down. A tstop screen will open and allow you to
set the parameters for your order.

e. Bracket Orders can be placed the same way you placed a tstop order.
Open the synthetics button and choose bracket in both the synthetics
screen and the link drop down and then set your parameters.
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f. Iceberg Orders can be placed the same way you placed a bracket or
tstop order. Open the synthetics button and choose iceberg in both the
synthetics screen and the link drop down and then set your parameters.

3. Settings and Main
a. You can choose to change the settings in the ABV. You can make
certain keys active or inactive and choose to see implied pricing.
b. The main key allows you to change accounts or contracts in the ABV.

RCG Onyx® Web:

1. Allows you to view account statements up to 30 days previous and view
monthly statements up to 6 months previous.

2. RCG Onyx® Web contains all information for an account. This includes
positions taken outside of RCG Onyx®, like orders called in or made on
the floor as well as orders made on other platforms.

3. It is linked to our data file and is always correct, so discrepancies can be
resolved by viewing statements and positions in RCG Onyx® Web.

4. Statements and reports can be emailed directly from RCG Onyx® Web
and also can be uploaded into Excel spreadsheets.

S. You can view your risk management information, view fat finger limits,
daily loss limits, aggregate limits and buying power (for more information
on cash margining please contact risk).

6. You can view your balance, positions, transactions, statements, reports,
orders, fills and charting as well as exchange information and contract
information. (Manually go through the functions of RCG Onyx® Web)

Cash Margining:
RCG Onyx® recently added Cash Margining to our Risk Management tools. Cash

margining measures your buying power by measuring funds in your account against the
exchange margins. Exchange margins are taken nightly from the GMI load for the
following day. When you run out of buying power you will no longer be able to execute
orders on ANY contract. This feature is more protective than strictly limit based risk
management because it takes into account your equity and will not allow you to trade if
you do not have the funds available. This prevents risk and IBs from constantly needing to
chase down limits. It helps protect against large losses and gives traders access to more
contracts because they have more protection.

Example: With limits set a trader could feasibly have many open positions across
different products that if all are executed they can have great losses. With cash
margining they will not be aloud to take on any additional positions once there account
balance has gone too low for the exchange margin cost.
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RCG Onyx Webinar Series Webinar 3: Tips and Tricks of the ABV

Introduction: Welcome! Today we will be delving into the ABV window and
discovering all the little nuances of the ABV.

ABYV stands for “Ask Bid Volume”, a very appropriate name for
this screen which displays live market depth.

Overview: When looking at the screen, I am viewing quite a lot of pertinent
information.

The buy side, highlighted in blue (like the ticket), is on the left and
the sell side, highlighted in red, is on the right.

The BTQ and STQ columns will show the total quantity you are
buying or selling at any price and the buy and sell columns will
show individual orders and order types broken out and
consolidated.

We display the current bid and offer quantities up to ten ticks deep
depending on what is available from the exchange.

The Quantity column shows the total number of filled orders at
that price and the number in parenthesis is the last quantity filled at
that price.

The high of the day is shown in red at the top of the screen and the
low of the day is shown in blue at the bottom. The high and low
are also highlighted by a red or blue bar around the price.

At the bottom of the ABV window, on either side of the low, you
will see your total position on the left and the net change on the
right. You will also see the last traded price in grey and your order
quantity in white.

The last traded price will be highlighted and will be yellow, green
or red depending on the movement of the market. The price
thermometer is the red or green bar that changes dynamically to
reflect market movement since you added this contract to the
window. You can center the thermometer by clicking the
“Center” button at the top. You can also change the last traded
price highlighter to reflect best bid or best offer via the ABV
window settings.

The yellow box around one price within the window is your
average price for all positions on that contract.

RCG00120420
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ABY Settings: Now that you know what is displayed in the default ABV window,
it’s time to consider customizing the ABV to meet your needs.
From the settings window on the bottom right of the ABV window,

you can...
e Choose to center of the last traded price, best bid or best
offer
e You can set visible columns to view only the columns that
you prefer

o This includes the TVAP column, which does not
appear in the default view. The Total Volume at
Price displays the total volume traded at each price.
e Show implied prices
e Choose to view information in different formats. L.e. show
the average price outline, show prices as net change, etc.
Change the font in the quantity pad
o Enable buttons in the actions screen

Order Entry: Now that you’ve seen the basic Action buttons, let’s talk about
how to place an order directly on the screen. You can place a
market order by left-clicking anywhere above the market on the
bid or ask column. To place a limit order, left-click at the desired
price and your limit order will appear. To cancel an order, simply
left-click on either the total quantity in the BTQ or STQ column, or
cancel one order by clicking on the individual order in the buy or
sell column. You can also cancel all buy or sell orders by clicking
“Cancel Buys” or Cancel Sells”.

You can amend a working order by right-clicking either the total
quantity or individual order and dragging it to the new desired
price.

The Quantity pad allows you to adjust your order quantity. The
default buttons in the quantity pad can be changed to reflect any
number you want in the main Onyx settings (Show this). Keep in
mind that the quantity pad does not zero out. Any values will add
together unless you select zero. (Show this)

**] currently have the order read-back turned on, which requires
me to acknowledge all orders. This can be turned off in the Onyx
settings for one-click order entry. (SHOW THIS)

Actions: The actions screen provides buttons for basic order entry. You can
easily place a market buy or sell order by pressing the buttons.
You can also cancel any working orders with one click. The center
all button will center the ABV on the last traded price. The flatten
and reverse buttons allow you to flatten or reverse your positions.

RCG00120421
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Stop orders are available in the ABV window if you have enabled
this feature in the main settings window. Once you have enabled
right-click stop order entry, you can place a stop order exactly the
same as a limit order. The only difference is that it will be a right-
click instead of left.

Synthetic Orders:  The synthetic screen allows you to place three additional order
types. ..
e Brackets: Used to target profits and secure against losses.
e T-stops (trailing stops): Used to lock in profit while
securing against a major loss
o Icebergs: used to place large orders and show only a
selected quantity at a time.

You must select the order type in the “link” drop-down to place
that order type.

Notice that when working a synthetic order, the ABV window will
be highlighted in orange to notify you that you are placing
synthetic orders.

Go Over each!!

Main: The main screen allows you to change accounts or contracts and
select TIF order entry options

Summary: We’ve covered the basin columns and price information, adjusting
your settings, order entry, synthetic order types and additional

features. At this point I am going to wrap-up. Are there any
questions?
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ABV2

You have the ability to choose which version of the ABV, either version 1 or 2, you would like
to use. To do so, you’ll need to access the Ticket/ABV tab in your Settings. You can then select
whether you would like to use the ABV1 by checking here (point mouse to box). If you would
like to use the ABV2, simply leave this box unchecked—we’ll go ahead and leave it unchecked.
To access the ABV2 window, click on the ABV button on your Toolbar.

You can add a contract to an open ABV2 Window in the same way that you added one to the
Quotes Window. Simply select the contract that you would like to display and then drag it into
the ABV2 window.
e Please note that, although the Contracts window allows you to multi-select contracts,
only one contract can be added to the ABV2 Window at a time. We’ll go ahead and
close our Contracts window.

Now let’s talk about the ABC’s of the ABV2. Once a contract has been added to the window,
the following data is displayed: (Point to each value on the window with the cursor as each
bullet is said.)

e These are the current number of Bids and Asks on the exchange for particular price
levels.

e The dynamic price column is centered around a last traded price that dynamically
changes with changes in market price.

e You can also see the total quantity currently trading at a certain price.

e The number you see in parentheses next to the total quantity is the last quantity traded at
that price.

e The price here in red is the daily high. The price shown in blue is the daily low. And
here, in gray, you can see the last traded price.

e The last traded price is also highlighted in the grid. When there has been an uptick in this
price, the cell will be green. When there has been a downtick, the cell will be red. If
there has been no change, the cell will appear yellow.

e The BTQ column displays the total number of Buy orders that you have placed, while the
STQ column displays the total number of Sell orders that you have placed.

e The Buy and Sell columns display the type of order you have placed as well as the
quantity of the order. If we put in a limit order, you see that the limit is denoted by an
LT, while a stop order is denoted by an ST. We’ll go over how to place limits and stops a
little later. If the Buy and Sell columns are wide enough, each individual order will be
displayed. If they are not wide enough, you will see the first order that you placed appear
closest to the price column, and then you will see the remaining orders, or number of lots,
that are also working at the price, appear to the outside of your first order.

e You can adjust the column widths on your ABV2 by simply placing your mouse over the
vertical column separator and dragging your mouse to the left or right, to widen or
narrow the column. You also have the ability to move columns around. Simply left-click
on the column header and drag that column to wherever you would like it to be placed.

e Lastly, if you have a position in the market, your average price will be outlined in yellow
on the price column.
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One of the buttons you’ll notice towards the bottom of the ABV2 is the “Main” button. If you
click on this button, a small window will pop up that displays your account, quantity, total P/L,
net position, and two other buttons: Accounts and Contracts. If you have access to multiple
accounts, you can change the account via the ABV?2 by either using the account drop down
menu, or you can press the “Accounts” button. This will bring up a window that displays all of
the accounts you have access to. You can then easily toggle back and forth between accounts for
the particular contract that is displayed. You can change the quantity of your contract size by
either typing in the number in the quantity field, using the plus or minus buttons, or using the
keypad. You should also note that you can set a default quantity when customizing your
Settings, which is discussed in the Settings chapter. Lastly, clicking on the Contracts button will
allow you to populate a Contracts window, which then lets you toggle back and forth between
different contracts on one ABV2. To populate this Contracts window, you’ll need to click the
Contracts button on your Toolbar. Then you can drag and drop the desired contracts in your
ABV2 Contracts window. You then have the ability to switch between different contracts on one
ABV2. As you can see we switched to the mini S&P and then back to the mini NASDAQ. In
addition, if you would like to remove a contract, just right-click on it, and it will be instantly
removed from your Contracts window.

You have the ability to enter stop and limit orders on the ABV2 window with just a click of your
mouse. Before entering your limit or stop orders, you must first choose an account and enter a
quantity, which can be done via the “Main” button. After selecting an account and quantity, you
can then place your limit and stop orders.
e Toenter a Buy Limit order, left click in the Bid column next to the Price that you would
like to enter the order for.

o A limit order to buy will be entered at that price for the quantity specified, and
your new working order will be reflected in the Buy column (point mouse where
the working order is).

e Likewise, to enter a Sell Limit order, left click in the Ask column next to the Price that
you would like to enter the order for.

e To enter a Buy Stop order, right-click in the Bid column next to the Price that you would
like to enter the order for.

o A stop order to buy will be entered at that price for the quantity specified, and
your new order will be reflected in the Buy column (point mouse to order).

o Similarly, to enter another Sell Stop order, just right-click in the Ask column next to the
Price that you want to enter the order for.

On the ABV2, you have the ability to amend the price of any open Buy or Sell orders. If you
have multiple orders for the same price, you have the ability to change the price of all of the
orders, or you can change the price of an individual order. We’ll put in an additional stop order
here to show how to change the price of multiple orders at one time. Now, simply go to your
STQ or BTQ column, whichever applies, and right-click on the quantity and while holding down
your mouse, drag up to your new price and release the mouse. Conversely, you can also drag
down to the new price. If you would like to change the price of an individual order, go to your
Buy or Sell column, whichever applies, and locate the order that you want to amend—please
note that you may need to widen the column so that all individual orders appear. Then, right
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click on the order that you want to amend and continue to hold down your mouse as you drag up
or down to the new desired price. You’ll notice that as you amend the price of an order a yellow
box appears around the order that you are amending as well as around your new price.

You can also cancel your orders on the ABV2. To cancel an individual order, just place your
mouse over it so that it is highlited green, and then left click on that order. You’ll notice that
when you left click and hold down your mouse, a yellow X will appear. As soon as you let go of
your mouse, the order will be cancelled. If you want to cancel all of your orders at a certain
price, go to the BTQ or STQ column, whichever applies, and put your mouse over the total
quantity for the orders that you want to cancel. Once highlited green, left click, release, and your
orders for that price will be cancelled. You can also easily cancel all of your Buy orders or all of
your Sell orders by clicking on the appropriate button. (Hover over each button with the mouse
as it is mentioned).

The Information Row, which appears under the Cancel Buy and Cancel Sell buttons, simply
displays the information for your trades. If you scroll over a quantity in the BTQ or STQ
columns, the Information Row simply displays the number of working orders at that price. If
you scroll over an individual order in the Buy or Sell columns, all of the order information will
be displayed.

There are also three other buttons towards the bottom of the ABV?2.

Clicking on the Actions button brings up a window through which you can place market buy and
market sell orders. You can also cancel all of your orders, and flatten or reverse your position.
Please note that when flattening your position, all working orders will be cancelled and your
open position will be closed.

Clicking on the Link button allows you to set up an entry trade so that a bracket or a trailing stop
is placed once you are filled on your order. Please note that the Bracket and Trailing Stop
parameters will default to the values set up on the Settings window.

Let’s go over how to set up a bracket. If you want to change the parameters for your bracket,
you will need to press the Bracket button. This will bring up small window through which you
can change your profit and loss targets. You may either type in the number of ticks for each or
you may use the plus/minus buttons. Please also note that you have the option of a stop or a
trailing stop for the loss order type. Once your parameters are set, you then need to go to your
Link drop down menu and choose Bracket. Now, we’ll place a market order to see how this
works by pressing the Market Buy button. As you can see, as soon as the order was filled, two
new orders were also entered (point to the working order indicators out for these two new
orders). A limit order was created at a price that is five ticks above the market order’s price
(point to the profit target of 5 ticks in the Bracket dialog) and a stop order was created at a price
that is three ticks below the market order’s price (point to the loss target of 3 ticks). Both orders
have the same quantity that the market order had. Because these orders were entered as part of a
bracket, when one of these orders is filled, the other will automatically be cancelled. If we want
to place a Tstop with an entry order, simply click the Tstop button if you want to change the
parameters. Once your parameters are in place, you’ll need to choose Tstop from the Link drop
down menu. Like the bracket, your trailing stop will be entered once an order entered via ABV2
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is filled. For more details on how Trailing Stop orders work, go to the Positions chapter of this
tutorial. PLEASE note that if you do NOT want either a bracket or tstop to be attached to an
entry order, then the Link drop down menu MUST display “none.” You may also notice that
when any linked orders are activated, you will see the top menu bar change color. We’ll go
ahead and close down these windows. Please note that when the Actions and Link buttons are
pressed again, their respective windows will disappear.

The last button on the ABV2 is the “Options” button. If you press this, a small ABV settings
window will appear, and you’ll see that you can change the appearance of the ABV2 by
choosing which columns you would like to be displayed. Simply check the columns that you
would like to see and uncheck the columns you do not want to see. You may also choose to have
the Information row appear on your ABV2 by checking the appropriate box or unchecking it if
you do not want to see it. We’ll uncheck the BTQ and STQ columns to demonstrate this feature.
Once the OK button is pressed, you’ll notice that the BTQ and STQ columns disappear. Now,
we’ll go back to Options and add these columns back to restore the complete ABV2.

One last feature of the ABV2 is that it provides a dynamic price column which is centered upon
the lasted traded price and continuously changes with fluctuations in the last traded price. To
enter an order, hover your mouse cursor anywhere in a column on the ABV2 window. This puts
you into “order entry mode.” In the order entry mode, you can enter a trade near the last traded
price or you can manually adjust the prices on the dynamic price column away from the last
traded price. If you want to scroll up or down the market prices on the ABV?2 to enter a trade,
just hover your mouse over the dynamic price column. A large yellow arrow will appear,
pointing up if you are in the top half of the column, or down, if you are in the bottom half of the
column. Clicking on the large yellow arrow will scroll the prices in the dynamic price column
in the direction that the arrow points, so a trade can be entered away from a current market price.

If the last traded price is not centered in the ABV2 window, the dynamic price column will start
to scroll until the last traded price is again centered. You will also notice that just before the
dynamic price column begins to scroll, the mouse cursor will turn yellow and start to flash. This
is your warning that the ABV2 window is about to begin re-centering around the last traded
price. In addition, if you scroll up or down in the dynamic price column and there is no further
activity from your mouse for a period of time, the dynamic price column will also start to scroll.
If, at any time, you move your mouse out of the ABV2 window, you leave the order entry mode
and the ABV2 will automatically re-center the dynamic price column on the last traded price the
next time the market price changes.
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ABV

The ABV window displays real-time data for a particular contract, allowing you to get a
current snapshot of the market. Thus, we like to think of the ABV as the Ask, Bid,
Volume window.

You can add a contract to an open ABV Window in the same way that you added one to
the Quotes Window. Smply select the contract that you would like to display and then
drag it into the ABV window.
e Please note that, although the Contracts window allows you to multi-select
contracts, only one contract can be added to the ABV Window at a time. We’ll
go ahead and minimize our Contracts window.

Now let’s talk about the ABC’s of the ABV. Once a contract has been added to the
window, the following data is displayed: (Point to each value on the window with the
cursor as each bullet is said.)

e These are the current number of Bids and Asks on the exchange for particular
price levels.

e The dynamic price column is centered around a last traded price that dynamically
changes with changes in market price

e You can also see the total quantity currently trading at a certain price.

e The number you see in parentheses next to the total quantity is the last quantity
traded at that price.

e The price shown up at the top in red is the daily high. The price shown here in
blue is the daily low. And here, in gray, you can see the last traded price.

e The last traded price is also highlighted in the grid. When there has been an
uptick in this price, the cell will be green. When there has been a downtick, the
cell will be red. If there has been no change, the cell will appear yellow.

e The Buy and Sell columns display the total number of your open orders at each
particular price. For example, a "W2" in this column indicates that there are
working orders with a total quantity of two at the specified price.

e You can also monitor your Net Position and Total P/L on the ABV by simply
referring to the lower right hand corner of the window.

On the ABV, you have the ability to amend the price of any open Buy or Sell orders. To
change the price of an order simply:

e Gototherow selector that corresponds with the order that you want to amend—
the Buy selector is on the left, while the Sell selector appears over here on the
right--then left-click and while holding down your mouse,

e Drag up or down to the desired new price and let go of your mouse. Notice that a
white arrow appeared to indicate the change in price. The price amend will be
submitted as soon as you release the mouse. If you have multiple orders at the
same price (and on the same side), all of the orders will be amended to the new
price.

RCG - 51000487
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The ABV provides a dynamic price column centered upon the lasted traded price that
continuously changes with fluctuations in the last traded price. To enter an order, hover
your mouse cursor anywhere in a column in the ABV window. This puts you in the
“order entry mode.” In the order entry mode you can enter a trade near the last traded
price or you can manually adjust the prices on the dynamic price column away from the
last traded price. If you want to scroll up or down the market prices on the ABV to enter
a trade, just hover your mouse cursor over the dynamic price column. A large yellow
arrow will appear, pointing up if you are in the top half of the dynamic price column, or
down, if you are in the bottom half of the dynamic price column. Clicking on the large
yellow arrow will scroll the prices in the dynamic price column in the direction that the
large arrow points so a trade can be entered away from a current market price.

If the last traded price is not centered on your ABV, the dynamic price column will start
to scroll until the last traded price is again centered. In addition, if you scroll up or down
in the dynamic price column and there is no further activity from your mouse for a period
of time the dynamic price column will also start to scroll. You will also notice that just
before the dynamic price column begins to scroll, the mouse cursor will turn yellow and
start to flash. This is your warning that the ABV window is about to begin re-centering
around the last traded price. If, at any time, you move your mouse out of the ABV
window, you leave the order entry mode and the ABV will automatically re-center the
dynamic price column on the last traded price the next time the market price changes.

You also have the ability to enter stop and limit orders on the ABV window with just a
click of your mouse. Before entering your limit or stop orders, you must first choose an
account and enter a quantity. If you have access to multiple accounts, you may select the
desired account by using the Account drop down menu. Then, you can input the number
of lots that you want to trade by typing the number in, by using the + or - buttons, or by
using the keypad. You should also note that you can set a default quantity when
customizing your Settings, which is discussed in the Settings chapter. After selecting an
account and quantity, you can then place your limit and stop orders.

e To enter a Buy Limit order, click in the Bid column next to the Price that you

would like to enter the order for.

o A limit order to buy will be entered at that price for the quantity specified,
and your new working order will be reflected in the Buy column (point
mouse where the working order is).

e Likewise, to enter a Sell Limit order, click in the Ask column next to the Price that
you would like to enter the order for.

e To enter a Buy Stop order, right-click in the Bid column next to the Price that you
would like to enter the order for.

o A stop order to buy will be entered at that price for the quantity specified,
and your new order will be reflected in the Buy column (point mouse to
order).

RCG - 51000488

Page 260 of 418 TTX03255019



e Similarly, to enter a Sell Stop order, just right-click in the Ask column next to the
Price that you want to enter the order for.

In addition to Limit and Stop orders, you can also execute Market orders on the ABV
using the Market Buy and Market Sell buttons.

If you would like, you can set up the ABV so that a Bracket or Trailing Stop order will
automatically be created any time an order entered via the ABV is filled. The Bracket
and Trailing Stop parameters will default to the values set up on the Settings window.
To link a Bracket or Trailing Stop order to all orders entered via the ABV, choose
Bracket or TStop fromthe Link To drop down box. We'll go ahead and choose Bracket.
As you can see a small window pops up with the default parameters for your bracket.
You can of course change these levels by typing in the desired number, or using the + and
— buttons. A limit order will be your profit order type, and for your loss order type, you
may either choose a stop or a trailing stop. For now, we’ll just choose stop. Now, let’s
enter a market order to buy by pressing the Market Buy button. As you can see, as soon
as the order was filled, two new orders were also entered (point to the working order
indicators out for these two new orders). A limit order was created at a price that is five
ticks above the market order’s price (point to the profit target of 5 ticks in the Bracket
dialog) and a stop order was created at a price that is three ticks below the market order’s
price (point to the loss target of 3 ticks). Both orders have the same quantity that the
market order had. Because these orders were entered as part of a bracket, when one of
these orders is filled, the other will automatically be cancelled. Likewise, if we choose
TStop from the Link To drop down box, a small window will appear that allows you to
view and change your trailing stop parameters. Like the bracket, your trailing stop will
be entered once an order entered via ABV is filled. For more details on how Trailing
Stop orders work, go to the Positions chapter of this tutorial.

The ABV allows you to cancel some or all of your working orders as well. Let’s putina
couple of Buy Limit and Sell Limit orders to see how this works. If you decide that you
want to cancel a particular order, simply place your mouse over that order in the Buy or
S| column, whichever applies, and you’ll notice that a yellow X appears over your
working order. Click on the yellow X and that particular order will be cancelled. If
multiple orders are entered at the same price (and on the same side), they will all be
cancelled.

You can easily cancel all of your Buy orders, all of your Sell orders, or all of your Buy
AND Sell orders by clicking on the appropriate button. (Hover over each button with the
mouse as it is mentioned).

Lastly, you can also flatten a position from the ABV window. When the “ Flatten”
button is clicked, all working orders for the instrument will be canceled and an order will
be entered that flattens, or closes out, your net position.

This concludes our chapter on the ABV.

RCG - 51000489
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Quickstart
*This chapter will begin and end with a Flash piece, backed by music.
[Once the Flash intro is done....fade from black to Toolbar, start speaking as fade in]

Welcome. We hope you enjoy your trading experience on our platform. In this chapter,
we are going to hi-lite a few key features of the application, the first of which is the
Toolbar. The Toolbar will allow you to easily access all of the application windows with
the click of a button [fade out].

Live, streaming market data in both the Quotes and ABV windows help you stay on top
of your trading game.

Get your orders out to the market as quickly as possible with simple, one-click trading.
Let’s take a look to see how this is done:

Clicking here (mouse clicks on Mkt Buy button) would place a market order to buy 5
lots. If you want to place a sell stop order, just right click next to the desired stop level.
You can also place limit orders as well as cancel orders with a single click. Simply put,
it’s trading made easy.

View and filter all of the important details for your orders on the Orders window. (fade
out)

Keep track of your current position and P&L on the Positions window. (fade out)
And get real-time status of your fills via the Fills window. (fade out)

Customize your desktop layout by attaching multiple windows together so that they can
be moved quickly and easily as a single unit (sticky windows shown, fade out)

Once you have configured your desktop just the way you want it, save that configuration
as a layout (Zoom in to Layouts button) so that you can easily access the windows that
you want to see. (fade out)

Using the minimize button at the bottom of the Toolbar lets you shrink your entire layout

to title bars, [pause] yet still allows you easy access to all of your application windows.
(Click Max to maximize again).
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Settings (approx. 5 min)

The Settings button on the Toolbar brings up a window that allows you to adjust the application
settings to better customize your platform. Let’s go over each of the tabs found in Settings:

The first tab you see is the “General” tab. If you have access to more than one account, you can
select a default account from the drop down menu so that your trading system always defaults to
that account. If you would like a confirmation dialog to appear whenever you enter an order,
amend an order or cancel an order, you may turn on confirmations. The confirmation dialog will
give you the chance to either move forward with the action, or cancel the action. To turn
confirmations on, check the checkbox next to the confirmations that you would like to appear.
Unchecking a checkbox will turn confirmations for that action off. Once you have chosen the
account you want, and set the desired confirmations click the “ Apply” button.

The second tab you’ll see is the “Alerts” tab (click on this tab). As you can see, you can set both
sound and visual alerts. To implement a sound alert, simply click on thefirst line for that specific
alert and a small gray square will appear on the right side of the field. Then, click on that square
and a directory of sound files will appear. You can then choose which sound you want to serve
as the alert for that action, and then click the “ Open” button to set the sound alert. You can also
specify if you want a visual alert to appear for a given action. To turn an individual visual alert
off, simply go to the second line for the given action and click anywhere on theline. A drop
down menu will appear on the right side of the line and you can then choose“ on” or “ off.” If
you’d like to turn off all of the visual alerts, simply check the box in the lower |eft hand corner.

If you’d like to turn off all of the sound alerts, just check the box in the lower right hand corner.
Once you’re finished setting your alerts, click the* Apply” button.

The next tab is the Scaling tab (click on this tab). On this tab you can adjust the sizes of the
different application windows. You can change the scale factor by either typing them in, or by
using the small “up” and “down” arrows (point mouse to these buttons). When the scale factor is
set at 1.0, the window appears at its normal size. Adjusting the scale factor up or down makes the
window appear larger or smaller (similar to zooming). You may want to experiment with the
scaling values to find the window size that best works for you. Once you’ve set the scaling
factors to suit your needs, click the* Apply” button.

On the Ticket/ABV tab, you can set the default quantity values. You can do so for all of the
instruments or per instrument. If you want the quantity to default to the same amount for every
single contract you trade, simply click on the “ All Instruments’ radio button. Then type in the
default quantity you want (point mouse to this box). On the other hand, if you want to set the
default quantities according to contract, click on the “ Per Instrument” radio button. Then, you
can type in the default quantities you want for each individual contract (scroll down the Quantity
column). If you want the quantity to be set to zero after an order is entered, just check this box
(place mouse by the box). If you’d like the quantity to return to the default level you specified
above, check here (place mouse by box). If you prefer to leave the quantity as is, after you enter
an order, then check here (place mouse by box). If you would like to use the older version of
the ABV, called ABV1, simply check the Use ABV1 box. For details on the new ABV, refer to
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the ABV2 chapter of this tutorial. Once your Ticket and ABV values are set, click the “ Apply”
button.

The Trailing Stop tab lets you set default values, in ticks, for your trailing stops. You have the
choice of setting trailing stop values that will apply to all of your trailing stops, regardless of
contract; or you can set them up so that they are contract specific. After you click the
appropriate radio button (scroll mouse from “All Instruments” to “Per Instrument” check box),
you can then go through and type in the default values (scroll mouse over columns/rows). Once
done, click the® Apply” button.

The Brackets tab lets you set default values, in ticks, for your profit or loss brackets. Like
trailing stops, you have the choice of setting values for all contracts; or you can set them up so
that they are contract specific. Again, click the appropriate radio button (scroll mouse from “All
Instruments” to “Per Instrument” check box), and then type in the desired default values (scroll
mouse over columns/rows). Once done, click the “ Apply” button.

The Ticket tab (click on this tab) allows you to set up a default trade ticket that will pop up
anytime you press the “Trade” button from your Toolbar. Use the drop down menus to select the
appropriate defaults (quickly go through and click on each of the drop down menus). You can
also check the “Close after entry” box (put mouse by this box) if you want the trade ticket to be
closed after you place your trade. Click the” Apply” button when your default trade ticket is set

up.

You can set up hot keys via the User Keys tab (click on this tab). You can decide whether you
want the hot keys to be set up with or without the use of the Control or Shift buttons (scroll
mouse to both areas). When you’re ready to assign the hot keys to specific actions, just click on
the drop down menu next to each command to view the list of possible actions (scroll down
menu). Then, select the action (select any action) that you want to be triggered by pressing the
hot keys. Click “ Apply” when you are satisfied with the specified hot keys.

The User Reminders tab (click on this tab) lets you set reminders for yourself that will pop up at
the time you specify. To set a reminder, click the“ Add” button. Then, choose the date that you
want to see the reminder (click on any date) and set the time by either typing it in or using the up
and down arrows (put in a time). You can name your reminder in the Title field (type in
something like “Fed”), and then type in the text for your reminder in the Message field (type in
something like “rate announcement”). Once done, click “ OK” and then click “ Apply.”

The Keypad tab (click on this tab) allows you to set the default quantities for your keypad.
Simply type in the desired values (type in some numbers for the first 2 or 3 boxes) in each of the
boxes, and when done, click “ Apply.”

The last tab is the “Window Background” tab. This tab gives you the ability to change the
background color of many of the windows that you use. If you would like to change the
background color simply check the “ Select New Background” box. Then, choose whichever
color you prefer by using the scrollbar. Once you’ve decided on a color, click on it, and then
click* Apply.” You should then see the background color change.
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Lastly, please note that you can import and export your settings from and to other users via the
“Import Settings” and “Export Settings” buttons (just scroll mouse over these 2 buttons).

When you’re finished adjusting all of the settings to suit your personal needs, click the “ OK”
button to return to your main screen.

This concludes the Settings chapter. Thanks for following along.
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Rosenthal Colling Group, LLC
v

Trading Technologies International, Inc.
05 C 04088

"RCG Onyx Video Tutorial”
TTX03234320
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McDonnell Boehnen Hulbert & Berghoff LLp 300 South Wacker Drive 3129130001 phone
Chicago, lllinois 60606-6709 312 913 0002 fax
www.mbhb.com

November 15, 2011
VIA HAND DELIVERY

The Honorable Judge Virginia M. Kendall

United States District Court for the Northern District of Illinois
219 South Dearborn Street, Chambers 2378

Chicago, IL 60604

Re: Trading Technologies Int'l, Inc. v. Rosenthal Collins Group
Civil Case No. 10-CV-929
Trading Technologies Intl, Inc. v. BGC
Civil Case No. 10-CV-715

Dear Judge Kendall:

Pursuant to a settlement between Trading Technologies and Rosenthal Collins Group,
enclosed please find a consent judgment that the parties request be entered in civil
case number 10-CV-929 (consolidated with civil case number 10-CV-715). Please
note that we have delivered a hard copy rather than submitting an electronic proposed
order due to the inclusion of a DVD as an exhibit. Should you require anything else
from the parties, please let us know.

W

S. Richard Carden
312 935 2365 direct
carden@mbhb.com

cc: Michael Conti, Esq.
Stacie Hartman, Esq.
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UNITED STATES DISTRICT COURT
NORTHERN DISTRICT OF ILLINOIS
EASTERN DIVISION

Trading Technologies International, Inc.
Civil Action No. 10 C 929
(Consolidated with:

10C 715,10C 716,10C 718
10 C 720, 10 C 721, 10 C 726,

)
)
Plaintiff, )
)
)
) 10 C 882, 10 C 883, 10 C 884,
)
)
)
)

v.
Rosenthal Collins Group, LLC. 10 C 885, 10 C931)

Judge Virginia M. Kendall
Defendant.

CONSENT JUDGMENT

As a result of settlement of .this action by virtue of a settlement agreement
between the parties dated November 9, 2011 (“Settlement Agreement”) (a redacted copy
of which is attached as Exhibit 1 hereto) which shall become effective upon entry of this
Consent Judgment and a Consent Judgment filed in Civil Action No. 05 C 04088 and
upon consent of Plaintiff, Trading Technologies International, Inc. (“TT”) and Defendant,
Rosenthal Collins Group, LLC (“RCG”), judgment is hereby entered against RCG upon
TT's Complaint, and it is hereby ORDERED, ADJUDGED, and DECREED that:

1. TT commenced this action for patent infringement against RCG on February 10,
2010. This action alleges infringement of U.S. Patent Nos. 7,212,999 (999 patent”),
7,533,056 (‘°056 patent™), 7,587,357 (“*357 patent”), and 7,613,651 (“’651 patent”). The
complaint was subsequently amended to add claims of infringement of U.S. Patent Nos.
7,676,411 (“’411 patent”), 7,693,768 (“’768 patent”), 7,725,382 (‘382 patent”),
7,813,996 (“’996 patent”), 7,904,374 (‘*“374 patent”) and 7,930,240 (*’240 patent”).

RCG has received and reviewed a copy of the Complaint and Amended Complaints filed
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by TT in this action. RCG filed a counterclaim alleging infringement by TT of U.S.
Patent Nos. 7,555,456 and 7,734,533.

2. This Court has jurisdiction over the parties to this action and over the subject
matter of the Complaint.

3. TT is the sole and exclusive owner of the patents-in-suit asserted by TT, and has
the right to sue upon, and recover damages for past infringement and enjoin future
infringement of the patents-in-suit.

4, All claims of the ‘411, ‘768, ‘382, ‘996 and ‘374 patents are valid and
enforceable.

5. RCG has infringed the ‘411, ‘768, ‘382, ‘996 and ‘374 patents under 35 U.S.C.
Section 271 by making, using, selling, offering for sale, importing and/or otherWise
distributing electronic trading software that includes what RCG has called the ABV
window, including the Onyx®, Onyx® 2, Onyx® Glide (which modified the previous
version such that after a change in the inside market the price column drifts back to the
center of the displayed ranges of prices), Onyx® Pro, and RCG Spreader software.
Documentation and a copy of a web-based tutorial on a DVD describing some of these
products is included in Exhibit 2. One version of the ABV window was the subject of
summary judgment proceedings in Case No. 05 C 04088 (Dkt Nos. 157, 158, 200, 201,
202, 258, 259, 290 and 313).

6. Defendant RCG, its officers, agents, servants, employees, and other persons who
are in active concert or participation with RCG (including its directors, partners,
members, affiliates, subsidiaries, assigns, successors-in-interest to the extent permitted by

Fed. R. Civ. P. 65) are hereby permanently enjoined (unless expressly permitted by TT
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(for example pursuant to the license granted in the Settlement Agreement)) during the
terms of the ‘411, “768, ‘382, ‘996 and ‘374 patents from infringing the ‘411, ‘768, ‘382,
996 and ‘374 patents, including, without limitation, by the making, using, selling,
offering for sale, importing, and otherwise distributing in the United States the electronic
trading software products referred to in paragraph 5 above. This injunction applies, inter
alia, to the use of the electronic trading software products referred to in paragraph 5
above for electronically trading any item (e.g., futures, options, equities, fixed-income
products, €tc.).

7. Pursuant to the Settlement Agreement, RCG has agreed to pay to TT an amount
(specified in the Settlement Agreement) in settlement of TT’s claims.

8. The Settlement Agreement resolves all claims in this action. Accordingly, TT’s
claims of patent infringement of the ‘999, ‘056, ‘357, ‘651 and ‘240 patents are hereby
dismissed with prejudice. Further, all counterclaims, including RCG’s claims of patent
infringement, are dismissed with prejudice.

9. This Court shall retain jurisdiction over this case.for purposes of enforcing the
Consent Judgment and the Settlement Agreement between the parties pursuant to which
the Consent Judgment is filed.

10.  Theright to enforce this Consent Judgment shall transfer to any successor-in-
interest to any party.

11.  Each party shall bear its own costs and attorneys’ fees.

[Signatures on Following Page]
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SO ORDERED

Dated:
Virginia M. Kendall
United States District Court Judge
AGREED TO:
Yy 7
Dated: “)"“\ l\\ "/

Leif R. Sigmond, Jr. (ID No. 6204980)

Matthew J. Sampson (ID No. 6207606)
McDonnell Boehnen Hulbert & Berghoff LLP
300 South Wacker Drive

Chicago, IL 60606

Tel.: (312) 913-0001

Fax: (312) 913-0002

Attorneys for Plaintiff
TRADING TECHNOLOGIES
INTERNATIONAL, INC.

Dated: H',i‘f,l\ S‘}W \/&« W

Stacie R. Hartman (ID No. 6237265)
Schiff Hardin LLP

233 S. Wacker Dr. — Suite 6600
Chicago, IL. 60606

Tel.: (312) 258-5607

Fax: (312) 258-5600

Attorneys for Defendant
ROSENTHAL COLLINS GROUP, LLC
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Exhibit 1
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SETTLEMENT AGREEMENT

THIS AGREEMENT (the “Agreement”) made this 9th day of November 2011 (“Execution Date™) is
by and between Trading Technologies International, Inc. (“TT”), a Delaware corporation and TTBD
LLC, an Illinois Limited Liability Company (“TTBD), each with its principal place of business at 222
South Riverside Plaza, Suite 1100, Chicago, Illinois, 60606, and Rosenthal Collins Group, LLC, an
Illinois Limited Liability Company with its principal place of business at 216 West Jackson
Boulevard, Suite 400, Chicago, Illinois 60606 (“RCG™). Each party is also referred to herein as
“Party” and collectively as “Parties.”

WHEREAS, TT owns U.S. Patents Nos. 6,766,304 (“’304 patent”), 6,772,132 (*’132 patent”),
7,212,999 (“’999 patent™), 7,533,056 (“’056 patent™), 7,587,357 (“’357 patent™), 7,613,651 (7651
patent”), 7,676,411 (“’411 patent™), 7,693,768 (“’768 patent”), 7,725,382 (382 patent”),
7,813,996 (*’996 patent™), 7,904,374 (“’374 patent™), and 7,930,240 (*“’240 patent™) (collectively
referred to as the “TT patents-in-suit”);

WHEREAS, there are two civil actions pending in the United States District Court for the
Northern District of Illinois, Eastern Division, Civil Action Nos. 05 C 04088 and 10 C 929
(currently consolidated under No. 10 C 715) (the “Lawsuits”) in which TT has charged RCG with
infringement of the TT patents-in- suit and RCG has charged TT with infringement of two of its
patents;

WHEREAS, a default judgment has been entered in the 05 C 04088 lawsuit;

WHEREAS, TT owns a significant patent portfolio in the space of electronic trading and other
related technologies that currently includes over 200 issued U.S. patents, many pending U.S.
patent applications and related patents and patent applications throughout the world;

WHEREAS, TT has granted TTBD the non-exclusive right to grant non-exclusive licenses under
TT’s patents for the trading of securities where the royalty for such a license is transaction based;

WHEREAS, RCG admits that it has infringed the *304, *132, ‘411, ‘768, ‘382, “996 and ‘374
patents;

WHEREAS, TT and RCG wish to settle all issues with respect to claims of infringement under
terms which will include TT granting to RCG a nonexclusive license under all of TT’s patent
portfolio (except certain patents defined herein) for a royalty rate that the parties agree to as being
discounted to the true value of the patented technology and RCG will grant to TT a nonexclusive
license as to certain of its patents (defined herein);

WHEREAS, TT and TTBD are willing to grant the license herein at a discounted royalty because,
inter alia, RCG is an early licensee of the TT Licensed Patents (defined below) and because of the
specific restrictions contained herein;

Q¥
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WHEREAS, TT and TTBD are willing to grant the license herein at a discounted royalty for
administrative convenience because the license is worldwide and requires payments of royalties
based on all trades through LICENSEE Software, as opposed to royalties based only on the usage
of specific products and because the license requires payments of royalties for use of LICENSEE
Software anywhere in the world as opposed to royalties based only on the usage of LICENSEE
Software in countries in which there is patent protection.

NOW, THEREFORE, in consideration of the mutual covenants contained herein, TT, TTBD, and
RCG agree as follows:

ARTICLE 1: DEFINITIONS

“Affiliate” means, with respect to any relevant Person at any particular time, any entity that, at that
time: (i) controls; (ii) is controlled by; or (iii) is controlled by a Person that also controls such
relevant Person, where "control” includes direct or indirect control, including any subsidiary,
holding company or operating division of such Person from time to time. For avoidance of doubt,
an entity shall be considered to be an Affiliate of such Person only so long as such control is in
effect.

“API” means an application program interface or other software that permits a third party to
interface with a Party’s technology.

“Applicable Trade™” means a trade of at Jeast one Base Unit of a Current Contract or a Subsequent
Contract where the trade is the result of an order entered and/or modified using and/or sent to an
exchange by any LICENSEE Software, including a trade that is the result of an order generated by
a third party’s software and sent to an exchange through a LICENSEE API. Trades entered only in
a simulated environment and not on an Exchange are not Applicable Trades.

“Automatic Repositioning Ladder” means a Ladder in which when the relevant market
information changes such that the at least one indicator no longer corresponds to any of the
displayed range of price levels, the displayed range of price levels is automatically (outside of the
control of the user) repositioned to ensure that the at least one indicator remains displayed on the
screen. In an Automatic Repositioning Ladder, the at least one indicator can never be permitted to
move off the screen. The automatic repositioning must result in all of the price levels of the
displayed range of price levels instantly changing positions. To qualify as an Automatic
Repositioning Ladder, there can never be a mode or condition in which automatic repositioning
described above does not occur. For example, the automatic repositioning can never be disabled in
anyway (e.g., turned off by user, turned off by software, temporarily disabled based on a location
of mouse pointer, etc.). :

“Base Unit” means (i) for futures and options on futures, a contract or lot; (ii) for fixed income
cash products, a million dollar increment in such products; (iii) for currency cash products, a
million dollar base currency value increment; (iv) for equities and ETFs, a share; (v) for
equity/ETF options, a contract for 100 shares; and (vi) for OTC Energy Contracts/Energy Forward
Contracts (and options thereon), a lot.

“Broker” means a Futures Commissions Merchant (“FCM™), a broker/dealer and/or an equivalent
Person.
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ARTICLE 2: LICENSE GRANTS

2.1.  Subject to the (1) receipt of any payment required by Article 4 and (2) payment of royalties
as set forth in Article 3, TT and TTBD hereby grant to LICENSEE a worldwide, non-exclusive,
non-transferable license (without the right to sublicense) under the TT Licensed Patents, during
the Term of this Agreement, to make, Have Made, use, sell, offer for sale, import or otherwise
distribute Licensed Products. The foregoing license grant is from TTBD with respect to usage of
Licensed Products to trade securities. If new futures, options on futures, currency, or fixed-income
contracts or other products that are not substantially similar to the Current Contracts or Subsequent
Contracts become offered electronically on an Exchange and LICENSEE desires to facilitate
trading of such contracts or products with Licensed Products or the parties would otherwise like to
facilitate trading of other contracts or products that are traded now or in the future electronically on
an Exchange through Licensed Products, the Parties agree to negotiate in good faith in an attempt
to provide for license terms with respect to such new products. TT covenants not to sue
LICENSEE’s customers and/or End Users for patent infringement (including inducement and
contributory infringement) for their use of Licensed Products that are obtained from, or given
access by, LICENSEE during the Term of this Agreement. TT further covenants not to sue RCG
for infringement of patents (1) partially owned or controlled by TT or TTBD (e.g., through joint
ventures); or (2) exclusively licensed by TT or TTBD (even if TT and/or TTBD do not otherwise
have a right to grant a sublicense under such patents.)

2.2.  LICENSEE does not contest that (a) an Automatic Repositioning Ladder or a Drifting
Ladder with single action order entry at locations corresponding to a price axis (“Auto
Repositioning Single Action Ladder” or “Drifting Single Action Ladder”) is covered by at least the
independent claims of the ‘411, ‘768 and ‘374 patents, (b) that an Auto Repositioning Single
Action Ladder or a Drifting Single Action Ladder that also permits multiple single action orders at
locations corresponding to the price axis without requiring the quantity to be reset is also covered
by at least the independent claims of the ‘996 patent, and (c) that an Auto Repositioning Single
Action Ladder or a Drifting Single Action Ladder that also permits single action cancellation of
working orders relative to the price axis is also covered by at least the independent claims of the
‘382 patent.

2.3.  Inthe event LICENSEE allows a third party access to any LICENSEE API, TT agrees not
to pursue royalties (either for past infringement or for a license grant) or any other remedy for
patent infringement (including inducement and contributory infringement) of any TT Licensed
Patents against such a third party based on trades generated from orders sent via the LICENSEE
API during the Term of this Agreement and due to the use of technology provided by such third
party, if and only if: (a) the third party signs a license agreement with TT and/or TTBD and (b)
LICENSEE has the ability to accurately count the number of trades resulting from that third
party’s technology through the LICENSEE API and agrees and is permitted to provide such
information to TT. In the event that TT is permitted to obtain royalties based on trades generated
from orders sent by the third party technology via the LICENSEE API, then the royalty rate being
paid by LICENSEE under this Agreement on such trades shall be credited towards the royalty rate
owed by the third party on such trades so that the third party shall only be required to pay a royalty
rate equal to the difference between the royalty rate agreed upon between the third party and TT
and the royalty rate being paid by LICENSEE under this Agreement. If the third party’s royalty
rate is less than the royalty rate being paid by LICENSEE under this Agreement, the third party
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A Base Unit shall be considered traded for purposes of this section if a buy or sell order for that
Base Unit has been matched in any fashion, including by an Exchange or by an internalization
system. For example, if a ten (10) contract (a contract sometimes referred to as a “lot™) futures
order is traded that is subject to royalties hereunder, RCG would be obligated to pay TT $.30 ($.03
x 10). Ifa Person uses LICENSEE Software to trade a strategy (whether such strategy is exchange
offered or created by user software) involving multiple underlying products (e.g., a spread), RCG
shall pay to TT the appropriate royalty per Base Unit traded of each underlying product. RCG
shall be responsible for paying to TT any royalties based on a LICENSEE customer’s or End
User’s use of LICENSEE Software as contemplated herein. For purposes of clarity, for each
Base Unit of an Applicable Trade, RCG is only responsible to pay the applicable royalty once. For
example, this is the case regardless of whether the order from which the Applicable Trade resulted
was modified multiple times before being filled. LICENSEE agrees that it will not provide
customers or End Users a new version of trading software different from the current Onyx Plus
software until on or after December 1, 2011.

3.2.  The Parties agree that the royalties set forth in Section 3.1 above are discounts from the
reasonable value of a license under the patented innovations. For example, LICENSEE
acknowledges that (i) many of the patented innovations provide an advantage to Exchanges, FCMs
and electronic traders such that the innovations increase the profitability of each of these entities
and (ii) for an Exchange, FCM, and many traders that advantage is greater than the royalties set
forth above, but rather would amount to a portion of the entity’s profits which could be larger than
such royalties. The Parties also agree that the royalties set forth in Section 3.1 are discounted to
reflect that the license granted herein is worldwide and requires payment of royalties for use of
LICENSEE Software anywhere in the world as opposed to royalties based only on the usage of
LICENSEE Software in countries in which there is a Licensed Patent. The Parties also agree that
the royalties set forth above in Section 3.1 are discounted to reflect that the license granted is under
all of TT’s patent portfolio (except Excluded Patent Claims) and requires payment of royalties
based on all trades made using any LICENSEE Software as opposed to royalties based only the
usage of specific products. The Parties agree that the royalties set forth in Section 3.1 when
applied to all trades made using LICENSEE Software are a reasonable approximation of the total
amount of discounted royalties that would be payable if appropriate higher (yet still discounted)
royalties were applied to LICENSEE’s specific usage of specific TT Licensed Patents. TT is
taking a license under this Agreement to the LICENSEE Patents for value.

3.3.  Inthe event TT and/or a TT Affiliate enter into a written agreement with an Exchange that
provides for a license right and/or a covenant not to sue under the TT Licensed Patents that permits
LICENSEE’s customers to trade using the Licensed Products, then to the extent and only to the
extent such trades are licensed or otherwise permitted under that agreement RCG shall no longer
be required to pay royalties pursuant to Section 3.1 of this Agreement for such licensed or
otherwise permitted trades. In the event a written agreement with an Exchange that triggers this
Section 3.3 is subsequently terminated or cancelled, then this Agreement shall be immediately
reinstated with respect to those trades that were licensed or otherwise permitted under that
agreement and RCG shall again be required to pay royalties pursuant to this Agreement for such
trades from the date of reinstatement. For avoidance of doubt: (i) the forgiveness of royalties
otherwise due under Section 3.1 shall apply only so long as this Agreement remains in full force

7

e
Page 279 of 418 TTX03255038



Page 280 of 418 TTX03255039



Page 281 of 418 TTX03255040



5.2. LICENSEE agrees that TT, from time to time, can amend the form of the required notice
set forth in Section 5.1 to require LICENSEE to mark other TT Licensed Patents than the patents
identified in the current instructions or to remove patents identified in the current instructions by
providing RCG with written notice of the specific patent(s) to be marked and the type of product(s)
on which such patent(s) should be marked, provided, however, that such revised notices may only
include references to patents that contain at least one claim that cover a feature in the product
identified. Any such marking shall be done in a manner to be approved by TT, which approval
shall not be unreasonably withheld (e.g., on a splash screen or an about box) and shall state
“Licensed under Trading Technologies International, Inc.”s [INSERT APPLICABLE PATENT
NUMBERS PER TT’S INSTRUCTIONS].”

5.3.  TT shall indemnify, defend, and hold harmless LICENSEE and its directors, officers,
members, employees (“Indemnified Entities™) from and against any and all liabilities, obligations,
losses, penalties, actions, suits, claims, damages, and reasonable actual out-of-pocket expenses
(including reasonable attorneys’ fees) that arise out of a claim made or action threatened against
LICENSEE alleging LICENSEE’s false marking of Licensed Patents based on LICENSEE’s
compliance with this Article 5, provided that LICENSEE:

5.3.1. notifies TT in writing as soon as reasonably practicable after becoming aware of
any claim or threatened action;

5.3.2. notifies TT in writing as soon as reasonably practicable regarding all substantive
communications regarding such claim or action;

5.3.3. affords reasonable assistance to TT (but only at the request of TT) in the defense of
such claim; and

5.3.4. allows TT full control of the defense of the claim (including any compromise
related to the claim) on LICENSEE’s behalf; provided that TT will not without LICENSEE prior
written approval, which approval will not be unreasonably withheld or delayed, enter into any
settlement or compromise, or agree to any judgment that requires an admission from LICENSEE
or any monetary payment by LICENSEE or that requires LICENSEE to modify or replace
products or software that already have been distributed.

5.4.  Notwithstanding anything herein to the contrary, TT shall have no liability for and no
obligation to defend any LICENSEE or any Indemnified Entity against, any claim of false marking
to the extent such claim arises from LICENSEE’s failure to comply with TT’s instructions
‘regarding marking pursuant to Sections 5.1-5.2. -

5.5. Theremedies set forth in Section 5.3 shall be LICENSEE’s sole and exclusive remedy and
TT’s sole and exclusive liability in the event of any false marking claim.

5.6. RCG agrees to notify TT of relevant changes made to its Licensed Products. In the event
RCG has a good faith belief that a product change results in its current marking pursuant to TT’s
instructions as incorrect, then RCG shall notify TT of such belief. The Parties agree that the release
notes as currently provided by RCG to customers via email satisfy RCG’s obligations under this
Section. Should RCG cease providing release notes via email, RCG will provide a similar
summary of changes made to its products to TT.

10
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5.7.  Should additional patents issue to RCG that cover a TT product, the Parties agree to in
good faith negotiate commercially reasonable marking requirements with respect to any such
patents.

ARTICLE 6: ACCRUALS, PAYMENTS AND RECORDS
6.1.  Royalties shall accrue under Section 3.1 each time there is an Applicable Trade.

6.2.  RCG shall within thirty (30) days following the end of each calendar month furnishto TT a
statement, in a form reasonably acceptable to TT and signed by an authorized employee or agent of
RCG, showing the number of Applicable Trades and associated Base Units that are subject to
royalties under this Agreement for the previous month and shall at the same time remit payment to
TT for the royalties payable to TT pursuant to Article 3 herein. RCG shall pay all royalties and
other payments due hereunder in U.S. dollars. All royalties for an accounting period computed in
other currencies shall be converted into U.S. dollars at the exchange rate for bank transfers from
such currency to U.S. dollars as quoted by the head office of Citibank N.A., New York, USA, at
the close of banking on the last day of such accounting period (or the first business day thereafter if
such last day is a non-business day).

6.2.  Royalties due to TT pursuant to this Agreement and the payments due to TT pursuant to
Sections 4.1 shall be paid by wire transfer to the following account, as may be altered from time to
time by TT:

Wire Transfer Account

JPMorgan Chase Bank, N.A.

10 S. Dearborn 35" Floor

Chicago, IL 60603

Wire Transfer Dept: (888) 434-3030
Account Name: Trading Technologies, Inc.
Account #: 5300066087

Routing #: 021000021

Swift #: CHASUS33

6.4. Forso long as RCG is obligated to pay any royalties under this Agreement, LICENSEE
shall keep and maintain complete and accurate records, for the current year and the preceding five
years, of all data reasonably required for the verification and computation of the amounts to be
paid and the information to be reported under or relevant to performance of this Agreement.
LICENSEE shall maintain such records for a period of five (5) years after the end of the Term
(“Reporting Period™).

6.5. At any time during the Reporting Period, TT may, upon reasonable notice, require that an
audit of the relevant records and technology of LICENSEE be performed by an independent third
party firm or firms (e.g., Deloitte Touche Tohmatsu, PricewaterhouseCoopers, Ernst & Young, or
KPMG) acceptable to both parties to certify that the reports and payments are correct. TT
acknowledges that LICENSEE operates in a highly regulated industry and is subject to frequent

11
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Person in challenging or opposing the validity, patentability or enforceability of any claims of the
Licensed Patents, including participating in any action contesting the validity of any of these
patents or in a reexamination of any of these patents.

12.3. Notwithstanding anything to the contrary in this Article 12, LICENSEE may respond to a
subpoena or court order or to a request by a governmental body or tribunal of competent
jurisdiction for the production of information or to provide testimony without violating this Article
12 or Section 13.10.

ARTICLE 13: MISCELLANEOUS PROVISIONS

13.1. Entire Agreement. This Agreement constitutes the entire Agreement between the Parties
and supersedes any prior understandings, agreements or representations by or between the Parties,
written or oral, that may have related in any way to the subject matter hereof.

13.2. Nothing contained in this Agreement shall be construed as:

13.2.1. a warranty or representation that the manufacture, sale, offer for sale, lease, import,
use or other disposition of Licensed Products and/or LICENSEE Software hereunder will be free
from infringement of intellectual property rights of third parties, including patents, utility models,
trade secrets, trademarks, trade names, copyrights, rights in mask works, or the like;

13.2.2. an agreement to bring or prosecute actions or suits against third parties for
infringement or conferring any right to bring or prosecute actions or suits against third parties for
infringement;

13.2.3. conferring any rights to use in advertising, publicity or other marketing activities
any name, trademark, or other designation of either Party hereto;

13.2.4. conferring by implication, estoppel or otherwise upon either Party hereunder any
license or other right except the licenses and rights expressly granted hereunder to a Party hereto;
or

13.2.5. an obligation to furnish any technical assistance or information or know-how.

13.3. Notices. All notices, requests, demands, claims and other communications hereunder shall
be in writing. Any notice, request, demand, claim or other communications hereunder shall be
deemed duly given (i) three (3) business days after it is sent by registered or certified mail, return
receipt requested, proper postage prepaid, (ii) one (1) business day following transmission by
facsimile when receipt is electronically confirmed (provided that the original shall be
contemporaneously sent by first class mail), or (iii) one (1) business day following deposit with a
recognized national overnight courier service for next day delivery, charges prepaid, and, in each
case, addressed to the intended recipient as set forth below:
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by TT in this action. RCG filed a counterclaim alleging infringement by TT of U.S.
Patent Nos. 7,555,456 and 7,734,533.

2. This Court has jurisdiction over the parties to this action and over the subject
matter of the Complaint.

3. TT is the sole and exclusive owner of the patents-in-suit asserted by TT, and has
the right to sue upon, and recover damages for past infringement and enjoin future
infringement of the patents-in-suit.

4, All claims of the ‘411, ‘768, ‘382, ‘996 and ‘374 patents are valid and
enforceable.

5. RCG has infringed the ‘411, ‘768, ‘382, ‘996 and ‘374 patents under 35 U.S.C.
Section 271 by making, using, selling, offering for sale, importing and/or otherwise
distributing electronic trading software that includes what RCG has called the ABV
window, including the Onyx®, Onyx® 2, Onyx® Glide, Onyx® Plus, Onyx® Pro,
Onyx® Web Trader, and RCG Spreader software. Documentation describing these
products is included in Exhibit 2.

6. Defendant RCG, its officers, agents, servants, employees, and other persons who
are in active concert or participation with RCG (including its directors, partners,
members, affiliates, subsidiaries, assigns, successors-in-interest to the extent permitted by
Fed. R. Civ. P. 65) are hereby permanently enjoined (unless expressly permitted by TT
(for example pursuant to the license granted in the Settlement Agreement)) during the
terms of the ‘411, *768, “382, ‘996 and ‘374 patents from infringing the ‘411, ‘768, ‘382,
996 and ‘374 patents, including, without limitation, by the making, using, selling,

offering for sale, importing, and otherwise distributing in the United States the electronic
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trading software products referred to in paragraph 5 above. This injunction applies, inter
alia, to the use of the electronic trading software products referred to in paragraph 5
above for electronically trading any item (e.g., futures, options, equities, fixed-income
products, etc.).

7. Pursuant to the Settlement Agreement, RCG has agreed to pay to TT an amount
(specified in the Settlement Agreement) in settlement of TT’s claims.

8. The Settlement Agreement resolves all claims in this action. Accordingly, TT’s
claims of patent infringement of the ‘999, <056, ‘357, ‘651 and ‘240 patents are hereby
dismissed with prejudice. Further, all counterclaims, including RCG’s claims of patent
infringement, are dismissed with prejudice.

9. This Court shall retain jurisdiction over this case for purposes of enforcing the
Consent Judgment and the Settlement Agreement between the parties pursuant to which
the Consent Judgment is filed.

10.  The right to enforce this Consent Judgment shall transfer to any successor-in-
interest to any party.

11. Each party shall bear its own costs and attorneys’ fees.

[Signatures on Following Page]

Page 297 of 418 TTX03255056



Page 298 of 418 TTX03255057



Page 299 of 418 TTX03255058



Page 300 of 418 TTX03255059



Page 301 of 418 TTX03255060



2. This Court has jurisdiction over the parties to this action and over the subject
matter of the Complaint.

3. TT is the sole and exclusive owner of the patents-in-suit asserted by TT, and has
the right to sue upon, and recover damages for past infringement and enjoin future
infringement of the patents-in-suit.

-+, All claims of the ‘304 and 132 patents are valid and enforceable.

5. RCG has infringed the ‘304 and ‘132 patents under 35 U.S.C. Section 271 by
tiaking, using, selling, offering for sale, importing and/or otherwise distributing
electronic trading software that includes what RCG has called the ABV window,
including the Onyx®, Onyx® 2, Onyx® Pro, Onyx® Web Trader and RCG Spreader
software. Documentation describing these products is included in Exhibit 2.

6. Defendant RCG, its officers, agents, servants, employees, and other persons who
are in active concert or participation with RCG (including its directors, partners,
members, affiliates, subsidiaries, assigns, successors-in-interest to the extent permitted by
Fed. R. Civ. P. 65) are hereby permanently enjoined (unless expressly permitted by TT)
during the terms of the ‘304 and ‘132 patents from infringing the ‘304 and ‘132 patents,
including, without limitation, by the making, using, selling, offering for sale, importing,
and otherwise distributing in the United States the electronic trading software products
referred to in paragraph 5 above. This injunction applies, inter alia, to the use of the
electronic trading software products referred to in paragraph 5 above for electronically
trading any item (e.g., futures, options, equities, fixed-income products, etc.).

7. Pursuant to the Settlement Agreement, RCG has agreed to pay to TT an amount

(specified in the Settlement Agreement) in settlement of TT’s claims, which includes the
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fine assessed against RCG in the Court’s order dated Feb. 23, 2011. RCG has no further
obligations to make any payment to the Court.

8. The Settlement Agreement resolves all claims in this action. Accordingly, RCG’s
counts in its complaint are hereby dismissed with prejudice.

9. This Court shall retain jurisdiction over this case for purposes of enforcing the
Consent Judgment and the Settlement Agreement between the parties pursuant to which
the Consent Judgment is filed.

10.  The right to enforce this Consent Judgment shall transfer to any successor-in-

interest to TT any party.

11.  The Clerk of the Court is hereby ordered to release all funds held in Escrow in the
Court’s registry fund pursuant to Judge Kim’s July 21, 2010 order to TT. Otherwise,
each party shall bear its own costs and attorneys’ fees.

[Signatures on Following Page]
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Exhibit 2
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WelbeomeTo RCG Onuge”

SHoife ofﬂo A Ebectronic Foiluwres ﬁaalvng %m

% No monthly platiorm charge

@ 3% rebate program

% (me=click execution

2 Trailing stops and bracket orders

% Excel data export capability

2 Customized sereen layouts

% Easy-to-drag features from one
window to another

Z  (mline tutorial for minimal trade
training

@ 24hr. technology and client support

We look forward to working with you, and please do not hesitate to contact us with any
questions or comments. Thank you for your recent submission for your free trial of the RCG
Onyx trading platform. If you have neot received your free trial please confirm your contaet
information.

RCG00115151
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216 W. Jackson Boulevard, Suite 400
Chicago, Illineois 60606

RCG00115152
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WELCOME TO RCG ONYX.

760001

3508s
33947
72T
277TE0
23744
23164
19027

t:

RCG00115229
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Group’s exclusive electronic
trading platform that allows you to

easily trade global futures products
electronically

RCG00115230
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Automatic updates upon login!

ABYV window provides market depth and multiple synthetic
orders

View statements and account information on RCG Onyx Web «
Optional charting package

Price thermometer allows at a glance market movement
regulation

Multiple windows facilitate multi-market trading

Live streaming market data that constantly moves with the
markets

RCG00115231
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Platform Features

The Contracts Window

filter
The ABV Window

iceberg orders, trailing stops and bracket orders
The Positions Window

streaming profits and losses
Orders, Quotes, Fills and Ticket Windows

RCG Onyx e Web

risk management, quotes, statements and charts

RCG00115232
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Conclusion

The ABV window was designed to give you a
view of market depth and offer the ability to
place synthetic orders.

RCG Onyx ® Web offers you access to all of
your account information including up-to-date
statements from the GMI load.

Other windows, such as the quotes, orders and
fills windows allow you to access all the
iInformation you need.

RCG00115233
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Thank you for choosing

RCG OnyXe
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Script for Professional Traders
Follow Outline

The Contracts Screen: Offers contracts from almost all the world’s exchanges

e Demonstrate the FILTER
Ex. Demo: Find E mini S&P 500, Sep '08

e The Spreader (see attachment for instructions)
» To set up a spread position you will need to select new spread
on the bottom of the contracts screen.
» From here you will be able to set up and save your spread for
later use.
e Show how to drag contracts into the ABV (transition to ABV)

PLEASE READ BEFORE PRESENTATION: The ABY screen is very important to professional
traders and is probably the only screen that they will pay attention to. Most professional
traders will understand the basics of the ABY, like pricing information and the different
columns. You should go into depth when explaining bracket, trailing stop and iceberg
orders. Manually demonstrate each of these and also how to place limit and stop orders.

The ABV Screen: (Ask Bid Volume)

Lets you see market depth
*** Show how to open many ABV windows at one time

**Turn off all alerts and order confirmation keys!
e The price column
» high / low and last traded
ored- high
o blue- low
o gray- last traded
» price thermometer
o green- upward movement
o red- downward movement
o yellow- no change
» center button (last traded price)
e The STQ and BTQ columns
» Your total quantity of buys and sells
e The Buy and Sell columns
» Display type of order (limit, stop, etc.)
o Demonstrate: (attached are instructions for iceberg, bracket and trailing
stops)

» Market order
®  Placed by either left clicking in the buy or sell

columns at the current market price, or by opening
the actions key and choosing market buy or market
sell

» Limit order
"  Placed by left clicking in the bid or ask column at

your desired price

RCG00115372
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» Stop order (enable right click)
®  Placed by right clicking in the bid or ask column at
your desired price
> lceberg order
= Open the synthetics window and choose “iceberg”
= Set parameters
o Clip size
¢ Random
e Delay time
¢ Random
= Choose “iceberg” in the link drop down
e Point out the orange ABV
e Execute
> Bracket order
= Open the synthetics window and choose “bracket”
= Set parameters
e Profit target
e Loss target
o Order types
» Trailing stop order
= Open the synthetics window and choose “Tstop”
= Set your parameters
e Initial Stop Loss
e Profit Adjust to Breakeven
e Adjust on Movement
e Adjust Amount
®  Mention:
» Trades will be executed on a first in-first out basis
» All orders are day orders only, not good till cancelled
» Not a static ladder, the ABV screen moves constantly with the
market
» Open the settings and choose to see the Volume on the side
(show the ABV with Volume enabled)

(Please know that while all other screens are customizable due to patents the ABV is not)

The Quotes Screen:
Show how to drag from contracts
Demonstrate how to access “CHARTS”
Remove a contract from the screen
Customizable
» demonstrate by changing the column headers

The Positions Screen:
e Shows your Profits and Losses that are real-time and loaded from the GMI
e Show how to cancel an order

RCG00115373
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The Ticket Screen:
e Point out the ticket screen, no need to explain

The Orders Screen:
e Displays reasons for order rejection
o Amend or cancel working orders

The Fills Screen:
e Shows filled order information

RCG Onyx ® Web:

e Gives you the ability to view your in-depth information and allows you to
upload it into spreadsheets or send the information via email.

o Allows you to view account statements up to 30 days previous and view
monthly statements up to 6 months previous.

¢ RCG Onyx ® Web contains all information for an account. This
includes positions taken outside of RCG Onyx ®, like orders called in or
made on the floor as well as orders made on other platforms.

e |t is linked to our data file and is always correct, so discrepancies can be
resolved by viewing statements and positions in RCG Onyx ® Web.

e Checking RCG Onyx ® daily will help you monitor your positions and
help keep an eye on your account

® You can view risk management information MENTION CHAS
MARGINING!
-Cash margining takes into account your account balance and
weighs it against the margin coast for the exchange. The result is
your buying power. If you buying power decreases so will your
ability to execute orders.

® You are able to see your fat finger, aggregate and daily loss limits.

e You can view your balance, positions, transactions, statements, reports,
orders, fills and charts as well as exchange information and contract
information.

® You can access charts to help you interpret and predict market trends

RCG00115374
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How to use RCG Onyx® 2

(This information is meant to provide a more detailed explanation of the different
functions of RCG Onyx® 2. Please use the above outline for your demonstration, do
not read off of the following information.)

The Quotes Screen: primary function is to provide live streaming market data for any
contracts available to you.
1. To view a contract in the quotes screen simply drag and drop the contract
you would like to view. (Demonstrate this with the contracts screen)
2. You can enter an order in the quotes window by selecting the trade button
and a ticket window will appear.
3. To remove a contract from the quotes screen, click the gray button and
select remove.

The Contracts Screen: The contracts screen allows you to choose contracts from almost all
the world’s exchanges.

1. The most important feature on the contracts screen to explain is the filter!
The filter is located at the bottom of the screen. You can type the letters or
names of a contract and also specify dates by month and year to narrow
your search.

2. In September the spreader will be added to RCG Onyx®. Please make
sure that you are up to date with this technology.

The Positions Screen: allows you to monitor overall positions and your profits or losses.
1. You can filter this screen by all or one account.
2. In the positions screen you can close out a position as well as set trailing
stops.
3. You can also view your streaming, real-time profits and losses.

The Ticket Screen: allows you to place entry, closing and specialized orders.
1. In the ticket screen you can place limit, stop, stop-limit and iceberg orders.
2. You can view current bid and ask information
3. Change quantities and buy or sell orders

The Orders Screen: displays current orders in a configurable grid.

1. This screen makes troubleshooting easier because you can view your
account(s) and understand reasons for rejections, amend or cancel
working orders and view details for filled orders.

2. This screen can be filtered by account, side or state.

3. You can change the value of an order by right clicking the value that
you would like to change.

The Fills Screen: displays all filled orders.
1. You can reverse your position in the fills screen.

RCG00115375
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2. The data can be filtered by account or side.

The ABYV Screen: displays real time data for a particular contract, allowing you to get a
current snapshot of the market.

*To add a contract to the ABV window simply select a contract from the contracts
screen and drag it into the ABV.
*QOnce a contract has been added to the ABV you can do many things with it.

1. Understanding columns and numbers-

a. The price column is in the center of the ABV and the red number at the
top of the price column is the daily high, the blue number at the bottom
is the daily low and the gray number at the bottom is the last traded
price.

b. The price thermometer (the green or red bar next to the price column)
indicates the direction of the market since the time you logged on or
opened the contract in the ABV. If it is red the market has moved
down, if it is green the market has moved up and the number indicates
how many ticks it has moved in either direction.

c. The BTQ column and STQ column display the total number of buy
and sell orders that you have placed.

d. The Buy and Sell columns display the type of order that you have
placed (limit, stop, etc.) and the quantity of that order.

e. The Bid and Ask columns display the total number of bids or asks for
a particular price. The number under the bid column is your net
position and the number under the ask column is the net change for the
day.

2. Placing orders in the ABV

a. Market Orders can be placed with a ticket or in the ABV window by
selecting the actions button and choosing market buy or market sell.
You can also place a market buy or sell order by left clicking the bid
or ask column at the market price.

b. Limit Orders can be placed in two ways in the ABV. You can either
left click in the bid or ask column at the price you would like to buy or
sell or you can open the ticket window and set a limit order.

c. Stop Orders can be issued in the ABV. Choose the quantity you would
like to place the order for using the pad key, then click on “settings”
(which is on the toolbar), select the tab “Ticket/ABV” and choose the
option to “enable right-click stop order”. Then you will be able to issue
a stop limit order by right clicking in the bid or ask column on the ABV
screen.

d. Tstop Orders can be placed in the ABV window by opening the
synthetics button. You must then select tstop both in the synthetics screen
and in the link drop down. A tstop screen will open and allow you to
set the parameters for your order.

e. Bracket Orders can be placed the same way you placed a tstop order.
Open the synthetics button and choose bracket in both the synthetics
screen and the link drop down and then set your parameters.
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f. Iceberg Orders can be placed the same way you placed a bracket or
tstop order. Open the synthetics button and choose iceberg in both the
synthetics screen and the link drop down and then set your parameters.

3. Settings and Main
a. You can choose to change the settings in the ABV. You can make
certain keys active or inactive and choose to see implied pricing.
b. The main key allows you to change accounts or contracts in the ABV.

RCG Onyx® Web:

1. Allows you to view account statements up to 30 days previous and view
monthly statements up to 6 months previous.

2. RCG Onyx® Web contains all information for an account. This includes
positions taken outside of RCG Onyx®, like orders called in or made on
the floor as well as orders made on other platforms.

3. It is linked to our data file and is always correct, so discrepancies can be
resolved by viewing statements and positions in RCG Onyx® Web.

4. Statements and reports can be emailed directly from RCG Onyx® Web
and also can be uploaded into Excel spreadsheets.

S. You can view your risk management information, view fat finger limits,
daily loss limits, aggregate limits and buying power (for more information
on cash margining please contact risk).

6. You can view your balance, positions, transactions, statements, reports,
orders, fills and charting as well as exchange information and contract
information. (Manually go through the functions of RCG Onyx® Web)

Cash Margining:
RCG Onyx® recently added Cash Margining to our Risk Management tools. Cash

margining measures your buying power by measuring funds in your account against the
exchange margins. Exchange margins are taken nightly from the GMI load for the
following day. When you run out of buying power you will no longer be able to execute
orders on ANY contract. This feature is more protective than strictly limit based risk
management because it takes into account your equity and will not allow you to trade if
you do not have the funds available. This prevents risk and IBs from constantly needing to
chase down limits. It helps protect against large losses and gives traders access to more
contracts because they have more protection.

Example: With limits set a trader could feasibly have many open positions across
different products that if all are executed they can have great losses. With cash
margining they will not be aloud to take on any additional positions once there account
balance has gone too low for the exchange margin cost.
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RCG Onyx Webinar Series Webinar 3: Tips and Tricks of the ABV

Introduction: Welcome! Today we will be delving into the ABV window and
discovering all the little nuances of the ABV.

ABYV stands for “Ask Bid Volume”, a very appropriate name for
this screen which displays live market depth.

Overview: When looking at the screen, I am viewing quite a lot of pertinent
information.

The buy side, highlighted in blue (like the ticket), is on the left and
the sell side, highlighted in red, is on the right.

The BTQ and STQ columns will show the total quantity you are
buying or selling at any price and the buy and sell columns will
show individual orders and order types broken out and
consolidated.

We display the current bid and offer quantities up to ten ticks deep
depending on what is available from the exchange.

The Quantity column shows the total number of filled orders at
that price and the number in parenthesis is the last quantity filled at
that price.

The high of the day is shown in red at the top of the screen and the
low of the day is shown in blue at the bottom. The high and low
are also highlighted by a red or blue bar around the price.

At the bottom of the ABV window, on either side of the low, you
will see your total position on the left and the net change on the
right. You will also see the last traded price in grey and your order
quantity in white.

The last traded price will be highlighted and will be yellow, green
or red depending on the movement of the market. The price
thermometer is the red or green bar that changes dynamically to
reflect market movement since you added this contract to the
window. You can center the thermometer by clicking the
“Center” button at the top. You can also change the last traded
price highlighter to reflect best bid or best offer via the ABV
window settings.

The yellow box around one price within the window is your
average price for all positions on that contract.

RCG00120420
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ABY Settings: Now that you know what is displayed in the default ABV window,
it’s time to consider customizing the ABV to meet your needs.
From the settings window on the bottom right of the ABV window,

you can...
e Choose to center of the last traded price, best bid or best
offer
e You can set visible columns to view only the columns that
you prefer

o This includes the TVAP column, which does not
appear in the default view. The Total Volume at
Price displays the total volume traded at each price.
e Show implied prices
e Choose to view information in different formats. L.e. show
the average price outline, show prices as net change, etc.
Change the font in the quantity pad
o Enable buttons in the actions screen

Order Entry: Now that you’ve seen the basic Action buttons, let’s talk about
how to place an order directly on the screen. You can place a
market order by left-clicking anywhere above the market on the
bid or ask column. To place a limit order, left-click at the desired
price and your limit order will appear. To cancel an order, simply
left-click on either the total quantity in the BTQ or STQ column, or
cancel one order by clicking on the individual order in the buy or
sell column. You can also cancel all buy or sell orders by clicking
“Cancel Buys” or Cancel Sells”.

You can amend a working order by right-clicking either the total
quantity or individual order and dragging it to the new desired
price.

The Quantity pad allows you to adjust your order quantity. The
default buttons in the quantity pad can be changed to reflect any
number you want in the main Onyx settings (Show this). Keep in
mind that the quantity pad does not zero out. Any values will add
together unless you select zero. (Show this)

**] currently have the order read-back turned on, which requires
me to acknowledge all orders. This can be turned off in the Onyx
settings for one-click order entry. (SHOW THIS)

Actions: The actions screen provides buttons for basic order entry. You can
easily place a market buy or sell order by pressing the buttons.
You can also cancel any working orders with one click. The center
all button will center the ABV on the last traded price. The flatten
and reverse buttons allow you to flatten or reverse your positions.
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Stop orders are available in the ABV window if you have enabled
this feature in the main settings window. Once you have enabled
right-click stop order entry, you can place a stop order exactly the
same as a limit order. The only difference is that it will be a right-
click instead of left.

Synthetic Orders:  The synthetic screen allows you to place three additional order
types. ..
e Brackets: Used to target profits and secure against losses.
e T-stops (trailing stops): Used to lock in profit while
securing against a major loss
o Icebergs: used to place large orders and show only a
selected quantity at a time.

You must select the order type in the “link” drop-down to place
that order type.

Notice that when working a synthetic order, the ABV window will
be highlighted in orange to notify you that you are placing
synthetic orders.

Go Over each!!

Main: The main screen allows you to change accounts or contracts and
select TIF order entry options

Summary: We’ve covered the basin columns and price information, adjusting
your settings, order entry, synthetic order types and additional

features. At this point I am going to wrap-up. Are there any
questions?
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ABV2

You have the ability to choose which version of the ABV, either version 1 or 2, you would like
to use. To do so, you’ll need to access the Ticket/ABV tab in your Settings. You can then select
whether you would like to use the ABV1 by checking here (point mouse to box). If you would
like to use the ABV2, simply leave this box unchecked—we’ll go ahead and leave it unchecked.
To access the ABV2 window, click on the ABV button on your Toolbar.

You can add a contract to an open ABV2 Window in the same way that you added one to the
Quotes Window. Smply select the contract that you would like to display and then drag it into
the ABV2 window.
e Please note that, although the Contracts window allows you to multi-select contracts,
only one contract can be added to the ABV2 Window at a time. We’ll go ahead and
close our Contracts window.

Now let’s talk about the ABC’s of the ABV2. Once a contract has been added to the window,
the following data is displayed: (Point to each value on the window with the cursor as each
bullet is said.)

e These are the current number of Bids and Asks on the exchange for particular price
levels.

e The dynamic price column is centered around a last traded price that dynamically
changes with changes in market price.

e You can also see the total quantity currently trading at a certain price.

e The number you see in parentheses next to the total quantity is the last quantity traded at
that price.

e The price here in red is the daily high. The price shown in blue is the daily low. And
here, in gray, you can see the last traded price.

e The last traded price is also highlighted in the grid. When there has been an uptick in this
price, the cell will be green. When there has been a downtick, the cell will be red. If
there has been no change, the cell will appear yellow.

e The BTQ column displays the total number of Buy orders that you have placed, while the
STQ column displays the total number of Sell orders that you have placed.

e The Buy and Sell columns display the type of order you have placed as well as the
quantity of the order. If we put in a limit order, you see that the limit is denoted by an
LT, while a stop order is denoted by an ST. We’ll go over how to place limits and stops a
little later. If the Buy and Sell columns are wide enough, each individual order will be
displayed. If they are not wide enough, you will see the first order that you placed appear
closest to the price column, and then you will see the remaining orders, or number of lots,
that are also working at the price, appear to the outside of your first order.

e You can adjust the column widths on your ABV2 by simply placing your mouse over the
vertical column separator and dragging your mouse to the left or right, to widen or
narrow the column. You also have the ability to move columns around. Simply left-click
on the column header and drag that column to wherever you would like it to be placed.

e Lastly, if you have a position in the market, your average price will be outlined in yellow
on the price column.
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One of the buttons you’ll notice towards the bottom of the ABV2 is the “Main” button. If you
click on this button, a small window will pop up that displays your account, quantity, total P/L,
net position, and two other buttons: Accounts and Contracts. If you have access to multiple
accounts, you can change the account via the ABV?2 by either using the account drop down
menu, or you can press the “Accounts” button. This will bring up a window that displays all of
the accounts you have access to. You can then easily toggle back and forth between accounts for
the particular contract that is displayed. You can change the quantity of your contract size by
either typing in the number in the quantity field, using the plus or minus buttons, or using the
keypad. You should also note that you can set a default quantity when customizing your
Settings, which is discussed in the Settings chapter. Lastly, clicking on the Contracts button will
allow you to populate a Contracts window, which then lets you toggle back and forth between
different contracts on one ABV2. To populate this Contracts window, you’ll need to click the
Contracts button on your Toolbar. Then you can drag and drop the desired contracts in your
ABV2 Contracts window. You then have the ability to switch between different contracts on one
ABV2. As you can see we switched to the mini S&P and then back to the mini NASDAQ. In
addition, if you would like to remove a contract, just right-click on it, and it will be instantly
removed from your Contracts window.

You have the ability to enter stop and limit orders on the ABV2 window with just a click of your
mouse. Before entering your limit or stop orders, you must first choose an account and enter a
quantity, which can be done via the “Main” button. After selecting an account and quantity, you
can then place your limit and stop orders.
e Toenter a Buy Limit order, left click in the Bid column next to the Price that you would
like to enter the order for.

o A limit order to buy will be entered at that price for the quantity specified, and
your new working order will be reflected in the Buy column (point mouse where
the working order is).

e Likewise, to enter a Sell Limit order, left click in the Ask column next to the Price that
you would like to enter the order for.

e To enter a Buy Stop order, right-click in the Bid column next to the Price that you would
like to enter the order for.

o A stop order to buy will be entered at that price for the quantity specified, and
your new order will be reflected in the Buy column (point mouse to order).

o Similarly, to enter another Sell Stop order, just right-click in the Ask column next to the
Price that you want to enter the order for.

On the ABV2, you have the ability to amend the price of any open Buy or Sell orders. If you
have multiple orders for the same price, you have the ability to change the price of all of the
orders, or you can change the price of an individual order. We’ll put in an additional stop order
here to show how to change the price of multiple orders at one time. Now, simply go to your
STQ or BTQ column, whichever applies, and right-click on the quantity and while holding down
your mouse, drag up to your new price and release the mouse. Conversely, you can also drag
down to the new price. If you would like to change the price of an individual order, go to your
Buy or Sell column, whichever applies, and locate the order that you want to amend—please
note that you may need to widen the column so that all individual orders appear. Then, right

Page 347 of 418 TTX03255106



click on the order that you want to amend and continue to hold down your mouse as you drag up
or down to the new desired price. You’ll notice that as you amend the price of an order a yellow
box appears around the order that you are amending as well as around your new price.

You can also cancel your orders on the ABV2. To cancel an individual order, just place your
mouse over it so that it is highlited green, and then left click on that order. You’ll notice that
when you left click and hold down your mouse, a yellow X will appear. As soon as you let go of
your mouse, the order will be cancelled. If you want to cancel all of your orders at a certain
price, go to the BTQ or STQ column, whichever applies, and put your mouse over the total
quantity for the orders that you want to cancel. Once highlited green, left click, release, and your
orders for that price will be cancelled. You can also easily cancel all of your Buy orders or all of
your Sell orders by clicking on the appropriate button. (Hover over each button with the mouse
as it is mentioned).

The Information Row, which appears under the Cancel Buy and Cancel Sell buttons, simply
displays the information for your trades. If you scroll over a quantity in the BTQ or STQ
columns, the Information Row simply displays the number of working orders at that price. If
you scroll over an individual order in the Buy or Sell columns, all of the order information will
be displayed.

There are also three other buttons towards the bottom of the ABV?2.

Clicking on the Actions button brings up a window through which you can place market buy and
market sell orders. You can also cancel all of your orders, and flatten or reverse your position.
Please note that when flattening your position, all working orders will be cancelled and your
open position will be closed.

Clicking on the Link button allows you to set up an entry trade so that a bracket or a trailing stop
is placed once you are filled on your order. Please note that the Bracket and Trailing Stop
parameters will default to the values set up on the Settings window.

Let’s go over how to set up a bracket. If you want to change the parameters for your bracket,
you will need to press the Bracket button. This will bring up small window through which you
can change your profit and loss targets. You may either type in the number of ticks for each or
you may use the plus/minus buttons. Please also note that you have the option of a stop or a
trailing stop for the loss order type. Once your parameters are set, you then need to go to your
Link drop down menu and choose Bracket. Now, we’ll place a market order to see how this
works by pressing the Market Buy button. As you can see, as soon as the order was filled, two
new orders were also entered (point to the working order indicators out for these two new
orders). A limit order was created at a price that is five ticks above the market order’s price
(point to the profit target of 5 ticks in the Bracket dialog) and a stop order was created at a price
that is three ticks below the market order’s price (point to the loss target of 3 ticks). Both orders
have the same quantity that the market order had. Because these orders were entered as part of a
bracket, when one of these orders is filled, the other will automatically be cancelled. If we want
to place a Tstop with an entry order, simply click the Tstop button if you want to change the
parameters. Once your parameters are in place, you’ll need to choose Tstop from the Link drop
down menu. Like the bracket, your trailing stop will be entered once an order entered via ABV2
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is filled. For more details on how Trailing Stop orders work, go to the Positions chapter of this
tutorial. PLEASE note that if you do NOT want either a bracket or tstop to be attached to an
entry order, then the Link drop down menu MUST display “none.” You may also notice that
when any linked orders are activated, you will see the top menu bar change color. We’ll go
ahead and close down these windows. Please note that when the Actions and Link buttons are
pressed again, their respective windows will disappear.

The last button on the ABV2 is the “Options” button. If you press this, a small ABV settings
window will appear, and you’ll see that you can change the appearance of the ABV2 by
choosing which columns you would like to be displayed. Simply check the columns that you
would like to see and uncheck the columns you do not want to see. You may also choose to have
the Information row appear on your ABV2 by checking the appropriate box or unchecking it if
you do not want to see it. We’ll uncheck the BTQ and STQ columns to demonstrate this feature.
Once the OK button is pressed, you’ll notice that the BTQ and STQ columns disappear. Now,
we’ll go back to Options and add these columns back to restore the complete ABV2.

One last feature of the ABV2 is that it provides a dynamic price column which is centered upon
the lasted traded price and continuously changes with fluctuations in the last traded price. To
enter an order, hover your mouse cursor anywhere in a column on the ABV2 window. This puts
you into “order entry mode.” In the order entry mode, you can enter a trade near the last traded
price or you can manually adjust the prices on the dynamic price column away from the last
traded price. If you want to scroll up or down the market prices on the ABV?2 to enter a trade,
just hover your mouse over the dynamic price column. A large yellow arrow will appear,
pointing up if you are in the top half of the column, or down, if you are in the bottom half of the
column. Clicking on the large yellow arrow will scroll the prices in the dynamic price column
in the direction that the arrow points, so a trade can be entered away from a current market price.

If the last traded price is not centered in the ABV2 window, the dynamic price column will start
to scroll until the last traded price is again centered. You will also notice that just before the
dynamic price column begins to scroll, the mouse cursor will turn yellow and start to flash. This
is your warning that the ABV2 window is about to begin re-centering around the last traded
price. In addition, if you scroll up or down in the dynamic price column and there is no further
activity from your mouse for a period of time, the dynamic price column will also start to scroll.
If, at any time, you move your mouse out of the ABV2 window, you leave the order entry mode
and the ABV2 will automatically re-center the dynamic price column on the last traded price the
next time the market price changes.
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ABV

The ABV window displays real-time data for a particular contract, allowing you to get a
current snapshot of the market. Thus, we like to think of the ABV as the Ask, Bid,
Volume window.

You can add a contract to an open ABV Window in the same way that you added one to
the Quotes Window. Smply select the contract that you would like to display and then
drag it into the ABV window.
e Please note that, although the Contracts window allows you to multi-select
contracts, only one contract can be added to the ABV Window at a time. We’ll
go ahead and minimize our Contracts window.

Now let’s talk about the ABC’s of the ABV. Once a contract has been added to the
window, the following data is displayed: (Point to each value on the window with the
cursor as each bullet is said.)

e These are the current number of Bids and Asks on the exchange for particular
price levels.

e The dynamic price column is centered around a last traded price that dynamically
changes with changes in market price

e You can also see the total quantity currently trading at a certain price.

e The number you see in parentheses next to the total quantity is the last quantity
traded at that price.

e The price shown up at the top in red is the daily high. The price shown here in
blue is the daily low. And here, in gray, you can see the last traded price.

e The last traded price is also highlighted in the grid. When there has been an
uptick in this price, the cell will be green. When there has been a downtick, the
cell will be red. If there has been no change, the cell will appear yellow.

e The Buy and Sell columns display the total number of your open orders at each
particular price. For example, a "W2" in this column indicates that there are
working orders with a total quantity of two at the specified price.

e You can also monitor your Net Position and Total P/L on the ABV by simply
referring to the lower right hand corner of the window.

On the ABV, you have the ability to amend the price of any open Buy or Sell orders. To
change the price of an order simply:

e Gototherow selector that corresponds with the order that you want to amend—
the Buy selector is on the left, while the Sell selector appears over here on the
right--then left-click and while holding down your mouse,

e Drag up or down to the desired new price and let go of your mouse. Notice that a
white arrow appeared to indicate the change in price. The price amend will be
submitted as soon as you release the mouse. If you have multiple orders at the
same price (and on the same side), all of the orders will be amended to the new
price.

RCG - 51000487
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The ABV provides a dynamic price column centered upon the lasted traded price that
continuously changes with fluctuations in the last traded price. To enter an order, hover
your mouse cursor anywhere in a column in the ABV window. This puts you in the
“order entry mode.” In the order entry mode you can enter a trade near the last traded
price or you can manually adjust the prices on the dynamic price column away from the
last traded price. If you want to scroll up or down the market prices on the ABV to enter
a trade, just hover your mouse cursor over the dynamic price column. A large yellow
arrow will appear, pointing up if you are in the top half of the dynamic price column, or
down, if you are in the bottom half of the dynamic price column. Clicking on the large
yellow arrow will scroll the prices in the dynamic price column in the direction that the
large arrow points so a trade can be entered away from a current market price.

If the last traded price is not centered on your ABV, the dynamic price column will start
to scroll until the last traded price is again centered. In addition, if you scroll up or down
in the dynamic price column and there is no further activity from your mouse for a period
of time the dynamic price column will also start to scroll. You will also notice that just
before the dynamic price column begins to scroll, the mouse cursor will turn yellow and
start to flash. This is your warning that the ABV window is about to begin re-centering
around the last traded price. If, at any time, you move your mouse out of the ABV
window, you leave the order entry mode and the ABV will automatically re-center the
dynamic price column on the last traded price the next time the market price changes.

You also have the ability to enter stop and limit orders on the ABV window with just a
click of your mouse. Before entering your limit or stop orders, you must first choose an
account and enter a quantity. If you have access to multiple accounts, you may select the
desired account by using the Account drop down menu. Then, you can input the number
of lots that you want to trade by typing the number in, by using the + or - buttons, or by
using the keypad. You should also note that you can set a default quantity when
customizing your Settings, which is discussed in the Settings chapter. After selecting an
account and quantity, you can then place your limit and stop orders.

e To enter a Buy Limit order, click in the Bid column next to the Price that you

would like to enter the order for.

o A limit order to buy will be entered at that price for the quantity specified,
and your new working order will be reflected in the Buy column (point
mouse where the working order is).

e Likewise, to enter a Sell Limit order, click in the Ask column next to the Price that
you would like to enter the order for.

e To enter a Buy Stop order, right-click in the Bid column next to the Price that you
would like to enter the order for.

o A stop order to buy will be entered at that price for the quantity specified,
and your new order will be reflected in the Buy column (point mouse to
order).

RCG - 51000488
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e Similarly, to enter a Sell Stop order, just right-click in the Ask column next to the
Price that you want to enter the order for.

In addition to Limit and Stop orders, you can also execute Market orders on the ABV
using the Market Buy and Market Sell buttons.

If you would like, you can set up the ABV so that a Bracket or Trailing Stop order will
automatically be created any time an order entered via the ABV is filled. The Bracket
and Trailing Stop parameters will default to the values set up on the Settings window.
To link a Bracket or Trailing Stop order to all orders entered via the ABV, choose
Bracket or TStop fromthe Link To drop down box. We'll go ahead and choose Bracket.
As you can see a small window pops up with the default parameters for your bracket.
You can of course change these levels by typing in the desired number, or using the + and
— buttons. A limit order will be your profit order type, and for your loss order type, you
may either choose a stop or a trailing stop. For now, we’ll just choose stop. Now, let’s
enter a market order to buy by pressing the Market Buy button. As you can see, as soon
as the order was filled, two new orders were also entered (point to the working order
indicators out for these two new orders). A limit order was created at a price that is five
ticks above the market order’s price (point to the profit target of 5 ticks in the Bracket
dialog) and a stop order was created at a price that is three ticks below the market order’s
price (point to the loss target of 3 ticks). Both orders have the same quantity that the
market order had. Because these orders were entered as part of a bracket, when one of
these orders is filled, the other will automatically be cancelled. Likewise, if we choose
TStop from the Link To drop down box, a small window will appear that allows you to
view and change your trailing stop parameters. Like the bracket, your trailing stop will
be entered once an order entered via ABV is filled. For more details on how Trailing
Stop orders work, go to the Positions chapter of this tutorial.

The ABV allows you to cancel some or all of your working orders as well. Let’s putina
couple of Buy Limit and Sell Limit orders to see how this works. If you decide that you
want to cancel a particular order, simply place your mouse over that order in the Buy or
S| column, whichever applies, and you’ll notice that a yellow X appears over your
working order. Click on the yellow X and that particular order will be cancelled. If
multiple orders are entered at the same price (and on the same side), they will all be
cancelled.

You can easily cancel all of your Buy orders, all of your Sell orders, or all of your Buy
AND Sell orders by clicking on the appropriate button. (Hover over each button with the
mouse as it is mentioned).

Lastly, you can also flatten a position from the ABV window. When the “ Flatten”
button is clicked, all working orders for the instrument will be canceled and an order will
be entered that flattens, or closes out, your net position.

This concludes our chapter on the ABV.
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Quickstart
*This chapter will begin and end with a Flash piece, backed by music.
[Once the Flash intro is done....fade from black to Toolbar, start speaking as fade in]

Welcome. We hope you enjoy your trading experience on our platform. In this chapter,
we are going to hi-lite a few key features of the application, the first of which is the
Toolbar. The Toolbar will allow you to easily access all of the application windows with
the click of a button [fade out].

Live, streaming market data in both the Quotes and ABV windows help you stay on top
of your trading game.

Get your orders out to the market as quickly as possible with simple, one-click trading.
Let’s take a look to see how this is done:

Clicking here (mouse clicks on Mkt Buy button) would place a market order to buy 5
lots. If you want to place a sell stop order, just right click next to the desired stop level.
You can also place limit orders as well as cancel orders with a single click. Simply put,
it’s trading made easy.

View and filter all of the important details for your orders on the Orders window. (fade
out)

Keep track of your current position and P&L on the Positions window. (fade out)
And get real-time status of your fills via the Fills window. (fade out)

Customize your desktop layout by attaching multiple windows together so that they can
be moved quickly and easily as a single unit (sticky windows shown, fade out)

Once you have configured your desktop just the way you want it, save that configuration
as a layout (Zoom in to Layouts button) so that you can easily access the windows that
you want to see. (fade out)

Using the minimize button at the bottom of the Toolbar lets you shrink your entire layout

to title bars, [pause] yet still allows you easy access to all of your application windows.
(Click Max to maximize again).
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Settings (approx. 5 min)

The Settings button on the Toolbar brings up a window that allows you to adjust the application
settings to better customize your platform. Let’s go over each of the tabs found in Settings:

The first tab you see is the “General” tab. If you have access to more than one account, you can
select a default account from the drop down menu so that your trading system always defaults to
that account. If you would like a confirmation dialog to appear whenever you enter an order,
amend an order or cancel an order, you may turn on confirmations. The confirmation dialog will
give you the chance to either move forward with the action, or cancel the action. To turn
confirmations on, check the checkbox next to the confirmations that you would like to appear.
Unchecking a checkbox will turn confirmations for that action off. Once you have chosen the
account you want, and set the desired confirmations click the “ Apply” button.

The second tab you’ll see is the “Alerts” tab (click on this tab). As you can see, you can set both
sound and visual alerts. To implement a sound alert, simply click on thefirst line for that specific
alert and a small gray square will appear on the right side of the field. Then, click on that square
and a directory of sound files will appear. You can then choose which sound you want to serve
as the alert for that action, and then click the “ Open” button to set the sound alert. You can also
specify if you want a visual alert to appear for a given action. To turn an individual visual alert
off, simply go to the second line for the given action and click anywhere on theline. A drop
down menu will appear on the right side of the line and you can then choose“ on” or “ off.” If
you’d like to turn off all of the visual alerts, simply check the box in the lower |eft hand corner.

If you’d like to turn off all of the sound alerts, just check the box in the lower right hand corner.
Once you’re finished setting your alerts, click the* Apply” button.

The next tab is the Scaling tab (click on this tab). On this tab you can adjust the sizes of the
different application windows. You can change the scale factor by either typing them in, or by
using the small “up” and “down” arrows (point mouse to these buttons). When the scale factor is
set at 1.0, the window appears at its normal size. Adjusting the scale factor up or down makes the
window appear larger or smaller (similar to zooming). You may want to experiment with the
scaling values to find the window size that best works for you. Once you’ve set the scaling
factors to suit your needs, click the* Apply” button.

On the Ticket/ABV tab, you can set the default quantity values. You can do so for all of the
instruments or per instrument. If you want the quantity to default to the same amount for every
single contract you trade, simply click on the “ All Instruments’ radio button. Then type in the
default quantity you want (point mouse to this box). On the other hand, if you want to set the
default quantities according to contract, click on the “ Per Instrument” radio button. Then, you
can type in the default quantities you want for each individual contract (scroll down the Quantity
column). If you want the quantity to be set to zero after an order is entered, just check this box
(place mouse by the box). If you’d like the quantity to return to the default level you specified
above, check here (place mouse by box). If you prefer to leave the quantity as is, after you enter
an order, then check here (place mouse by box). If you would like to use the older version of
the ABV, called ABV1, simply check the Use ABV1 box. For details on the new ABV, refer to
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the ABV2 chapter of this tutorial. Once your Ticket and ABV values are set, click the “ Apply”
button.

The Trailing Stop tab lets you set default values, in ticks, for your trailing stops. You have the
choice of setting trailing stop values that will apply to all of your trailing stops, regardless of
contract; or you can set them up so that they are contract specific. After you click the
appropriate radio button (scroll mouse from “All Instruments” to “Per Instrument” check box),
you can then go through and type in the default values (scroll mouse over columns/rows). Once
done, click the® Apply” button.

The Brackets tab lets you set default values, in ticks, for your profit or loss brackets. Like
trailing stops, you have the choice of setting values for all contracts; or you can set them up so
that they are contract specific. Again, click the appropriate radio button (scroll mouse from “All
Instruments” to “Per Instrument” check box), and then type in the desired default values (scroll
mouse over columns/rows). Once done, click the “ Apply” button.

The Ticket tab (click on this tab) allows you to set up a default trade ticket that will pop up
anytime you press the “Trade” button from your Toolbar. Use the drop down menus to select the
appropriate defaults (quickly go through and click on each of the drop down menus). You can
also check the “Close after entry” box (put mouse by this box) if you want the trade ticket to be
closed after you place your trade. Click the” Apply” button when your default trade ticket is set

up.

You can set up hot keys via the User Keys tab (click on this tab). You can decide whether you
want the hot keys to be set up with or without the use of the Control or Shift buttons (scroll
mouse to both areas). When you’re ready to assign the hot keys to specific actions, just click on
the drop down menu next to each command to view the list of possible actions (scroll down
menu). Then, select the action (select any action) that you want to be triggered by pressing the
hot keys. Click “ Apply” when you are satisfied with the specified hot keys.

The User Reminders tab (click on this tab) lets you set reminders for yourself that will pop up at
the time you specify. To set a reminder, click the“ Add” button. Then, choose the date that you
want to see the reminder (click on any date) and set the time by either typing it in or using the up
and down arrows (put in a time). You can name your reminder in the Title field (type in
something like “Fed”), and then type in the text for your reminder in the Message field (type in
something like “rate announcement”). Once done, click “ OK” and then click “ Apply.”

The Keypad tab (click on this tab) allows you to set the default quantities for your keypad.
Simply type in the desired values (type in some numbers for the first 2 or 3 boxes) in each of the
boxes, and when done, click “ Apply.”

The last tab is the “Window Background” tab. This tab gives you the ability to change the
background color of many of the windows that you use. If you would like to change the
background color simply check the “ Select New Background” box. Then, choose whichever
color you prefer by using the scrollbar. Once you’ve decided on a color, click on it, and then
click* Apply.” You should then see the background color change.
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Lastly, please note that you can import and export your settings from and to other users via the
“Import Settings” and “Export Settings” buttons (just scroll mouse over these 2 buttons).

When you’re finished adjusting all of the settings to suit your personal needs, click the “ OK”
button to return to your main screen.

This concludes the Settings chapter. Thanks for following along.

RCG - 51000499

Page 356 of 418 TTX03255115



Page 357 of 418 TTX03255116



Case: 1:10-cv-00715 Document #: 524 Filed: 02/06/14 Page 1 of 3 PagelD #:23118@ gg’

EXECUTION COPY
EXHIBIT A~
CONSENT JUDGMENT
UNITED STATES DISTRICT COURT
NORTHERN PISTRICT OF ILLINOIS
EASTERN DIVISION
Trading Technologies International, Ine, )
) Civil Action No. 14 C 715
Plaintiff,) (Consolidated with:
) 10C716,10C 718
V. ) 10C 720, 10 C 721, 10 C 726,
) 10 C 882, 10 C 883, 10 C 884,
BGC Capital Markets, L.P., ) 10 C 885, 10 C 929, 10 C 931)
eSpeed Markets, L.P., and Eccoware, )
Lid. )
) Judge Virginia M, Kendall
Defendants, )

CONSENT JUDGMENT

As a result of settlement of this action by virtue of a settlement agreement between the parties
dated January é,L 2014 (“Settlement Agreement”) which shall become effective upon entry of this
Consent Judgment and upon consent of Plaintiff, Trading Technologies International, Inc. (*TT") and
Defendants, eSpeed Markets, L.P., BGC Capital Markets, L.P. and Eccoware, Ltd,, judgment is hereby
entered against Defendants upon TT's Complaint, and it is hereby ORDERED, ADJUDGED, and
DECREED that:
1 TT commenced this action for patent infringement against BGC Partners, Inc. on February 3,
2018, The complaint was subsequently amended three times to add and remove certain parties and to add
certain patents, The current complaint alleges infringement of U.S. Patent Nos. 7,533,056 ("056 patent™),
7,587,357 (357 patent”), 7,613,651 (“*651 patent™), 7,676,411 (*'411 patent™}, 7,685,055 (“*055 patent™),
7,693,768 (“*768 patent®), 7,725,382 (**382 patent™), 7,813,996 (*"996 patent™), 7,904,374 (*374 patent™)
and 7,530,240 (‘240 patent™). Defendants have received and reviewed a copy of the Complaint and

Amended Complaints filed by TT in this action.

2, This Court has jurisdiction over the parties to this action and over the subject matter of the
Complaint.
3. TT has alleged that TT is the sole and exclusive owner of the patents-in-suit asserted by TT, and

has the right {0 sue upon, and recover damages for past infringement and enjoin fiture infringement of the

T0155v1
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patents-in-suit.
4. TT has alleged that Defendants have inftinged the ‘056, *382, ‘411, 055, ‘768, *374 and ‘996
patents (the “Asserted Patents”) under 35 US.C. § 271 by meking, using, selling, offering for sale,
importing and/or otherwise distributing electronic trading software including screens referred to as Dual
Dynamic and eSpeedometer. Documentation deseribing the Dual Dynamic and eSpeedometer screens is in
Exhibit B of the Settlement Agreement. The Dual Dynamic and eSpeedometer screens were the subject of
summary judgment proceedings in Case No. 04 CV 5312 (Dkt Nos. 538, 541-543, 595-598, 606, 651, and
707-708). Defendants have agreed to stop making, using, selling, offering for sale, importing and/or
otherwise distributing the accused products and have consented to entry of a permanent injunction.
s. Defendants, their officers, agents, servants, employees, and other persons who are in active
concert or participation with Defendants (including their directors, partners, members, affiliates,
subsidiaries, assigns, successors-in-interest fo the extent permitted by Fed, R. Civ. P. 65) are hereby
permanently enjoined (unless expressly permitted by TT or pursuant to the terms of the Settlement
Agreement) during the terms of the ‘056, ‘382, 411, *055, ‘768, *374 and ‘996 patents from infringing the
056, <382, 411, 055, *768, ‘374 and '996 patents, including, without limitation, by the making, using,
selling, offering for sale, importing, and otherwise distributing in the United States the electronic trading
software products referred to in paragraph 4 above. This injunction applics, iufer afia, to the use of the
electronic trading software products referred to in paragraph 4 above for electronically trading any item
(e.g., futures, aptions, equities, fixed-income products, etc.).
6. Pursuant to the Seitlement Agreement, Defendants have agreed to pay to TT an amount (specified
in the Settlement Agreement) in settlement of TT's claims.
7. The Setilement Agreement resolves all clalms currently before this Court in this action.
Accordingly, TT's claims of patent infringement of the ‘357, ‘651, and ‘240 patents are hereby dismissed
with prejudice. Further, all counterclaims are dismissed with prejudice.
8. This Court shall retain jurisdiction over this case for purposes of enforcing the Consent Judgment

and the Settlement Agrecment between the parties pursuant to which the Consent Judgment is filed.
9. The right to enforce this Consent Judgment shall transfer to any successor-in-interest to any party.

10. Each party shall bear its own costs and attorneys’ fees.

70155v1
15

Page 359 of 418 TTX03359193




Case: 1:10-cv-00715 Document #: 524 Filed: 02/06/14 Page 3 of 3 PagelD #:23120

EXECUTION COPY

80 ORDERED

Dated: z{ < é - 4/ %

AGREED TO:

pateds 2L 677
Leif R. Sigmond, Jr. (1 No. 6204980)
Matthew J, Sampson {ID No, 6207606)
MceDonnell Boshnen Hulbert & Berghoff LLP

300 South Wacker Drive

Chicage, IL 60606
Tel.: (312) 913-0001
Fax: (312) 913-0002
Attorneys for Plaintiff
TRADING TECHNOLOGIES
INTERNATIONAL, INC,

Gary A./ﬁosen (Pro Hac Vice)
—~Iaw Offives-of—Gary A. Rosen, FC
63 W. Lancagter Ave., Suite 1

Ardmore, PA 18003

610-658-8790

Aftorneys for Defendants
eSPEED MARKETS, L.P., BGC CAPITAL
MARKETS, L.P., and ECCOWARE, LTD.
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UNITED STATES DISTRICT COURT
NORTHERN DISTRICT OF ILLINOIS

EASTERN DIVISION
)
TRADING TECHNOLOGIES ) Case No. 10 C 882
INTERNATIONAL, INC. ) (Consolidated with:
) 10C 715,10 C 716,
Plaintiff, ) 10 C 718, 10 C 720,
) 10 C 721, 10 C 726,
V. ) 10 C 883, 10 C 884,
) 10 C 885,10 C 929,
STELLAR TRADING SYSTEMS, LTD., AND ) 10C931)
STELLAR TRADING SYSTEMS, INC,, )
) Judge Virginia M. Kendall
Defendants. )
)
CONSENT JUDGMENT

As a result of settlement of this action by virfue of a settlement agrsement
between the parties dated December 7, 2012 (*Settlement Agreement™) (attached as
Exhibit | hereto) and upon consent of Plaintiff, Trading Technologies International, Inc.
(“TT”) and Defendants, Stellar Trading Systems, Ltd. and Stellar Trading Systerus, Inc.
(collectively “Stellar™), judgment is hereby entered against Stellar upon TT's Complaint,
and it is hereby ORDERED, ADJUDGED, and DECREED that:

1. TT commenced this action for patent infringement against Stellar on February 10,
2010. This action alleges infringement of U.S. Patent Nos. 6,766,304 (“*304 patent™),
6,772,132 (**132 patent”), 7,212,999 (“‘999 patent”), 7,533,056 (*‘056 patent™),
7,587,357 (‘357 patent”), and 7,613,651 (**‘651 patent”). The complaint was
subsequently amended to add claims of infringement of U.S. Patent Nos. 7,676,411

(“411 patent”), 7,693,768 (“768 patent”), 7,725,382 (*“382 patent”), 7,813,996 (“996
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patent”), 7,904,374 (“*374 patent”), and 7,930,240 (““240 patent”). Stellar bas received
and reviewed a copy of the Complaint and Amended Complaints filed by TT in this
action.

2. The claims relating to all patents-in-suit other than the ‘411, ‘768 and ‘374 patents
were resolved in a Consent Judgment entered by this Court on January 24, 2013, At the
time, there was an appeal pending of findings by this Court of invalidity of the asserted
claims of the ‘411, ‘768 and ‘374 patents. On August 30, 2013, the U.S. Court of Appeals
for the Federal Circuit reversed this Court’s findings of invalidity with respect to the
‘411, *768, and ‘374 patents and remanded for further proceedings.

3. This Court has jurisdiction over the parties to this action and over the subject
matter of the Complaint with respect to the ‘411, ‘768, and ‘374 patents.

4, TT is the sole and exclusive owner of the patents-in-suit asserted by TT, and has
the right to sue upon, and recover damages for past infringement and enjoin future
infringement of the patents-in-suit.

5, All claims of the ‘411, “768, and ‘374 patents are valid and enforceable.

6. Stellar has infringed the ‘411, *768 and ‘374 patents under 35 U.S.C. Section 271
by making, using, selling, offering for sale, importing and/or otherwise distributing
electronic trading software referred to as the Stellar front end software. Documentation
describing the Stellar front end software is included in Exhibit 2.

7. Defendant Stellar, its officers, directors, partners, members, affiliates,
subsidiaries, assigns, and successors-in-interest are hereby permanently enjoined (unless
expressly permitted by TT during the terms of the ‘411, 768 and ‘374 patents) from

infringing the ‘411, ‘768 and ‘374 patents respectively, including, without limitation, by
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the making, using, selling, offering for sale, importing, and otherwise distributing in the
United States the electronic trading software products referred to in paragraph 6 above
including, without limitation, for use in electronically trading any item (c.g., futures,
options, equities, fixed-income products, etc.).

8. The Settlement Agreement resolves all claims currently before this Court in this
action.

9. This Court shall retaiﬁ jurisdiction over this case for purposes of enforcing the
Consent Judgment and the Settlement Agreement between the parties pursuant to which
the Consent Judgment is filed.

10.  The right to enforce this Consent Judgment shall transfer to any successor-in-

interest to TT.

11.  Each party shall bear its own costs and attorneys’ fees.

[Signatures on Following Page]
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A
SO ORDERED 4? -
Dated:__Z - %1 / W S
/ 77 A
nited /étates District Court Jéaﬁ

™

AGREED TO:

Dated 4 2/

«£if R. Sigmond, Jr. (ID No. 6204980)
Matthew J. Sampson (ID No. 6207606)
McDonnell Bochnen Hulbert & Berghoff LLP
300 South Wacker Drive
i Chicago, IL 60606

Tel.: (312) 913-0001

Fax: (312) 913-0002

Attorneys for Plaintiff
‘ TRADING TECHNOLOGIES
INTERNATIONAL, INC.

Datec .29, 2e14 ///m/éu@/g\/

Ralph J. Gabric (ID No. 6198485)
Marc V. Richards (ID No. 6216747)
Mircea A, Tipescu (ID No. 6276053
Brinks Hofer Gilson & Lione
NBC Tower — Suite 3600

455 N. Cityfront Plaza Drive
Chicago, IL 60611-5599

Tel.: (312) 321-4200

Fax.: (312) 321-4299

Attorneys for Defendants
Stellar Trading Systems, Ltd. and
Stellar Trading Systems, Inc.
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AMENDED SETTLEMENT AGREEMENT

THIS AGREEMENT (the “Amended Agreement™) made this 7th day of December, 2012
{“Execution Date”) is by and between Trading Technologies International, Inc. (*TT™), 2
Delaware corporation with its principal place of business at 222 South Riverside Plaza, Suite
1100, Chicago, Illinois, 60606, and Stellar Trading Systerns Limited and Leadenhali
Electronic Trading Software Limited (trading as Stellar Trading Systems), each an English
limited company with its registered office at 24 Cornhill, London EC3V 3ND, United
Kingdom and Stellar Trading Systems, Inc. a Delaware corporation with its principal place of
business at 101 N. Wacker Drive, Chicago, Iliinois 60606 (collectively “Stellar). Each party
herein also referred to as “Party™ and collectively as “Parties.”

WHEREAS, TT owns U.S. Patents Nos. 6,766,304 {“*304 patent”), 6,772,132 (“°132
patent™), 7,587,357 (*’357 patent™), 7,613,651 (**651 patent™), 7,212,999 (“*999 patent™),
7,533,056 (“*056 patent™), 7,676,411 (**411 patent”), 7,693,768 (“* 768 patent™),
7,725,382 (*°382 patent™), 7,813,996 (“'996 patent™), 7,904,374 (“*374 patent™} and
7,930,240 (**240 patent”) {callectively referred to as the “Patents-in-suit™);

WHEREAS, there is a civil action pending in the United States District Court for the
Northern District of Illinois, Eastern Division, Civil Action No. 10 CV 882, which was
consolidated with Civil Action No. 10 CV 715 (the “Lawsuit™) in which TT has charged
Stellar with infringement of the Patents-in-suit;

WHEREAS, there is an appeal pending in the United States Court of Appeals for the
Federal Circuit (“Federal Circuit”) from the Lawsuit (Case No, 2012-1583) relating to
findings of invalidity of the ‘411, *768, and ‘374 patents (“the Appeal™);

WHEREAS, TT and Stellar wish to settle all issues with respect to claims of
infringement of the Patents-in-suit still pending in the Lawsuit and wish to settle claims
of infringement with respect to the ‘411, 768 and 374 patents depending on the outcome
of the Appeal, which will continue;

WHEREAS, TT and Stellar wish for this Amended Agreement to supersede and replace
the settiement agreement signed by TT and Stellar dated November 16, 2012.

NOW, THEREFORE, in consideration of the mutual covenants contained herein, TT and
Stellar agree as follows:

e
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ARTICLE I: DEFINITIONS

“Affiliate” means, with respect to any relevant Person at any particular time, any entity
that, at that time; (i) controls; (ii} is controlled by; or (iii) is controiled by a Petson that
also controls such relevant Person, where "control” includes direct or indirect control,
including any subsidiary, holding cotnpany or operating division of snch Person from
time to time. For avoidance of doubt, an entity shall be considered to be an Affiliate of
such Person only so long as such control js in effect.

“Always Centered Trading Screen” means an electronic trading sereen on which trades
may be made to an Exchange that displays at least one indicator representing the best bid
and/or best ask price relative to a range of price levels in which the best bid price, best
ask price or last traded price is continuously displayed in the center of the displayed
range of prices (i.e., the center cell or one off of the center cell if an even number of rows
are displayed). To qualify as an Always Centered Trading Screen, there can never be a
mode or condition in which continuous display of the best bid price, best ask price or last
traded price in the center described above does not oceur. For example, the continuous
display of such type of price in the center can never be disabled in anyway (e.g., turned
off by user, turned off by software, temporarily disabled based on a location of mouse
pointer, etc.).

“Automatic Repositioning Ladder” means a Ladder in which when the relevant market
information changes such that the at least one indicator no longer corresponds to any of
the displayed range of price levels, the displayed range of price levels is automatically
(outside of the control of the user) repositioned to ensure that the at least one indicator
rernains displayed on the screen. In an Automatic Repositioning Ladder, the at least one
indicator can never be permitted to move off the screen. The automatic repositioning
must result in all of the price levels of the displayed range of price levels instantly
changing positions. To qualify as an Automatic Repositioning Ladder, there can never be
a mode or condition in which automatic repositioning described above does not occur.
For example, the automatic repositioning can never be disabled in anyway {e.g., turned
off by user, tumned off by software, temporarily disabled based on a focation of mouse
pointer, ic.).

“Broker” means a Futures Commissions Merchant (“FCM”), a broker/dealer and/or an
equivalent Person,

“Current Affiliates” means Affiliates of a Party as of the Execution Date that have
undertaken to be bound by this Agreement pursnant to Section 8.2.

“Current Contracts™ means firtures, options on futures, currency cash products, fixed-
income cash products, options on stocks and options on stock indexes that are in
existence and actively traded electronically on an Exchange as of the Execution Date and
all stocks and exchange traded stock funds (“ETFs™).

“Drifting Ladder” means a Ladder in which immediately after each and every change of
market information that causes the at least one indicator to move relative to the displayed
range of prices, the at Jeast one indicator and the displayed range of price levels scrolls or
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drifts back towards the center at the rate of af least 9 pixels per second. To quelify asa
Drifting Ladder, there can never be a mode or condition in which scrolling/drifiing
immediately after each and every change of market information described sbove does not
occur. For example, the drifting/scrolling can never be disabled in any way (e.g., tumed
off by user, turned off by software, temporarily disabled based on a location of mouse
pointer, etc.).

“Effective Date” means the date upon which the Court enters the Consent Judgment
attached as Exhibit A.

“Electronic Trading Software” means software that permits an End User to electronically
send orders to buy or sell to an electronic exchange and/or that sends orders on behalf of
End Users to an elecironic exchange.

“End User” means any individual with direct or indirect access to Permitted Productsora
TT product on any computing device, including, but not limited to, a computer,
workstation, or server.

“Exchange™ means (i) any exchange, market or similar entity for trading futures, options
on futures, cugrency cash products, stocks, or options that is designated as such by a
recognized governmentel regulatory agency; (ii) an inter-dealer brokerage that acts as an
intermediary between dealers to trade fixed income cash (bond) products; and/or (iif)
with respect to currency product markets, any bank or other entity that makes markets for
currency products.

"Have Made" or "Having Made” means having any product created with the assistance of
third parties to a Party’s specification and at a Party’s direction and control. In no event
shsil a Have Made right granted to a Party be interpreted to include a right for that Party
or any other Person to grant a sublicense to any third parties to utilize any licensed
patents for any purpose other than creating or modifying the Permitted Products on that
Party’s behalf as set forth herein.

“Ladder” means an electronic trading screen on which trades may be made to an
Exchange that displays at least one indicator representing the best bid and/or best ask
price relative to a range of price levels (any level of which the at least one indicator may
be displayed against) such that the at least one indicator moves relative to the range of
price levels when the relevant market information changes. For clarity, the indicator is
merely an indication of what the best bid or best ask price 1s at a particular time and does
not need to have the same visual appearance from moment to moment {e.g., if the
indicator is a numeral alse indicating the current amount of quantity available at the best
bid or ask price, the numeral may be dynamically changing from moment to moment).

“TT Patents™ means the '056 patent, the ‘999 patent and U.S. Patent No. 7,680,724 (“the
‘724 patent”) and any reissue or reexamination thereof. TT Patents shall also include any
U.S. continuation and/or divisional thereof to the extent such a patent claims subject
matter necessary to implement a trading screen that displays bids and asks relative to a
price axis and that (a) permits order entry with a default quantity at locations
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corresponding to the price axis or (b) permits order indicators to be moved from one
location to another Iocation corresponding to a level of the price axis. TT Patents shall
also include any U.S, patent owned or exclusively licensed (with the right to sublicense)
by TT and/or any TT Affiliate during the Term of this Agreement which covers
technology necessary to implement a Permitted Product. Notwithstanding anything
herein to the contrary, TT Patents shall not include (by way of an example) U.S. Patent
No. 7,412,416 as this continuation patent does not cover technology necessary to
implement a trading screen that displays bids and asks relative to a price axis and that (a)
permits order entry with a default quantity at locations corresponding to the price axis or
(b) permits order indicators to be moved from one location to another location
corresponding to a level of the price axis,

“Person” means (i) any individual, corporation, partaership, limited partnership, limited
liability company, joint venture, trust, foundation, or other business entity, (i{) any non-
profit trust, enterprise, or institution, or (iii) any governmental subdivision, agency, or
entity.

“Permitted Product” means an Always Centered Trading Screen made and/or Have Made
by STELLAR and used, sold, offered for sale, imported or otherwise distributed by or for
STELLAR in the United States that is covered by one or more claims of the TT Patents.
For clarity, a Permitted Product includes an Always Centered Trading Screen performing
a method covered by one or more claims of the TT Patents. Permitted Products are
limited to the extent such software can be used to electronically trade Current and
Subsequent Contracts. A product is only a Permitted Product if it copnects to an
Exchange using STELLAR Software with the STELLAR front end, and is not a
Permitted Product if it only uses the STELLAR front end and no other STELLAR
Software ta connect to an Exchange. This does not restrict STELLAR s ability to embed
connectivity to exchanges that has been developed by third parties. Permitted Products
shalt not include any product that is not an Always Centered Trading Screen (e.g,,
Permitted Products shall not include a Ladder).

“STELLAR” means Stellar and any of its Affiliates.

“STELLAR Patents” means all U.S. patents that are owned or exclusively licensed (with
the right to sublicense) by STELLAR and that (i) are issued as of the Effective Date
(“Issued STELLAR Patents™) and/or (ii) may issue in the future based on any patent
application filed as of the Effective Date. STELLAR Patents shall also include any U.S.
continuation, divisional, reissue and/or reexamingtion of any Issued STELLAR Patent.

“STELLAR Software™ means software made and/or Have Made by STELLAR and used,
sold, offered for sale, imported or otherwise distributed by or for STELLAR in the United
States for electronic trading,

“Subsequent Contracts” means futures, options on futures, currency cash products, fixed
income cash products, options on stocks, and options on stock indexes that become
actively traded electronically on an Exchange that are substantially similar to Current

142
Page 369 of 418 TTX03359




Case: 1:10-cv-00882 Document #: 55 Filed: 02/04/14 Page 10 of 47 PagelD #:466

Contracts. For example and without in any way limiting the foregoing, a contract based
upon the outcome of a presidential election would not be a Subsequent Contract.

“Term” means the period commencing on the Effective Daie and ending on the last to
expire of the TT Patents or an cardier termination date as allowed herein, whichever
occurs first,

ARTICLE 2: COVENANT NOT TO SUE

2.1.  Subject to the receipt of any payments required by Article 3, TT hereby agrees
and covenants not to sue or assert any claim, right, demand, lawsuit, or action against
STELLAR and its directors, officers, members, employees, agents, attorneys, and Current
Affiliates for patent infringement (including inducement and contributory infringement)
of any of the “TT Patents™ (as defined above) during the Term of this Agreement for
STELLAR making, Having Made, using, selling, offering for sale, importing or
otherwise distributing in the United States any Permitted Products. The foregoing
covenant ROt 10 sue is non-exclusive, non-trensferable (except to & permitted successor in
interest) and without the right to sublicense. Notwithstanding the foregoing, TT
covenants not to sue STELLAR’s customers and/or STELLAR's End Users for patent
infringement (including inducernent and contributory infringement) of any of the TT
Patents for their use of Permitted Products that are obtained from, or given access by,
STELLAR both prior to and during the Term of this Agreement. TT is making the
covenant not to sue of this Section 2.1 despite the fact that a Permitted Product may be
covered by one or more claims of the TT Patents. The covenant not to sue of this Section
2.1 does not apply to any products that do not qualify as a Permitted Produet.

2.2.  STELLAR shall discontinue and disable both its Stellar front end software
(original release) products and Stellar front end software (Nov. 2010 release) products
sold or offered for sale in the United States and replace them with an Always Centered
Trading Screen during a Transition Period, which is defined as 60 days from the
Execution Date of this Agreement. Beginning on the expiration of the Transition Period
and during the terms of the ‘132, *304, ‘411, *357, ‘651, “768, 382, 374 and ‘996 patents,
STELLAR agrees not to make, Have Made, use, sell, offer for sale, import or otherwise
distribute in the United States any products covered by any claims of the 132, ‘304,
‘411, *357, “651, ‘768, *382, *374 and ‘996 patents, respectively, that have not been
found to be invalid or unenforceable in a final non-appealable judgment. This restriction
applies to any demonstrations, including but not limited to working demonstrations
connected to a simulator, animations, and canned or recorded footage of software. As
partial consideration for the covenant not to sue granted by TT to STELLAR, STELLAR
does not contest that (i) an Automatic Repositioning Ladder or a Drifting Ladder with
single action order entry at locations corresponding to & price axis (“Auto Repositioning
Single Action Ladder” or “Drifling Single Action Ladder™) is covered by at least the
independent claims of the ‘411, *768 and ‘374 patents, (ii) that an Auto Repositioning
Singie Action Ladder or a Drifting Single Action Ladder that also permits multiple single
action orders at locations corresponding to the price axis without requiring the quantity to
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be reset is also covered by at least the independent claims of the *996 patent, and (iii) that
an Auto Repositioning Single Action Ladder or a Drifting Single Action Ladder that also
permits single action cancellation of working orders relative to the price axis is also
covered by at least the independent claims of the ‘382 patent.

2.3.  As partial consideration for the covenant not to sue granted by TT 1o STELLAR,
STELLAR hereby grants to TT and TT's Affiliates a non-exclusive, non-transferable
license (without the right to sublicense) under STELLAR Patents during the Term of this
Agreement to make, Have Made, use, sell, offer to sell, import and otherwise distribute in
the United States any products and practice in the United Stafes any methods covered by
the STELLAR Patents. Notwithstanding the foregoing, STELLAR covenants not to sue
TT and/or TT's Affiliates’ customers and/or End Users for patent infringement for their
use of products that practice at least one claim under STELLAR Patents that are obtained
from, or given access by, TT and/or TT’s Affiliates both prior to and during the Term of
this Agreement,

2.4, Except as provided for in Section 2.3, nothing in this agreement shall be
construed as providing any license, either express or implied, under any intellectual
property. Except as provided for in Sections 2.1, 6.2.1, and 6.2.2, nothing in this
Agreement shall be construed as providing any covenant not to sue under any intellectual
property not specifically named herein. By way of example, TT grants no license to
STELLAR under any non-U.S. patents, and STELLAR grants no license to TT under any
non-11.S. patents.

ARTICLE 3: PAYMENT AND RELEASES

3.1.  Within seven (7) business days of the Effective Date, STELLAR shall make a
one-time payment to TT of one hundred ten thousand doHars ($110,000). This payment
represents a discounted estimation of STELLAR's past damages for past infringement by
virtue of STELLAR’s previous making, using, selling, offering for sale, importing and/or
otherwise distributing of STELLAR Software in the United States. The payment amount
was calculated by applying a discounted rate of $.10 per side for futures and $1.00 per
million dollar increment for fixed income cash to all estimated trades resuiting from
orders entered and/or modified in any Ladder in STELLAR Software and to twenty
percent {20%).of all estimated trades resulting from orders entered otherwise but that
were accessible by a Ladder in STELLAR Sofiware during the lifecycle of the order.
The one-time payment amount shall be non-refundable. - The payment amount is based on
STELLAR’s best estimates of volumes using infringing sofiware made during the period
from May 2009 to the end of the Transition Period in the United States. STELLAR
represents and warrants that prior to the Execution Date, its software has only been used
to electronically trade in the U.S. futures, and options on futures, and fixed income cash
(bond) products and not other asset classes.

3.2.  The Parties agree that the one-time payment set forth in Section 3.1 above is a
discount from the reascnable value of r license under the patented innovations. For
example, STELLAR acknowledges that (i) many of the patented innovations provide an
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advantage to Exchanges, FCMs and electronic fraders such that the innovations increase
the profitability of each of these entities and (i) for an Exchange, FCM, and many traders
that advantage is greater than the payment set forth above, but rather would amount to a
portion of the entity’s profits which could be larger than such payment.

33. Inexchange for the one-time payment required by Section 3.1, TT and its Current
Affiliates hereby release, acquit and forever discharge STELLAR and its directors,
officers, members, employees, agents, attorneys, and Current Affiliates from any and all
claims, counterclaims (including compulsory counterciaims that could have been brought
in the Lawsuit) or liability for infringement (including inducement and contributory
infringement), known or unknown, of any of the Patents-in-suit by the manufacture,
importation, use, sale, offer for sale, lease, license, offer for license or other disposition or
distribution of STELLAR Software prior to the Execution Date. TT and its Current
Affiliates further release, acquit and forever discharge STELLAR'’s customers and/or End
Users from any and all claims, counterclaims or liability for infringement (including
inducement and contributory infringement), known or unknown, of any of the Patents-in-
suit by the use, sale, offer for sale, importation or other disposition or distribution of
STELLAR Software oblained from, or given access by, Stellar prior to the Execution
Date.

34. Stellar and its Current Affiliates hereby release, acquit and forever discharge TT
and its Current Affiliates, directors, officers, members, agents, attorneys, employees and
all persons acting by, through, under, or in concert with them of and from any and all
claims, counterclaims {including compulsory counterclaims that could have been brought
in the Lawsuit) or liability, known or unknown, (i) relating 1o the Patents-in-suit and/or
the Lawsuit and arising prior to the Execution Date and (ii) for infringement (including
inducement and contributory infringement) of any STELLAR Patents by the
mamufacture, importation, use, sale, offer for sale, lease, license, offer for license or other
disposition or distribution of any products prior to the Execution Date.

3.5. The payment due to TT pursuent to Section 3.1 shall be paid by wire transfer o
the following account:

Wire Transfer Account

JPMorgan Chase Bank, N.A.

10 S. Dearborn 35™ Floor

Chicago, IL. 60603

‘Wire Transfer Dept: (888) 434-3030
Account Name: Trading Technologies, Inc.
Account #: 5300066087

Routing #: 021000021

Swift #: CHASUS33
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ARTICLE 4: PATENT MARKING

4.1. Promptly following the Effective Date and throughout the Term, STELLAR shall
mark its Permitted Products in the U.S. with the following notation in a manner to be
approved by TT, which approval shall not be unreasonably withheld (e.g., on a splash
screen and/or an about box): “Use permitted under Trading Technologies International,
Ine.’s U.S. Patent No. 7,533,056, 7,212,999 and 7,680,724”.

42  From the Effective Date and throughout the term of this Agreement, in
recognition that additional patents, such as for example, continuation and/or divisional
patents, in the future may fall within the scope of TT Patents, STELLAR shall mark
Permitted Products in the U.S. as further instructed by TT with the following notation in
a manner 1o be approved by TT, which approval shall not be unreasonably withheld (e.gi,
on a splash screen and/or about box): “Use permitted under Trading Technologies
International, Inc.’s U.S. Patent Nos. [INSERT APPLICABLE PATENT NUMBERS
PER TT'S INSTRUCTIONS}.”

4.3. STELLAR agrees that TT, from time to time, can amend the form of the required
notice set forth in Section 4.1 and/or of future notices pursuant to Section 4.2 to require -
STELLAR to mark other TT Patents then the patents identified in the current instructions
or to remove patents identified in the current instructions by providing STELLAR with
written notice of the specific patent(s) to be marked and the type of product(s) on which
such patent(s) should be marked, provided, however, that such revised notices may only
include references to patents that contain at least one claim that cover a feature in the
product identified. Any such marking shall be done in a reasonable manner to be
approved by TT, which approval shall not be unreasonably withheld (e.g., on a splash
screen and/or an about box) and shall state “Use permitted under Trading Technologies
International, Inc.’s {the relevant patent(s)].”

44. TT shall indemnify, defend, and hold harmless STELLAR and its directors,
officers, members, employees (“Indemnified Entities™) from and against any and all
liabilities, obligations, losses, penalties, actions, suits, claims, demages, and reasonable
actual out-of-pocket expenses (including reasonable attorneys® fees) that arise out of a
ciaim made or action threatened against STELLAR alleging STELLAR’s false marking
of TT Patents based on STELLAR’s compliance with this Article 4, provided that
STELLAR: '

4.4.1. notifies TT in writing as soon as reasonably practicable after becoming
aware of any claim or threatened action;

44.2. notifies TT in writing as soon as reasonably practicable regarding all
official and unofficial contacts regarding such claim or action;

4.4.3. affords reasonable assistance to TT (but only at the request of TT) in the
defense of such claim; and

4.4.4. allows TT full control of the defense of the claim (including any
comprornise related to the claim) on STELLAR’s bebalf; provided that TT will not

8
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without STELLARs prior written approvat, which approval will not be unreasonably
withheld or delayed, enter into any settlement or compromise, or agree to any judgment
that requires an admission from STELLAR or any monetary payment by STELLAR.

4.5. Notwithstanding anything herein to the contrary, TT shall have no liability for and
no obligation to defend any STELLAR or any Indemnified Entity against, any claim of
false marking to the extent such claim arises from STELLAR’s failure to comply with
TT's instructions regarding marking pursuant to Sections 4.1-4.3.

4.6, The remedies set forth in Section 4.4 shall be STELLAR s sole and exclusive
remedy and TT’s sole and exclusive liability in the event of any false marking claim.

4,7. Inthe event STELLAR has a good faith belief that a.product change results in its
current marking pursuant to TT’s instructions as incorrect, then STELLAR shall notify
TT of such belief,

ARTICLE 5: TERM, TERMINATION AND ASSIGNABILITY

5.1,  This Agreement shall become effective upon the Effective Date retroactive to the
Execution Date and shall remain in full force and effect until the earlier of the expiration
of the Term or all unexpired TT Patents have been found to be invalid or unenforceable
in a final non-appealable judgment, unless it is terminated earlier as permitted in this
Agreement. Upon the expiration of the Term or any earlier termination, all provisions of
this Agreement (including any license rights granted herein) shall terminate except as
provided in Section 5.5.

5.2,  Any Party to this Agreement (a “Notifying Party™), in addition to any other
remedies that it may have, may at its election terminate this Agreement, effective upon
written notice to another Party (an "Affected Party™), in the event of a material default or
material breach by the Affected Party of any of its obligations under this Agreement
which default or breach remains uncured thirty (30) days after the Notifying Party gives
the Affected Party written notice thereof. TT, in addition to any other remedies it may
have, may elect to terminate this Agreement, effective upon written notice to STELLAR,
in the event any of the following actions is committed by or occurs with respect to
STELLAR: (i) STELLAR’s admission in writing of its inability to pay its debts
generally as they become due or making of an assignment for the beneflt of ereditors; (i)
STELLAR's institution of or consent to the filing of a petition in bankruptcy; (iii) the
appointment of & receiver for all or substantially all of the property of STELLAR; (iv) the
institution by STELLAR of any proceedings for the liquidation or winding up of
STELLAR’s business or the termination of its corporate charter; (v) a court’s
determination that the STELLAR is bankrupt or insolvent; or (vi) STELLAR’s failure to
make any other payment required herein. Upon termination of this Agreement,
STELLAR shall remain obligated to provide an accounting for and to pay all monies due
to TT up to the date of the termination.

5.3.  This Agreement shall be binding upon and iure to the benefit of the Parties
named herein and their respective successors and permitted assigtis. STELLAR shall not
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be permitted to transfer or assign any rights granted bereunder without TT’s prior writlen
approval, any such attempted assignwent shall be void, and upon the occurrence of any
such attemnpted assignment, TT may, 1n its sole discretion, terminate the Agreement after
no less than ninety (90) days prior written notice to STELLAR. In the event that
STELLAR or TT {i) merges, consolidates, sells or transfers atl or substantially all of its
assets or ownership interest 1o a third party; (ii) merges into or with a third party; or (iii)
enters into or takes part in any other transaction or series of transactions that result in a
change of control of STELLAR or TT, then the covenants not to sue granted hereunder
may be transferable to the surviving or succeeding entity only to the extent the other
Party provides prior written approval, which shall not be unreasonably withheld or
delayed. Should TT transfer rights in any of the TT Patents sufficient to vest a right to
sue for patent infringement in a third party, TT shall require, as a condition of the transfer
of rights, that the third party abide by any relevaut covenants not to suc contained herein
and agree to require any and all potentia] further transferees to abide by any relevant
covenants not to sue contained herein. Should STELLAR transfer rights in any of the
STELLAR Patents sufficient to vest a right to sue for patent infringement in a third party,
STELLAR shall require, as a condition of the transfer rights, that the third party abide by
any relevant covenants not 1o sue contained herein and agree to require eny and all
potential further transferees to abide by eny relevant covenants not to sue contained
hexein,

X 5.4.  No failure or delay on the part of either Patty in exercising its right of termination
s or cancellation hereunder for any one or more causes shall be construed to prejudice its
right of termination or canceliation for such or any other or subsequent cause.

5.5. The following provisions shail survive termination of this Agreement: Sections
2.2,3.3,3.4,4.4,4.5, 4.6 and 9.1 and Atticles 5, 6, and 10. In addition, Sections 2.1, 2.3
and 2.4 shall survive termination of this Agreement with respect only to acts performed
prior to the date of termination,

ARTICLE 6: TERMINATION OF CIVIL ACTION

6.1.  Promptly after the Execution Date, TT and STELLAR shali cause their respective
attormeys to execute and file with the court in the Lawsuit a Consent Judgment in the
form attached hereto as Exhibit A. In the event that any of the findings of invalidity of
the “411, *768, and ‘374 patents currently at issue in the-Appeal are reversed, vacated
and/or remanded by the Federal Circuit in the Appeal, promptly afier remand to the
district court, TT and STELLAR shall cause their respective attorneys to execute and file
with the court in the Lawsuit a2 Consent Judgment in the form attached hereto as Exhibit
B.

6.2.  The parties agree that the Consent Judgments shall remain in full force and effect
from the time they are entered unti] the expiration of the ‘304, 132, ‘056, ‘999, ‘411,
“768, ‘382, ‘996 and *374 patents or with respect to each of these patents respectively,
unless or until a final and non-appealable judgment or decision by a court or tribunal of
competent jurisdiction or by the USPTO that such patent is invalid or unenforceable. In
the event that STELLAR materially breaches or defaults under the terms of this
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Agreement, and fails to cure such material breach or default within thirty (30) days of
notice thereof, then TT may seek immediate enforcement of the permanent injunctions
set forth in the Consent Judgment together with any other available remedies.

6.2.1. In the event that the term “static™ in the claims of the ‘382 and *996 patents is
found in a final non-appealable judgment to have substantially the same meaning s that
term was found to have had by the Federal Circuit in the ‘132 and ‘304 patents, then TT
covenants not to sue and not assert any claim, right, demand, lawsuit, or action against
STELLAR and its directors, officers, members, employees, agents, atiorneys, and Current
Affiliates for patent infringement (including inducement and coniributory infringement)
of the “382 and ‘996 patents for STELLAR making, Having Made, using, selling,
offering for sale, importing and/or otherwise distributing in the United States an
Automatic Repositioning Ladder and STELLAR shall not be held to Sections 2.2(ii) and
2.2(iii),

6.2.2, Inthe event that the claims of the *411, *768 and *374 patents are found in a final
non-appealable judgment to be limited to requiring “static™ as that term was construed by
the Federal Circuit in the ‘132 and ‘304 patents, then TT covenants not to sue and not
assert any claim, right, demand, lawsuit, or action against STELLAR and its directors,
officers, members, employees, agents, attorneys, and Current Affiliates for patent
infringement {including inducement and contributory infringement) of the ‘411, *768 and
“374 patents for STELLAR making, Having Made, using, selling, offering for sale,
importing and/ or otherwise distributing in the United States an Automatic Repositioning
Ladder and STELLAR shall not be held to Section 2.2(i).

ARTICLE 7: INTENTIONALLY SKIPPED
ARTICLE 8: REPRESENTATIONS AND WARRANTIES

8.1.  The Parties represent and warrant that the terms and conditions of this Agreement
do not violate their respective Certificates of Incorporation or By-laws and do not conflict
with any other agreements to which they are a party or by which they are bound.

8.2.  Each Party represents and warrants that all of its Affiliates shall undertake ail
obligations contained herein as if such Affiliates were directly named as parties 1o this
Agreement. Notwithstanding the foregoing, no right granted under-this agreement shall
extend 1o any Affiliate unless expressly stated herein.

8.3. STELLAR represents and warrants that as of the Execution Date the following list
of software identifies the only Electronic Trading Software (other than the Permitted
Products) that STELLAR has made, Have Made, used, sold, offered for sale, imported or
otherwise distributed in the U.S. since July of 2004; the Stellar front end software
(original release) and the Stellar front end software (Nov. 2010 rclease).

84  STELLAR represents and warrants that it shall not in any way practice the TT
Patents in the U.S, except pursuant to the Permitted Products or covenants not to sue
granted under this Agreement.
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8.5. EXCEPT AS SPECIFICALLY SET FORTH HEREIN, THE PARTIES MAKE
NO WARRANTIES EITHER EXPRESS OR IMPLIED AS TO ANY MATTER
WHATSOEVER, INCLUDING WITHOUT LIMITATION, ANY WARRANTY OR
REPRESENTATION AS TO THE VALIDITY OR ENFORCEABILITY OF ANY
PATENTS LICENSED HEREUNDER AND ANY WARRANTY THAT ANY
PRODUCT OR METHOD LICENSED HEREUNDER DOES NOT INFRINGE THE
INTELLECTUAL PROPERTY RIGHTS OF ANY THIRD PERSON. EXCEPT AS
EXPRESSLY PROVIDED IN ARTICLE 5, EACH PARTY DISCLAIMS ANY
UNDERTAKING OF THE OTHER PARTY TO INDEMNIFY, DEFEND OR HOLD
SUCH PARTY HARMLESS FROM ANY DAMAGES OR COSTS ARISING FROM
ANY CLAIM THAT THE OTHER PARTY'S EXERCISE OF THE INTELLECTUAL
PROPERTY RIGHTS LICENSED UNDER THIS AGREEMENT INFRINGES ANY
INTELLECTUAL PROPERTY RIGHTS OF ANY THIRD PERSON.

8.6. STELLAR represents and wartants that as of the Execution Date, the following
lists 2l{ of STELLAR s Affiliates: Stellar Trading Group Limited.

8.7. STELLAR represenis and warrants that prior to the Effective Date, the only
Ladders that it has made, Have Made, sold, offered for saie, imported and/or otherwise
distributed in the U.S. are the Stellar front end software (original release) and the Stellar
front end software (Nov. 2010 release) and that prior to the Effective Date it has never
infringed any clairms of the “132 and/or *304 patents.

ARTICLE 9: CHALLENGE OF PATENTS

9.1. STELLAR agrees that the “132, ‘304, ‘056, ‘999, ‘382, and ‘996 patents (*Patents
Subject to Consent Judgment of Exhibit A”) are valid and enforceable. In the event that
the Consent Judgment of Exhibit B is filed with the court, STELLAR will agree that the
claims of the ‘411, ‘768 and/or *374 patents subject to that Consent Judgment (“Patents
Subject to Consent Judgment of Exhibit B™) are valid and enforceable. Except for its
participation in the current Appeal with respect to the *411, 768 and ‘374 patents,
STELLAR further agrees that it shall not directly or indirectly challenge or oppose the
validity, enforceability or patentability of any claims of the Patents Subject to Consent
Judgmenis of Exhibits A or B including, without limitation, directly or indirectly aiding
or assisting any Person in challenging or opposing the validity, patentability or
enforceability of any claims of the Patents Subject to Consent Judgments of Exhibits A or
B, including participating in any action comesting the validity of any of these patents or
in a reexamination or opposition of any of these patents.

9.2, For the Term, STELLAR agrees that the TT Patents that are not Patents Subject to
Consent Fadgment are valid and enforceable. For the Term, STELLAR further agrees
that it shall not directly or indirectly challenge or oppose the validity, enforceability or
patentability of any claims of the TT Patents that are not Patents Subject to Consent
Judgment including, without limitation, directly or indirectly aiding or assisting any
Person in challenging or opposing the validity, patentability or enforceability of any
claims of the TT Patents that are not Patents Subject to Conseat Judgment, including
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participating in any action contesting the validity of any of these patentsorina
reexamination of any of these patents.

9.3. Notwithstanding anything to the contrary herein, STELLAR may respond to a
subpoena or court order for the production of information or to provide testimony without
violating this Article 9.

ARTICLE 10: MISCELLANEOUS PROVISIONS

10.1. Entire Agreement. This Agreement constitutes the entire Agreement between the
Parties and supersedes any prior understandings, agreements or representations by or
between the Parties, written or oral, that may have related in any way to the subject
matter hereof.

10.2, Nothing contained in this Agreement shall be construed as:

10.2.1. a warranty or representation that the manufacture, sale, offer for sale,
lease, import, use or other disposition of products and methods practiced under one or
more of the TT Patents and STELLAR Patents will be free from infringement of
intellectual property rights of third parties, including paters, utility models, trade secrets,
trademarks, trade narnes, copyrights, rights in mask works, or the like;

10.2.2. an agreement to bring or prosecute actions or suits against third parties for
infringement or conferring any right to bring or prosecute actions or sujts against third
parties for infringeroent;

10.2.3. conferring any rights to use in advertising, publicity or other marketing
activities any name, trademark, or other designation of either Party hereto;

10.2.4. conferring by implication, estoppel or otherwise upon either Party
hereunder any license or other right except the licenses and rights expressly gramted
hereunder to a Party hereto; or

10.2.5. an obligation to furnish any technical assistance or information or know-
how.,

10.3. Notices. All notices, requests, demands, claims and other communications
hereunder shall be in writing, Any notice, request, demand, claim or other
communications hereunder shall be dezmed duly given (i) seven (7) business days after it
is sent by registered or certified mail, return receipt requested, proper postage prepaid, (if)
one (1) business day following transmission by facsimile when receipt is electronically
confirmed (provided that the original shall be contemporaneously sent by first class
mail), or (iii) two (2) business days following deposit with a recognized international
overnight courier service for next day delivery, charges prepaid, and, in each case,
addressed to the intended recipient as set forth below:

.
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Ifto STELLAR:

Stellar Trading Systems
24 Comhill

London EC3V 3ND
United Kingdom
Attention: Steve Thomas

IftoTT:

Trading Technologies International, Inc.
222 South Riverside Plaza

Suite 1100

Chicago, Illinois 60606

Attention: General Counsel

Any Party may give any notice, request, demand, claim or other communication’
hereunder using any means not specified above (including personal delivery, expedited
courier, messenger service, telex or electronic mail), but no such notice, request, demaad,
claim or other communication given in such other manner shall be deemed to have been
duly piven unless and until it is actually delivered to the individual for whom it is
intended. Any Party may change the address or designated recipient to which notices,
requests, demands, claims or other communications hereunder are to be delivered by
giving the cther Party notice in the manner herein set forth,

104. Amendments and Waivers. No amendment of any provision of this Agreement
shall be valid unless the same is in writing and signed by the affected Parties. No waiver
of any default, misrepresentation or breach of this Agreement shall be valid unless the
same is in writing and signed by the Party granting such waiver. No waiver by any Party
of any default, misrepresentation or breach of this Agreement, whether intentional or not,
shalf be deemed to extend to any prior or subsequent default, misrepresentation or breach
of warranty or covenant hereunder or affect in any way any rights arising by virtue of any
prior or subsequent occurrence of such kind.

10.5. Severability. Any term or provision of this Agreement that is invalid or
unenforceable in any situation in any jurisdiction shall not affect the validity or
enforceability of the remaining terms and provisions hereof or the validity or
enforceability of the invalid or unenforceable term or provision in any other situation or
in any other jurisdiction. If a final judgment of a court of competent jurisdiction declares
that any term or provision hereof is invalid or unenforceable, the Parties agree that the
court making the determination of invalidity or unenforceability shall have the power,
which power the Parties hereby request such court to exercise, o reduce the scope,
duration or geographic limitation of the term or provision, to delete specific words or
phrases, or to replace any invalid or unenforceable term or provision with a term or
provision that is valid and enforceable and that comes closest to expressing the intention
of the invalid or unenforceable texm or provision, and this Agreement shall be

14
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enforceable as so modified afier the expiration of the time within which the judgment
may be appealed.

10.6. Captions. The section numbers and captions used in this Agreement are for
convenience only and shall not be used in interpreting in this Agreement.

10.7. Goveming Law; Jurisdiction. This Agreement shall be governed by and
construed in accordance with the domestic laws of the State of [llimois, without giving
effect to any choice of law or conflict of law provision or rule (whether of the State of
Iilinois or any other jurisdiction) that would cause the application of the laws of any
jurisdiction other than the State of Rllinois. The parties agree that the United States
District Court for the Northern District of Illinois, Eastern Division shell have jurisdiction
over matters relating to this Agreement, including the right to enforce this Agreement
and/or the Consent Judgment.

10.8. Independent Contractors, Nothing herein shall be construed fo create any
relationship of agent and principal, parmership, joint venture, or employee/employer
between the Parties. Neither Party shall have the authaority or right, or represent that it
has such authority, to bind or obligate the other Party.

10.9. The Parties acknowledge that they have entered into this Agreement of their own
free will, and have not relied on any inducement by the other Party to enter into this
Agreement (even if such inducement occurred), nor have they relied on any warranty or
representation by the other Party not explicitly set forth in this Agreement (even if such
warranties or representations were made).

10.10. Each Party agrees that, now and in the future, the Party will not make any
disparaging or derogatory statements in relation to this Agreement or about the other
Party to the public or the Party’s employees or engage in any conduct that would impugn,
malign, denigrate, or otherwise harm the good will or public image of the other Party
with respect to this Agreement. The Parties agree that any comments made to the public
or to a Party’s employees regarding this Agreement that accurately describe terms and/or
conditions of this Agreement shall not violate this Section 10.10.

10.11. Construction. The Parties have jointly participated in the negotiation and drafting
of this Agreement. In the event that an ambiguity or question of intent or interpretation
arises, this Agreement shall be construed as if drafted jointly by the Parties and no
presumptions or burdens of proof shall arise favoring any Party by virtue of the
authorship of any of the provisions of this Agreement. Any reference to any federal,
state, local or foreign statute or law shal} be deemed also to refer to all rules and
regulations promulgated thereunder, unless the context requires otherwise. Each defined
term used in this Agreement has a comparable meaning when used in its plural or
singular form. Each gender-specific term used herein has a comparable meaning whether
used in a mascuiine, feminine or gender-newral form. The term "include” and its
derivatives shall have the same construction as the phrase “include, without limitation,”
and its derivatives, The exhibits identified in this Agreement are incorporated by
reference and made a part hereof,

<o
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10.12. Counterparts. This Agreement may be executed in one or more counterparts, each
of which shall be deemed an original, but all of which together shall constitute one and
the same instrument.

10.13. Directly or Indirectly,. Where any provision of this Agresment refers to action to
be taken by any Person, or which such Person is prohibited from taking, such provision
shall be applicable whether the action in question is taken directly or indirectly by such
Person.

10.14. Governmental Compliance. STELLAR and TT shall abide by all applicable
export Jaws and regulations relating to the use and distribution of the Permitted Products
or products licensed under STELLAR Patents as applicable and shaill not market or
distribute any Permitted Products or products licensed under STELLAR Patents to
customers outside of the United States in violation of any laws and regulations of the
United States or any other country or sovereign nation applicable to sales outside of the
United States.

10.15. Compliance with Laws. The Parties agree to comply and do all things necessary
to enable the other Party to comply with all applicable federal, state and local laws,
regulation and ordinances, including but not limited to the regulations of the United
States Government as they relate to this Agreement.

. 10.16. Notice of Events Affecting Performance. Each Party shall prompily provide
written notification to the other Party of, including a description of, the impending and/or
actual occurrence of any of the following events:

10.16.1. ’ insolvency proceedings that may adversely affect a Party's
performance under this Agreement; and

10.16.2. any other factor or event which may detrimentally affect a Party's
ability to meet the requirements of this Agreement.

10.17. Force Majenre. Neither party will be liable for, or will be considered to be in
breach of or default under this Agreement on account of, any delay or failure to perform
as required by this Agreement as a result of any causes or conditions that are beyond such
Party’s reasonable control and that such Party is unable o overcome through the exercise
of commercially reasonable dilipence. If any force majeure event occurs, the affected
Party will give prompt written notice to the other Party and will use commercially
reasonable efforts to minimize the impact of the event. If a Force Majeure continues for
a period of 3 months or more, the other party may (without affecting the accrued rights

and obligations of each party as of that date) terminate this agreement immediately by
notice to the other party.

10.18. Enforcement Expenses. In the event of any dispute arising out of the subject
matter of this Agreement that is resolved by litigation, the prevailing Party shall recover,

in addition to any other damages assessed, its reasonable expenses, including attorneys’
fees and costs, incurred in resolving such dispute.

® | w
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IN WITNESS WHEREOF, each of the Parties has caused this Agreement 1o be
executed as of the date first written above by its duly authorized representatives,

STELLAR TRADING SYSTEMS, LTD., LEADENHALL ELECTRONIC TRADING
SOFTWARE, LTD., AND STELLAR TRADING SYSTEMS, INC.

Name: Sﬁ&u € I Hiomay |

Title: Mﬂwﬁégm D((L&z:ro/(

TRADING TECHNOLOGIES INTERNATIONAL, INC.

By: M J:(‘/L/Q —KS ﬂ

Name: _Jlmme e € giq

Title: Cf:(/'}o - (’M { N /O\
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Exhibit A

FIRST CONSENT JUDGMENT
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UNITED STATES DISTRICT COURT
NORTHERN DISTRICT OF ILLINOIS

EASTERN DIVISION
)
TRADING TECHNOLOGIES ) Case No. 10 C 882
INTERNATIONAL, INC, ) (Caonsolidated with:
) 10C 715, 10 C 716,
Plaintiff, ) 10C 718,10 C 720,
) 10C721,10C 726
v, } 10 CB83,10C B84
) 10 C 885,10 C 929
STELLAR TRADING SYSTEMS, LTD., AND ) 10Can
STELLAR TRADING SYSTEMS, BNC,, )
) Judge Virginia M. Kendali
Defendants. }
B}

CONSENT MENT

As a result of settiement of this action by virtue of a settlement agreement
between the parties dated December 7, 2012 (“Settiement Agreement”) {attached as
Exhibit 1 hereto) which shall become effective upon entry of this Consent Judgment and
upon consent of Plaintiff, Trading Technologies. International, Ine. (“TT) and
Defendants, Stellar Trading Systems, Ltd, and Stellar Trading Systems, Inc. (collectively
“Stellar”), judgment is hereby entered against Stellar upon TT's Complaint, and it is
hereby ORDERED, ADJUDGED, and DECREED that:
1. TT commenced this action for patent infringerpent against Stellar on February 10,
2010. This action alleges infringement of U.S. Patent Nos. 6,766,304 (*'304 patent™),
6,772,132 (“’132 patent™), 7,212,999 (*'999 patent”), 7.533,056 (“’056 patent™),
7,587,357 (“'357 patent”), and 7,613,651 (*'651 patent”). The complaint was

subsequentdy amended to add claims of infringement of U.S. Patent Nos. 7,676,411

—_ TX03359158
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(“"411 patent”), 7,693,768 (**768 patent”), 7,725,382 (**382 patent™), 7,813,996 (**$96

patent”™), 7,904,374 (*"374 patent”), and 7,930,240 (*"240 patent™). Stellar has received

and reviewed a copy of the Complaint and Amended Complaints filed by TT in this

action.

2. This Court previously made findings of invalidity with respect to the asserted

claims of the *411, ‘768 and ‘374 patents, These findings are currently on appeal at the

United States Court of Appeals for the Federal Circuit and TT’s claims of infringement of

the ‘411, *768 and ‘374 patents are not presently before this Coust.

3. With the exception of the *411, “768 and ‘374 patents, this Court has jurisdiction

over the parties to this action and over the subject matter of the Complaint.

4, TT is the sole and exclusive owner of the patents-in-suit asserted by TT, and has
. the right to sue upon, and recover damages for past infringement and enjoin firture

infringement of the patents-in-suit.

S. All claims of the ‘304, ‘132, ‘999, ‘056, ‘382, and ‘996 patents are valid and

enforceable.

6. Stellar has infringed the ‘999, 056, ‘382, and ‘996 patents under 35 U.S.C.

Section 271 by making, using, selling, offering for sale, importing and/or otherwise

distributing electronic trading software referred to as the Stellar front end software,

Documentation describing the Stellar front end software is included in Exhibit 2.

7. Defendant Stellar, its. officers, directoss, partners, members, affiliates,

subsidiaries, assigns, and successors-in-interest are hereby permanently enjoined (unless

expressly permitted by TT during the terms of the 132, *304, ‘999, ‘056, *382, and ‘996

patents) from infringing the ‘132, *304, 999, ‘056, “382, and *996 patents respectively,

e
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including, without limitation, by the making, using, selling, offering for sale, importing,
and otherwise distributing in the United States the clectronic trading software products
referred to in peragraph 6 above including, without limitation, for use in electronically
trading any item (e.g., futures, options, equities, fixed-income products, ete.).

8. Pursuant to the Settlement Agreement, Stellar shall pay to TT an amount in
settlement of TT's claims for past damages arising from the claims of infringement of the
patents-in-suit.

9. The Settlement Agreement resolves all claims currently before this Court in this
action. The Settlement Agreement further resolves claims relating to the ‘411, *768 and
‘374 patents depending upon the outcome of the currently pending appeal. Accordingly,
TT's claims of patent infringement of the ‘357, ‘651 and ‘240 patents are hereby
‘ dismissed with prejudice.

10.  This Court shall retain jurisdiction over this case for purposes of enforcing thg
Consent Judgment and the Settlement Agreement between the parties pursuant to which
the Consent Judgment is filed.

11.  The right to enforce this Consent Judgment shall wansfer to any successor-in-

interestto TT.

12, Each party shall bear its own costs and sttorneys’ fees,

[Signatures on Following Page]
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SO ORDERED
Dated:

AGREED TO:

Dated:

Dated:

Unired States District Court Judge

Leif R. Sigmond, Jr. (ID No. 6204980)

Matthew J. Sampson (ID No. 6207606)
McDonnell Boehinen Hulbert & Bergheff LLP
300 South Wacker Drive

Chicago, IL. 60606

Tel.: (312) 913-0001

Fax: (312) 913-0002

Attorneys for Plaintiff
TRADING TECHNOLOGIES
INTERNATIONAL, INC.

Ralph J. Gabric (ID No. 6198485)
Marc V. Richards (ID No. 6216747)
Mircea A. Tipescu (ID No. 6276053
Brinks Hofer Gilson & Lione
NBC Tower — Suite 3600

4535 N. Cityfront Plaza Drive
Chicago, IL. 60611-5599

Tel.: (312) 321-4200

Fax.: (312) 321-429%

Attorneys for Defendants
Stellar Trading Systems, Ltd. and
Stellar Trading Systems, Inc.
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Exhibit B

SECOND CONSENT JUDGMENT

<
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UNITED STATES DISTRICT COURT
NORTHERN DISTRICT OF ILLINOIS

EASTERN DIVISION
)
TRADING TECHNOLOGIES ) Case No. 10 C 882
INTERNATIONAL, INC. ) (Consolidated with:
) 10C 715,16 C 716,
Plaintiff, ) 10 C 718, 10 C 720,
) 10C 721, 10C 726
v, ) 10C883,10C 884
) 10 C 885, 10 C 929
STELLAR TRADING SYSTEMS, LTD., AND ) 10 C931)
STELLAR TRADING SYSTEMS, INC,, )
) Judge Virginia M. Kendall
Defendants. )
)

CONSENT JUDGMENT

As a result of settlement of this action by virtue of a settlement agreement
between the parties dated December 7, 2012 (“Settlement Agreement™) (attached as
Exhibit 1 hereto) and upon consent of Plaintiff, Trading Technologies International, Inc.
(“TT") and Defendants, Stellar Trading Systems, Ltd, and Stellar Trading Systems, Inc.
(collectively “Stellar"), judgment is hereby entered against Stellar upon TT's Complaint,
and it is hereby ORDERED, ADJUDGED, and DECREED that:
1. TT commenced this action for patent infringement against Stellar on February 10,
2010. This action alleges infringement of U.S. Patent Nos. 6,766,304 (“’304 patent™),
6,772,132 (132 patent™), 7,212,999 (*'999 patent”), 7,533,056 (*’056 patent™),
7,587,357 (“’357 patent™), and 7,613,651 (*’651 patent”). The complaint was
subsequently amended to add claims of infringement of U.S. Patent Nos. 7,676,411

(411 patent™), 7,693,768 (“*768 patent”), 7,725,382 (“’382 patent™), 7,813,996 (*'996
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patent”™), 7,904,374 (“*374 patent™), and 7,930,240 (*°240 patent™). Stellar has received
and reviewed a copy of the Complaint and Amended Complaints filed by TT ir this
action.

2 The claims relating to all patents-in-suit other than the 411, *768 and ‘374 patents
were resolved in a2 Consent Judgment entered by this Courton __ . At the time,
there was an appeal pending of findings by this Court of invalidity of the asserted claims
of the °411, “768 and ‘374 patents. On , the U.S, Court of Appeals for the
Federal Circuit [reversed/vacated/remanded] this Court’s findings of invalidity with
respect to the {*411/°768/°374] patents.

3. This Court has jurisdiction over the parties to this action and over the subject
matter of the Complaint with respect to the [*411/°768/°374] patents.

. 4, TT is the sole and exclusive owner of the patents-in-suit asserted by TT, and has
the right to sue upon, and recover damages for past infringement and enjoin firture
infringement of the patents-in-suit,

5. All claims of the {*411/°768/°374] patents are valid and enforceable.

6.  Stellar has infringed the [*411/°768/"374] patents under 35 U.S.C. Section 271 by
making, using, selling, offering for sale, importing and/or otherwise distributing
electronic trading software referred to as the Stellar front end software. Documentation
describing the Stellar front end software is included in Exhibit 2.

7. Defendent Stellar, its officers, directors, partners, members, affiliates,
subsidiaries, assigns, and successors-in-interest are hereby permanently enjoined (unless
expressly permitted by TT during the terms of the [“411/°768/°374] patents) from

infringing the {*411/°768/°374] patents respectively, including, without limitation, by the

. TTX03359164
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making, using, selling, offering for sale, imporiing, and otherwise distributing in the
United States the electronic trading software products referred to in paragraph 6 above
including, without limitation, for use in electronically trading any itemn {(e.g., futures,
options, equities, fixed-income products, etc.).

8. The Setilement Agreement resolves all claims currently before this Court in this
action,

9. This Court shali retain jurisdiction over this case for purposes of enforcing the

Consent Judgment and the Settlement Agreement between the parties pursuant to which

the Consent Judgment is filed,

10.  The right to enforce this Consent Judgment shall transfer to any successor-in-

interest to TT.

11.  Each party shall bear its own costs and attorneys’ fees.

[Signatures on Following Pagef
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SO ORDERED
Dated:

AGREED TO:

Dated:

United States District Court Judge

Leif R. Sigmond, Jr. (1D No. 6204980)
Matthew J. Sampson {(ID No. 6207606)
McDounell Boehnen Hulbert & Berghoff LLP

300 South Wacker Drive
Chicago, IL 60606
Tel.: (312) 913-0001
Fax: (312) 913-0002

Attorneys for Plaintiff
TRADING TECHNOLOGIES
INTERNATIONAL, INC.

Raiph J, Gabric (ID No. 6198485)
Mare V. Richards (ID No, 6216747)
Mircea A. Tipescu (ID No. 6276053
Brinks Hofer Gilson & Lione
NBC Tower ~ Suite 3600

455 N. Cityfront Plaza Drive
Chicago, IL. 60611-5599

Tel.: (312) 321-4200

Fax.: (312) 321-4299

Attorneys for Defendanis
Stellar Trading Systems, Ltd. and
Stellar Trading Systems, Inc.
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CONFIDENTIAL INFORMATION

STELLAR FRONT END SOFTWARE (NOV. 2010 RELEASE)
UPDATES

* The Stellar PriceLadder is automatically re-centered when the inside market
moves off-screen at the then current inside market value that was
determined when the inside market value moved off-screen.

* The manner in which an order quantity is set by the user for order entry on
the Stellar PriceLadder has been changed as follows:

o For order entry on the Stellar PriceLadder, users may input the order
guantity in the Quick Volume Text Box and then left click on a desired
price location for the order, after which the order quantity in the
Quick Volume Text Box resets to empty.

o Alternatively, to submit an order for a designated price and quantity
in the Stellar PriceLadder, the user may press (and hold) a key
associated with a designated quantity contemporaneously with a left
click of the mouse on a price location.

* QOrder entry on the Stellar PriceLadder is disabled whenever the ladder is
being automatically repositioned. Users may stop the repositioning process
for the Stellar PriceLadder if they wish to place an order on the ladder.

* Toamend an order price for a working order on the Stellar PriceLadder,
users may left click on the box displaying the order on the ladder at the
current price level and then left click again at a location on the ladder
associated with the desired price level. Users may not drag amend an order
on the ladder.

TTX03359168
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The Stellar Front End combines lightning fast order entry with a
high degree of flexibility The Front End comprises of an
integrated suite of applications designed from the ground up to
present a nich, responsive and consistent interface.

The Front End adopts a standard
Windows look-and-feel  that
promotes instant  familiarity,
reducing the initial learning curve
and mMiNIMIsSiNg migration
disruption. Even complex
functionality is incorporated in an
inturtive fashion.

Speed

The Front End has an emphasis on speed, displaying market data
and routing orders as fast as possible. The Stellar architecture
places the complexities and workload of the trading system on
to the servers, freeing the Front End to focus solely on trader
interaction.  Stellar responds instantly even in the busiest of
market conditions — coffee cups and egg timers are all in the
past ...

StellarPrice

StellarPrice provides all of the industry standard trading windows,
from price blotters and tickers to spread matrices and depth
displays. Complete customisation is possible, to suit a trader's
individual style or to match a corporate identity.
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Either single click or ticket based order entry can be utilised.
Multiple orders can be tee'd up in tickets ready for simultaneous
submission when the correct market conditions are met.
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spreadMatrix

The spreadMatrix provides an intuitive display of spread markets.
Stellar permits complete configuration of the data displayed
within the matrix.
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Dynamic Depth Display StellarOrder
Stellar's dynamic vertical depth display provides fast order entry Multiple order books can be configured, differentiating between
and intuitive visualisation ol the market. products or accounts.
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And so much more... Price Tickers, Trade
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i For further information and to arrange a demonstration,
s
o please contact us at

LT +44 (0)20 7664 6450

v Ao

: .:_!gn - 1 L
ww.stellartr:
.'-" ry <4 J

dingsystems.com
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1 Log-in and overview of the applications

To launch Stellar, first click on the Stellar Icon on your desktop -I:

This will bring up the log-in window

Username: TRA

Paseweee: |

Enter your Username and Password as provided. You have the option to change your
password on this window.

You will now be taken to your Stellar workspace Initially, it will consist of 8 separate

. windows.

The main Stellar applications consist of:

e Stellar Price — shows market prices and is where you place your orders

e Stellar Order Book — shows the orders you are working and historic orders
e Stellar Trade — shows the trades that you have done

e Stellar Risk — shows your position and profit and loss information

TTX03359175
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2 Stellar Price

2.1 Intro
This is the main Stellar application, where most of the trading will be done.

2.2 Product Selection

Initially you have two price views. Stellar supports multiple windows for the
same application; either can be used to see market prices
Add contracts by going to View - Select Products

Prodez f Srdecisan 3
g b S il
By RS ere BLADDN,... SEPOS e
BMEE  STS RAODOL.. DECHM Corcel |
atn s ETERA0NN... WAl

Simulator products have the ‘STS ' prefix. These look and behave identically
to their real exchange counterparts but they are matched internally on the

Stellar simulator.

Once you have selected products, they can be ordered in the product
selection window using the ‘Move Up’ and ‘Move Down’ buttons.

2.3 Basic Configuration

The columns available to you can be selected using View - Column Picker or by right-
clicking on a column heading.

Froduct [dentfzaion W 1 E.a._w J Mt
e . 1 w
AVBEOE AT Seiecwed Covrs
1 Foreprour... _J
i Pt Frodoct tame Dol Pimoes
Fodact s a (o]
Sroduct I = _l Oven O ier Bl Dty oovws | ViR >
J:y'!j :H- | & - "_':M‘E E‘, F-::l 2 - e S
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Shior{ Procict Tasrme fughe Tply v ow Al P Ry o
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Use the Column Picker to:

e Change the colour of a column
e Add a new column - for example ‘Net Change’, ‘High Price’, ‘Low Price’

e Change the appearance of this new column - for example turn on +/-

highlighting.

The overall look and feel of the PriceView can be changed through View - Customize

this View.

Lo )| coe

Use this window to:

e Change the font
e Change cell margins

The same process of customising the view works on all application types.

Save your workspace after changes by selecting the floppy disk icon on the toolbar.
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2.4 Depth and Ladders

Double left click on one of your contract names to in the PriceView to
open/close inline depth of market. By clicking the wheel button on the

contract you can specify the number of levels of depth you wish to see

Sefies OB Bidd

Bid Al AMNG DRk [¥31] Liird

STS EURIBOR JUMOS | | 5989 96780 SO.785 432 | .75 108
STS_EURIBOR mﬁ: || m] sesss] sesso] zora| | seses| 1
STS_EUR (5 [l 58 98.740 98.745 90 8740 16
_ __l—_L || we4] s8735| saT0| 678 |
|| 2381 %0.730| 98738 697 | 2
1T 5| ea72s| sareo| s8] |
| | 525 96720 98.765 TM4| |
[T ] s sarnal aw| | |
_ 138 %790, 38775 703, _
STS_EURIBOR | MAR10 §70| os670| 98675 1133 | 85| 1
STS_EURIBOR JUN10 | | 1062| 98470 98.475 50 | 98475 1|
STS EURIDOR|[SEP10 | | 27| 80250 s2ss| 65| | 02| 2
STS_EURIBOR |DEC10 489 97960 97.965 15 | 97.965 1
JCo | oris| o1ns| 1| | eins]

Double right click to open a ladder.
You can scroll up and down in the ladder using the mouse wheel; middle click
on the price column to re-centre.
Under the View menu, you can select different types of ladder. Below is a
selection using the Bottom Bar, Mini Side Bar and Side Bar respectively:

B 515 _resx sumos - Prcelacoer

B 515 rovxamor - Fricetadder

#inign

slsgess

SEH

Once you are happy with the look of a ladder you can click File - Save as Default.

Now when you open a new ladder it will retain the properties previously saved.
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2.5 Spread Matrix

Add products into the matrix using the same steps as in 2.2 above.

For example add STS_Euribor months Jun09 to Marl1l

D= aul. - Spresdtal med

3  Order Vol _ ;G

4NT 74T 02 gar e 143 1240 I 1S 1080 f

SEPOS | pECOS MAR1D NI

1 121 279 22| 102

. .110 185 180
GEFDS : 2 558 2

G075 DOTO
36

As with the PriceView, you can add columns using the column picker.
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1410 850
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Through View - Customize this View, you can also change the colours of the

cells to reflect the implied/paper nature of the volume.
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2.6 Price Ticker

A Price Ticker can be brought up by going to File — New — Price Ticker from any Stellar
Price window.

2.7 Save workspace & Exit All

e ot Yer Heo

Las™ e Poc.
13:21:41 STS_EURIBOR DECIOD
13:21:04 STS_EURIBOR JUN1G
13:21:01 STS_EURIBOR MAR11
13:21:01 STS_EURIBOR DECDO
13:21:01 STS_EURIBOR SEP1C
113:21:01 STS_EURIBOR JUN1C

13:21:01 STS_EURIBOR SEPOS

|13:21:01 STS_EURIBOR MAR10

13:20:39 STS_EURIEOR JUN10
13:20:39 STS_EURIBOR SEPOS
13:20:34 STS_EURIBOR JUN1D
13:20:34 STS_EURIBOR SEP10

113:20:34 5TS_EURIBOR DEC10

13:20:34 STS_EURIBOR MAR11
13:20:23 STS_EURIBOR DECOS

| 13:20:22 STS_EURIBOR JUNLD

98.470
574825
98.740
96.245
98.470
28845
58665
25.470
98.845
261465
08:245
371855
57720
98.740

S8.470

i | el
ug#—uuuwghﬁuguﬂm '

Products are selected as in section 2.2
View — Filters will allow you to filter by trade size

(4))

34|

75

()]

34|

s

10,

o] ®B) 5

(6.3}

8

[

63 ||

To exit Stellar go to File - Exit All

When you restart Stellar the workspace will appear exactly as you left it.
Switching between workspaces once logged on is achieved by selecting the
workspace from the File menu, Open workspace from any window.

You can now save a new layout by pressing the floppy disk icon located on
several windows.
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ATTACHMENT NO.

EXHIBIT

TAB (Description)
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Ouotes - PriceView
= -8 Edit View Help

Oiresry WY u-_w"a'::_a:;_*!.lh'. -
Save VWorkspacs

Print..

Print Prevew
Print Setup...

1 Euribor . STSSpreadMalrix

2 Quiotes, STSPriceVisw

3 Stellar Traming. STSPriceYiew
4 Euribor . STSSpreadMa trix
Ext

Exit All

o Whenever a new workspace is opened it will contain the Stellar default set of
windows.

* Previously configured windows may be opened in other workspaces from the
File, Open menu.

» The Save All disk icon saves all workspaces.

TTX03359182
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3 Order Entry

3.1 Initial Setup

Before placing orders for the first time, verify the configuration of the mouse
buttons Go to View - Configure Mouse Buttons. On this screen you can assign mouse
clicks with order entry methods:

o Mol Rdlons

Surthon Spsgwneniis

T Mareed
Faght Bt

ooy Mimeieme Tioked

Whael Button

Lot Sche Bratton

:l'\"

Bt S0 Sumoe

Pt

Hpvly Wintoe§
[eom ®ce P - Gamal Yies s
[ o 2oce Info - Sorsed Masrx

SIS el SO - Por oladder

Fle Edt den Hep

Price Ladder
(o] Gk Cente &

Arand agbum

Tl 'l..nii"l;-'"ﬁ PO

Lt

3.2 Enter an Order

|

€18

— (0040 Baa v Pice mwa oA
| 1 HE [Iﬂ- [ASe m& |
BE=a 98905 | 2| |

” |

29| 150 (98815 |
net| 0000 | 98.810 | ' |
%[ _0ad __ o | I
e —— e
98.790 -
| |earas _l_ A
o | - 98.780 |
= 2438
[

Subemit Order - STS_EURIBOR SEPQS Buy 58 98.830
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For example:

Left Button — Join Market

Right Button = Join Market Ticket
Wheel Button — Pull

In the ladder, left click on the
guantity to submit an order at
that level. Your volume will
show next to the total market
volume and the order will be
highlighted in yellow.

Status Bar feedback at the
bottom of the ladder shows
the order being submitted
This will also appear in the
Order Log.
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3.3 Pull Orders

e To pull the order, hover over the yellow box and Wheel click (or whichever
action to have assigned to the ‘Pull’ function).

e On the ladder you will also see three ‘X’ buttons: red will pull all sell orders on
that ladder, blue will pull all buys on that ladder and black all orders.

3.4 Amend Orders

e To drag amend an order on the ladder, left click and hold on your own order
quantity and move to the desired level.

3.5 Order Entry — Quick Volume Text Box

By default the volume you enter into the market is set to be 1 lot. You can change
this default volume in your trading defaults (See Appendix A). However you can over-
ride these defaults using the quick volume text box:

 |f you type a number in this box, that will be volume submitted at the next
order entry,

e This volume is cleared after the order is submitted and the default volumes
take over.

e C(Clicking the checkbox next to the quantity box will mean all subsequent
orders will be entered with that volume until the box is unchecked.

. 3.6 Order Tickets

» Orders can also be entered/amended using a ticket. You can set your default
ticket type in View - Configure Mouse Buttons. Below are examples of the
Standard Ticket and the Large Ticket (Prices).

STS_BURIBOR DECI®

B Bia 25 e

1203 3873 2 88735 522
L1 .45 K10
& i * oare

» |[nstead of single click order entry using the left click, you can right click to
bring up a ticket. (or whichever action to have assigned to the ‘Join Market
Ticket’ function).

e A wheel click on your order volume will bring up an amend order ticket.

TTX03359184
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4 Trading Defaults

4.1 Initial Set-up
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This window is used to set your preferences for trading. To bring up the windows go

to View - Trading Defaults.

Double-clicking on ‘Future’ will bring up the following view:

Gews greadapchid 98 [orhengs | Mradery ‘

Prodial Tyee P v Mo
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Chek: Volume 1 ekt Veare 2 i £ W [Tl b Buttnn

. 5 a0
Cuw Ve | et (oleme I Saind et
S i Fhlumme ¥

FichEt ok | Tkt volame 2

Sham Croler Wobpme Srpe Beolev e Ticks

DTt s T g
(00 (o)) (58 ) ()

RO —

In this window you will be able to set the defaults you wish to use for all

futures contracts. Once you are happy with the defaults you have set click
QK.

You might however wish to set different defaults for different contracts.
From the original ‘Trading Default Settings’ page, you can click ‘Add” and a
new window will pop up. In here you can select a contract and choose
relevant trading defaults. Click ‘'OK’ and that contract’s defaults will be saved.

In this way, you can build up a selection of defaults for the individual
contracts you trade regularly whilst retaining an overall default for those that
you do not.

The same process can be followed for your strategies (which include your
custom strategies if you are using the spreadMachine).

Trading defaults are split into 5 tabs outlined below:
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4.1 General Defaults

This is where you can set the volumes for your single click and ticket trading. You can
also dictate the volumes that appear in the boxes on the ladder, specify your safety
checks, and choose your default account for that contract.

4.2 spreadMachine Defaults

It is in this window that you can set which spread order specs you wish to use for
your custom strategy and the location of the spreadMachine.

4.3 Stop Defaults

A trader may select his default stop type, utilizing all of the stop variations provided
by Stellar,

For example, when trading via a ladder and using the <CTRL> click method to submit
a stop; the submitted stop can be a trailing stop, or a stop with volume threshold (or
hoth).

Order Type
Market: Upon the stop price trading, submit a market order
Limit; Upon the stop price trading, submit a limit order.

The limit price must be specified as an offset in ticks above (for buys) or below (for
. sells) from the trigger price.

Stop Vol

A volume threshold may be defined for the stop order. If this is set then the stop will
not fire until 1) a trade has occurred at the stop price, and 2) the volume available at
the stop price is less than the specified volume threshold.

fralling 5top

A trailing stop automatically modifies the stop price as the market moves in your
favour. This keeps the protection of the stop, but as the market moves in your favour
the maximum loss is reduced by moving the stop price in line with the move in the
market.

For example, if a long trade is entered at 4000, a ten tick trailing stop might be
placed at 3990. if the price then moved up to 4010, the trailing stop would move to
4000. If the price continued up to 4020, the trailing stop would move to 4010. If the
price then moved back down to 4015, the trailing stop would stay at 4010. If the
price continued down and reached 4010, the trailing stop would exit the trade at
4010, having protected ten ticks of profit.

TTX03359186
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When using Iceberg Orders, if the default peak and threshold volumes are set then
iceberg orders may be entered via a single-click, rather than having to use a ticket as

previously.

Peak

The iceberg peak is the amount of the original order volume to show to the market

in each clip.

Threshold

The iceberg threshold defines how much volume must be left of the previously

submitted peak before the next peak clip is submitted.

4.5 Bracket Order Defaults

Bracket orders automatically submit an OCO hedge and stop loss order upon
execution of the original submitted order, all from a single mouse click. The defaults
must be defined on this screen beforehand is order to control the bracket

parameters.

Profit Order - Price Offset Ticks

When the original order executes, a profit order and
a stop order are submitted as an OCO. The Price
Offset Ticks value defines how many ticks away
from the execution price of the original order the
profit order will be submitted at.

Stop Loss Order = Price Offset Ticks

The Stop Loss Price Offset Ticks defines how many
ticks sway from the execution price of the original
order will the stop order be submitted at.

The remaining fields within Stop Loss allow the
exact type of stop order to be specified. These are
identical to those described in the section Stop
Defaults.

In the example on the right we have used a Profit
Price Offset Ticks of 6, and a Stop Loss Price Offset
of 5. If our order at 2219.0 trades then an OCO
profit / stop loss is automatically submitted. The
profit component is submitted at 2225.0 (= 2219.0 +
6 ticks), and the stop loss has a stop price of 2214.0
(=2219.0 -5 ticks).

Gl _FESK MARD? - Pricelsdder

Fie Edit view Help

R ES
=e

Submit Order - STM_FESX MAROS

’_[?md: BidQ  Price  AskQ OAsk( LastQ

Profit: Price
offset ticks

Stop Loss: Price
offset ticks

Buy 1822190
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5 Stellar Order Book

5.1 Basics
This application shows your orders. There are two windows that show orders,
‘Working and Completed’.

WO gy = O Cer o0
Fle Edt View Heb

D-Zd BE & X-X

Procect ,
STS_EURIBOR DEC02 . | Confirmed
319TS_EURIBOR AR 10 . ’ Confirmed
|STS_EURIBOR MAR10 | 98650 Confirmed
3/STS_EURIBOR SEPOY | oem30| 3 Confirmed
STS_EURIBOR DEC09 740 | Confirmed
|STS_EURIBOR MAR10 5 Confirmed

STS_FURIBOR MAR10 _ BT '_ Confirmed

STE-ZE.UHIEEH MAR10 B85 | | Confirmed

STS_EURIBOR SEP0S 85| 5| Confirmed

To amend an order from the order book, simply double left click on that

order. An ‘amend order’ ticket will be shown

You can pull from the orderbook by right-clicking on individual orders or
selected multiple orders. Alternatively, you can use the three ‘X’ buttons to
pull all/selected orders.

The order log is an audit trail of orders you have entered/pulled and trades
you have done.

5.2 Order Filters

By choosing View - Filters, you can select which order type you wish to view
and for which contracts.

You can also ‘hot filter’ your orders by left-clicking on the column headings.
From View - Sorting you can decide the order in which you view you orders.

5.3 Miscellaneous
New columns can be added, just as in Stellar Price:

Under View - Customise this View - Orders you can change the colour of your
orders for buy/sell.
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6 Stellar Trade

6.1 Basics

This application shows your trades as sent by the exchange. For example, if you are a
spread trader in the Euribor, this is where you will see the individual legs of your
trading. If you wish to hear a sound when you trade, you should set it up from this
window

6.2 Fill Sounds

From View - Customize this View - Updates tick the ‘sound’ box and then

select a sound from the browse menu.

6.3 Trade Filters

By choosing View - Filters, you can select which particular trades wish to

Page 416 of 418

view. You can also select trades by date.

You can also ‘hot filter’ your trades by left-clicking on the column headings.
From View - Sorting you can decide the order in which you view your trades.

By clicking on a trade, the ‘Unread’ column will no longer be highlighted.

‘J“l Dot agic - Trade

Fle Eot Yew Hep

Edin

D-ﬁﬂ Gy &

 Estry Temastaen

Buy

N by S Valume
§ 05 Aug 2009 11:29:57

Proount

STS_FDAX JUNDB

105 Aug 2009 11.29.57

Buy

STS_FDAX JUNOS

05 Aug 2009 11:29:57

Buy

STS_FDAX JUNO3

|05 Aug 2009 11:29.57

_Bwf

STS_FDAX JUNDS

05 Aug 2009 11:29:56

Buy |

STS_FDAX JUNOS

05 Aug 2009 09:50:18

Sell

STS_FDAX JUNGS

|05 Aug 2003 09:50.18

Sell

STS_FDAX JUNDS

05 Aug 2009 09:50:16

Buy

STS_FDAX JUNOS

05 Aug 2009 09:49.51| Sell

STS_FDAX JUNOS

|05 Aug 2009 09:49:51 | Sell

STS_FDAX JUNOS

05 Aug 2009 09:49-47 Buy

STS_FDAX JUNOA

05 Aug 2009 09:49-10 | Sell

STS_FDAX JUNOS

05 Aug 2009 09:49:09| Sell

STS_FDAX JUNDI

|05 Aua 2009 09:42:09 Sell

palwlolomlralwlom|w|a]ealalals

oy See—e— T S ——— S ——

STS FDAX JUNOY

TTX03359189



Case: 1:10-cv-00882 Document #: 55-1 Filed: 02/04/14 Page 10 of 11 PagelD #:513

7 Stellar Risk
This application shows your position and profit and loss. Once you have traded, you
will be able to see in which contracts you have a position.

Fle Edit Tools View Help
D-cd & &
tra

STS_EURIBOR

e By double left-clicking on the contract name you will open up the months
in that particular contract in which you have traded/have a position.
¢ Use the ‘Column Picker’' to add more information if required.
e To view your profit and loss in a different currency go to View — Exchange
Rate Conversations and select the Target Currency.
e By selecting View- Calculation Method you can change the price against
‘ which your profit and loss is set.

TTX03359190
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8 Keyboard and Mouse Shortcuts

Far example (let us assume you select the <B> key for brackets): when trading from a
ladder a trader might typically have the left mouse button configured to single click
join market. If configured as above, when the <B> key is held down whilst the left
mouse button is pressed, then the order submitted will be a Bracket order.

Order Submission:

* To submit an order from the ticket, you can click on the ‘submit’ button or
click <Enters>,

Multiple Order Submission:

 To submit multiple ticket orders simultaneously, hold down the <Shift> key
and click <Enter>

Multiple Order deletion:

* To delete all your orders using the keyboard, hold down the <Shift> key and
| click ‘Delete’.

. Stop Order Submission

» To enter a Stop order, hold down the <CTRL> key and single left click on the
ladder. Holding down the <CTRL> key when you bring up an order ticket will
populate the ticket with a STOP highlight.

Bracket and Iceberg Order Submission

¢ |n the same way that a Stop order may be single click submitted by holding
down the <CTRL> key, a key press may be defined for Bracket and Iceberg
orders.

» The View - Configure Keyboard screen allows keys to be defined for Bracket
orders and lceberg orders.

OCO Order Submission:
« To submit an OCO (one cancels other) order, bring up the relevant order

tickets. Then hold down the <CTRL> key and hit the <Enter> key. This will
bring up a prompt asking you to select an order type. Select and submit,

TTX03359191
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