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Introduction

Customized Display

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

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

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

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

Active Markets Window

The trader can digplay current quotes of all active instrurnents on one or both
Services. (See Section 8.5) Tha movable pop-up Active Markets Snapshot win-
dow ¢an remain on the screen while the trader uses other windows. The trader
can gelect an instrumant from the set of instruments and immediately:

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

» Hit 2 bid or take an offer.

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

Order Entry

The order-entry dialog boxes (Bid, Offer, Hit, Take, and Bid/Ask) have been
re-designed, with larger fonts, new controls 10 make i easier to change the price
and quantity, colors to differentiate Buy (blue} and Sell (red), and a clearing key
to guickly recall pre-defined clearing data. (See Section 2.5 and Section 7.}
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Intmoduction

The system now gives the trader a graphical warning if he or she attempis to
enter a price oHf the market.

The More Quantity function has been removed from alf order-entry boxes.

Quick Page Retrieval

Traders will be able to display system and custom pages through a pop-up list or
by using the keyboard o cycle through a seguence of pages. (Ses Sections
9.3.1 and 9.3.2)

New Soft Keys

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

Changes to GLOBEX 2A+ Menus

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

Dispiay Menu

The Display menu now includes the Active Markets choice. This choice displays
the pop-up window of all active instruments. (See Section 8.5.)

Window Menu 7
The new Window menu allows the trader to customize the display. {See Section
10.)
¢ Price Page on the Window menu lets the trader determins whether to display the
| Price Page and which of two GLOBEX Price Pages to dispiay.

The Style choice on the Windew menu allows the trader to pick from two screen
' formats: a

» Fixed where the Trading window, Trader Malibox, and Ticker window
. appear in fixed positions on the screen. Trader Mailbox and Ticker win-
| dow can be increased or decreased in size using control arrows on the

[ sereen.
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& Copyright Reuters, 1995. All Rights Reserved.

Reutera, ts agents, afffliates, successors and assiyns diselalms any Lability whatsoever 10 or through the user of this User Gulde
for any ermors or omissions that may be present herein and shall not be fiable for any demages whatsoaver to or through said
user due fo such errors o7 omisalens,

CME refors to the Chicago Mercantile Exchange; MATIF refers 1o the Marhe A Terme Infemational de France,
MATIFE is & registered trademark of MATIF, S.A, a Frenth company.
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Introduction

About GLOBEX

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

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

Tha system supporls order maiching in a variety of ways.

» Current summary market information ig visible on the screen at all
timas, This information includes the highest Bid and the lowest Offer (a-
long with their associated quantities). The individual trader's best Bid
andior Offer price and guantity for sach instrurment are also shown, as
weli as the last trade price and net change.

* The most recernt activity in all markets can be viewed on the screen.
+ Helevant cash quotes can also be dispiayed on the screen.

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

Entries are always processed accbrding fo strict priceftime priority. Complete
security and tracking of a# fransactions is assured,

The GLOBEX systern is dedicated to order matching. The clearing and position
kesping functions are performad by external systems.

' New in GLOBEX 2A+

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

H

H
i

|
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Introdietion

H
i

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

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

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

Page Menu Functions

The Page menu has been sliminated; functions on the Page menu have been
incorporated in the new Window menu.

Marka? bgkar,..
Hury Working Oncter...
ot Wardung Digie.

Using this Manual

The first two sections of this manual - Using the GLOBEX Keystation and Basic
GLOBEX Functions — include all the basic information you need 1o use the
sysiem. Techniques, detalls, and background are presented separately from actual
functions (whenever possible} to avoid repetition.

Section & of the manual describes Service/Emergency Procedures,

GLOBEX User Guide - 1885
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introduction

Saction 4 offers important information about the GLOBEX Sesslon.

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

Section 6, Parameters Functions, describes the Parameters menu, including
GLOBEX parameters and trader defaults. This section expiains how to define
custorn pages.

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

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

Section 9, Display Functions, includes procedures for viewing Open Orders;
the Active Markets window; and lists of GLOBEX subscribers, system pages,
custom pages, and market maker pages. This section telis how to design a
Trading window with one or two selected pages.

Saction 10, Window Functions, desciibes the Window menu, including customii-
zing the display with Trader Mailbox, Ticker window, and/or Price Page; choosing
the fixed or freeform window display; and setting instrument line spacing.

Section 11 describes on-screen Messages and Keystation Records.

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

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

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

3 Appendix B speacifies Clearing information to be used by each Exchange trading
on GLOBEX. ‘

Appendix C, Additional Price Information for Pariner Exchanges, concerns
valid prices and price checks speciic to each txchange trading on GLOBEX.

i
i Appendix D is a chart sﬁowing how GLOBEX functions have been assigned fo
i menus and keys.

GLOBEX User Guide - 1395
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imrociuetion

Appendix E describes Printer Maintenance.
Appendix F provides information on Programming Soft Keys on the keystation.

Appendix G (colored pages) containg detailed Emergency Procedures. (See
the foliowing paragraphs for additional information on these procedures.)

GLOBEX America GCC Emergency Procedures

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

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

kets,

GLOBEX User Guide - 1595
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1. Using the GLOBEX Keystation

GLOBEX User Guide -

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

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

Your keystation is ong of a group of keystations finked to one or more adminis-
trative keystations for the purpose of routing rade confirmations. Trade confir-
mation tickets for the group are produced on an additional printer connected
only to administrative keystations. Al keysiations aliow trading; however,
since the administrative keystation's printer receives the tickets, it is possible
that it may not respond as quickly as a trading keystation during order entry.

1.1. GLOBEX Login

The Login dialag box is always displayed if you are not fogged into a Service.
You cannot jog into & Service until the Service name and Start Session button
are enabled (black). If you are not permissionad for a Service, its name will not

appear in the Service list.

BOTS 7 GLOMERD SVSYEH

PLEAGE COMPLETR YHE FORM SELGW TH STARTY THE SERRION,

wes wane [ 1

SERVICE CISY

TRADLR X0 3
— —
3 OPERATOR 1D

£XIT SEEEIGH [ 8TARY SEEBIOH |

Figure 1.7 Login Dialog Box

Page 15 of 368

0016

CMEQ0142812



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 17 of 369 PagelD #:1525

1 The GLOBEX Keystation

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

2. Type the subscriber name as assigned by the Exchange; press @ The
cursor moves 10 the Trader iD box.

* 3. Type your trader identifier (your Exchange-assigned user identification};

press @ The cursor moves 10 the Password box.

4, Type your password. s chargoters are shown as asterisks oniy (***). Press

@. The cursor moves to the Operator Identifier box.

5. Type your assigned operator identitier. Chegk for errors, then prass

* # or ® D; or click Start Session. If your login is accep- N
ted, the GLOBEX keystation display fills the scraen.
Once a Service is logged in, you must display the Login dialog box {see Sec-
tion 5.2} to log into another Service. In the Service list, a logged-in Service
name is disabled and preceded by an asterisk.

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

Section 5.6 tells how to iog out from a single Service. Repeat these stepsto
log out from multiple Services.

GLOBEX User Guide - 1985

0017 CMEQ142813
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1 The GLOBEX Keystation

MO S0 A SDiv -
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SNA UL IO O5WS NOOE OM TN Laa M JEIH XK
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Figure 1.2 GLOBEX Keyboard
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T The GLOBEX Keystation

SYE NENU '

1.2. The Keyboard

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

1.2.1. Hard Keys

The majority of keys on the keyboard are “hard” keys, some of which, labeled

ﬂ and in Figure 1.2, are assigned to the most frequently used trading
functions.

1.22. Other Imporiant Keys

Use arrow keys, shown with in the keyboard diagram. {0 move the inser-
tion point in a dialog box; use number keys to enter prices and quantities.

Cancels any function.

g e 3 Complete and execute a function, submitting the entry
p“ﬁ P . to the Host.
@ Allows use of the keyboard as a calculator.

1.2.3. Soft Keys

“Soft” keys, $0 namad because they can have mora than one function, are arran-
ged in two staggered rows above the main keyboard. In this user guide, soft

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

.3 + soft key to access the function in the top part of the label.

GLOBEX User Guide - 1885
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1 The GLOBEX Keystation

Programming Soft Keys
At any time your keystation is operating, you can program the unfabeled soft
keys at the right end ot each row to perform macros. A macro is an automated
procedure that reduces the number of keysirokes required by repetitive opera-
. tions. Once you save the macro, you can press the soft key to implement the
' operation. Appendix F tells how to program soft keys. Keep a written record of
each macro and the key 1o which you assign it.

1.3. The Mouse

The mouse is a pointing device that simpiffies GLOBEX operations. The
mouse has a left and a right button. Use the left butlon uniess otherwize in-

structed,
1.3.1. Mouse Pointer .

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

T Point and click anywhere in a window to make the window active
50 you can move, size, or make a $election in it, {The window
has “fogus” when it is active.)

When you peint o the characters in a text box (in a dialog box),

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

x it a procedure requires you to wait for compietion, the mouse

pointer becomes an hourglass symbol.

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

GLOBEX User Guide - 1585
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1.32. Using the Mouse

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

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

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

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

6 GLOBEX User Guide - 1995
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' 14. The GLOBEX Keystation Display

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

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

OLOBER®T CRE-RATIF ¥

Aenu Bar

|

|
-

MM X X[t o% K OXT
l..
otk oy

Lid R i2EHY
H
H

Trading Window

ey ¥ T ‘Fieus
saL

el D S0 Pig
Trader Mailbox ”ﬂnﬁcnn Bn::? reus
TER-3 BELL PIBH4
: oK-
|

Command Ling

E i -
Figure 1-3 GLOBEX Display - Fixed Syl Ticker Window

Alerts Window

¢« GLOBEX functions are listed on manus whose titles are shown In the
i menu bar.

» Inthe Trading window you can sge, at a glance, quoles and quantities
at the top of the market as waell as your best orders sntered at the

keystation for a set of instruments.
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The Trading window can display one or two sets of instruments — “pDages. "
See Section 8.3.

+ The Trader malibox shows responses from the Service's GLOBEX
Host computer concerning your most racent entries.
+ The Ticker window displays last price data.

+ The Frice Page (shown in Figure 1.17} shows indicative cash market
and statistics information. You can dacide whether to display the page
and choose between two pages of information from Reuters Monitor. .

= You can use the Command Line to display a page with a specific in-
strument,

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

« Alerts of various kinds appear in the Alerts window, When there arg
no alerts, the rEUTERS logp is displayed.
e Trade Tile
Click the mouse in an area to move “focus” to that area, or press O to

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

GLOBEX User Guide -
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14.1. Display Styles

About Display Styles
There are two display styles:
+ Fixed where the Trading window, Trader Mailbox, and Ticker window
display in fixed positions, as shown in Figure 1.3.

+ Freeform where the trader can move or overlap the various windows
and decide which windows should display. An example of the freeform
style is shown in Figure 1.4,

GLOBEXE: CHE-MATIF
Irade  Splrade Nodify DBigplauy Paraem andow Cancald

Sesgian

-
t)
-

kS

R

Bk eT a7
x

NoRow

R e |

SNFI CFOUS
T ORPUI
¥t S

HOHOE KON M CH M K NN Ry R %

-
]

’ 1407735
) 1123122 ¥

1In-go #rU4
0K~
1ED~1% ONEHLDI 280
K~
bpig-%17 30L THUS
0

&
»

Tua 09 ray VPOL YJEIDT

‘ Figure 1.4 GLOBEX Display - Freeform Style
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Changing the Display
To change the display from one styie to anather:
1. Move the mouse pointer to Window onthe menu bar. Click the "
The drop-down Window menu displays.
i 2. Move the pointer to Style in the drop-down menu. Click the e~
; icong (picture symhois) for the wo style choices appear. S e
: The top icon is for fixed display sivle; the bottom icon, frecforry s
3. Move the mouse pointer 10 the style you want. Click the mou e ee—————z=
display changss to ths selacted style.
When you change 1o the freeform style, GLOBEX uses the wintiOr wrmewwe———
ment chosen when this slyle was lasf used. Any new seflings will &e————
when you logout.

Window

Trader Mailbox-
4 Ticker :
Price Page . »

Style
Instrument Spacing

¢ Instrument Overlap Warning

Figure 1.5 Drop-Down Window Menu

H
| Moving and Sizing Windows

[ When the display is in fixed style, you ¢an size the Trader Mailboe e

window. When the display is in freeform style, you can move, size= ____
Trader Mailbox and Ticker window. In either style, you can moves
the Price Page or change its font size.

Siring Windows

= When the dispiay is in fixed style, increase or dacrease the size o
" Mailbox and the Ticker window together by clicking the + or - butTe -
! right corner of the screen title bar. {The bultons are shown In Figyrm mer—

GLOBEX User <=
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BYS MENU
w;m ﬁ}cus in the wméczw mw bag is gray), press O o display the Systern
: }3 1.6. Wss: the O or Q to highlight Grow or Shrink.

Repeat u.nﬁ L‘me window is the desired size.
S ) PlusMlinus Buttons
]

¥
e
1= ~&eroll
i Aerows
i
Grg34s
Lhrink

Hon.a winda .‘rfaks so all lines do not display, scroll bars appear. (See Fig-
ura 1 8.} thkthﬁ Up or Down $cro!l Arrows to bring additional fines info view.

CME(G142822
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Displaying or Hiding Windows
To display the Trader Mailbox, Ticker window, or Price Page:
1. Click Window in the menu bar to display the Window menu.

- 2. Click elther Trader Mailbox or Ticker in the Window menu to display that
window in freeform style. Click Price Page to display a menu with & choice of
avaiiable Price Pages. Click the name of the desired page.

Double click the

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

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

When Trader Malibox is hidden, it appears as an icon E at the bottom of
the screen with @ number ingicating the number of new messages, up fo 100
To hide the Price Page:

1. Click Window in the menuy bar to display the Window menu.

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

To display or hide windows with the keyboard:

SYS MENU

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

To close a window,
iy
youcanakopress () highfight the Window menu.

SYS MENU ey
O - 3. Use @ or O to highiight menu choices. Press Sememmwest® {0
withfocus ina choose a highlighted option. {(Menu cheices are the same as those described
window and ; abave for the mouse.)
choose Close., !  PRICE PAGE

displays the Price Paga if it is currently hidden.

GLOBEX User Guide - 1995
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Moving Windows

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

-
R Using the mouse:
.’3 i

1. Click ahywhere in the title bar of the window. The mouse pointer changes
o B,

2. Move the mouse pointer anywhere on the screen.

3. When the tip of the arrow is where you want the upper-left corner of the
window 1o be, click again. The window will display as closes as possible to the
selectad location. Windows will not overlap the Command Line, date and
tine, or the Alerts window.,

Using the keyboard:

SYS MENU

1. Press O 1o display the System menu shown in Figure 1.6. (Focus must be
in the window.) Use @Dt Do highlight Move. Press {3
The mouse pointer changes to Wy .

2. Use the arrow kevys 10 move the pointer.

When the tip of the arrow is where you want the upper-left corner of the

t window to be, press & . The window will display as close as
possibie 10 the selected location. Windows will not overlap the Command
Line, date and time, or the Alerts window.

- See Section 10 for additional information on these windows,
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Changing Font Size

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

Using the mouse:

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

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

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

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

@;3 The window automatically changes in width to adjust to the
new font,

14.2. Trading Window

Each numbered fine in the Trading window shows current data for 2 single ins-
' frument: the systents current “best” Bid and Offer quote and quantity informa-

" tion; the Last price and net change; your best Bid and Offer quote and quantity
at that keystation; and at the end of the ling, the Exchange identifier —

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

with another, communication with the Service owning the page is lost, or you

feg out of that Service. If either of the latter two events takes place, the page is
replaced by the defauit page from a Service that is still logged in, based on Ser-
vice display pricrity {(see Section 6.3.2). The default page is the first page the
keystation receives from that Service. In the case of a displayed custom page,

GLOBEX User Guide - 1595
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fines showing instruments from the lost or logged-out Service are blanked.
I Whenever the keystation is forced to select a pags for display, it always dis-
f plays a single default system page.

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

' entered at your Keystation. —
§ § ) i OLEDENG: CME-MATIF

a3

Tnstrument Market Biock Statistics Block Keystation Block

| “Figure 1.7 Normal View of Trading Window

Instrument Block .

The system or custom page name appedrs above & numbered list of instru-
ments. Each page can contain up to 20 contract identification codes, referred
1o in this manuat as instrument names,

Henu Trade §

ERU3vP 600
£puz-EDZ3
; J¥mMa
X 7 DMH3

; . . are 1.8 Instrument Blook

CMEQ0142826
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Market Block

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

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

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

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

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

drop book, and snapshot modes}. Figure 1.8 shows the market block as it i

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

The Market Quantity column ~ BUSHEEINGEIET BT I H M E
. (Bid quantity/Offer quantity) , _ i S ;
shows the total quantityof all- . [ e ;
orders.at the best price. =~ . i/ * !
When'you have orders atthe " 943175438 1t
" bast price on sither side of - 2% "

Figure 1.8 Market Block at Two Ditferant Times

the market, that price is
displayed in white on a black
background (the on-market indicator},

Statistics Block : :
i The Last column shows one of the follewing events: ‘ ;
i » The latest trade price (Last). LHET HET £H :
!« Seitle price (displayed in reverse video until 2 new  [KismdRLIALY
Last is received).. P60OGT P
? unch

+ A subsequent Bid higher than the previous Last
(including entry occurring prior to the first trade of
m? day). ’ 8?79t

A subsaquent Offer lower than the previous Last  Fig. 1.10 Statistics Block
{including entry oscurring prior to the first trade of
theday). -~ -

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

CMEQ142827
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After Market Opening, the Last indicator fol Mf}?}
arigin: :

B - A. Bl‘d better than the pri-or Last,

i7" Indigative Opening Price

© 8§  Settle price from ﬁrior day.

A blank indicates that no Last is available or tg
previous Last

s +increase,
o - decrease.
» unech unchanged.

« NiA—there is a Last byt ho prior day s
the net ghange. :
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. Keystation Block

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

Cancel
The Trader Quantity column (Bid quantity/Offer quan-SEams
tity) shows the quantity of the oldest best Bid and Of- 4
fer entered from this keystation. a3t *;’

Additional Views of the Keystation Block

/9512 X

Figure 1.11 Keystation Block

Since all the information available for an instrument cannat fit on one line in the
trading window, you can display three additionat views of the keystation block,
Click the mouse anywhere in the keystation block column headings or press

TRADE VIEW

‘ O 16 cycle through the different views, The three views cycle in this order:
«  Normal View

3 « Net Positions View

= Statigtics View TRADE YiEw

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

Figures 1.7, 1.12, and 1.13 show the three views. In any view, the last charac-
ter in the instrument iing is the Exchange identifier,
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Net Positions View

For this view, keystation block values for each instrument are replaced by the
. accumulated GQuantity Bought, Quantity Sold, and resulting Net quantity, folio-
- wed by a suffix (+, -), based on the current login session. Column headings

are white.
| | BLOREXE: CHE-MATIE |
Henu SpTrade Modifty Display Param Window Cancel Gession Help

Trade

i7__FI1BmS_

Figure 1,12 Net Pasitions View

Statistics View

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

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

prior day’s settiement.
-;; . ALOBERRY TME~MTIT

Monu  Trade Trade Modifey Sisplas Paras Uindsw Ganosl SBSsscien Helw

BPHS
EpHa-Fora
EFra
PiBZ2
FIGHA

1

Ed
5
&
k3
3

Statistics

Figure 1,13 Statistics View
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Two-Up View

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

- R L - GLOBERE: LHE-MAYLF
Spirade Modify Digplai Param Window ECance]l Bessiap Heip

meoy  Frace

TL T [ PR EF SHBTE

i
§

Figore 1.14 Two-Up View

TRADE VIEW

If you prasso while showing a two-up view, only the left page remains,
showing the Normal view. You can aiso click on either page heading 1o restore
that page to the Normal view in a one-up display.

Marke! Maker and Working Order Views

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

1.4.3. Trader Mailbox

THET £

HHCPH
TED-3

g
1ED-3 WP 9433 1 ;s i
L

Figure 1.15 Trader Maitbox

The Trader Mailbox shows the results of your uss of GLOBEX. Every entry at
the keystation results in a response from the GLOBEX Host. New messages
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display at the top of the Mailbox. Older messages appear in descending time
order in the box. For instance, the Mailbox in Figure 1.15 shows the user's last
three actions: the earliest action (the message at the bottom of the mailbox),
entering an Offer; second, confirmation that an offer was matched: and, at the
top, confirmation that a bid was matched. The Mailbox hoids 300 lines, which is
approximately 100 messages. Message fields are defined in Section 11. The

! same messeges, in a slightly different format, are listed in the tradelcg, along
with additional messages (see Section 11.3).

Messages are dispiayed in color: green for arder entries, including hold and re-
lease; white for maich notifications; red for order cancellations. Orders not pro-
cessed or refused by the Host are in yellow.

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

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

144, Ticker Window

i - Bl TickE e
The Ticker window reflects the most recent ac- [ —

tivity in all markets and shows changes to the 1ny g513A7 li
« ) B ™ |
Last value. Anew Last can result from a Bid,  BEives JJagbang:
Offer, or trade. A last that is a Settle price is i . D26 5HAmL
not reflected in the ticker window. Ticker mes- Figure 1.46 Ticker Window

. sages include instrurnent name, Last price,
| Last indicator (B for Bid, A for Offer, blank for

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

| To display, move, size, or hide the Ticker window, see Section 1.4.1.
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1.4.5. Price Page Window

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

T TWBTCATIUE Cal :
1,4940/50-14110 E ¥ '3 5

¥ Be.eiBe-14i13 E pR OMO 8 cled .
F1.2020730-14:13 E_OM 3M0 _4.56.. N <
111 1.569l/gg“14"16 PIB_  3MD B g?.?ﬂg HOT L JUN FUT 115,40
€n  1:3%azr97-14:16  Sb 800 2574 USBOND  309R 107.24-25
PP §:4888735midies  BYEES '5378:2° Gcoip 303.10,3.60-14116

. DR 216‘%. SILUER ¥ .22/-24-14:17
EDSMO S.B67-12-D% 125  CACA0 1845.9% BRENT-N/a 0,50 8.

GGBRS DE RE?gRERCf/&ﬂ?ERﬁ&Qﬁ sgxccs

3i 3BT 25, ¥
3 33T 9379 ____
1 1 558 1t 45?.““’; k1 «,Lq H 455“ 332:9335__9 -3 20

;'ﬂ“‘i 93!‘6“ e TS 20‘&3’&‘““20‘5‘”3’5”20?‘5?“ 1Z60__

HOSY OR LIBRE, PIBDR & OPTION PIBOR DPEN ~ OUUVERTS
Figure 1,17 Two Price Pages

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

1.4.6. Alerts Window

The Aleris window usually displays the REUTERS logo, High and low price limit
i breaks are shown In this area as they occur, as do Request for Quote ( RFQ; a-
' lerts, system events, and messages from the GLOBEX Control Center. Abeep

anngunces display of ceriain messages.
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The window holds three dines of text, The most recent alert massage Is always
on the top fine, and the oldest message scrolls off when there is no room to dis-

A play it. Instrument- and Service-specific messages include the Exchange iden-
tifier and Service code. Each message is displayed for a maximum of thirty
seconds (unless “rolied-off” by another message) before being replaced by the
logo. During a GLOBEX Session, alerts are saved 1o a displayable Alert fist.
(See the GLOBEX Menu item in Section 1.5.2.)

1.4.7. Command Line

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

GLOBEX {Jser Guidie -
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1.5. GLOBEX Menus

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

oy

Menis

LR Atk Marhel Maler... H Joran arders..
Horts B Buy Working Oniar... Reesse..
iy Otter... Selt Working Crcer.. ]

cont'd

Cligegge PASPWOIT...
Logsut, ..

il
Ry

" _lnstumpnt Qwaias Woring

Gopy File..,

Flgure 1.18 Kaystation Menus

BEX User Guide - 1995

CMEQ142835
0039

Page 38 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 40 of 369 PagelD #:1548

1 The GLOBEX Keystation

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

Param . Window.
Open Orders. ..
rage
DrganiZationg.. . .

Market Maker Page
- fHotive Harkets

Custom Page Select 1 3

Figure 1.18 Display Drop-Down Menu

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

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

mTiiarau wandbw Canoei Swamion
epen frders. .. - RN

Page Bir... - }
organizations.. .,
Harket Maker Page &
fAotive Markdlbi 4
Customn Page - CPAGE 1 §

Figure 1.20 Additional Menu Cholcss
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15.1. Selecting from Menus

i \5 To choose an item on a menu:
I 3
1. Click the menu choice in the menu bar. The drop-down menu disple==me
2. Move the mouse pointer so it points 1o 2 choice. Click the mouse Eow  seemm——m
3. If an additional set of menu choices displays, click your choice in th s s

To choose a menu item with the keyboard:

SYS MENU
1. Press O when focus is in the Trading window 10 activate the me» ¥ Emesse—m

4~ , e
2. Use @ ar O 0 move to a menu choice. Press Sermmm
down menu displays.

3. Use @ ar @ to highlight your choice. Press @

4, i an additional sef of menu choices dispiays, use the arrows to hicy F————

choice; press S

152 GLOBEX Menu Bar

Each of the items in the menu bar is described herg briefly. Additiornzs i
tion is found in the relevant sections of this User Guide,

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

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

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

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

the list,

Trade

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

SpTrade

Special trade functions include markat maker and working order functions.

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

Display

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

display.

Param

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

GLOBEX User Guide - 1995 27
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Window
Choices on this menu allow you to customize the keystation display.

Cancel .
This menu choice allows you to cancsl open orders.

Session

Choices on this mernu aliow you 1o login or oul of GLOBEX services, change
your password, and lock or uniock the keystation,

Help
This menu choice displays online help.

1.6. Printers
1.6.1. Audit Trail Printer

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

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

1.6.2. Ticket Printer

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

1.6.3. Printer Problems

A printer grror message {Check Audit Printer or Check Ticket Printer) identi-

fying a printer problem appears in the Aleris window if a printer s off-line, out of -
paper, lumed off, or disabled 1o the extent that it cannot receive data. The prin-
ter message repaats once every five minutes until printing Is re-gnabled,

0043 CME(0142839
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1 The GLOBEX Keystation

~ An audit trail ot all orders must be maintained when you trade on the GLOBEX
system. Therefore, if your audit trail printer stops functioning, it is strongly re-

: commended that you use another keystation with a working audit frail printer.

~ Otherwise, you will not have a record of transactions entered into the system.

Always check the Alerts window for printer error messages and correct any,
printer problems before logging out from a Service. Failure to do 8o will pre-

vent atcess to Offfine Utilities.,

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

1.6.4. Reprinting Data

The audit trall is 2 subsat of the internal system tradelog. f the audit trail has
rot printed for any reason, you can print the tradeiog {ses Section 7.15).

If the ticket printer malfunctions, data for trade confirmation tickets is also recor-
ded in the tradelog. Lost trade tickets cannot be reprinted at the ticket printer.
However, you can reprint ticket information on the audit trall printer using the Of-
fiine Utllities (see Section 12.7.2).

GLOBEX User Guide - 1995
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~ 2.Basic GLOBEX Functions

. 2.1. Overview

To trade on GLOBEX, you need to know how to:
« Select an instrument.
+ Seiect a function -— Bid, Offer, Bid/Ask, Hit, Take, etc.
« Execute that function.

Section 2 explains these operations, lells how to get on-sereen heip, and des-
cribes what will happen in the event GLOBEX service is lost. This material, along
with the material in Section 1, comprises all the bhasic information needed to
operate the GLOBEX keystation. Cther sections of this user guide give detailed
informatiorn on keystation features and functions. Refer to these sections for a

complete understanding of GLOBEX.
Logging and Signing In
To pperate the keystation, you must he logged in, signed in, and have a valid
password,
For information see:
+« (GLOBEX Login (Sections 1.1, 5.1, and 5.6).
»  Entry Operator Sign-InfCut {Section 5.3).
« Lock/Unlock Keystation (Section 5.4).
» Change Password (Section 5.5).

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

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

» Systemn pages contain Exchange-defined sets of instruments.

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

Before you perform most functions, you must sefest the instrument you will be
working with. If the instrument you need is not on the currently displayed page,
use Page Direclory (See Section 8.3} to substitute the correct page. You can
also use Quick Page Find (Section 2.2.1) 1o locate the instrument.

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

5.5 o o e o s v
Ty 0 ks B ek £ T

A thin line displays .
below the selected : Selecting Two-Dight Line Numbers

instrument, N : 2
For two-digit instrumeant line numbers, do not key the fine number. When you

press a number key, the underline moves to the first instrument in the display that
ands with that number. For example, press 1 and the underiing moves to line 1.
When you press the number again, the underfine moves to the second instru-
ment line ending in that number, For example, the second time you press 1, the
underfine moves to fing 11. When there are no more line numbers ending in the
number, the underitng reéturns 10 the first line. The cycling continues as you press

the number.
. Examples: .
: _ -
‘ To choose instrument line 12:
Press 2 to sefect instrument line 2.
Press 2 again io select 12, the next iine number ending in 2.
1 P
GLOBEX User Guide - 1995
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To choose instrument fine 21 in a two-up view where more than
20 instruments display:

Press 1 to select instrument line 1.
' Press 1 again to select 11.
Press 1 again to select instrument line 21.
If vou press 1 again, the selection returns to line 1.
To choose instrument line 13: ‘
Press 3, 3.
To chouse instrument fine 10:
Press 0.
To ehoose instrument line 20:
Press 0,0

i an instrument line is blank, the undarline does not move {o the line.

To select an instrument ysing the mouse:

U

uN

1. Point the mouse anywhere in the instrument name, line number, of market

- block.

: 2. Click the left mouse button. Athir line appears below the selected instrument,
ant the Trading Panel displays. The Trading Panel shows all available
funetions. (See Figure 2.1.)

Mouse Shortcuts
Lise the mouse to start some functions:

s Tochange an open arder, click the /eff rmouse button in an instrument's
keystation bieck (the Trader Quote and Quantity columns), or in any of
the fields in the alternate keystation block views {see Section 1.4.2). i
thera are Open Orders, the Hold and Change Open Order dialog box

displays. (See Section 7.7.)

(L OREX Hser Guide - 1585
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2 Using the Keystation

« To cancel an order for an instrument, click the righf mouse button in the
instrument’s keystation block. The Cancel Open Orders dialog box
displays with orders for the selectad instrumem. {See Section 7.13.)

» To choose the order{s) to cancel, double-glick the fight mouse button
anywhere in the Trading Window except the keystation block. The Can-
cel Open Orders dialog box displays with all open orders. {See Sec-
tion7.12)

22.1. Quick Page Find :

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

1. Click in the Command Line. The insertion point appears. The command fine
is active onfy when it shows the insartion point.

Or
TRADE THLE
Whean you press O
TRADETILE , Press until the insertion point appears in the command line.
H
O’ you move 2. Key the instrument name in one of the following formats:

focus to each active instrument name
window, in turn, :

Example:

EDZ6 '

Or

Exchange identifiers: : Exchange identifier space instrument name

1= MATIF Example:

m=CME ) .
== Epze

m

3. Press bommm o 2

i
" For the first format, the keystation searches the currently displayed page, all
cusiom pages, and then system pages for each Service logged in. The keysta-

GLOBEX User Guide - 1895
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tion searches the systern pages for Services in display priority order. (See
Section 8.3.2.)

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

- i Use the second format only If you know the Exchange to which the instrument
: belongs. For this format, the keystation searches the currently displayed page,
all custom pages, then syslem pages only for the Service that supports the

specified Exchange.

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

instr. not found -~ The instrument name you entered is not on the
currently displayed page or any custom or system page for the con-
nected Services.

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

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

- Not logged into sarvice <identifier> - You used the Exchange
: identifier-instrument format, and you are not logged into the Service ©
! which the Exchange identifier belongs.

2.3. Selecting a Function

After an instrument is selected, choose a keystation function to apply to the
selected instrument. A function dialeg box for that instrument will be displayed.

! To select a function, press the key labeled with the function’s name. This may be

- ! either a “hard” key on the.main keyboard or one of the small, round “soft” keys

! above the standard keys. (See the keyboard diagram—-Figure 1.2 in Section 1.}
The function dialog box displays.

GLOBEX User Guide - 1885

0050 CME0142846

Page 49 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 51 of 369 PagelD #:1559

2 Using the Keysiation

Qr
Choose a function on the Trade menu or Special Trade menu.
@ - Use the mouse to choose a function in the Trade menu or Special Trade menu. 5
{See Section 1.5.1 for information on selecting from manus with the mouse or
keyboard.) R
Using the Tradinyg Panel -
3__/\ When you point and click an instrument to select it, the Trading Panel shown in
' g Figure 2.1 displays. The Trading Panel, containg command buttons for all .

choices on the Trading and Special Trade menus, To select & function, click the
Trading Panel command button. The function dialog box displays.

Functions 1or which you ara not permisgioned are grayed.

K11 WIT |l TAKE || BID

B1Dh/nt [GFFER | cHANOE || CANCEL | RF® || BOOK | )
!i BUY 40 [[BELL e |[MARKET MAKER | g
-

Figure 2.1 Trading Panel

You ¢annot move the mouse pointer outside the Trading Pane! border. Click Quit
to remove the panel. :

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

To select a function in the Trading Pane! with the keyboard:

1. Display the Trading ?aneé by clicking the left mouse button on an instrument, -
2. Press ®e;’® until the command button is selected. it will have a dark
border and an inner dotted outline,
' 3. Press =l display the function dialog box. -
f Press to remove the panet from the display. ’
i
CME0142B847
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24. Using Dialog Boxes

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

i

!

i

| boxes are shown in Figure 2.2.

[ Radio Button

arvice List ’

| GLOBEX furope 21 @ Systen Pages
s Custom Pages
Gmrket Maker Fages

Command Butten

PIBOR 3 BOIG
HOTIOHHEL 10 ANS
CAL FUTURE

ECY LONG TERME

OFTLONE DIUERSES [ Lers _
SYSPAGE.. 1XM5_ 13 e m
M [Jaignt s d

SUSPAGE_IXMS 13

PIGOK & WOIS I : oK 3

Check Box
-
i

—— ——
CHANGE PASSWORD

2

LIs

List Box

4

A

]

) Service List Current Password ‘

Drop-own List L OBER ameri “"' Mew FPassword [::m_;m:]

- ; Verify Hew Passward ::j
QulT l t OK '

i
i
i Figure 22 Exampie Dialog Boxes

2.4.1. Areas in a Dialog Box

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

¢ ‘The title bar identifies the function the dialog box supports,

» Atext box is where you lype information.

o GLOBEX User Guitle - 1985
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e, S

s Alist box displays lists of items. Some lists are of avaliable choices
such as instrument names; other lists are for display of information only.

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

i = Command buitons carry out an action. Labels — OK, Quit, Save, Re-
set— indicate the action that occurs when you click the button.

« Square check boxes Iet you choose from a set of choices. You may
choose more than one check box.

« Round radio buttons present mutually exclusive choices. You may
choose gnly gne button at a time.

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

Market Maker and Working Order functions use specialized diziog boxes in
which you can use many of the techniques described in this section. Details on
using those dialog boxes appear in Sections 8.4 and 8.5-8. o

Hentifying the Exchange

A dialog box can display choices for a single Seérvice or muitiple Services. In a
single-Service dialog box, such as one used to enter trades, the one-character .

. Exchange identifier {(m for the CME and f for MATIF) precedes the instrument .

t pame in the dialog box titte bar. In a multi-Service diatog box, which can display ‘
a mix of instruments from different Services and Exchanges, each instrument
namme includes the Exchange identifier,

© 24.2. Moving in a Dialog Box

Moving to an area of a dialog box selects that area, highlighting it or marking it
with 8 dotled outiine; this bacomes the active area. The next action you take wili

affect this active area. -

e

Press @ to move from area to area. Omovas through the dialog box in the
| opposite direstion, As you press the kay, the highlight or dotted line moves from
. areato area.

GLOBEX User Guide - 1895 -

CME(142849
0053

Page 52 of 368



§2-28 Filed: 12/29/09 Page 54 of 369 PagelD #:1562

2 Using the Keystation

& Sdrsen that displays options and allows you to
mimands. ~Dialog boxes display for all the func.

S 2

R I;;%}*i{éﬁszatwn functions. Two sample dialog
"
%’Eﬁé@ - R Aadio Bution

s ) SuEtem Pages
e X ) RUGEOM Pages
) Market Haker Pagesx

PN

CTright

Texi 8ox

ﬂﬁbeied n.Figure 2.2). Not all areas appear

=
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« Alist box displays lists of items. Some lists are of available choices
such as instrument names; other lists are for display of information only.

» Drop-down lists are indicated with the Down Arrow shown in Figure 2.2,
Opan the list 1o display its choices. Whan you make 2 selection, the list
closes and only your choice displays.

¢ = Command buttons carry out an action. Labsls — OK, Quit, Save, Re-
sat— indicate the action that occurs when vou click the button.

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

« FRound radio buttons present mutually exclusive choices. You may
choose enly one button at a time.

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

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

Identifying the Exchange

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

i namein the dialog box titie bar. in a multl-Service dialog box, which can display ,“ ’
a mix of instruments from different Services and Exchanges, sach instrument .
name includes the Exchange identifier. -
2.4.2. Moving in a Dialog Box -

Moving to an area of a dialog box selects that area, highiighting it or marking it
with a dottad outline; this becomes the active area. The next action you take wifl ‘.

aftsct this active area.

; Press to move from araa to area. Omt}ves through the dialeg box in the
| opposite direction. As you press the key, the highlight or dotted fine moves from
: arealo area.
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GLOBEX User Guide

i

Click on an area fo selsct it.
243, Keying and Editing Text

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

point.

@ @ Moves the insertion point right or left through the text so you
can insert or delete characters.
Y AEE—
+ Selects text so you can replace it, by keying over it, or delste it.
Erases the character to the left of the cursor,
Or
Deletes selected text .
Erases the character to the right of the cursor.
Or
Erazes selactad text.

Click in a text bax to place the insertion point anywhere within text in the box.
Ciick at another place to move the insertion point. When some dialog boxes are
first displayed, a text box is already selected (highfighted). Text you key will
replace the selected text unless you first move the insertion point.

To select text so you can replace it or delets it, drag the meouse through the text
or double-click a word.

Page 55 of 368
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nmarketmaker 244, Using Lists .

and working

orders, these keys List Boxes

have other

functions. See A list box is a fixed size. When a list is longer than the display area, scrolt bars

Section 8. i display at the right side of the box.

To scroll:

@ ( 4’) Scroll the list up or down; this does not move the highlight. You
o can scroli the maithox messages, as wealf as fists in dialeg boxes,
using these keys. /1 market maker orders, these kevs have

other funclions. See Section 8.

In market maker To select an item:

and working '

orders, these keys Moves {0 the list box. A dotted outiine frames the firstitem inthe
have sther list :
functions, See )

Section 8. e }, Select the first item in the list when it has the dotted oulline. .

of
@ @ Seroll the list, moving the selection 10 another item in the fist,

Tip: Use the ’ -
keyboard arow " When you move lo another area in the dialog box, the selected item remains
keys to move within - selected.
the text box. : L . )
i To highlight or select multiple orders for Cancel functions:
i * Move only the dotted outiine to another line; the first item re-
j or giis selected. Press -+ 10 select or deselect an '
H i —-—

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

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

GLOBEX User Guide - 1885
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s Drag the scroli box to move to another section of a long list.

To select:
» Click on an tem in & list to select or deselect It

When you move o griother ares in the diglog box, the item you selected in the list
stays sedected,

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

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

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

Drop-Down Lists

To open or close the drop-down list:

: + @ Raveals the rest of the drop-down list.

Closes the drop-down list.

i Q.
%@or@
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2 Using the Keystatlon

To select in a drop-down list:

( ‘> (-?) Scroll through the list, moving the sslaction from item to item.
(You can also scroll without opening the list)

To open or close:
« Click on the Down Arrow at the right of the box to open the list.

§

To select:
+ Click on an itefn in a list to select it and close the list.

245 Using Check Boxes
@@ @ Moves the dotted outline 1o the first check box and then from one L
E check box to ancther.

Wssmrrnt Checks selected box.

E E ; Point and click 1o check 3 box.

24.6. Using Radio Buttons

@ Moves the selection to the first radio button. Doited lines appear
arcund the choice.

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

* Point and click to select a radic button. T

GLOBEX User Guide - 1995 i
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2 Using the Kevstation

L™
] 24.7. Choosing Command Buttons
- When a dialog box is first displayed, one command button has a darker border
4 omconn )
than the others. This is the default, executed when you pregs S i
- i TR j or ;i?’ axrem },
(h-;-) @ Moves from one command button to the next.
—
§ w3 Executes the command.
—_— Point and click o choose a command button.
! i ]
) 2.5. Executing Trades
. Functions on the Trade menuy, which are alsec shown in the Trading Pansl, are the
4 " most frequently used keystation functions. These functions allow you to enter
Bids and Offers and to Sell {Hit) or Buy (Take) as well as to change or cancel
open orders. The dialog boxes used for these functions {see Section 2.2 and 2.3
- on selecting instruments and functions) have a similar basic design. Figure 2.3
-~ shows the Bid dialog box.

Color cues are used in trade dialog boxes. Bid and Take boxes have blue
borders; Offer and Hit boxes have red borders. The Bid/Ask box has blus in the
- Bid area and red in the Ask area.
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2 Using the Keystation st

251. Moving Dialog Boxes .
Trading dialog boxes can be moved.

s

S —
jsazs B i BT

FMu*HEHIIﬂﬂﬁmmﬁwﬂﬁ&b 5[ roes |

Figure 2.3 Bid Dialog Box

T Using the mouse:
1./
1. Click anywhere in the title bar of the diaiog box. The mouse pointer changes
o . A

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

Using the keyboard:
SYSMENG i

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

Move. Press ‘ The mouse pointer changes to .

2. Use the arrow keys to move the pointer.

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

window to be, press 4

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

All new dialog boxes wili open in this position. Py
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2 Using the Keystation

252 Entering Data in Trading Dialog Boxes

; When a trading dialog box first displays, the price field is selected. Keying
numbers changes the data in the selected field. Move to and change data in any
other field and then use command buttons to complete or exit the transaction.
See Sections 4 and 7 for additional information on these functions.

Clearing Data

When a dialog box initially displays, full clearing data displays as shown in
Figure 2.4.

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

2. Clearing Key is a drop-down list. Select the appropriate key or type the
clearing information {see Section 4.4.2).

S —
- ‘9429 I T 1 Jg [Lox |I°~1lfmm#,m$?"”?$:iﬁi "ﬂ
K . D w0 mﬁ“mmm“%‘”

- : Figure 2.4 Expanded Bid Dialog Box
!
!
i 3. Completa the additional fields. Choose Brief fo display just the clearing key
and order number. {The command button changes to Full as in Figure 2.3.)

- ‘' When the dialog box s displayad later in the session, it will display in the mode
- - you chose the last ime-{fuli or brigl.

Price and Quantity

3 Key the price and quantity information or use the kayboard shorteuls described in
| the section on equivalent keys below.

Jl‘mﬂﬂ“ E =

:.'z*:::;‘;x‘-:‘
400 A—
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Click the Up and Down Arrow command buttons in the price and guantity tex:
boxes.

* Each time you ciick an arrow, vou increase or decrease he a-

$ niount shown in the text box. {The armourt of the increase or
decrease in quantity can be changed in the Instrument Parame-
{ers diatog bos)

Completing the Transaction

Choose a command button {o complete the transaction, DRifferent commancd
putons disptay In differant dialog boxes. Command buttons include:

QK Exacutes the ransaction. The commang bution may have a fabel
such as Bid OK or Ask OK.

Quit Exits from the dialog bus without performing the transaction,

Command Bultons and Equivalent Keys

in dialog boxes such as the one for entening & Bid shown in Figure 2.3, command
buttons have eguivalent hard keys. For the Prige and Quantity fields. hard keys
work only if the curgor is in the text box.

Diatog
Box Button Key Effects
t or @ increases Price by the
MMM price movement
or Quantity by the order
increment.
* or @ Decreases Frice by the

minimurm price movement

or Cluantity by the order
ingrament.
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2 Using the Keystation

Other command bution/hard key equivalents are:

Dialog
Box Button Key
C oK - 3’: werors: l‘ - g’g‘ TRAENT 2

QuiT = @ ’

2.6. On-Screen Help

HELP

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

GLOBEX ~ HELP MAIN INDEX

Select the subject on which you wonld like help
- Swlect

: @ UIRF BLOBNER HETE

- {J using the Keyboard and Mouse
‘ { Passing the Book

O Reosuery

{ Session Funotions Index

Oﬁ?arm(tcrs Funotions Index
- {FWindow Functions Index
( Yrading Funotions lndex
. (O Special Yrade Functions Index

O 0igplay Functions Index Bavk

f ' Figure 2.5 Help Main index

RCe
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Use the command buttans to operate the help displays.
s SELECT - Displays the choice highlighted in the index.

»  MENU - Displays a menu that leis you choose batween the main index
and help on the glertinterface. (See Figure 2.6 below.)

¢  PREVIOUS - Lets you look at the help display you viewed prior to the
current display. Use this button to return to the Help Main Index after
viewing a topic.
+  QUIT - Exits help.
s PRINT - Printing is not yet available. |

» FORWARD - Pages forward within a multi-page help topic. When you
reach the last page of a fopic, this butlon is disabled. i

» BACK - Pages backward within a2 multi-page help topic. When you
regch the firs! page of a topic, this button is disabled.

You carinot display help information while any dialog box Is on the screen. i
Using a Heip index
Use the following procedures for the Help Main Index or a topic index. Buttons e

that do not operate for an index are disabled.

,E To choose from an index:
- 3 : .

Doubie-cfick on an index ltemn,

N Or ¥

; i
1. Click on an index item. -
2. Cfick on SELECT. ’

i’x

To choose from an index: |

1. Use @ @ 0 move highlight to an index item.
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2. Press @ to highlight SELECT .

PR s T o
3. Press % 5 OF Foem v

Using a Help Text
The SELECT button is disabled because it does not operate for a text.
i \j To display consecutive help {ext pages:
[ —

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

To display consecutive help text pages:

e S )
1. Pregs % J or St 1o activate the FORWARD command
button (it is the default} until you have finished reading.

&
2. i youwant to back up a page, prass O to highlight Back and then press

.
I : 5‘3 At E;
. .

3. Press @ to highlight Guit and then press fo exit the system.
-
Help During Failure
- HELF
Although the O key and Help menu item do not aperate during keystation, site,
or Host failure, you can dispiay the Recovery help text;
L . R

1. Double-click on the BELITERE logo.
2. Click on the Help button in the Aleris window.

3. Click on the Mena button in the Alert halp text window, The index shown in
Figure 2.8 displays.
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2 Using the Keysiation

4. Choose GLOBEX — Main Index. The index shown above in Figure 25
displays.
. 5. Chonse Recovery {or another topic) in the GLOBEX Help Main Index.

Help Main Index

Seleot the subject on which you would dlike help .
Select

@ HELE S TEE RLErE TR SR ase:
) GLOBEX - Main Index

Previous

fuit -

U

Saok

(Ceeie ] (G

Figure 2.6 Index for Alert Interlaca/GLOBEX Help

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

Keystations have ive and standby connections 1o each Service. In most cases, if
the live connection is lost to a Service, the keystation changes its standby connec-
tion 1o that Service 1o a live connection and recovers any lost messages, while

maintaining your open orders,

© 27.2. Failure to Recover

. The GCC Emergency Procedures in the section of colored pages at the back of
? this book datail what happens If a GLOBEX Service Host, Service connection, a
i single keystation, an entire site, or individual keystation component fails, and
. specifies how you should respond in order 1o preserve/recover your open orders.
I In all such emergency circumstances, you must follow these procedures.

I K there is no live or standby connection, communication with that Service is lost.
The following events occur at the keystation:
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» Amessage in the Alerts window announces that a Service was lost.
Trading on other Service(s) continues normally.

¢ The keystation creates a file of open orders from the keystation data-
base of open orders. The open orders are written to this fite in their ori-
! ginal entry sequence.

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

Al s MSG: Open Order File <filename> xx is & timestampad message ad-
ded to the audit rail and tradelog when the file is completed.

It no other Service is logged in, the display clears and the Login dialog box is
displayed with the Exit Session button enabled. In the Bervice list, the name of
the fost Service is grayed. When communication is re-estahlished, the system
determines which proportion of the data has changed since the interruption.
Data for the complete set of instruments does nof need 1o be sent to your
keystation, only changed data. You will see the message Quick Download in
the Alerts window, followsd by messages indicating what percentage of instru-
' mant data has been downloaded to your keystation. For example, if the down-
ioad is of only a few instruments {fewer than 25% of the total), you wil
immediately see the massage Download 100%. If most instrument data needs
to be updated, you will see the messages Download 25%, Download 50%,
Download 75%. When the download is complete, you will see the message
Download 100%; the Service name and Start Sesslon command button will be
- ¢ enabled. You can login again and begin trading. (See Section 51.1 for informa-

tion on login.)

# the system determines that a complete download of Instrument data Is needed,
you will see the message Downloading, followed by messages indicating pro-
gress. {See Section 5.1.)

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

communication is restored, you wil not find a file with that date and time, and you
witl not need to use the order recovery procedures.

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

Trading Window
I a page from the failed Service s in the display. it is replaced by the default
system page from another fogged-in Service. If there was a two-up view in the ~

display and the new display waouid result in the same page on both sides, the
display reverts 1o the one-up view.

Custom Page

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

Single-Service Dialog Box

If you are iogged into only one Service ang the connection is o4t to that Service
while a single-Service dialog box is on display, the dialog box is automatically
dgestroyed; o warning message in the Alerts window indicates failure.

i you are logged into more than ona Service and the connection is lost o the
Service represented by the dialog box, a warning in the dialog box indicates

failure, the cursor is trapped In the QUIT command button, and you must close )

the dialog box.

Processing for instruments on another Service is unaffected. 3
F s
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2 Using the Keystation

Multi-Service Dialog Box

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

_ Services logged in.

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

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

3.1 GLOBEX America and GLOBEX Europe
Control Centers

N, The GLOBEX CONTROL CENTER is the first place 10 cali to:
- = Cangel orders while your GLOBEX keystation is down.
» Determing if your orders traded, or why they did not.

» Obtain assistance angd information regarding backup and recovery proce-

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

GLOBEX America (GA) = CME

GLOBEX Europe (GE} = MATIF
Please be aware the the GLOBEX CONTROL CENTERS give priority {o

canceliation calls over customer service calls and you may be put on hold.
GA GCC: Al inquiries, inciuding tech. assistance 312-456-2387

GEGCC:  Order cancellation: 33-1-40-28-99-99
: Market and all other inquiries: 33-1-40-28-83-38
Il HOST STATUS RECORDING:
|| GA: 312-715-6100

GE: 33-1-40-28-97-97

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

EX User Guide - 1895
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3.2 Technical Problems

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

necessary. J

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

QUK 0800-88-2000 2 Switzetland  411-258-7555

Q Japan 813-54-01-2483 (07:00-20:.00)"
«1 Hong Kong 852-2804-8804 (08:00~18:00)"
Q Singapore 65-776-8133 (08.00~18:00)"
* Other times, call Chicage (312-456-2351. option ‘2.

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

3.3 Emergency Procedures

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

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

in the event of a Host fallure, the heystation will automatically create a file of

prders which were open at the time of the failure. Qnce the standby GLOBEX

Host is up and running, you can upload these orders to re-establish your -
¢ Standing Order Book [see Section 7.14}. The GCC then inftiates a market
. re-opening, simifar te a markat opening, at the start of the GLOBEX Session.

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

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

The GLOBEX system is designed to minimize the differences in time that it takes
orders to reach the Host from keystations lccated throughout the world. if any
Trans-Atlantic or Trans-Pacific cable on the Reuter Network fails, the network

v may switch to satellite backup. This will result in a delay of approximately
one-half second in transmission time for keystations temporarily affected by the
cable outage.

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

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

4.1 Market Opening

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

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

Llosed State

A session beging with all instruments in the Closed state.  All functions are
disabled {see Figure 4.1).

{ Steging Period - Halted State

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

Staging Period « Opening State

You can continue 1o enter orders; oniy Hit and Take are still disabled. At
predetermined intervals, the system starts to calculzte an Indicative Opening
Price {IOP) for each instrument, The IOP represents the price af which an
instrument will frade, if a trade is possible, or what the opening price will be on the
E Bid or Offer side once the instrument is open, including intra-day closing and
' . opening. Trading will eventually begin at-an equilibrium price that falls within the
! overlap of Bid and Offer prices. The 10P is broadcast to all keystations and
: displayed in the Last column, highlighted, to assist you in entering orders; a suffix
| coda for each instrument indicates whether the {OP is based on the previous
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day's seftiement price (8), Bid (B), Offer (A), no entries (blank), or singie bid/offer
{I). The IOP is also broadcast to an externai ticker feed.

Note: GLOBEX supporis an external ticker feed. The information reported and
rebroadeast lo participating quote vendors is determined by each participating
Exchange.

Non-Trading Mode

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

systam.
Staging Period - Non-Cancel Period

At a predetermined time soon before the Sessicn cpens, you tan still enter
orders, but Gancel (both types), Hold, and Change, as well as Hit and Take, are
disabled. One more indicative price will be calculated and broadcast.

Consult each individual GLOBEX pariicipating Exchange for market
opening/staging period timas and procadures.

Market Open

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

- 4.2 Display States

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

_ the trader's own permissions, received during togin, and the current state of the
system and individual instruments. Trader permissions suparsede instrument "
state. (Permissions are described in Section 5.1.) Figure 4.1 shows how the
display changes according to system state,

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

quotes in the market quote column} is a clear indicator of the current system and
{ instrument states. Figure 4.1 indicates how the information for instruments in the
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i Marke! Quote | System State Yinstiument Statd  Teading Markat Block | Siatisiivs Block]  Keystation  [Alternate Keystation Rlock VfEW.‘?.!

| Sepacator Funciions Yook
| Enabied | Sraistics !

GreenC |l ' CLOSED i None
* Volume=0 *Na }imra-day Lest | No Ito {1 available
: or Bete-Last ! ! i
| Volurae>0 : Last&net 1Mo it gvpiigble | f availabie
) ! i change ! ‘
s + HALTED { All ewcept
Cree # i { Hit, Take
| Volume=0 i No 1 Intra-day Last | Yes INo {1t available
! : 1 0r Settle-Last
“Intea-day, iNo ilast&net | Yes Yes if availatde
| volumes0 ; change : :
Greon P s OPENING i All except
| Hig, Take
i Volumes=( "No 1oP Yos No 1t available
intra-tay. iNo HIOP, Lastit ng : Yas Yas Yos
yolumg>0* ) 0P
MNON- - Bid/Ask, Bid. Ofer, Markot MakeryW{ Single, Market Mgker Page
CANCEL i Releage, RFQ, Book, Holg
} Viplurme=0 ; ‘ : ; !
’ i No {1OP . Yes i Ne ! I avallable
Inva-day. o ; ) : :
: veiume>0™ “Ng LastoriOP _ Yaes ‘Yes 1 available
RN Hormal {OPEN Al
: i :
% Volume=0 | Yos {Lastor Yes No § If available
. : Settip-Last .
| imtra-day. ‘Yes Yes Yes If avaiiable
i volumg>(* i a8t and not i
; E change !
Drop Book  ; OPEN LAl | Updates to window and ticker only when price or quantity of best Bid or Offer
i . : | ¢henaes or when & trade ooeurs,
Wite * Snapshot OPEN 1Al | Updates to window and ticker only for new best Bid or Offer guote or new Last,
| Tris Last must be caused by a Bld higher, or an Offer iower, then the previous
Last, & trade highsar or kewer than the previcus Last, or a radie equal o the
; previous Last i that Last was not causod by a rade. A messags is sent 1o the
} external foker when the sysiem moves into gt out of Srapshot mode.

*“The Statistics block includes Last and Net Change columns. The Last colnn shows the [OF in reverse video fo assist yau i enlering orders during the staging
period, {nce the instrumant is open, the 10 is no longer relevent. “Yes” in this table means that actual Last and Net Change information is displayed,
~ The Last indicators for instsments in the inlra.day state are B, A, UP ARROV, DOWN ARROW, ang blank.

Figura 4,1 GLOBEX System Display States
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trading display evolves during the opening sequence and as the result.of system
activily, and how functions are enabled/disabled according to system state.
(Refer 10 Section 1.4.2 for information shown in display blocks.) The effect of
system activity on system function is explained further in Section 4.3,

4,3 Host Broadcast Level

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

Effect on BFQs

At a pre-determined level, no RFQs are broadcast. Note that while elevated
systern activity usually affects single instruments, RFQs are disabied for the
entire Service, I you send an RFQ, & message, (TIME) RFQ DISABLED
{SERVICE), is displayed in the Alerts window of all keystations enabled for
RFQs. An Enabled alert is displayed when normal keystation activity rasumes.

Effect on Monitor Pages

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

. Effect on Instrument Download

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

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

i
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' 4.4 How to Enter Orders

Entering an order inte GLOBEX requires you to:
» Display the order’s dialog box.
Type order and clearing information into the hox.

¢ Submit the order to the Host,
= Check the Trader Mallbox 1o see that the order was accepted.
» Watch the Trader Mailbox or audit trail printout for trades.

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

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

4.4.1 Initiate the Function

STEF 1 shows you how to dispiay the dialog box. Choose the method you prefer.
Refer to Section 2 if you need help, or use the system Help function. Remember
+ that in order 10 access functions you must be signed-in {see Section 5.3} and
. have g valid, non-expired password {sea Saction 5.5).

The resulting dialog box is then shown, with labels identifying the items in the
© box. Labels for text boxes identify the source of the values shown when the
| dialog box is first displayed. In many cases, this original valua will have been
; altered 1o show a typical order,

Initial Vaiues
To determine the inifiaf price in a trading dialog box, the keystation chooses the
first available price from the following, in order:
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For Bid
« Trader's best open Bid
« Best Market Bid
s Last or IOP {depending on instrument state; see chart in section 4.2)

« Settle price

— 1 Offer < Settle:
Market offer or Trader's Offer if instrument is cpen

- Setile

— i no Bid Market, Lasl, or Settie:
Market Offer or Trader's Offer if instrumant is opan;
Trader's Offer if instrument is not open

+ Blank
For Offer
s Trader's best open Offer
Best Market Offer
Last or JOP {depending on instrument state; see chart in Section 4.2)

*

L

Setile price
— Setlie

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

Blank

For Bid/Ask

Partially determined from Bid/Ask spread and precedence (see instrument
Parameters, Section £.4.1).

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

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

Rutes for Entering Prices

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

« Use only the minus sign and numbers 0 through 9.
» Do not enter a minus sign with blanks or leave the price box blank.

= Star typing at the far ieft of the text box.

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

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

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

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

Last Sals Price Check Warning

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

+ To submit the order at this price level, click on Submit Order. The order
is submitted and the dialog boxes clear from the screen.
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» it you dacide not 1o submit the order at this price level, click on Do Not Sub-
mit Order (the defaulf). The price check dialog box will clear, and you will
be able to change the price in the order diatog box and resubmit the order.
{Each time you submit the order, it gaes through the prica check,)

‘ WMH}WMM differs froen the LAST by 12

Lieks.

| Do Mot Submit Drder

Figure 4.2 Last Sale Price Check Waming Dlaloy Box

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

if there is no
Last the graph ;

displays  the
PfﬂViOUS_ day’s  Fora Bid/Ask order, it is possible for both your Bid and Ask prices to exceed the
settie price. . price check Timit. In this case, the dialpg box shown in Figure 4.3 displays,

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

; 3516 Z 531 — r :
; “WARRINGE The BID your hwee eritered Giffere frov e CAST by 15 | B
~ticks. The OFFff youheve sntored diffoca from tho LAST by 14

o Hat Suhuj:it’ oroer .

Figure 4.3 Last Sale Price Check Waming for a Bid/Ask

. {gxmrmi Geder
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« if you choose Submit Order, both the Bid and Offer are submitted, The
Bid/Ask dialog box will remain on the screen so you can submit additio-
nal orders.

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

Rules for Entering Quantities
¢ Use only numbers ¢ through 5.
= Start typing at the far left of the text box.

« Increment size must be a whole-integer multiple of the system minimum.
See Section 6.4 to establish a default order size and default increment
size other than the system-set minimums.

» Observe crder size limitations {see Section 6.4}.
» Be aware of the guantity threshold (Section 6.4}
+ Quantity fislds cannot be blank.

! After you select OK 10 send an order requast 10 the Host, an invalid quantity is
. highlighted for you to cotrect according to the warning instructions. You can
select OK again to override mogt order size and quantity threshold warnings.

Compieting the Procedure

Onge ali the information in the dialog box is acceptable to you, select OK.
GLOBEX performs a validation check to verify that each item is within an
accepiable range. I there is invalid data, a message is dispiayed in red in the
dialog box and the cursor moves to the invalid fieid; you will need to correct the
error or provide information you may have omitted.

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

Order dialog boxes require you to supply cantain clearing information (see
Figure 4.4 and Sections 2.4 and 2.5 for additional information on dialog boxes).
When a dialog box initially displays, it is in Full mode, as shown in Figure 4.4,
When you choose Brief, text boxes are removed, as shown in Figure 4.5, When
a dialog box is displayed later in a session, it is i1 the mode used last during the
SessIcn.

T BiDfor FPBHE T
0420 | 31 B (o] fen )] S o) owene]
P L a1 A O g
‘ ' L ) Se—

Memo

Figure 3.4 Dialog Box in Fulf Mode

S T T

s B =

e o e [l |

Figura 4.5 Dialog Box In Brief Made

A set of clearing data is associated with a “Clearing Key.” You can select clearing
data by selecting a Clearing Key from those in the dialog box drop-down list.
' you wish to change the ciearing information, click on Full and input the data in the
* text boxes. Each Service determings which fields it requires.

» Order # - Required information. You can leave the field blank, letting the
keystation supply the next sequential number {according to the order se-
: quence number, Section £.3.3}, or fype an order number. An order num-
? ber consists of the first 3 digits of the trader identifisr, plus a 4-digit order _
! sequence number from 1 to 8989,

« Acct # - Required information. You canrdefine a defaulf account num-
ber using Set Service Parameters (Section 6.4.2).

e
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= Type - This fleld is filled in aulomatically when GLOBEX accepts an or-

]

-

der. The default for a Bid or Offer is LMT; for a Hit or Take the field is
blank. LMM identifies market maker orders; LMW identifiss a working or-
der.

Qualifier - Leaving this field blank indicates that the order is good for
this GLOBEX Session only, and will cance! at the end of the session. -
ther options are:

D day order, good til the end of RTH;
G Good Tilt Cancelled {GTC) order;
5 GTC, but executable during the GLOBEX Session only, not RTH;

1-8 muitiplied by 10 {seconds] is the life span of the order before
automatic cancsllation by the Host (see additional information below).

CTl - Reguired (grayed for MATIF). This field is sither blank or defaults
to the previous entry. See Appendix B.

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

Fee - This field defaults {o biank (grayed for MATIF). See Appendix B.

Orig. Entry Date (Original Entry Date) - Required. The field initially dis-
piays the current date. Enter another date in form: month (0112} /day
{01-31) Ayear {<=current year},

F-EX {Foreign Exchange} - This field defaults to blank. See Appendix B.
F-Firm (Foreign Firm} - This field defauits to blank. See Appendix B.
Action - See Appendix B (active only for MATIF).

Memuo - See Appendix B (active only for MATIF).

Appendix B explains clearing information that is specific to individual Exchanges.

Timed Order Expirétion

In any trading dialog box, you can specify a lifespan in the clearing information
order gualifier box frorn 1 10 8. This number, multiplied by 10 {in seconds, for a
maximum of 80 seconds), is the amount of time the order remains in the Host
befora it is cancelled. Note: You can also enter timed arders for market maker
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orders and working orders. A maximum of 500 orders is allowed at one time per
keystation.

Hote: The Host cancels a timed order when it expires and serds an entry
removed message, with a status indicating a timed order cancel, to the

Keystation.

You can change, hold, release, and cancel timed orders. When you change a
timed order, the Host cancels the original order (if it has not expired or been
traded away). if the new order is a timed order, it expires after the specified time.
When you place 2 timed ordar on hold, it is stilf cancelled once the time expires.

If 2 keystation loses its connestion from a Host or you log out but maintain your
open orders, fimed orders continue to expire on scheduie. Since the keystation
is disconnected, it does not receive timed order cancel messages.

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

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

4.4.3 Interpret the Results -
GLOBEX Response

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

In the case of a Bid or Offer, the message tells you whether your order was
" successfully positioned in the book or refused, and indicates when a match is
1 found and a trade occurs; for Hit and Take, it indicates whether the order rosulted
in a trade., Other messages confirm that orders have been placed on hold,
released, or cancelied. All such messages are also printed as part of the audit
trail and stored in the tradelog. Remember that your keystation will not receive
match notification messages in the Trader Mailbox, audit trail, and tradelog if it

has failed or you have logged out.
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If a new order is the "best” for an instrument in the entire market, the market biock
of the Trading window is updated to reflect new market information; the quote
and gize appear on the instrument fine in red for five saconds. If 2 new order is
the “bast” for the user, the quote and quantily fields of the keystation block are
updated in red for five seconds. Only the best Bid and best Offer in the market

for the user are dispiayed,

Following a maich, price and quantity fields in all parts of the Trading window are
updated. When an order is fully traded, the next "best” order in the book is
revealed. if a mafch resuils in a new Last value, fieids in both statistics blocks are
updated. Throughout the GLOBEX Ssgssion, the statistics and net trade areas in
the Trading window summarize your activity in each instrument.

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

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

GLOBEX Credit Controls

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

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

firm.

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

i

H
'
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When a Hit or Take is successful and resulis in a trade, messages include an OK
credit status item. Credil limits can also cause a Hit or Take entry to be
unsuccesstul; in such events, the status itern consists of NG pius an explanation
that identifies the exceeded limit.

In ail messages, the credit status #tem follows the “action” or "status™ field, as
explained in Section 11. The possible status items are listed below; X is the
amount (in currency units associated with a particular credit account, in US
dallars or French francs) by which the order has exceeded the limit. Overagss up
o and including 99,899 units are shown in whola numbers; units above 89,3998
are shown in K" units (150,000 = 150K).

Credit approved for nenegiveup order OK- CREDIT: OK
Credit approved for giveup order OK- CREDIT: GU-0OK

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

Limit for long position exceeded by overage amount for ¢lass
NG-EX LONG BY:X

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

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

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

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

When GLOBEX matches orders, it does the following:
+ Advises each party to the trade in the Teader Maitbox. ‘

» Advises each party's admiristrative keystation of the trade by printing an
order execution confirmation ticket and providing clearing information.

» Advises (in reaktime) the appropriate Exchange Clearing House of the
transaction, price, quantity, and ali parties {0 a trade.

In addition, the respective entities’ Exchange Clearing House periodically sends
details of &ll trades to clearing firms.

GLOBEX fransaction clearing remains outside the GLOBEX systam. | is
performed by an Exchange Clearing House. AN GLOBEX trades are cleared
under the Exchange Clearing House's rules, and Heuters is in no way a party o
the clearing process.

4.6 Order Execution ConfirmationTickets

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

tickets.

Figure 4.6 shows the standard order confirmation ticket, which may also show
the firm's name angd nurmber and any additional information needed by that firm,

' The figlds in the ticket are labelsd; descriptions follow below:

; A. Organization - The unique 8-character code (alphanumeric) specifically
: assigned to sach administrative group by GCC.

B. Entry No. - The unigue number assigned to the transaction upon ascep-
tance of the order by GLOBEX. Hit and Take orders are not assigned en-
ry numbers.

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

f
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Figure 4.6 Order Confirmation Ticket
D. Qperator LD, - The unique identifier (alphanumeric) assigned by GCOC
to the operator entering the order into GLOBEX,

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

F. Order Quai {(Order Qualifier) - One of the following valid order qualifiers:
Blank Order expires at the end of the ETH session,

: 8 Order is good until cancelied 1or ETH sessions only.
G Order is good untif explicitly canceiled.
D COrder is carried over 10 the subsequent RTH session.

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

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

Buy/Sell Areas The following descriptions apply to both the Buy and Seli fields
of the ticket.

N. Quantity Shown - The portion of the shown order quantity which was ac-
tualy matched by GLOBEX.

Q. Guantity More - Not applicable.

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

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

R. PFIl (Partial Fill indicator) - This field will indicate if the transaction was
oniy partially filled {for future use).

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

T. CTi{Customer Type Indicator} - Consult Appendix B for valid codes,
U, ORG (Origin} - Consuit Appendix B for valid codes.
V. Execution Time - The aciual time the irade was maiched by GLOBEX.

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

X. Opposite Organization - The opposite firm 1o the frade.
Y. Opposite User 1.D. - Reserved for future use.
Action and Memo (GE only) may be printed on the ticket.

Trade tickets are sent to all administrative keystations that are logged in at the
time a ticket is sent. if no administrative keystations are logged in, the tickets
are held until one or more administrative keystations are active. Pending tickets
are then sent at 6-second intervals, in chronological order, 10 be printed. Once a
ficket is sent, you cannot racreate it (except using the Cffline Utilities) or request
it to be retransmitted by the GCC.

If the Host fails, tickets may be duplicated. The Host recovers ali tickets from the
10 minutes before the last trade before the Host falled or was shut down.
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t

i
i

Administrative operators whe do not receive tickets can obtain trade detalls from
another administrative operator who received the ticket or from the Matched
Trade data transmitted by the Exchanges.

Example: Subscriber ABC is pari of an administrative group with three
administrative keystations (1AD, 2AD, and 3AD). At 12:03 p.m, 2 frade i5
executed for a user within the ABC subscriber group against three
counterparties. 1AD is the only administrative keystation logged in at 12:03. The
tickets are queued for transmission at 8-second intervals afier the 45-second
delay period. Therefore, one ticket is sent at 12:03:45, one at 12:03:51, and one
at 12:03:57. At 12:03:49, administrative keystation 2AD iogs in. At 12:03:58,
administrative keystation 3AD logs in. The tickets are received by the following:

User Tickett Ticket2  Ticket 3
1AD Yes Yes Yes
2AD No Yes Yes
3AD No No No

It a printer jam occurs, trade tickets may be illegible and cannot be reprinted.
Howeaver, the data for thoss tickets is recorded in the keystation tradelog; at the
end of 2 GLOBEX session, you can reprint trade tickst data using the Offline
Utilities {see Section 12.7.2). The tradelog will include both trade ticket data and

audit trail data.

The GLOBEX systemn is refreshed belare each session, and any tickets not sent
by the system before then will be lost.

Trade tickets are not acknowiedged by the keystation; therafore, i is possible that
a ticket can be lost if a keystation becomes disconnected (due to failure or
powering down} during the time that the ticket is sent and received by the

keystation.

An administrative keystation operator who fries 10 iog out while tickets are
printing will ses a message announcing that items remain in the print queue;
logout wili complete automatically once the surrent batch of tickets is printed. No
other ticket data will be sent from the Host until another administrative keystation
operafor logs in,

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

The GLOBEX Control Centers (GCC) are responsible for controlling access and
use of the GLOBEX systern for the Exchanges under their control (e.g., the
GLOBEX America GCC performs these functions for the CME, and the GLOBEX
Europe GCC periorms these functions for MATIF}, including:

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

and users.

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

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

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

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

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

« Open Trading - places haited instruments (see above} back into the
Matching state.

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

The GLOBEX Control Centers also respond to reports of equipment and system
malfunction, For questions on why the systemn responds {or fails to respond) in
the areas defined above, contact the applicable GLOBEX Control Center,
{Questions on system response are usually answered by on-screen messages or

study of the audit trail printout.)

H
]
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4 The GLOBEX Sossion

A GCC may request a copy of a keystation's tradelog file on a diskette, Please
refer to the Offtine Utllities, Section 12, for instructions on how 1o copy the
fradelog file to a disketie,

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

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

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

« LockiUnlock - To lock the keystation against access; only an operator
who knows the pagssword can unlock and use the keystation.

« Change Password - To change the passward used for Login and
Lock/Unlock.

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

» Copy File - To copy a selecied open order file to a diskette.

5.1 Initial Login

tis the firm's responsibility 1 keep vour GLOBEX processor turned on, aithough
you may turn off the screen to save wear. When the processor is on, you will be
able to start entering orders immediately upon download,

© On a multi-Service keystation, you login to each Service individually. At the start
! of the Session, the Login dialog box (see Figure 5.1) is already displayad. The
Service list is blank and &l terns are grayed except the Exil Session button. You
! gannot login until the keystation connects to a Service for which itis permissioned
' and receives the instrument download for that Service. This takes place
automatically when the network starts up for the Session. While this occurs, you
will notice messages in the Aleris window such as

» Connecting (Service)

Connected (Service)

Wait downlocad (Service)

Downloading {Service)

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

{

*

»

L]
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5 Session Furctions

-
ROTS ~ GLOBEXES SYSTEM

PLEASE COMPLETE THE FORM BELOW TO START THE SESSIOH.

SERVICE LIST SUBSCRIBER NAME [::]
QBEY Aneri TRADER 1D j ]
PASSUORD .

OFERATOR 1D i

l EXIT SESSION ’ | s7aRT stssionm | { auIT |

Figure 5.1 Login Dialog Box

Note: If download does not occur automatically, the system might not be
operational {for instance, if it is outside operating hours), your keysiation may
have been disconnected from the neworks, or you may not be parmissioned for
that Service. If none of these conditions is trus, call the appropriate GLOBEX
Control Center for the applicable Service. See Section 3 for phone numbers,

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

! download completes and a Service name and the Start Session button are
enabied (black), you can login o that Setvice (Figure 5.1). After downioad, if no
Service has been logged in or afl Services have been logged out, the Login dialog
box remainsg on the screen.

;. Onee you login to any Service, the Exit Session butlon is grayed; you must log
i out of all Services in order o run Offfine Utilities. (See Section 5.6.) {Logout is

. not advisable at the baginning of or dusing the Session; # is equivalent to turning

| off the system. When you login again, you have to wait for the quick download

| before you can trade again.)

' Note: Choosing Exit Session digplays the GLOBEX Main Menu, the link —

between the GLOBEX Session digplay and Offline Utilities {see Section 12). The
i Utilities are used during recovery procedures and to generate reports concerning

keystation activity,
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5 Session Functions

The QUIT button is grayed until you login to one Service. Selecting GUIT will
return you to the GLOBEX dispiay.

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

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

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

press @ The insertion point moves 1o the Password box. (See Notes on
Trader (deniifiers, below.)

4. Type your password. The characters appear as asterisks {(*™); press @
The insertion point moves 1o the Operator identifier box.

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

fommer B or & _ 2 or click on START SESSION. If your login Is
accepted, the normal GLOBEX display fills the screen. Acceptance mes-
sages in the Alerts window are Waiting for Login xx, Downiload Orders xx,
and Logged/Signed in xx (xx is the Service code}.

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

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

" LOGGED IN-DIFF KS xx is displayed. You cannot login to the same Service at
© another keystation unless you log out from the other keystation. (See Section 5.8.)

- Take care fo type your login information correctiy.  If you submit incorrect
. information three times, your keystation will be barred from conneciion to the
Service on your fourth attempt, even If allinformation is correct. You will see this
message in the Alerts window, Disabled by GCC {Service). Notify your firm's
Emergency Contact or the appropriate GLOBEX Control Center.
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& Session Funations

if your login is successful, the keystation requests a trader dawnload {indicated
by the message Download Orders (Service)) of any open orders you have in
the market on that Service; this download includes frader permissions and
password expiration information. A massage is writtan to the tradelog and audit
trail as each open order is received. A message in the Alerts window indicates
when the trader download is compiete; the message Logged/Signed In
{Sarvice) announcas the successful login and automatic sign-in, No messages
are displayed in the Trader Mailbox. The dialog box clears from the screen, and
the Trading window Is displayed, showing the first system page the keystation
received in the earlier instrument download for this Service, :

if your password is due o expire within the next five days, a message (Passwd
exp x days (Service)) displays. If your password for a Service has already
expired. a warming displays. After login, the Change Pagsword dialog box
displays. You cannot use any function for that Service (extept Change
Password, Logowt, Copy File, Print Flle, Lock/Unlock, Alert History, Help,
and About} until you successhully change your password. (See Section 5.5.)

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

Important: if the trader download increases the total number of orders at the
keystation {for all Services) past the maximum of 500, you are automatically
logged out of the Service and FORCED Logout xx is dispiayed in the Alerts
window. No corders are uploaded, and orders already in the keystation are
unaffected. ]

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

Cancel sufficient ordars {or request the GCC to cancel orders on the Service to
which you want to login}, then login again.

i Notes on Trader Identifiers

I Your trader identifier (ID) is confidential; do not make a note of it on your desk
! and, abeve ali, do not assign your login sequence to a programmable soft key.
i
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& Session Funclions

The trader identifiers used to login at administrative and trading keystations are
distinctly different:
« When you login at an administrative keystation, you use a trader D be-
ginning with & number (0-9).
s When you iogin at a trading keystation, you use a trader identifier begin-
ning with a letter (A-Z).
You must not login at a trading keysiation using an administrative keystation ID
because trade confirmation tickets will not print (ticket printers are not connected
te¢ frading keystations). This will also tmpact on the overall performance of the
keystation.
You can login to an administrative keystation using a trading keystation ID as
long as one administrative keystation in the group is logged in to receive frade
confirmation tickets.

Trading Permissions

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

Manual and applicable Exchange rules.
Each GLOBEX Service supporis one or more Exchanges; you log into sach

Service separately. Each instrument can beiong o only one Exchange, identified
by the last character in the line of instrument information in the Trading window

i (e.g., mior CME, f for MATIF),

’ GLOBEX permissions are linked to your frader identifier, which you receive
through your Registration Contact. Access to Exchanges on a Service is based

¢ on the fifth character of your trader ID. You cannot trade on any instrument for

J‘ which you are not permissionsd by your Exchangs. If you are permissioned to

i trade on more than one Exchange on a Service, your parmissions are the same
for alf Exchanges on that Service.

The Host sends your parmissions to the keystation in the login response

message. Permission fevels exist for:

« Bid, Modify Bid (includes Cancel, Hold, Release)
« Offer, Modity Offer (includes Cancel, Hold, Release)
i + Hit

GLOBEX User Guide - 1895

CMEQ0142896
0100

Page 99 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 101 of 369 PagelD #:1609

B Session Funclions

« Take

« Receipt of trade tickets for a Service {administrative keystation identifier
only)
Functions for which you are not permissioned are grayed on their respective
menus and in the Trading Panel. If you are not permissioned for an instrument
. on a market maker page, the trader line is blank except for High/Low/Volume
' data; the Clear command button is hidden.

if a function is suddenily unavailable to yois of you are unable io togin, notify your
firm's Emergency Contact.

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

Login at Incorrect Keystation
if an administrative keystation operator inadvertertly logs in at a trading
keystation, the message Check Ticket Printer will be displayed in the Alerts
window when a ticket is received at the keystation. This message will be
displayed because there is no ticket prirter connected.

To resolve the problem, follow the instructions beiow. Keystations will not be
available during database downioad.

1. Log out. Because trade ftickets cannot print at the irading keystation, the
message Caution — enfries exist in the print gueue, appears in the login
dialog box (displayed when you try to login to another Service or when you
log out of the last Service). Check Ticket Printer will continue to be dis-

playad in the Alerts window every 5 minutes.

2. To remove the print queue message, connact a ficket printer to the keystation
: or restart the system. (To restart, walt until the audit traif printer stops
' printing, power down the keystation, wait 30 seconds, then turn the keystation
back on.) You cannot access the Offline Utlliies until you remove the print

Gueue message.

3. Login at a properly configured administrative keystation using your adminis-
trative 1D; you need to resume your session as quickly as possible.
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5 Session Functions

4, Al a convenient time, return to the trader keystation to reprint your missing
trade ticke?s using the Offling Utilitles (see Section 12.7.2).

Login Outside of Terminal Group

If your keystation fails and you imend to use another keystation outside of your
terminial group, you must first call the GCC for authorization. You will aot be
abie to use your login information outside your terminal group without first
obtaining authorization from the GCC. You should be aware that afier you obtain
this authorization from the QGGC, anyone with agcess to your login
information can login to GLOBEX from any keystation worldwide and
obiain access to all of your {rading privileges. This can occur between the
time that the GCU gives you authorization and the point at which you

successfully login.
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5.2 Login to Another Service

%u can login

to any Service which is en-

SteP 1 7o cispiay e diang box, choose ONE of tese methods:

LOGIN

abled in the Service list. A © C O Press the LOGIN key. O
Service to which you are ©o0
already logged in is grayed
and preceded by an T Click ort LOGIN in the m_ -
Session menu. Login,..

asterisk (*).

See Section 2 for details on operating GLOBEX, b
o
RBTS / GLOREXS SVETEM
PLEAGSE COMPLEYE YTHE FORM BELOM TO START THE SESSION.
SERUITE LIST susscrIBER Wame [
. ER onciisz TRADER 1D 'R
PASSUWORD 5;
! OPFERATOR 1D CR E
| x17 session | [sterr sessrow] | auxt 1
Figure 5.2 Login 10 Another Service,
Step 2 The procedure:
@ B.Press(" }or{ m—}or
1. Select a Service if necessary; pross e’ . click on START SESSION.
@ Step 3 The result:
2. Type the subscriber name, press . The login box closes as soon as your correct
@ login is acknowledged, afiowing you to rasume
3. Type your trader identifier; press ) trading immediately on the currently available
Sanvice(s). Login and download messages are
@ dispiayed in the Alerts window. The response to
4. Type your password; press ‘ incorrect login is the same as for initial login.
5. The operator identifier box shows the opera- When download is complete, pages on the Ser-
You can leave it as is or change it. Diractory function (see Section 9.3). If a custom
page that includes instruments from this new
Service is already in the display, they now
become visible.
GLOBEX Hser Guitle - 1885
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5.3 Entry Operator Sign-In/Out

Sign-in

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

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

(If the login password

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

Step 1 7o dispiay the disiog box, choose ONE of these methods:

o SIGN-INOUT
O CC  press the SIGN-NOUT key.
D00 O
Click on SIGN-IN/QUT in
the Session menu. Sign-inOut...

See Section 2 for datails on operating GLOBEX.

SISH~IN/DUYT ENTRY OPERATOR ID

Enkry
Operatoes 0

— [Fzen ea ]
[ewrr | o ]

Figure 5.3 Sign-in Dialog Box

Sign-Out

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

You leave open orders in the market when you sign
out.
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To sign-in/out...

Sign-in

Step 2 The procedure:

1. Select the Service to which you want to sign
in. The Entry Operator 1D box is either
blank or shows the current operatar ID for
that Service.
If the current operator ID displays, the current o-
perator must sign out before you can sign in.

2. Typeyouwr ID.
3. Choose OK or press ﬁm
Step 3 The result:

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

your responsibitity 1o verify this information be-
fore you choose OK,

Sign-Out

Step 2 The procedure:
Display the dialog box, which shows the identi-
fier of the current entry operatar,

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

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

wﬁ‘. o o
) % AT
£ Or s 4.

#
press

Step 3 The result:

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

1995
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3.4 Lock/Unlock Keystation

You can disable keyboard Step 1 7o diplay the dialog box, choose ONE of thess methods:
and mouse input. No one
can unlock the keystation oCo2.0  Press the kBD LOCK key. Keb LoCK
without entering the ®
password. Locking the
keystation doés not affect T Click on LOCK/AUNLOCK m
existing orders. e in the Session menu. Losk/unlock. .

See Saotion 2 for details on eperating GLOBEX.

LOCKAUHLOLK KEYBOARD

Passuord

) Look
| wory o |
Figure 5.4 LockAiniock Dising Box
To lock the keystation: To unlock:

Type the password used for this S8ession's
fogin to any Service (it displays as asterisks
as you type) and choose OK. The Password
box is bianked and the Loek radio button is
highlighted. The dialog box remains on-
sereen. The only acceptable input is the
password.

QUIT cancels this operation.

GI OBEX User Guide - 1895

Type the login password and choose OK,
The dialog box clears from the screen, and
the keyboard and mouse become available
again.
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5.5 Change Password

U se this functionto  SEP 1 1o dispiay the diatog box, choose ONE of these methods:

change your login pass-
word for a Service. You
may do this voluntarily or
you may be required to do
so if the password has ex-
pired or been reset by the
GLOBEX Controf Center.
For securlty reasons, you

CHNG PASS WORD

Press the CHNG PASS O
WORD key.

B

Change Password...

Ciick on CHANGE PASS-
WORD in the Session
menu.

should change your pass-

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

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

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

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

CHANGE PASSWORD
——

Hew Password m

[Cewsy 1§ 55

Gurrent Password

Figure 55 Change Password Dialog Box
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Change Password ...

Step 2 The Procedure

. Select a Service.

2. Type your current password;

asterisks display in the Current Pass-
word box. Press m or

— (do not click ort OK). The
system venﬂes that this is the password
you usad during login. {If the passwords
do not maich, the password is erased and
an error message is displayad in the dia-
log box. Type your surrent password a-
gain.) The insertion point movas 16 the
New Password field.

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

it must include between six and eight
characters.

it may contain no more than three
numbers.

it may include only digits 0...9 and let-
ters AL

You may not use any character more
than twice i a row {i.e., B1B1B1 and
AABB are permissible, but ABBB11 is
not).

it must be different from the password
you are changing in at least three char-
acter positions,

The system will not actept a password

that does not follow these guidelines. The
box will ¢lear, and you can enter another

password.

User Guidle - 1995

Press€ w3 (}R{ e J (do

not click on OK). If you viclated any for-
mat requirement, a message is displayed.
Correct your error, then press

L o e }again.

Verify the new password by typing if egain.
The completed dialog box should look like
the dialog box below:

CHANGE FRATSURT

Srrvine Ligk turrant Fansword mﬂ
FeEEY aoarTes I3 new Pasweerd [l
AP New Pasuscsy [RRESREH |

e o

Press % Jor Loz _J or
click on OK. If this password does not
maich the new password, both passwords
are grased. You must type the new pass-
word the same way in both fext boxes,
then select OK again,

Step 3 The Result:

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

LOQOUt lets you exit from a Step 1 7o dispiay the diaiog box, choose ONE of these methods:

singte Service. To log out
from anothe{ Service, you 5o LOGOUT
must perform this function for o000 Press the LOGOUT key.
the other Service. O
Before you log out: Seiect LOGOUT in the session [ -

Check the Alerts window for Session menu. Logout...
printer error messages; cor- _ o
rect any problems. A printer See Section 2 for detaiis on opersting GLOBEX.

problem during fogout could
lock your keystation until the
problem is resolved and de-
layed printing is completed.

After you log out:

i you are still iogged into ano-
ther Service, the Logout dia-
log box closes and printing
associated with the logged-
out Service continues in the I
background until print queues
are empty. Iif you were dis-
playing a system page from
the logged-out Service, it is re-
placed by the default system -
page from the remaining Ser-
vice. If you are still logged in
to more than one Service, the

LoGouT

Serviea 1 ist
[ A 2] (] nesotain Gpen Orders

apzr | | oex |

Figure 56 Logout Diaiog Box

if you have logged out of the last Service, printing

displayed page is determined
from the Service display
priority. If you were
digplaying a custom page that
included instruments from the
fogged-out Service, those
lines are blanked.

associated with that Service continues and the normal
trading dispiay is replaced by the Login dialog box.

Any Service that has received a successful instrument
downioad is now available for login and the Start Ses-
sion button is enabled. The Exit Session button is disa-
bled and a warning displayed until printing is complete.
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If you do not have open orders...

Step 2 The procedure:

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

Selact the Setvica from which you want to log out. i
you have no open orders, choose OK or press

& 3 ——

% }or ( } {OK is not en-
abled untit you select a Service.)

QUIT cancels logout.

Step 3 The result:

As long as you have no apen ordars, the session
ends. LOGGED OUT (Service) is displaved inthe

Alerts window.

H you ase logging out at an adminisirative keystation
and trade tickets have notf completed printing, you
will see a message, Caution - Entries Exist in the

GLOBEX User Guide - 1885

Print Guaue in the dialog box; logout will compigte
automatically onca the tickels are printed,

Because trade tickets are nof sent 1o trading keysta-
tions, a trading keystation operator can log out sven
if tickets for executed orders have not been printed.
Stop Logout Message

If you see the message box befow after you select
0K, you must deal with your open orders in some
way before you can jog out. Choose OK to remove
this message, then lake one of the aclions described
Inthe table on the next page.

i sTOR l

e ——

VOU HAYE GPEH ENTRIES IH THE MARKET!

THE GFEN ENTRIES musY BE EXTRACTED,
gs¥$fLLQD OR HALTHTAINED BEFORE vOU

K

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

Step 2 The procedure:

Step 3 The result:

Cancel Open Orders

instead of Logout, use Extract Qpen
Orders in Pass the Book (Ssciion
7.14), which cancels all open orders,
iogs you oul from the selscted Servics,
and creates an open order file, Using
this file is oplional, as described balow.

Order canceliation messages are
printad in the audit trall. You shoukl use
Exiract Open QOrders whenever you
nead 1o cancel orders before logging out.

Maintain Open Orders

In the Logout diglog box, select the
Mairdain Open Orders check box and
chuose OK.

Orders remain in the system to be
matched, Trade tickets are printed at
logoed-in agministrative keystations, but
np messages are displayed. 1f this
logoutt is from an administrative
keystation, logout completes once the
current batch of tickets is printed. No
pther tickat data will be sent fromi the
Host untit another administrative
keystation operator logs in to that
Service.

Move Open Orders to
another keystation

Page 110 of 368

Maintain your orders as describad
ahave. Then you or angther operator
authorized 10 use the same login
identifier and password should login at

another keystation.

Important: You must reset the order
numbear ai ancther keystation, Befare
login, use the audit trall printout 1o
igentify the last order number assigned
at the original keystation. Use Set
Sequence Number in GLOBEX
Parameters (Section 6.3.3} fo define
the next order number to be usad at the
new keystation.

0111

The gperator at the new keystation can
now fratie,
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5.7 Copy Open Order File

A Step 1 vodisoy e fistof open order fies, choose ONE of these
t any point during the  methods:

-~ GLOBEX session, you can

copy a selected open order

file to a diskette. Open or-

der files may not

include the current open

orders.

List of open
order files

Step 2 The procedure:

1. The first Service in the list is highlighted when the
dislog box appears. Select the Service o . ‘
which the open order file befongs. The file list '\ QUIT cancels this operation.

C.C P Prass the COPY FILE key. ”EB’M

{*\ Click on COPY FILE in
D — the Session mer.  Copy File..

oo

Sse Saction 2 for detaiis on operating GLOBEX.

EDPY OPER GHDER FILE '

dorvice List

J5LOBEX America K

Filee Liat
FEO3132160.001 O%~F1~-23  13:08

shows the names of open order files for that

Service, each lollowed by the date and time the ]
file was created, Filenames are listednorder | OteP 3 The result:

by date and time, most recent first, highlighted. ’ The OK and QUIT command buttons are disabled,

{See Section 7.14, Passing the Book, for an ex-

planation of open order filenames.)

and a message, Copying, is displayed in the dia-

log box. A:filenname> Doneis displayed in the A~

2. Load a blank, formatied disketie into drve A of l lerts window when the file has been copled; the
! dialog box clears from the soreen.

The procedure is recorded in the audit trall, rade-
| log, and event log as MSG: Open Order File <file~
i name> Complete <Service>,

the keystation.
3. Selact the file you want 1o copy.

ser Guite - 1895
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. 6 Parameters Functions

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

6.1 Introduction to GLOBEX Parameters

The Parameters Functions enable up to five GLOBEX parameter files to be
defined and stored at the keystation,

Each GLOBEX parameter file can include:;

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

« Market Maker Pages - Up to 5 market maker page definitions. Each ins-
trument on a market maker page can have an associated claaring ac-

count record.

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

; « Service Display Priority - The praferred order of Services In the drop-
down list found in many dialog boxes.

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

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

ligt order during the Session. [f the current file does not include Service display
i priority, the System default of alphabetical order appliss. Thers are no defauit
| custom pages. '

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

{ a GLOBEX parameter file; you set it in a ssparate procedure from the Modify
GLOBEX Parameters diglog box.

GLOBEX User Guide - 1995
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8 FParameters Funotions

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

6.2 Introduction to Instrument/Service
Parameters

These trader parameters, commonly referred t0 as defaults, are finked to the
trader identifier and saved at the keystation. They are automatically loaded for
each Service when you log in. You can set these parameters for each instrument
within a Service.

Instrument Parameters

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

+ Order size - The trading dialog boxes inltially show this guantity.

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

keypad.

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

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

i « High/iow price limits - An alert Is displayed when a current price or
{ Last equals or betters defined price limits.  You ¢an also clear high or
' low limits for alf instruments on the selected Service.

GLOBEX User Guidhe - 1385
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& Parameters Functions

+ RFQ display and printing - You can indicate whether or not you wish 1o
see reguasts for quotes received at your keystation. You can also en-
able or disable RFQs and RFQ printing in the audit trail for all instru-
ments on the selected Service,

Service Parameters
These parametars are set for a singie Service.
s Account number - If you set a default ascourit number, it will appear in
all dialog boxes. i you enter orders for multiple accounts, do not use
this option.
» Order slze limit - The system uses this default to caloulate a guaniity
threshold and displays a warning if you enter an orgder whose quantity ex-
ceeds this threshold.

GLOBEX User Guide - 1995
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6.3 Modify GLOBEX Parameters

G LOBEX parameter
files (up to five) control cer- StEP 1 7o display the disiog box, choose ONE of these methods:

tain user defauits. Each
file can include definitions GLEX PARAN
for up to 25 custom pages | o r o Mg e GLOBEX PARAME: Q
and Service display priori- softtey.
ties; for special trade func-
tions, up 1o 5 market | . Gickon GLOBEX inhe  AANAMA
maker pages and 125 sets “’_‘j—_,\ Parameters ment. GLOBEX... -
of clearing information. , :
You can choose (or “set”) - ‘
a parameter file for the
current session,

Seoe Section 2 for detais on operating GLOBEX.

Once you “set” a file 1o be the current Session pararneter file, the definitions for custom

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

in effect untit you replace that file with another. The Modify GLOBEX Parameters dialog

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

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

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

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

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

Data (see Section 8.3.1).

Parameter fife

text box.

N

SESS 10N PARMS
DELETE FILE
SAVE/CONY

CMEQ142913
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To use parameter files ...

When you display the dialog box, the parameter file text box shows the name of a Session parame-
ter filg, If a Session parameter file is not defined, the texd box is blank, The list box shows a list of
parameter files, with the current Session parameter file name highlighted and foliowed by an *S.”
Command buttons are enabled or disabled depending on the presence or absence of parameier
and Session files. i no filte nams is followed by an “8,” no current Session parameters have been

set, and System defaults are in effect.

If you attempt to quit the dialeg box without designating a Session paramaeter file and there is no de-
fautt file, the message Warning! Session paramsters have not been set is displayed. You can

continue by choosing OK.

' Step 2 The procedure:

Step 3 The result:

Create a parameter file

1. Type a file name into the parameter file text
box. Acceptable characters are A-Z 0-9
— AP~ 1H#%E -] ()@ and".
A message, Invalid file name, please
re-enter, is displayed for an unacceptable
name.

2. Choose Clearing Records (Section 8.3.1},

Market Maker Page (Section 8.4.1), Cu-
- stom Page (Section £.3.1), or Service
Display Priority (Section £.3.2), Perform
the function as described in those sec-
tions. When you select SAVE/OK in any
dialog box, you retumn 1o the Modify GLO-
BEX Parameters dialog box.

3. Set other parameters listed in step 2.

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

Note: If five paramater files already exist,
command buttons In the File Operations and
Create/Modify group boxes are disabled and
you cannot save a naw file,

GLOBEX User Guide - 1895

The new file name is added at the end of
the list. if a parameter file does not contain
gither Service display priority or custom
page definitions and the file is set as the
Session parameter file, the System defaults
of alphabstical order {list} and no custom
pages apply.

Note: If communications with a Service fail
while you are in any GLOBEX parameters
dialog box, a message in the Alerls window
reports the Service failure and the cursor is
frapped in the QUIT commanga button - you
must quit the dialog box. You cannot
return to the Modify GLOBEX Paramesters
dialog box to save file changes unless ins-
trumenis are downloaded from the Service.
if you modified a file and did not save it, the
keystation automatically saves any
changes. The next time you display the
Modify GLOBEX Parameters dialog box
{and the Service is again availabie), the filg
name ig shown in the text box and a red
warning message, Pross Save/ Cont to
save file editing when lost service s dis-
played. Choose SAVE/CONT. If you take
any other action, the changes will be loat,
Far ingtance, if you were ¢reating a new
parameter file when a Service went down
and did niot save the file when you saw the
warning message, the keystation would dis-
card not only the changes, but also remove
the file name from the list.

CME0142914
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To use parameter files ...

Step 2 The procedure:

Set Session Parameters

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

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

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

3. Choose Set Sesgsion Parms again.
{Choose QUIT to cancel without! selecting
the file.)

Copy a parameter file

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

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

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

3. Type afile names {either & new name or that
. ig not the currant Session file, the message

. File exists, press Copy again to overwrite
- is displayed. Select Copy again to overwrite

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

Note: ABORT COPY cancels the copy
operation,

Step 3 The result:

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

The Paga Directory now lists the custom
pages defined in this file; the keystation uses
the Service dispiay priority, it specified, when-
ever it must determine how to order Services,
Unless the file Inciudes these parameters, the -
Bystern defaults of alphabetical order {for the
listy and no custom pages apply.

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

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

You can then select an existing file name and
choose COPY again. Doing anything eise
aftar selecting another file name aborts the
procedure,

if the destination fie name already axists and

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

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

GLOBEX User Guids - 1995
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Step 2 The procedure:

To use parameter files ...

Step 3 The resuit:

Delete a parameter file

1. Select the file you wish o delete. If you
want to defete the current Session para-
mieter file, you must first set another para-
meler file. You cannotdelete afileifa
custom page is in the display (the custom
page definition ts part of the file you wish
to delete).

2. Belect Delete File. A red warning mes-
sage, Press Delete again if you are
sure you want to delete, is displayed.

3. Select Delete File again.

The file is deleted and its name s removed
from the list box and text box,

Modify a parameter tile _

1, Select the file in which you want fo change
parameters.

2. Choose Custom Page, Market Maker
Page, or Clearing Records (1o modify
pages or records contained in the file)
and/or Service Display Priority (to
change the Service iist order specified in
the Hle) and perform the function(s) as

The parameter file is overwritten with your
changes. ¥ you select QUIT without saving
your changes, a red warning message, Press
SAVE/CONT to save file, any other action
loses changes, is dispiayed. If you select
QUIT again without saving your changes, the
dialog boxes will be removed and your
changes lost.

described. When you complete each func- ‘

tion, the System returns you 1o the Modity
GLOBEX Parameters dialog box.,

3. Choose SAVE/CONT, The dialog box re-
mains in the display to let you create,
modiy, or delete another file, It you
select another file name without chioosing
SAVE/CONT, a warning, Selecting any
file again aboris edit, losing changes,
explaing that you wil lose modifications if
you de not save them. Choose
SAVE/CONT. before taking other actions
to save your changes,

4. Select QUIT when you are done,

CLOBEX User Guide - 1895
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6.3.1 Create/Modify Custom Page

-';e GLOBEX System SteP 1 7o display the Croaterodity Gustom Page disiog box:

includes a number of Ex-
change-defined system
pages, but you may want to
design a page to suit your
own reguirements. To do
this, you choose instruments
from any system pages on a
Service and include them on
a single custom page. You
can inciude 20 items, inclu-
ding blank lines, on a page,
Each custom page definition
becomes part of a GLOBEX
parameter file; each file can
include up to 25 custom
page definitions. The Cre-
ate/Modify Custom Page
function allows you to create
or modify a custom page,
whether that page is part of
a new or existing GLOBEX
pararneter file.

Service isy.

1. inthe Modity GLOBEX Parameters dialog box, selett 2 pa-
rameter file (or ype 5 name in the text box).

2. Select Custom Page.

s vy Tor e et
MOnIFY ﬁoﬁﬂﬂ PARAMEITAE

! W
o ? ELIARING MECORBE. «
> Lo AW
nE

CERVITE auruw

i
N e
| BEY SEavewcL WURREK. .. | @uil ]

See Section 2 for detais on vperating GLOBEX.

When you complete this function or quit its dialog box,

you return to the Modify GLOBEX Parameters dialog

box, where you save the new or modified parameter file.

Section 6.3, Modity GLOBEX Parameters, explains

how to display the initial dialog box and create/modify a

parameter file. You cannot create or modify a custom
page without first selecting {or entering a name for) a
GLOBEX pararneter flle.

ﬁmi ERTEMOEIAY CUSTON Bast ew FIiE: C%3 l

Cusiom i

K3

x Forit, Egsi- 'f Nawe

Page 120 of 368
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To create a custom page...

\
i When you display the dialog box, the first Ser- with the Exchange identifier,
vice in the fist is highlighted and the System 3.. Select
.- Select instruments and add them to the cu-
Page Directory lists the system pages from stom page; select and add instruments
that Service. The Custom Page Directory from other system pages. You can also
gither lists the custom pages in the parame- add blank lines o your page
ter file you selected in the Modify GLOBEX your page.
FParameters dialog box, or is blank if you ty- 4. Name the custom page.
ped a new file name or picked a parameter the cus a
file without cusiom pages. {Note; You can- 5. Save the custom page.
not alter the order of instruments on a system 6. Save the parameter file.
page.) _ Warning: While you work on a custom
Briefly, creating a custom page consists of page, be caretul not 1o select another custom
‘ the following steps: gﬁgetin thet di;ectosfy.' T’hEs m;ill erase anydmo-
A . ications to the original custorn page an
1. Select a Service - the System Page Direc- display the instruments on the page you acci-
tory lists the system pages on that Ser- dentally selected
vice. '
The detailed procedure foilows. Since it is ea-
2. ge‘eft a Sffﬁi‘:mhﬁé‘_ge - the SVS‘W‘;;WG sier to use the mouse than the keyboard in
ontenis lists the instruments on t ;
, that
page, preceding the instrument name creating a custom page, that method appears
Step 2 Creating a custom page using the mouse:
- . ‘
1. Click on & systemn page name; the System Page Contents lists the instru-
" ments on that page (Exchange identifier followed by instrurmnent name} as
' well as the entry Blank Line (see Figure 8.3).

eruiee Lisgt
IG&BB:X America
Susten Fage Rireotor
JVTFHT JUNeI-HARSA

0 FuT N?3-SEP %6
B CLNDR SPRD-D¥
gg%oas

DELPAGE

Custom Page Mame

SAVE/CONT

Cugtom Page Bireckory

{imﬂﬁwté

QUIY

SAVELDE

[
Bl

BEL

Figure 6.3 Step 1

2. Double-click on an instrument you want t¢ include on the custorn page; the
instrurment appears in the Custom Page Contents list. {This is equivalent
to clicking on an instrument and clicking on the ADD commarid button.}

GLOBEX User Guidke - 1985
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TOM Ef

BEATE/7MODLFY FLLE: CRY

Servioce Lig
[GLOBEX America

Systiem Page Directory
¥ fgy d?gyavﬁﬂn

Custom Page Hame

e 8

Susten Page Cont.
BLANN LINE ;

DEL FARE

] JUH? 3=
éﬂ ?L R _SPRO=0F
RK

8 :
3
E

Page 122 of 368

OHS #hD
[ Page Diregtor
)
BEL BRVE /0K
’ Figure 6.4 Step 2
3. Repeat step 2 1o add mere instruments fram the selected system page. :‘“"
Each instrument appsars at the end of the Custom Page Contents list; .
you cannot add the samg instrument twice. A blank line is added as Blank
Line X, identifying its position on the page.
4. HRepeat steps 1-2 if you want to add instruments from another system page.
5. Hepeat step 2 until the cusiom page is compiets.
B F¥ TOM Ph s b
ser [ 5%
GLOBEX America J.%l
) By Custom Papge Hame W )
N
c T
' ' [ aurr ' N
SAVE 7DK £
Figure 6.5 Step é
1] H 1
Sreia is
ELOBEX America
2 vE "'“ B a Birector Custon Page Hame m
ég f?zug
[
auzry I
{ SAVE /70K l
Figure 6.6 Step 5 compleied
GLOBEX User Guide - 1835
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To create a custom page ...

" 6. Toadd a new instrument in a specific position on the custorn page, first click on the system page
instrument (step 2), then click on the cusiom page instrument before which you want to insert the
new instrurment. in Figure 6.5, an Instrument will be added before JYM3. Select the instrument.
When you click on INS, the new instrument is added in the correct position as in Figure 6.6.

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

DEL command butten.}

i ) 4 1
grvice List
GLOBEX America [ 4]
8 kirectory System Page Cont. Custom Page Hame
e (BLANKEINE — T {Tﬂkngli I DELPABE '
mEDDR-LU73

TR
sEDH3-~EOMA

Custom Page Direotor Cugtom Pave Cont.
| ImEDUI-EDZ3 |
s =

e i CREATE /MO0
f LOBEX Americs [#]
3 [y TET HarRv% .

€D Ch
Custom Page Dirgotor

Figme 65 After SAVE/CONT.

8. if you have not already done s0, name the page. Click on the Custom Page Name text box and
type the name, which must be unique and cannot include mora then 12 characters (see Figure 6.7).

§. Click on SAVE/OK to temporarily save the custom page definition and return to the Modify GLOBEX
Parameters dialog box. Click on SAVE/CONT to temporarily save the definition and remain in the
Create/Modify Custom Page dialog box; the new page name appears in the Custom Page Direc-
tory and instrument names are cleared from the Custom Page Contents. (See Figure 8.8.) You
can create or modify other pages. If you choose SAVE/CONT, choose QGUIT to retum fo the Modi-

fy GLOBEX Parameters diglog box.

10, When you choose QUIT or SAVE/OK, the Modify GLOBEX Parameters dialog box redisplays. The
SAVE/CONT command button is highlighted and a message rerninds you 1o save changes to the
parameter file. You will need to choose the button twice to save the changes. Ses Section 6.3,

“Modify GLOBEX Parameters™,

GLOBEX Lser Guide - 1835
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To modify an existing custom page ...

b

o

hid

4.

{Mouse and keyboard instructions are combined.)

Refer to step 1 o display the Modify GLO-
BEX Parameters dialog hox. Belect the
parameter file that includes the custom
page definition you want to alter. Choose
Custom Page.

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

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

Whan you select SAVE/CONT or
SAVE/OK, a small dialog box with a mes-
sage, Page already exists. Modity thiz
page? is displayed. Choose YES 1o
overwrite the existing custom page defini-
tion. Choosa NO if you do not want to
save the page.

In the Modify GLOBEX Parameters dialog

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

To delete a custom page:

1.

2.

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

Select the DELPAGE command button, A
small dialog box with a message, Are
You Sure? is displayed. Choose YESto
remove the page name from the Custom
Page Directory list and Contents.
Choose NO not to delete the page,

I
i

'

3. You can also delete a page by
doubie-tlicking on the page name in the
Custom Page Diractory list.

General Notes:

If a displayed custom page includes instru-
ments from a Service that is not currently
downloaded, those insfrument lines are
blank. If you display the custom page defini-
tion in this function, those mstrument lines
are occupied by *n/g”. I youremove the
“n/a” line, you remove the instrument. Hfan
instrument included on a custom page is re-
moved from the Most, if is also removed from
the custom page when you save the parame-
ter fife,

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

if communications with a Service fail while
you arg in this dialog box, a warning appears
in the Alerts window; the cursor is frapped in
the QUIT command button; any changes you
made since you last seiected SAVE/CONT in
the Modffy GLOBEX Parameters dialog box
are saved to a temporary file; and you must
quit the diglog box. In this case, the Modify
GLOBEX Paramatars dialog box is not re-dis-
played automatically,

885

GLOBEX User Guide -
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To create a custom page using the keyboard...

When you press TAB to move around the
Creats/Modify Custom Page Dialog Box, the
path is as follows:

Service Drop-Down list

System Page Directory (SPD) list
System Page Contents (SPC) list
ADD button

INSERT button

DELETE button

Custom Page Directory (CPD) lisi
Custom Page Contents (CPC) list
Cusiom Page Name text bution
10. DELPAGE button

11, SAVE/CONT hutton

12. QUIT button

13. SAVE/QK hutton

Creating a cusiom page using the keyboard
requires you 10 move back and forth between

B oNm s @ op o

iterms numerous times. F’ress@ or @

1. When you first display the dialog box, the
first Service in the Service list Is high-
lighted and the SPD lists its system
pages. If you need system pages for a
Service farther down the list, use arrow
keys to highlight that Service; the SPD
lists those system pages.

2. Tabtothe SPD list. Use arrow keys to
highlight a page name. Press

Q'] the page contents appear

in the SPC i%st

3. Tabtpthe SPC list. Use arrow keys to
highiight an instrument.

GLOBEX User Guide - 1835
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10.

11.

Tab to ADD, Press tremmmmn
instrument you hlghhghted in step 3
appears in the CPC list.

Repeat steps 3 and 4 o add more instru-
ments from the selscted system page.

Repeat steps 2 through 4 to include instru-
ments from another system page.

Repeat steps 3 and 4 until the custom page
is complete.

Toinsert a new instrument in a specific
positior on the custom page, tab to the
SPC list and highlight an instrument,
then tab fo the CPC list and highlight the
custom page instrument before which
you want {0 insert the new instrument.
When you tab to INS and press

,é SEACEIAR it
N, 1hE 1rEW INStrument witl
appear in the correct position.

To delete an instrument from the custom
page in progress {because you added it

in error or in the wrong position), first tab
to the CPC and highlight it, then tab to

DEL and press s

To name the page, tab to the Custom
Page Name box and type the name.

Tab to SAVE/CONT or SAVE/OK and

press (e 2o save the page and
add its name fo the CPD #st.

CMEQ142922
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6.3.2 Modify Service Display Priority

The Service dispiay prio- Step 1 To display the ModHy Service Dispisy Priorily diglog box:
rity in a Session parameter

file controls S,ew ice order 1. In the Modily GLOBEX Parameters digiog box, select a pa-
whenever a dialog box in- rameter file {or type its name in the text box).
cludes a Service list; only 2. Select Setvice Dispiay Prority.
the highest priority Service — -
¥ roa HMODIFY SLBIERE PoRaniTERS
name is visible unless you T —AT SV ‘
x SEBS16M P [ GLEARING RECGRDE. .. |
open the drop-down list. “*“f:,;‘,,:“ I LI M T IR
The Service whose instru- 1;:% T )
ments you trade most fre- - 5T seevence women. i wrv
quently should be at the “
top of the list. Bee Section 2 for detalls on operating GLOBEX.

i the Session parameter ~
file does not include this

parameter, the keystation Section 6.3, “Modify GLOBEX Parameters,” explains
displays Semces: in alpha- how to display the initial dialog box and create/modify a
betical arder. parameter file. You cannot modify Service display prio- -

rity without first selecting a GLOBEX parameter file. B

WODIFY seﬁqce PRIORITY IW FALE! CRI
Hew ;(rvieo List Order

/

f QUIT l }snoemu

Figure 5.9 Modify Service Display Priority Diatog Box

GLOBEX User Guide - 1855
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To modify service display priority ...

Step 2 The procedure:

When you display the dialog box, the current
Service list order displays in the list box, with
the first Service name highlighted. The de-
fault command button is ADD. Arrows on the
command buttons indicate the direction in
which they move Bervice names. ADD and
REMOVE are enabled one at 2 time, depen-
ding on which list is active. # is easiestto use
the mouse for this function.

Using the mouse:

1. Select Service names in the order you want
them to display in the new list. Toadd a
name to the new Service list, double-click
on the name In the original list; the Ser-
yice name is removed from th original list
and placed in the new list,

2. To remove a name from the new Service
iist, double-click on the name; the Service
name is removed from the new list and re-
furned 1o the original list,

Using the keyboard:

1. To add a name 10 the new list, select the
firsi name you wish to appear in the list,
then choose ADD.

2. Toremove a name from the new list, select
the name, then choose REMOVE.

Saving Service priority:

SAVE/OK is grayed until you complete the
new list {the griginal fist is empty).

1. Select SAVE/OK 1o save the Service dis-
play priority and return you to the Modify
GLOBEX Parameters dialog box.

2. The Modify GLOBEX Parameters dialog -
box is still apen; the SAVE/CONT com-
mand button is highlighted, and a mes-
sage reminds you to save changes to the
parameter file. This message remains un-

GLOBEX User Guide - 1985

fit you save the changes. Refer fo Saction
6.3, “Create a Parameter File.”

Quitting the dialog box:

To quit the Modily Service Display Priority dia-
iog box without making or saving changes, se-
lect QUIT, A message, Service Display
Priority has changed, changes are lost if
you quit, is displayed if you have made
changes. Select QUIT again to ipnore your
changes and return to the Modify GLOBEX
Parameters dialog box. iIf you have not made
any changes, you do not have to save the
GLOBEX parameter file.

Step 3 The resuit:

When you set a Session parameter file, the
Service display priority for that parameter file
determines Service list order in all diglog
boxes. When the keystation must decide
which system page to display, it shows the
first system page it receives from the highest
priority Service to which you have logged in,

H a Service is not in the display priority but is
permissioned for this keyslation, the new Ser-
vice name Iz added to the end of the list. (You
can change the display priority parameter at
any time.)

if a Service in the display priority is no longer
permissioned for this keystation, Services are
listed in afphabetical order.

Note: If communications with a Service fall
while you are in this diglog box, a warhing ap-
pears in the Alerts window; the cursor is trap-
ped in the QUIT command button; any
changes you made sirice you {as! selected
SAVE/CONT in the Modify GLOBEX FParame-
ters dialog box are saved to a temporary file;
you must quit the dialog box. in this case, the
Madify GLOBEX Parameters dialog box is not
re-displayed automatically.

CMEQ142924
0128

Page 127 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 129 of 369 PagelD #:1637

6.3.3 Set Sequence Number

Every trade request

sent from the keystation
contains an order number
in the form XXX-YYYY,
where XXX is the first 3
characters of the trader i-
dentifier and YYYY, the or-
der sequence number, is a
sequential number from 1
to 9999, wrapping around
to 1 when the maximum
number is reached. You
can type an order number
into an order dialog box or
iet the keystation automat-
ically assign one according
fo the order seguence num-
ber. The keystation resets
this number to 1 when you
log out of the last Service
or if the keystation or Host
fails. The first order num-
ber sent following login
would

therefore be XXX-1,

Use Set Sequence Num-
ber to specify the order
number at the start of the
GLOBEX Session and
when service resumes af-
ter keystation or Host fai-
lure; this prevents the

Step 1 70 dispiay the Set Sequence Number dialog box:

1. in the Modity GLOBEX Parameters digiog box, select the Sef
Sequence Number command button.

sassos—
MODIFY nm& F% JERS

I AT T
rEaRIAT R

“File Operat

SERUILE BISPLAY PRIDRITH <.~

REQUENCE  HLMN n.m,i Y

See Section £ for datails on operaling GLOBEX.

keystation from assigning duplicate order numbers,

which is especially important if you have uploaded or-

ders. You can set only one order sequence number for
all logged-in Services.

Section 6.3, Modify GLOBEX Parameters, explains
how to display the initial dialog box. You cannot alter
the order sequence number without first displaying the
Modify GLOBEX Parametets dialog box.

SET SEQUENCE HUMBER

Order Sequence [f |

' QUIT l SAVE/CK I

Figure 6.10 Set Sequance Number Dialog box

GLOBEX User Guide - 1855
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To set the sequence number ...

Step 2 The procedure:

The Order Sequence text box shows the
next order number the keystation will send to
the Host. Refer to the audit trafl printout (or
printed open order list if you uploaded orders)
1o identity the last assigned order number; the
new order sequence number must be higher
than this,

1. Type the new order sequence number in
the text box.

2. Choose SAVE/OK.

Step 3 The result:

The Modify GLOBEX Paramsters digiog box
is displayed again. Since the order seguence
number is not part of a parameter file, you

GLOBEX User Guide - 1895
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can quit the dialog box if you have finished
setting paramaters.

The keystation will resume automatic numbe-
ring by assigning the new order sequence
number o the next trade request sent from
the keystation (unless you type a differant or-
der number into the Order text box).

Note: If communications with a Service falf
whils you are in this dialog box, a waming ap-
pears in the Alerts window; the cursor is trap-
ped in the QUIT command button: any
changes you made since you iast selectad
SAVE/CONT in the Modify GLOBEX Parame-
ters dialog box are saved 1o a temporary file;
you must quit the dizlog box. In this case, the
Modity GLOBEX Parameters dialog box is not

re-displayed automatically.

0130
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6.4 Modify Instrument/Service Parameters -

| he instrument and Ser- Step 17 display the dialog box, choose ONE of these methods:

vice parameters are
commanly referred to as INST/SERY PARAM
defaults. You can define © G O Press the INST/SERYV O -
or modify these para- o000 PARAMETERS goft key. ]
meters only when you are -
logged into the Service Cick on Instrument/Serv m
involved. They are linked N . )
to the identi?ie{ of the tra- == foe in the Pavamoters nstrumentService...
der logged-in when the
parameters were set, and See Section 2 for detalls on operating GLOBEX,
are saved at the keysta-

tion when you log out. The
keystation loads these Mote: instrument and Service parameters are independent -
parameters for a Service from the GLOBEX parameter files described in section 6.3, -
when you login with that
trader identifier. )

These functions are
optional. System defauits
apply unless you create
these parameters.

MODIFY IHSTRUMENT/SERVICE PARANETERS
- —

! IHSTRUMEHT PARAMETERS I

l SERUVICE PARAMETERS I

Figure 6.11 Modily Instrument/Service Parameters Diziog Box

Service List

[GLOBER Americh minig

When you first display the dialog box; the first Service in the Service List is
highlighted. in order to display either of the secondary dialog boxes - instrument
Parameters for Service and Service Parameters for Service - you must select a
Service.

GLOEBEX Uger Guide - 1935
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6.4.1 Instrument Parameters

I nstrument parameters
are set for one instrument
at a time on a single

Service and estabiish the In the Modify Instrurnent/Service Paramsters dialog box,
fo!lowing defaults: select & Bervice, then sefect Instrument Parameters.

Step 17 display the Instrument Parameters dialog box:

N . . . :23(&‘? IHSTREMENT/EERVICE FARAMETERS
s High and low price limits PN
« Bid/Ask spread and
precedence T
« RFQ dispiay

: ; See Sectfon 2 for dstails on operating GLOBEX.
« Order size

« Increment size
« Price check vaiue

When you display the dialog box, the Service you selected is shown in the title bar. The
Service's system pages are shown in a list box; focus is in the System Pages list.

GLOBEX ‘emr i ]
7

High Limit | §

Low Lkaﬂ;%
Spread
®FO Bixp ]
Order Size[ ]
Oraer -Inmﬂ%ﬁ] TeAVEACDNT

Al) BFG flerts
- [Cewnsie ] ((BiSaste Frioe Cheok

tE@Prth% BFO Rleris RESET 6.1 RUIT SAVE 7OK

' 12 Instrument Paramsiers Dialog Box
RFG command Figure 6. log
buttong for

GLOBEX Us

CME(142928
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To set instrument parameters ...

Step 2: The procedure

1. Select a system page name.

The instrument list shows instruments on
the page, Each instrument includss the
Exchange identifler.

2. Select an instrument. The current settings for
this instrument display in the dialog box,

3.5et your parameters as described below,

-
High and low price limits The keystation displays an alert {with optional
Type a high or low limit price info the taxt box. atgdab!e besp’) the first time the '“Sf"‘i“!ﬁ”’s ]
lise numbers from 0 to 9; the minus sign (-) is Bid or Last equals or occurs above the high o
allowed ; timit of its Offer or Last equals or acours below
’ the low limit. A limit break alert appears in the
The high fimit must be above the Last, The iow Algrts window, once only, even if the value »
limit must be below the Last. The price mustbe a crosses back over the limit and breaks it a-
multiple of the tick increment for the instrument. gain. You can reset the limit at any time.
To remove high or low limits for all instrumenis on The format for a limit break alert message is
svery page on the Service, select either Clear Hi . -
or Clear LO, A message directs you o select the :,“‘“M <instrument ID> Hi <Exchange ID>
command button again to complste the command. . o
{The System default Is no limits.) HH:MM <Instrument 10> LO <Exchange D>
Before the market opens, limit breaks cccur
* only if the indicative price breaks the limit. Li-
. it breaks cannot ocour when an instrument is
" in the halted state.
Bid’Ask Spread and precedence ‘ ' ”
The Spread text box is divided into two sections. Bid/Ask spreads are based on the Last price; if
The right side shows the spread and the lett side there is no last, then the Settle price is usad; if
shows the precedence (B for Bid or A for Ask}, there is no Settie, the Bid/Ask prices are blank,
Click on the button in the left side of the box or, If your spread is an even number, the Bid and ,
with the cursor in the left side of the box, Dress Ofter prices are evenly spaced around the Last.
— if your spread is an odd number, the side you o
- to switch between B and A for prece- have given precedence is closer to the Last.
dence., Type the spread vaiue into the right side of If the spread calculation places your default Bid
the box. A negative spread is not permilted. (The and/or Offer prica over the high and/or under
System default is no spread, Bid preference.) the low price limit, the keystation displays blank
prices and a waming.
GLOBEX User Guide - 1995
CME(0142929

0133

Page 132 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 134 of 369 PagelD #:1642

To set instrument parameters ...

Step 2 The procedure:

RFQ

You can enable or disable RFQ receipt for all
or individual instruments. Select Enable or -
Disable under All RFQ Alerts to see all orno
RAFQ alerts for all instruments on every page
on the Service. Amessage directs you {0
select the command button again to complete
the commarnd,

To disable or enable RFQ alerts for individuaf
instruments, select the instrument: the RFQ
Disp toggle box displays Yes or No to show
the currert RFQ state. Press SPACEBAR with
the cursor in the toggle box to change the RFQ
state between Yes and No. (The System de-
fault is all instruments enabled for RFQ alenis.)

To include RFQS In the audit trall printout, se-
lect the Print RFQ Alerts check box; i shows
an X. To disable RFQ printing, select the box
or make it blank.

When any frader sends a Request for Quote
for any instrument on which RFQis are en-
ablad at your keystation, you see an RFQ
message in the Alerts window. In addition, if
that instrument is on the current displayed
page, the instrument line is shown in reverse
video for 30 seconds.

The System defaults all new instruments to
the RFQ-enabled state; you must explicitly
disable RFQs for that instrument if you do not
wish to receive RFQ alerts.

Your last choice on printing during a session
is the default for the next session. The sys-
tem detfault is to enable printing.

Type a valug. (The Syster default is the
smaliest quantity allowed for this instrument.)

i
£

All trading diaiog boxes for this instrument in-

. itially use this default quantity.

i

Order Increment

i This vaiue defines the action of the Up and
 Down arrows in the quantity text box and for

Type a value. (The System defaull Is 1.}

You ¢an set this vafue-between 1 and 99 .
ticks. Type a tick value between 1 and 98.
(The System default is 10 ticks.}

GLOBEX User Guide - 1995

'

the UP and DOWN keys in the number key-

: pad. The command buttons and keys after
: quantity values by this amount,

The keystation checks the price you enter for
a Bid/Offer/Hit Take order by comparing it {0
the Last (or Settle if there is no Last). A valid

i range is within a defined number of ticks of

the Last. A price oulside of this range {price
check value multiplied by the tick increment
size) generates a warning, which you can

© override,

Page 133 of 368

CME(142830

0134



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 135 of 369 PagelD #:1643

To set instrument parameters ...

When you have emtered all parameters for the instrument, save the parameters, Selsct

SAVE/CONT to save defauits for the current instrument and remain in the diafog bex to select an- ‘
other instrument and continue. Hf you seiect another instrument before SAVE/CONT, you will lose -
the parameters for the previous instrument. SAVE/CONT and RESET apply only to the values in
that area of the dialog box. The keystation evaluates all options for errors. Messages describe
your error{s). Correct and save again.

Select SAVE/OK o save all the parameters set anywhere in this dialog box. This includes any
changes made since you last selected SAVE/CONT and any CLEAR or ENABLE/DISABLE com- '
mands. SAVE/OK aiso returns you to the Modify Instrumeni/Service Parameters dialog box, from

which you can éither guit or select the Service Parameters dialog box.

if you used ENABLE/DISABLE ALL or CLEAR HI/LO buttons, you do not need fo use
SAVE/CONT or SAVE/OK ta confirm the commands.

RESET returns parametars on the current instrument 1o their system defauits. RESET ALL returns L
alf instrument parameters on the Servite to their System defaults. ’

Step 3 7he resutt: -

The Modify Instrument/Service Parameters dialog box redisplays. Choose QUIT to clear the dialog
box from the screen, -

Note: if communications with the selected Service fail white you are in this dialog box, a warhing .
appears in the Alerts window; the cursor is trapped in the QUIT command bution; any changes are

lost and you must quit the dialog box, In this case, the Modify Instrument/Setvice Parameters dia- -
log box is not re-displayed automatically. i

If the non-selected Service fails, a warning appears in the Alerts window, but you can continue.,

GLOBEX User Guida ~ 1995 e
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6.4.2 Service Parameters

-

Service parameters

apply to a specific Service

and not to individual instru-

- ments. The default
account number appears

in the Clearing Information
section of all dialog boxes

Step 1 70 display the Service Parameters diziog box:

in the Modify Instrument/Service Parameters dialog box,

select a Service, then selact Service Parameters.

MODIFY ITHSTRUMENT/SERUICE PARANETERS
—— —— —

Bervine Lint

when no clearing key is
selected. (The default
account number is estab-
lished differently for instru-
ments on market maker
pages. See Section 8.4.1.)
The order limit, if set,
establishes a quantity limit
for all orders on the
Service,

See Section 2 for details on operating GLOBEX,

SERVICE PARAMETERS FOR: GLOBEZ america
—— — s

QuUIT

'SAVE/OK

- ficcount Humber

Order Limit

- S T —

Figure 6,13 Service Parameters Dislog Box

GLOBEX User Guide - 1885
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To set Service parameters ...

When you display the dialog box, the Ac-
count Number text box containg either a pre-
viously set account number or is blank.

Order Limit is either a previously set size
orl.

Step 2 The procedure: |

Account number

Type the account number you want included
in all order diglog boxes, If you enter
orders for multiple accounts, do not set

this parameter.

Order limit
Type a number to serve as the order limit.

The default order limit, when multiplied by
the default order size (set for an individual
instrurnant in Instrument Parameters,
Section 6.4.1) determines the gquantity limit
for an instrument.

Select SAVE/OK to save parameters and re-
turn to the Modily Instrument/Service
Paramaeters dialog box. New paramelers are
activated immediately. You can select another
Service and set additional parameters.

Step 3 The result:

Order limit - The keystation displays a

waming if an order's quantity exceeds this )
fimit. Verify your order by selecting OK., If i
you keep the order limit at the system defauit i
of 1, the warning is triggered if an entered or- ;
der quantily exceeds the detault size. For
example, order limit {1} x default order size !
{5} = threshold of §; entering an ordsr with a
quantity above 5 will generate the warning. :
With an order limit of 2, there is no warning |
unless an order quantity exceeds twica the de- |
fault order size; with an order iimit of 3, the |

Page 136 of 368

g threshold is three times the default order size,

efc.

Note: i communications with the selected
Service fail while you are in this dialog box, a
warning appears in the Alerts window; the cur-
sor is trapped in the QUIT command button;
any changes are lost and you must quit the
dialog box. In this case, the Modily Instru~
menyService Parameters dialog box is notre-
displayed automatically.

if the non-selected Service falls, & warning ap-
pears in the logo/alerts window but you can
continue,

GLOBEX User Guide -
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/. Trading Functions

7.1. Overview

- . Trading Functions are found on the Trade, Modify, and Cancel menus. Menu
choicas are described below. See Section 2 for general information on selecting
instruments and functions and on using dialog boxes. See Section 4 for addi-
tional information on irading during the GLOBEX session.

Trade Menu

Choices on the Trade Menu inciude:

« Bld/Agk - Submit a buy and a sell price-iimit-or-better order against a
single instrument, for the same account,
« Bid - Submii a price-limit-or-better buy order against a specific instru-
ment,
« Offer - Submit a price-limit-or-better sell order against a specific instru-
ment.
s Hit - Submit an order to seil immediately at the current Bid price or
. better; any unfilled quantity is cancelfed.
- ' e Take - Submit an order ta buy immediately at the current Cffer price or
batter; any unfilled quantity is cancelled.
+ Change - Modify the terms of existing Bids or Offers; this results in a
hold/ancelireplace/release action,
; « Cancel Instrument - Cancel all or selected Bids/Offers for a single
i instrumernt.
« RFQ (Request for Quote} - Request a quotation for an instrument.
« View RFQs (Reques! for Quote) - Display the most recent RFQs and
display the page with the instrument, along with the Bid/Ask dialog box.

- ; « Book - Display the “top of the book” for a selected instrument, showing
-~ i accumuslated Bids/Offers for up to 5 levels for a market; descending
order for Bids, ascending order for Offers.

s Pass the Book - Upload orders from a disk file into 2 GLOBEX keysta-
tion, or cancel all of your orders and iog out (Extract Open Orders).

é
|
|
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Trading Functions

s Print File - Print either an open order file or the current
day's tradelog af the audit trail printer.

Modify Menu "

s Hald - Place a selected order on hold.
« Release - Release a selected heid order,

Cancel Menu .
+ Cancel - Cance! all or seiecied open orders — bids and/or
offers, E_
These functions are described in the sections that follow. S

il
; .
:
j e
"
1
. -
GLOBEX User Gurge - 1595 »
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7.2 Bid/Ask

e

B Step 17 display the dialog box, chovse ONE of these methods:
id/Ask lets you enter

successive Bids, Offers, or

combined Bid/Ask orders, S Press the instrument number. "By
without removing the - Press the BIDIASK key. >

dialog box between orders.

A Bid/Ask enters two Click on the instrument PR
separate orders for the ,_,:L”“\ name. Click o BIDIASK —
- same account. When a : in the trading pane/, ————
) Bid or Ask order is - B
matched by the system, Press the Instrument
any unfilled quantity ] number. Click on BID/ASK o I
’ in the Trade meny. BidiAsk...

remains in the system. ——

Sse Section 2 for information on sefecting instruments and functions.

et e -

BlE:HASK for fPI E’-H‘%
I RS R U Il 1=« Clewting Information

e : Nl et

Fee F-EX F-Firmn Orig Entry Date

m nm -DE}DE]E:E-

Typical Bii/Ask Order

orger.

e - 1895
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To enter a bid/ask ...

Step 2 The procedure:

It you establish the spread and precedence for a
Bid/Ask order (instrument Parameters), the initial
price vaives are affected.

1, The Bid Price is highlighted when the dialog box
appedrs. You can accept the default data or:

« Bid - Enter Bid price and quantity;
s  Ask - Enter Ask price and guantity;

» Big/Ask - Enter Bid and Ask prices and quanti-
ties. Both orders will have the same order
number.

For any grder. you must also enter appro-
priate clearing information (see Section 4.4.2
and Apperdix B8},

2. To cormplate a Bid, select BID OK; io complete an
Ask, select ASK OK; to complete a Bid/Ask, se-
loct BID/ASK OK. If yau are using the key-
bogrd, tab to the appropriate OK button, then

4 w3 4 pmem }
press{— 4 or & A

BID/ASK OK is the iniial default comman
bufton. The default changes fo the last-ussd
QUK the current default is shown in red with a
dark border.

Do not click on OK or press TRANSMIT
or RETURN more than onge, especially
when response time seems slow; you risk en-
tering duplicate orders.

1CC-43 BUY 10

1CC-43 SELL 10

Step 3 The resuit:

Your Bid and/or Offer are logged into the systern but
continue to display. if you submitied & Bid or
Bid/Ask, the Bid Price field is selected; if you submit-
ted an Ask, the Ask Price is selected. Al fislds con-
tain the values they had when you selected OK;

they are now the current defaults.

Messages acknowledging the logged orders appear
in the Trader Maitbox {hoth have the same order
number). Trading window fieids are updated {in red
for five seconds; it this is a new best Bid or Offer in
the markat or at your keystation.

i you entered unacceptable data, a message it the
diaiog box identifies the ftem in error; correct the e
ror and salect OK again. When you have entered alf
orders, select QUIT 1o remove the dialog box.

It the price entered fails the last sale price chack, g
waming box dispiays. You should verify the price of
the intended order. | the price is incomrect, choose
the default button-Do Mot Submit Order. You will
be rotumed to the Bid/Ask box to make necessary
comractions. i the prics is corredt, choose Submit
Order.

The messapes shown below are displayad in the
Trader Mailoox; they identify 3 successfully posi-

e
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EDU3 9847 13:24:14
12345 m -
EDUS 8649 13:44:14 .
12345 m
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7.3 Bid

B . Step 1 70 display the diaiog box, chovse ONE of these methods:

Id places & Bid order

for the seiected instrument
into the market.

i 2 Press the instrurnent numbegr. °
When a Bid is matched, Fress the BID key. _

! any unfilled quantity

remains in the system. Click o the Instument —
,ﬂj name, Click on BID in i BID !
the Trading Panel, —
Press the Instrument num-
e r ber. Click on BID in the | 00 S
- Trade ment. Bid...

Bee Saction 2 for information on ssfecting Instrumeris and funchions.

Subimite 8 Bid
weider.

fault price

o 4.4

T Bitifor (PIBHA

- : - ¥ I Extended Clearing Informuation
% 9429 = ] 1 G LK [ bl I[ Acct#{MZH23 | TypellMT | Quelifier] |
Y1 Origin Fee F-EX F.Firm Orig Entry Date

Order#[IED1__ |Clearing key[TESY 9], ctuiety] [] O] Jesmms
l

MtlmD semo [

Typics! Bid Order

N L OREX User Guide - 1995
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To enter a bid ...

Step 2 The procedure:

1. The Bid Prige is highlighted when the dialog box
appears. Enter Price and Quantity, and clear-
fng information {see Section 4.4.2 and

Appandix B}.

2, (lick on OK or press m of
@ when you are done,

Step 3 The result:

Your Bid is logged into the system i all values are
accepiable. The dialeg box closes and the full
screen view is restored. A message-acknowledging
the logged order appears in the Trader Mailbox.
Trading window fields are updated. If you enfered a
new best Bid in the market or at your keystation, the
Trading window fields will be updated, displaying in
red for S seconds.

if you enter more than one order at the same price,
the keystation block shows the best price and acou-

mulated quantity, while i the market block {if this is
the best order in the market), the quantity is in-
creased. The Standing Order Book shows the mar-
ket view and accumulated quantity, while your
individual orders are visible only at your keystation in
the Cpen Orders {ist.

it you entered unacceptable deta, a message inthe
dialog box idenfifies the e in error; correct the er-
ror and select OK again.

If the price entered falls the last sale price chack, a
waming box displays. You should verify the price of
the intended order. i the price is incorrect, chonse
the default button~Do Not Submit Order. You wil
be returned to the Bid box {0 make necessary correc-
tions. If the prive is correct, choose Submit Order,

if the system finds a match and a trads otours, &
message appears at the keystations of both parties
to the trade, All display data affected by the trade
are updatad.

The message below is displayed in the Trader Mail-
box; it identifies a suncesshully positioned Bid.

NKNU3 11749 13:568:45
OK- 12345 f }

3FM-43 BUY 100

GLOBEX User Guide - 1895 -
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W 7.4 Offer

Offer places an Offer Step 1 70 display the disiog box, choose ONE of these methods:
order for the selected

instrument into the market. .
) & 3 Prass the instrument nurmber,
- When an Offer is match§d, Press the OFFER key. .
any unfilled quantity
) remains in the system.
TN Click on the Instrument S ————
=1 name. Click on OFFER {  OFFER
in the Trading Panei, oot

b Pross the instrumert num-
- "3:: ber. Click on OFFER in the m

Trade menu. offer...

See Section 2 for information on selpcting instruments and funclions.

Quaniity.

Submus an Offer.

TTOFFERfur fPIBM4A
g e e tendod Cloaring
R E B[ ml{m m{“””“‘mm[j
Fee ;’-sx mm : y
1%;&“%@% | <t > E(’E‘

m[}m

Typlcal Offer Order

GLOBEX User Guide - 1985
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To enter an offer ...

Step 2 The procedure:

1. The Offer Price valus is highlighted when the dia-

iog box disptays. Enter your Price and Quan-
ity values, and clearing information {sse
Segtion 4.4.2 and Appendix B).

2. Click on OK or press

£ oo Iéorﬂ o }wmn
you are done.

Step 3 The resuit:

Your Offer s fogged infe the system it alt values arg
acceptable. The dialog box closes and e fufii
screen visw is restorad, A message acknowledging
the logged order appears in the Trader Mailbox.
Tradhing window figlds are updated (in reg for five
saconds) if this is a new best Ofter in the market or
at your keystation.

i you enter more than one order at the same price,
the keystation block shows only the best price and
accumulated quantity, while in the markat block {if
this is the best order in the market), the quantity is in-
croased. The Standing Onder Book shows the mar-

3FM-44 SELL

PIBZ3

OK-

ket view and accumulated guantity, while your indi-
vidual orders are visible onty at your keystation in
the Open Orders fisl.

¥ you entered unacceptable data, a messags inthe
dialog brox identifies the item in esror; consct the er-
ror and select OK again.

If the price entered fails the las! sale price check, &
warning box displays. You should verify the price of
the intended order. If the price Is incomredt, choose
the default button—-Do Not Submit Order. You will
be returned to the Olfer box to rake necessary cor-
rections. If the price is correct, choose Submit Or-
der

If the system finds a maich and a trade ocours, a
message appears at the keystations of both parties
to the trade. Al display dala affectsd by the trade
are updated,

The message below is displayed in the Trader Mail-
box; it idertifies & successfully positionad Offer.

13:58:32
12345 1

9318

7935
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7.5 Hit-Sell

. Step 1 7o dispiay the diaiog box, choose ONE of these methods:
l l:z-Seu lets you “hit” a P play ihe clelog

Bid positionad in the
system, in this way, you

Press the instrument numbaer. ®
can enter a sell order at Press the HIT Key. q_wr
the current best Bid price
or sell down to a price.
e ; cameCiokon AT
The hit function will exe- -~ ;’:fg;wﬁg et ' :

cute an order on a filt and
kili basis. There will be no
. resting order created. If : Press the insirumert nur- | rao: [
you wish to allow all your — o on KT n &
gquantity to trade, enter am -
Offer instead.

See Saction 2 for information on selecting instruments and funttions.

3 Note: A message, No Bid Market, please QUIT, is displayed in red in the diglog box ¥ thare i§ no Bid for
this ingtrument. An NG rmessage is displayed in the Trader Mailbox if the market is no longer avaiable
wher: you enter your order. Choose QUIT to cancei the function.

Extencod Chsaring information

3| Accorft12915 | fype[__| ountiter ]

OHODC T

m ME

GLOBEX User Guide - 1995
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To enter a sell order ...

Step 2 The procedure:

1.

Quantlty is highlighted when the

diaiog box appears. Alter the Quanilty
ang enter ¢learing informnation {see Sec-
tion 4.4.2 and Appendix B}.

You can lower the value In the Price text
box 1o sell down to a prica. This order will
then be filled for as much of your specified
quantity as possible down to this price.

Click on OK or press

" T St —E
o o & “ when you

are done.

Step 3 The resuit:

Your order is logged into the system if all val-
ues are acceptable. The dialog box closes
and the full screen view is restored. A mes-
sage acknowledging the logged order ap-
pears in the Trader Mailbox.

If you entered unaccaptabls data, a message
in the dialog box identifies the item in error;
correct the error and select OK again,

if the price antered fails the last sale price
chack, a warning box dispiays. You should
verify the price of the intended order. f the
price is incorrect, choose the default button—
Do Not Submit Order. You wili be retured
to the Hit box tv make necessary correciions.
# the price is correct, choose Submit Order.

i the Sell is successiul, a message appears

at tha keystations of both parties lo the trans- (
action {in the Mailbox and Ticker windows), i
All Trading window fields aifected by the trans-
action are updated,

The messages below are displayed in the
Trader Maithox; they identity a successful Sell
request (SELL*) message and a successiul
matched Self {SOLD™} message.

1CC-45 SOLD” 5 DMM3 WP: 6190 14:02:59
#RCPR CX-0 12345 m
10C-45 SELL* 5 DMM3 6190 14:02:58
ENTERED 12345 m
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7.6 Take-Buy

I ake Buy lets you “take” Step 1 To display the dialog box, choose ONE of these methods:

an Offer positioned in the
system. In this way, you Prass the instrument number. TAKE
can enter a buy order at Press the TAKE key. {l
the current best Offer price
or buy up to a price.
Click on the ingtrument :
i H " .»—-? N name. Click on TAKE ) TAKE
The Take function Wl!f exe - in the Traging Panel,
cute an order on afill and.
kill basis. There will be no _
- resting order created, If : Press the instrument num-
9 —~4 ™ ber Clickon TAKE in the o
' you wish to aliow all your I Trade menu. Take...
quantity to trade, enter a
id ins .
Bid tead See Section 2 for informration on selecting instrurnents and funciions.

Note: A message, No Ofters Market, please QUIT, is displayed in rad in the digiog box If there s no Offer
for this instrument. An NG message is dispiayed in the Trader Maitbox if the market if no longer available
wher you enter your order.

The current best
market Offer,

- TAKE-BUY f PIBZA

tlos22]M "MS TR T [ p——
e fee FE8 ¥F-Hrm Entry Date
T Joweraorzr— ] <oy BEBGE% E

Aulim Momo |

Submuts the .)!dr:r

GLOBEX User Guide - 1895 1 3 1
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To enter a buy order ...

Step 2 The procedure: Step 3 The result:

1. Quantity is highlighted when the Your order is logoed into the system if aff val-
diaiog box appears. Alter the Quantity ues are gceeptable, The dialog box closes
and enter Clearing Information (see Sec- and the full screen view is restored. A mes-
tiort 4.4.2 and Appendix B}, sage acknowiedging the logged order ap-
You can raise the vaiue in the Price text pears in the Trader Mailbox.
box to buy up to 2 price. This order will H you entered unacceptable data, a message
then be filled for as much of your speciiied in the diatog box identifies the tem in error;
guantity as possible up 10 this price. correct the error and select OK again,

2. Click on QK or press if the price entered falls the last sale price ,

< - check, a warning box displays. You should
RAD: or {_wwe 2 when you verify the price of the infended order. i the

price is incorrect, choose the default buttor-

Do Not Submit Order. You will be returned

to the Take box to make necessary correc- }
tions. If the price is correct, choose Submit

Order.

if the Buy is successiul, a message appears

at the keystations of both parties to the trans-
action {in the Mailbox and Ticker windows}.

All Trading window fields affected by the trans-
action are updated.

The messages below are displayed in the
Trader Mailbox: they identify a successful Buy
request (BUY* message) and a successful
matched Buy (BOT® message).

are done,

1CC-46 BOT 30 JYZ5 WP: 10631 14:04:20
#RCPE# CX-0 12345 m

1CC46  BUY 30 JYZ6 1063 14:04:18
ENTERED 12348 m

GLOBEX User Guide - 1895
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7.7 Change Bid or Offer

Changa lets you Step 1 7o dispiay the distog box, chooss ONE of these methods:

replace an existing order, in
Press the instrument number, CHGE |
Prass the CHANGE key.

effect cancelling an open
Bid or Offer AND submitting
a replacement,

The Trading window shows : Click in the fnsnjgfmiﬂrls t;adgf y
H .,:}: 5 quote or quantily column in the red-
your current best Bid and I ing windlow {anly In 8 One-up view).
Offer and accumulated
quantities. You first have to Click on the instrument
select the .,:[“ o name. Click on CHANGE CHANGE
order you want to change. o in the Trading Pane!.
Any method shown in Press the instrument num» m
Step 1 displays the Hold — " ber. Click on CHANGE in
R piay e the Trade menu. Change...

and Change Open Order
dialog box, showing all
orders for the selected ins-
trument by order number.

Bea Section 2 for information on selecting Instrurments ard functions.

PAGE FWD and PAGE
BACK display additional or-
ders. Select an order and | £ B o]
choose OK to display the SR oEEGE OB 5y | ==
Change diaiog box. its HE @ oamad ] i | ==
initial values are those of .

the original order. The fitle
bar shows Change Bid or Note: An error massage, No Open Orders, /s dispiayed if there are
Change Ofier followed by none. Sefact OK to acknowledge and remove the message.

the Instrument Name. The
order is automatically put )
on hold and a message is ) T CHANGE 8ID for TPIBHE

sent to your Trader Mail- i (o ] o | [ meerizmmss ] mymeladt] [:J
box with the message ‘Eﬂﬁ f:;E J' Eﬂ ﬁfﬁ ﬁ% mw
B-HLD (for a bid) and the |-==""E__1 L«mlL._J i

instrument name.

Changed Order

GLOBEX User Guide - 1985
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To change a bid or offer ...

Step 2 The procedure:

1. Price is highlighted when the Change dia-
fog box appears. Alter values or clearing
information (see Section 4.4.2 and Appen-
dix B) as needed. You cannot change or-
der type.

2. Click on OK or press

g [r— :‘Eerg - _}
when done.

Step 3 The resuit:

The original order is cancelled, and the new
order is created and released into the system,
Three more messages appear in your Trader
Mailbox. The first message announces the
cangcellation of the original order, The second
message confirms the creation of the new or-
der. Finally, the third message announces
the release of this order into the systern.

(See the first set of messages below.)

Changing an Order on Hold

if your order was on Hold prior 1o your initiat-
ing a Change, the system will not release it al-
ter the change has taken place. Your Trader
Maitbox wilt not receive a release message,
but will ook like the sacond set of messages
below. To release the order into the system,
you must use the Release function. (See Sec-
tion 7.11.)

If You Are Disconnected

Once you have selscted the order to Change,
it is put on Hold, if you are disconnected be-
fore submitiing your changed order, the order
will remain unchanged and on Hold. {See the
third message set below. )} When your keysta-
tion comes back up, you will need to make

the changes, and then use the Release func-
tion to release the order. (Sse Section 7.11.)

1DD1  B-REL 5  NNNH3 1196 12:0052 —JEERE
OK- 12345 t

DD1  BUY 5  NNNH5 1196 140052+~
OK-BIDONHOLD 12345 1

1DD-1  CX-B 1@ NNNH5 1196 IROETERN  Conceldid |
OK-ENTRY MODIFIED 12345 !

(Fleadmg from :he bnttom up The original tnd wﬂh a cuantity of 10 is cancelled;
i i}

BUY 5 NNNH5

1DD-1 , 1196
OK-BIDONHOLD 12345 1
DD-1  CX-B 10 anns 1198 14:00:52 <RI

EN'FHY MOB!FIED 12345 f

{If you see this message after a disconnest, your bid is on Hold; use Release o

release it irfo the system.}
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7.8 Request for Quote

' f there is little or no SteP1 choose ONE of these methods to issue an AFC:

activity for an instrument,
RFQ lets you broadcast a O O O Pressthe ingtrument number. RFQ
requesting a quotation
for that instrument.
i i Click on the instrument
Yqu will automatically "‘l/_rm\ e, Click on FFO in S
- receive RFQ messages the trading pansi, R
uniless you disable specific
instruments for RFQ alerts.
. . —_— Fress the instrument number,
During periods of elevated <— .  CiickonAFQin the Trade rRr@
system activity, RFQs men.
are disabled (see
section 4‘3}. Ses Section 2 for dstats on operating GLOBEX,

In the Alerts window:

12:056 RFQ:PIEBM3 £

if You Send a Request for Quote H Another User Sends a Request for Giuote
1, The alent, AFQ: instrument Name/ If you have not disabled the instrument
Service is displayad in the Alerts window for for RFQ) alerts, the alert is automatically
30 saconds belore being replaced by the displayed in the Alerts window for 30 seconds

and, if the instrument’s page is in the Trading

logo.

2. If the instrument’s page is in the trading win- ivsnd&v{ir at ﬂ;f’ gm;rthe Hfg;;re;egsed*:tg:?;
dow at the time you send the RFQ {and you eysiation, tne instrument name I8 cispiayed i
have not disabled the instrument for RFQ the Trading window red for 30 seconds or until
alerts), the instrument name is displayed in :o r:::s?iigtm Offer is received, whichever
the Trading Window in red for 30 seconds or "
until a new Sid or Offer is received, which- Section 6.4.1, Instrument Parameters, de-
ever comes first. scribes how to enable/disabis instruments for

RFC alerts.

GLOBEX User Guide - 1085
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View RFQs

V;ew RFQs fets you Step1 To show the View RFQs window, choose ONE of these methods:

take action on an RFQ re-
ceived at your keystation. Qo0 VIEW RFQs
The View RFQs window cce Q
lists up to 50 of the most re-
cent RFQs received since m g
s i Click on YIEW RFQs in
Jossouednwdsons | S0 imeren =
you select an RFQ from

Press the VIEW AFQs key.

the list, you display the cus- See Section 2 for detals on operating GLOBEX. -
tom or system page that
contains the instrument, as I R ————
well as the Bid/Ask dialog YT T T 7
box for the instrument. LEE Pl £
The window is available as 13188 EDLureeso =
long as at least one 13188 rnioa z
Service is logged in. 13:198  Ebusorscoo
13:04 £33 ]
Step 2 The procedure:
The View RFQs window shows the most recent
RFQs in descending time order, The most re- :
cent appears in the command button {found un-
der the title bar) and is highlighted atthe topof .
the list. When you select ancther RFQ, it dis- , Step 3 The result:
plays on the command button. When there are \
FQs than can display, scrofl ba r. . 1. The custom or system page containing the in-
more RFQs than can display, scroll bars appea ! strument is displayed in the trading window
Acting on an RFQ ‘ with the instrument selected.
Using the mouse: © 2. The Bid/Ask dialog box for the selected RFQ
Seleet an RFQ, then select the command buttonn | instrument is displayed. Enter your or-
OR i der{s). When you exit from the dialog box,

] i the Trading window reverls to the original
Double-click on the RFQ. i page(s) with the original instrument se-
Using the keyboard. lected. The RFQ window remains visible.

:  How the RFQ List Works
i -

Selact an RFQ, press o activate the com i RFQs are first displayed in the Alerts window

1 I and then in the View RFQs window. The time
mand bution, press % stamp corresponds to the alert's posting.
OR When you first log In, the View RFQs window is

hidden. You can choose to view or hide it.
GLOBEX User Guide - 1995
CME(C142949
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To use the View RFQs window ...

Whether hidden or visible, the window collects
HFQs for instruments that are

» enabled to receive RFQs (Section 6.4)

AND

» on a logged-in Service.

The window is blank if your keystation has not
received any RFQs. When RFQs in the listex-
ceed 50, the oldest RFQ (al the bottom of the
list) is removed.

Activating the View RFQs Window
s Use the keyboard or mouse to display the
window.
OR
» Click in the RFC list when it is displayed
OR
TRADE TIE

»  Press o activate the various windows
and Command Line, in rotation, untii the
View RFQs window is activated.

Hiding the View RFQs Window

To hide the BFQ window, click the System Menu

Box in the upper-left corner of the window.

Choose Close in the Systern menu. With the
5Y5 MENU

keyboard, press with focus in the View

RFQs window to display the Systern menu.

Selection Modes

wWhile the BFQ window is visible, two selection
modes are possible:

Aulomatic

Whenever you first show the RFQ window or ac-
TRADE TILE

tivate it by pressing , “Aute” in the title bar
indicates that the window is in automatic selec-
tion mode. In this mode, when the keystation re-
ceives a new RFQ, it displays it in the command

GLOBEX User Guide - 1885

button. The list scrolls in order 1o display the
new RFQ at the top of the list. The advantage
tc automatic mode is that the most recent RFQ
is always visible for you to immediately act upon.

Whan you deactivate the RFQ window by click-
TRADE TILE

ing in the trading window, pressing O , or act-
ing on an RFQ, the window always returns to
automatic selection mode.

Manual

in manual mods, a new BFQ is still added at the
top of the list, but automatic selection and dis-
play are disabled. Any RFQ you have selacted
remains selegted and shown in the command
button; if the selected RFQ is at the end of the
list, it may scroll out of the display. The advan-
tage to manual mode is that it maintains your
current selection; you can gither take action on
the seletted RFQ or select another in the list,

Switching between the two modes

There are three ways to switch, using the

motse:

+ Selact an RFQ (left mouse button} to switch
to manual selection mode.

s Click in the list with the right mouse bution to
switch between automatic and manual
modes.

e Ciick in the contro! box in the upper left cor-
ner of the RFQ window and select Mode in
the window manu. This topgles between the
two selection modes.

Using the keyboard:
1. While focus is In the RFQ window, press any

@ oo
arrow key or e or o switch to man-

ual selection mode.

Page 153 of 368
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To use the View RFQs window ...

5YS MENU

2. Press
lact Mode. This toggles between the two se-
lection modes.

Selecting an RFQ
Using the mouse:

Use the scrolf bar to move through the list; click
on an RFQ.

Using the keyboard:

Use arrow keys to move the selection through
the list,

OR
Use ard to scroll the fist without mow-

ing the selection. Once you page to the part of
the fist showing the RFQ you want to select, use
arrow keys to move the selection to the RFQ.

Automatic selection

When the window is in automatic selection
mode, the most recent RFQ is selected.

Moving the RFQ Window
Using the mouse
1. Click anywhere i1 the title bar of the window.

™
The mouse pointer changes 1 .

2. Move the mouse pointer anywhaere on the
screen. Then click the mouse button again
ta place the window.

|

to show the RFQ window menus; se- |

i 1. Press the

i

Using the kayboard:
$YS MENU

with focus in the window to dis-
play the Systern menu. Highlight Move and

2. Use the arrow keys to move the pointer and
Ettects on the Display of Acting on RFQ

+ The keystation searches for the RFQ instru-
ment in the current digplay, then custom
pages, then system pages. The page con-
taining the instrument replaces the current
display.

+ |If the page containing the RFQ instrument is
in the current one-up or two-up display, the
instrurnant is selected.

+ i the page containing the RFQ instrument is
nat in the current display, the correct page re-
places either a one-up or twe-up display.

»  Whether the currant display shows the nor-
mal, net positions, or statistics view, the re-
placernent page containing the RFQ
instrument retains that view,

+« When you icg out from the last Service, the
View RFQs window is cleared and hiddsn.

GLOBEX User Guide - 1845
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To use the View RFQs window ...

Warnings

The keystation disptays a message box for
these reasons:

» You are not permissioned to act on an RFQ.

« The instrument you are acting on is ciosed.

+ The Service is not available to acton an
RFQ.

+ The Service is waiting for a response from
the Host.

GLOBEX User Guide - 189895

If your password has expired, the Change
Password diglog box is displaved.

You are moving the window and it will cover
instruments in the Trading window {see Sec-
tion 10.7).

If you are currently signed out of a Service,
the Sign-In/Out dialog box is displayed.
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7.9 Display Book

E each instrument, you Yo display the book, choose ONE of these methods:

can display, in & pop-up
window, the best price Press the instrumentl number. BOOK
: o 0OCC P 00K kev.
levels and quantities for 000 ress the BOOK key.
open Bids and Offers. You
can display one to five Click o:; g: iﬁsgtgg;m
3 1 name; on
levels c:f prices. The book's ;_3—:;\ in the trading panel, BOOK
fitle bar includes the -
Exchange identifier, :
instrument name, last Press the instrument number;
s click on BOOK in the Trade
trade price or Settle-Last, A e f | eve S
. : i - Book
and time of last trade.
Book information is
available only after tracﬁng See Section £ for Information on selecling instruments and funclions,

opens for an instrument.
You can display up to
10 books simultaneously.

To make use of the book,
you need to know: < How to switch between the book and the
trading window.
« How to move the book window.
s HMow to size the book window.
« How to update the book.
« How to close the book.

is lost or you log out of Bid Px Qty, Offer Px Oty

the Service owning the in- =
strument whose bookis | 2431 1] N
displayed, the book is re- 2230 |

moved from the screen. 2429 1 !
The length of the list is 427 1 E
based on the policies of

evach GLOBEX Partner

Exchange.

GLOBEX User Guide - 1835
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To display the book (cont’d)...

Initially, the systemn places the book in the upper-
right comer of the trading window. Blank posi-
tions in the book indicate that the system contains
orders at fewer than five price levels. Keyboard
input is still directed at the Trading window.

The time of last trade in the book’s title bar is only
accurate if the Service is downloaded at the time
the trade occurs. The time of trades that occur be-
fore you log in will not be displayed in the title bar.
If you periorm a normal logout and then log in, the
time of last trade is maintained and displayed ac-
curately.

Selecting a Book Window

If you have more than one book in the display, the
windows overlap.
NEXT BOOK

Press O to activate another book window. The

shaded title bar indicates it is active.
NEXT BOOK

Repeatedly pressing activates one book at a
time. in the order in which you displayed them.
Using the mouse, you can click on the column hea-
ding line to activate any book.

TRADE TILE

To return to other activities, press O or click
in the Trading window.

Displaying the Book Menu
SYS MENU

After activating the book, press o or ¢lick on the
System Control box in the upper left comer of the
book. The menu allows you to move, update,
close, grow, shrink, or exit. To execute an opticn
and redisplay the book, either move the highlight

to an option and press %

, or click on the option.

Select Exit Menu to return to the book.

GLOBEX User Guide - 1995
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-FRTRHA 94318 @ 14:58
Hove Grow

Update
Close

Exit Men

Y|
Shrink .
I

Moving the Book

1. Click anywhere in the title bar of a book.
The mouse pointer changes to Bl

2. Move the mouse pointer anywhere on the
screen. Then click the mouse button a-
gain to place the book.

Using the keyboard
SYS MENU

1. Press o to display the System menu.

T
Highlight Move and press Yrmemems" |,
2. Use the arrow keys to move the peinter and

press ;
Sizing the Book

» Click the plus and minus buttons in a title
bar until the window is the desired size.

Or

+ Click the System Menu box in the title bar.
The popup Systern menu displays. Click
Grow or Shrink in the System menu to in-
crease or decrease the window size, Re-
peat until the window is the desired size.

SYS MENU

* With the keyboard, press Owhen focus
is in the Book window to display the Sys-

tem menu. Use the @ or \2/ to highlight

Grow or Shrink. Press % —t, e~
peat until the window is the desired size.

141
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To display the book (cont’d)...

Changing the Number of Levels Snapshot mode, and maintaining the Book data at
hanging th ical si h ) the keystation is discontinued. The best Bid and
t?era gi'gllg\?etlseo;lgrr:tfi(aalss;sp?;syzg anges the num | Offer and the Last are always updated but not al-
) ways the gquantity (see Section 4.3). Since the
Updating the Book book display is updated every 10 seconds, you

may not notice the lack of updates immediately.
When Host activity returns to normal, book up-
dates resume. (When the market quote separator
returns to green from white, click on the Update

The system updates the Bid and Ask markets and
the Last price/time in each displayed book, every
10 seconds. You can request an immediate

update. Menu selector torimmediate update.)
Select Update in the book System menu or click
on the Bid line in the book window. If a book is ac- . i
n e B ne I ey o 1 & baokis ac Note: The depth of the book display
is controlled by the policies of each
tive, you can press O . The book is redisplayed : GL%BEX Partn‘;r Exghange.

with any available updates.
Closing the Book

Select Close in the System menu or double-click
in the System Control Box. The book disappears.

Drop Book Mode

When Host Broadcast activity for an instrument
becomes high, the Host modifies the frequency
"and type of instrument update to Drop Book or

1 42 GLOBEX User Guide - 1995
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7.10 Hold Open Orders

Hold is used to place a
selected open order on
hold, leaving it in GLOBEX

Step 1 To display the dialog box, choose ONE of these methods:
but temporarily removing it
from the market. Placing

Prass the HOLD key.
an order on hold will result

in a loss of position in the i Click on HOLD in the
Standing Order Book, and o Modity menu. Hold...
therefore, the market.

Sse Ssction 2 for informaiton on selecting instruments and funciions.

" P et
HOLD OPEN ORBE_RS

Gra%s B —Apstcune 3 o Acoount (rasE_macx]
018-5  BID MEDHA-EDMA 1 LMT 1123123

016~6  BID wEBM4-EDU4 1 1123123 PAGE FHD
018-7  BID mEDME pazs 1 LMT 1123123

018-8  ASK mEDUI 9540 1 LHT 1123123

G189 BESK  mJYHE 28840 1 LMY 1123123 -1/ b &4
O18~10 BID mJvZ3 ae11 1 LWT 1183123

016-12  ASK  wIVU3 879 1 LMY 1123123

018-14  BID mBCXA 36960 1 LMY 1123123 o
01815 BID mBMES FO630 b ] LHT 1123123 .

Humber of esntries) 11

Number of gpery

orders.

GLOBEX User Guide - 1885
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To hold open orders ...

Step 2 The procedure:

When the dialog box appears, alf open orders
for the highlighted Service are listed by order
number, identified as Bid or Ask, along with
the price, quaniity, order type, account num-
baer, and clearing information qualifier. (The
list includes market maker and working
arders.}

1. i necessary, select another Service to dis-
play your open orders on that Service.

2. Highlight the order you wish to place on
hold.

3. Select OK. The dialog box is removed.

Step 3 The resuit:

It you place an order on hold, an "H” appears
in place of the “x" in the trader quantity cal-

15 JYM3
OK-

10638 B-HLD

Page 160 of 368

umn. Remember that enly the best Bid or
Offer is shown.

in ail cases, the digplay is updated 1o reflect
the new market, now that your order(s) have
been removed. For each held order, a mes-
sage is displayed in the Trader Mailbox and in-
cluded in the tradelog and audit trail.

If an order has been completely maiched be-
fore completion of a hold, you wili receive a
warning message that your order no fonger ex-
ists; this means that the order was executed
and it it too late to place it on hold,

It is possible for an order 1o partially maich
before completion of a hold. Check the Trader

‘Mailbox for the quantity that was held,

The message below is displayed in the Trader
Mailbox; it identifies the order placed on hokd.

gma 14:08:58
12345 m

GLOBEX User Guide -

CMEQ1429857

0161



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 162 of 369 PagelD #:1670

7.11 Release Held Orders

Step 17 display the diglog box, choase ONE of these methads;

Press the RELEASE key.

arep Ciick on RELEASE in the
. Modity menu. Releass...

Release returns o the
market an order previously
placed on hold. GLOBEX
repositions a released or-
der in the market as if it
were a new order in the
system.

See Section Z for information on selecting instruments and functions.

RELEASE HELD DRDERS | |

R _Aoeaunk . |PAGE BﬁCKl
PRAGE FuWD

=]

SSSrUice LIST

Husber of entries:

Note: If you have no open orders on hold: No Open Orders on Hold tor Selected Service is
displayed in the dialog box.

CME(Q142958
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To release open orders...

Step 2 The procedure: Step 3 The resuit:

Whan the dialog box appears, all held orders lf a single order was on hold, the "H" disap-

for the highlighted Service are listed by order pears from the trader guantity column. Re-

numbet ard identified as Bid or Ask, along lensed orders are repositioned in the market,

with the price, quantity, order type, account and the display is updated to reflect the new

number, and clearing information qualifier. market. For each released order, a message is

1. it necessary, select another Service to dis- g}iﬁ&f in mgg;:?*m’( and inciuded In
play your held orders on that Service. log )

o . The message displayed in the Trader Mailbox
2. Highlight the order you wish to release. is shown balow.

3. Belect OK. The diglog box is removed.

CC8 BREL 13 JYM3 8778 14:10:52
OK- 12345 m

or Guide - 1985
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' 7.12 Cancel Open Orders

W,| en you need to Step 17n dispiay the dialog box, choose ONE of these mathods:

remove orders from the
market, you can quickly
cance! your choice of all or-
ders, ali Bids, all Offers, or
selected Bids/Qffers, for
one Service at a time. Double-click with the right mouse
wirciow except the racer quats -
oL awauastiy oot
Click or CANCEL in the
meny bar.

Press the CANCEL
ORDERS ksy.

See Section 2 for information on selecting instrumants and furdliors.

Orglers list.

I TANCEL OFEN ORDERS
eanasS————
g oe t 1] Pres @ace] [PaeE Fwn] [aurr ]

. Y
ns s F EFEEe El"? Dual IEEE ﬁﬁggi‘ggé
mINSTROGOZ
mEDHE~EDME 2 1 LMY 1123123 Cenx
WEOPA ~EBUS E 1 LMY 1123123
mEDMY 542 1 LNT 1123123 [ Bigs
944 1 LHT 1123123
. 1 L¥T 1123123
sE11 § LMT 1122123 Cotrers
36961 1 it 1133183
BMZ3 PO630 t 1 ENT 1123123 Selectes

Naotes: /fyou have no open orders on the highiighted Service or o open orders a1 &/, & message
box is diggiayed: No Open Orders. Seiect OK to acknowledge and remove message box.

The title of this dialog box, depending on the function from which you activated i, may aiso be
CANCEL MARKET MAKER OPEN ORDERS.

GLOBEX User Guide - 1995
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To cancel open orders...

Step 2 The procedure:

When the dialog box 6pens, all orders (open and
held) at the keystation on the highlighted Service are
listed by order number and identified as Bid or Ask,
along with the price, quantity, arder type, account
number, and clearing information qualifier. (The list
includes market maker and working orders.) Cancel
arders by category using the check boxes (when
you choose a check box, it shows an X).

To cancel all orders:

1. Select the All check box; all orders in the list are
highlighted.

2. Choose OK. After the Host acknowledges the
cancel request, the remaining Service narme is
automatically selected. Select orders to cancel
or quit the dialog box.

To cancel selected orders:

This is the defautt state of the dialog box.

1. Highlight the inciividual orders you wish to cancel.

Using either the mouse or keyboard, you can
highlight as many orders in the list as you want,
before selecting OK. (Section 2.4.4 describes
how to make muttiple selecticns in a list.)

2. Select OK.

To cancel all Bids or all Offers:

1. Select either the Bids or Offers check box; all
Bids (Offers) inthe list are highlighted.

2. Select OK.

After the Host acknowledges the cancel request, the
dialog box closes.

1CC-18 CXS

148

Page 164 of 368

0 JYZ8

Step 3 The resuit:

In all cases, the display is updated to reflect the new
market if the cancel affects the top of the book. If
you cancelled selected orders or only one order, the
Trader Mailbox shows a message for each arder
cancelled. If you cancelled all orders or all Bids/Of-
fers, the mailbox disptays Cancelling Entries, fol-
lowed by Cancel Entries Complete. A message for
each order cancelled is included in the tradslog and
audit trail.

It an order completely matches before the cancsl
completes, you will receive a wamning message that
your order ho lenger exists; the order was executed
and it is too late to cancel.

Itis possible for an order to partially maich before
the cancel completes. If you eancelled one order,
check the Trader Maitbox for the quantity cancelled; if
you cancelled multiple orders, check your audit trail.

A sampie cancel message is shown below.

10632 14:44:38
12345 b
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7.13 Cancel Orders for Instrument

While Cancel Orders Step 17 display the dialog box, choose ONE of these methods:

lets you cancel orders from
the list of all orders in the
keystation on a Service,
Cancei Orders for Instru-
ment lets you narrow the
field by listing aff orders for
a single instrument.

Note: If there gre no orders, 2
message box is displayet: No
Oper Orders; the OK button i
afroatly selected. Press
BPACEBAR, or tlick on OK 1o
remove the message box.

600 Prass the instrurnent number.
o oo Prass the INSTRUMENT
~ CANCEL key,

INST CXL

QO

Right click in the instrument’s
trader quote or guariity col-

um (in one-up view oniy) —_—
A0 OR | canceL
N Y Click on the instrurment
name; click on CANCEL
in the trading panel.
Fress the instrument W
; l ™ number. Click an CANCEL
i INSTRUMENT is the Cancel Instrument...
Fratle meny.

See Ssction Z for information on selecting instrurments and functions.

{hdlers list

box.

| Cpias
i Clarrers

‘ X ssleutea

oer of entries seletiad:

Note: The title of this dialog box may also be CANCEL BUY (SELL) WORKING ORDERS for XXX
or CANCEL MARKET MAKER OPEN ORDERS for XXX, tepending on the function from which

you activated it.

GLOBEX User Guide - 1995
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To cancel orders for an instrument...

The Procedure and Resull steps ars the
same as for Cancel Orders, with the excep-
tion that in all cases, the dialog box cloges
after the keystation recaives Host acknow-
ledgement of the cancel request.

if an order completely matches before the
cancel completes, you will receive a warning
message that your order no longer axists, the
order was exacuted and it is too late to cancel.

It is possible for an order to partiatly maich
before the cancel completes. If you canceited
one order, check the Trader Mailbox for the
quantity cancelled; if you carcelled multiple or-
ders, check your audit trail.

Additional information{for mouse users:

If theTrading window shows the statistics view
{showing high and low values instead of the
frader quote column), the right or left click still
works.

However, if you have a two-up display, which
shows only the market block of data for two
pages, you cannot use the right click {there is
no trader quote area on the screen). You can
still use the mouse in the Trading Pare! or
Trade menu,

GLOBEX User Guide - 1995
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7.14 Passing the Book

. Step 1 1o dispiay the diatog box, fth :
Tr:ere are two choices in P Spiy the claiog bax, chooss ONE of thess methods

this funetion. Upload
Orders is used in three PASS BODK
situations: to pass a oo . Press the PASS BOOK key. @
GLOBEX open order file
from one keystation to
another, to recover open

| mo:

orders following a Host -"3:,\ Ef_i,“é‘,,?’ifgfﬁ,;i,"f meny.  Pass the Book...
failure, and to upload e
orders from the RTH
session into GLOBEX See Section 2 for information on selecting insiraments and funclions.
before the start of the
ETH session,

You must have appropriate permissioning for the individual Service and instruments to
complete this option successfully.

Extract Open Orders is normally performed at the end of the GLOBEX Session. This
choice identifies open orders on a Service and creates an open order file on drive C of
the keystation. You can transfer this file to the next Session or to another keystation.
When you log out from each Service, it is recommended that you use Extract Open Or-
ders. This creates the open order file, cancels all orders on the Service, and completes
the logout. Order cancsllation messages are printed in the audit trail. Because Extract
Open Orders cancels all orders, you should use it only at the end of the GLOBEX
Session.

 ———— o~
PASSIRG THE BOODK

Servioe List Brive
(AT RITEITRN S| [ (5] ® upload orders

O Extract Upen Orders
{Includes Create Opon

File List onden Fire e g
- T X rder &, Cance
IEQ31310A. 001 a5-11-93  15:08 [¥] fpen Orders and Logoff)
i auiy ! l oK '
R
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Upload Orders...

Step 2 The procedure

When the dialog box is displayed, the first
Service in the st is highlighted and the
Upload Orders radio button is selected. To
upload an open order file from drive C: or
from a diskette in drive A:

1. Select the Service on which you want to
upload the open order file.

2. Select A: or C: in the drive ist. The list of
open arder files on the selected drive for.
the selected Service are displayed in the
file list. Filenames are listed in order by
dateftime the file was created. (File-
names are explained later in this section.)

3. Select the file you want to upioad.
4. Select OK,

Step 3 The resuit

The keystation indicates whether each order
has passed initial edit and validation by dis-
playing a message that includes the order se-
quence number (Eniry record #(nnn)
ACCEPTED). Each order is then gent to the
Host.

An order is rejected during the upload if it
does niot belong 1o the selected Sarvice or it

_ involves an instrument for which you are not

permissioned; a warning Is displayed
(ORDER # xxx Rejecied: Unauthorized
Exchange Id) and a “rejected” massage is
added to the audit trail. Timed orders and or-
ders with & More quantity greater than zero
are also rejected. "Accepted” messages do
not indicate the orders have been success-
fully sent to the appropriate Service's Host
and/or positioned in the Service's Standing Or-
der Book. Order positioning messages are
displayed as usual, in the mailbox.

During the upload, the QUIT bution is
relabeled ABORT; selecting this will halt the
upload process. The keystation does not send
any more orders to the Host. Any orders
already accepted and positioned may match as
usual, unless you cancel them individually, A
message Aborted after entry record #x is dis-
playad. If you abort, be sure to cance! all
uploaded orders before restarting the upload, to
prevent creating duplicate orders,

When you upload orders, the number of or-
ders in the upload file i added to the number
of orders aiready in the keystation. If this total
is greater than 500, the upload will be aborted
{no orders will be uploaded). You wili then
need fo cance! some of the orders at the
keystation or remove orders from the upload
file bafore trying the upload again.

GLOBEX User Guide - 1895
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Extract Open Orders...

Step 2 The procedure

Select Extract Open Orders in the dialog
box. Select the Service frorm which you wam
o log out. Create an open order file and
choose OK.

Foliow this procedure in all cases except an
unannounced shutdown; in such a case, refer
1o the emergency proceduras in the veliow
pages of this manual.

GLOBEX User

Step 3 The result

The dislog box is removed. Writing Orders
{Service code) is displayed In the Alerts win-
dow. Once all orders have been cancelled
and all open order records wriften, you arg
logged out.

If you are still logged in 1o another Service,
you ¢an continue trading. Any multi-Service
diglog box will not contain this Service name
until the open order file is complete.

The open order file includes all open Bid and
Offer orders for only one Service. The file-
natre identifies the origin of the file, Julian
date, Service code, and file number:

x0y <Julian Date><Service code>, <nnn>, whers Xis

R ifthe filewasautomatically created during Recovery folio-

wing loss of service;
E ifthefilewascreated by Extract Opan Qrders;

O ifthe file wascreated through the Offiine Utilitles;

Qs afixed character

yisthe last digitof the year the file was created;
Service codeis 'GA'or 'GE";

nnnisthe e number.

At any time, the keystation hard disk may con-

tain up to five open order files per Service.
The oldest of the five files is deleted before a
new file is created.

Page 169 of 368
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7.15 Print File

At any time during a Step 1 7odispiay the list of ies, chooss ONE of these methads:

trading session, you can
print an open order file or 006 FRNT FILE
the current day's tradelog oo Cu Press the PRINT FILE key.
at the audit trail printer, O
Since this is done as a
background task, rrading : Cickon PRINTFILEinhe AR
continues without interrup- -’E_j Trade men. Print Filo..
tion; howaver, audit trail
printing is delayed.

It is useful to print the
current day’s tradeiog be-
fore logging ouf? since
information sentto a PRINT FILE
printer is backlogged if the Service List
pfintei' is off-line or out of [GLOBEXN Awerica 2l O tarrent Tradwiog
paper, you can recover @®foen rder File
information lost due to a

printer problem that .
was not perceived by /

the keystation.

Step 2 The procedure:
1. The first Service in the iist is highlighted when

See Section 2 for information on seleoting funelions.

File List
FO31316R, 061

D%~ 1 ~F2 1268

File 1ype list seiector

Step 3 The result:

The dialog box remains on view while the system

the dialog box appears. Select the Service . prepares fo print. The keystation dedays audit trail
whose tradelog or open order file you want to * printing until this function completes.
print,

2. To print the current tradelog, select the Cument
Tradelog selector button, then select OK,

8. To orint an open order file, select the Open Or-
der File selector bution, then seledt a filename
from the displayed list (see section 7.14, Pass-
ing the Book, for an explanation of filename
structure). Select OK.

GLOBEX User Guide - 1935
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8 Special Trade Functions

- 8.1. Overview

The section covers keystation functions that make orger entry quicker and easier.

+ A clearing key represents account aind other clearing information that
will be used for an order. Selecting a clearing key in an order entry dia-
iog box is a quick way of entering clearing information,

+ The market maker order entry format iefs vou enter Bids and Offers
with minimal keystrokes. Market maker orders can be enterad for a gin-
gle instrument or for ane of a number of instruments displayed on a mar-
ket maker page. The instruments on a market maker page are chosen
and stored in & definition of the page.

» Buy and.sell working orders allow vou to specify a total quantity and
enter price and guantity with minimal keystrokes.

8.2 Using these Functions at the Keystation
8.2.1 Menus

The Special Trade menu includes a number of the functions described in this
section. The menu includes choices for Market Maker and Working Order
functions. This section describes these functions, and, in addition, descrihes
functions on the Display and Parameters menus.

| Special Trade Menu

» Market Maker - Digplay a single instrument in the Markest Maker dialog

E box format,

: « Buy Working Order - Enter a buy Working Order, speutifying a total
guantity and entering price and quantity with minimat keystrokes.

« Sell Working Order - Enter a seil Working Order, specifying a total
quarntity and entering price and quantity with minimal keystrokes.

GLOBEX User Guide - 1995
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8 Spacial Trade Funclions

Display Menu
» Matket Maker Page - Display the first market maker page, showing up
to five instruments in the special market maker order entry format,

Parameters Menu

+ Clearing Records (under GLOBEX Parameters) - Create, modify, or
delete clearing key information for order entry, working orders, and mar-
ket maker orders.

» Market Maker Page (under GLOBEX Parameters) - Create, modify, or
delete instruments to be displayed on a market maker page. Up to five
market maker pages can be stored in a parameters file.

8.2.2 Trading Panel

Command buttons in the Trading Panet allow you to enter market maker orders,
buy working orders, or sell working orders for a single sslected instrument.

8.2.3 Keyboard

Hard keys on the keyboard for these functions include the REFRESH key, which
allows you to imgintain your active position in the market by renewing an order
guantity.

Soft keys used for these functions include:

MKT MIKH
O Enters Market Maker orders for a single selected instrument.

gasr MKT MKR
Displays the first Market Maker page.
Q) Enters a Buy Working Order. -

O Enters a Sell Working Order

GLOBFEX User (Guide - 1995
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8 Special Trade Functipns

8.2.4 Permissions

instrument Parmigsions When you select an instrument for which you are not
permissioned, the single Market Maker, Buy Working Order, and Sell Working
Order funclions are grayed on the Special Trade menu. ¥ you are not
permissioned for an instrument on a market maker page, the instrument’s market
columns are displayed, but the trader portions are blank.

Function Permissions 1f you are not permissioned for both Bid and Offer,
Markst Maker is grayed on the Special Trade menu; ¥ not permissioned for Bid,
Buy Working Order is grayed; if not permissioned for Offer, Sell Working
COrder is grayed. i you are not permissioned for either Bid and Offer on the
Market Maker page, you can stiti enter orders, but they will be rejected.

8.2.5 Keystation Display

For both market maker and warking orders, when you have orders whose price
- is the best on either side of the market (“on market™), the corresponding Market
Quote price is highlighted in a distinct color. The prices of your orders are
compared to the best market prices and this “onmarket” status indicator is turned

on and off accordingly.

The Markst Maker (single instrument) and Working Order dialog boxes show
market information in the “ons-up” siatistics view (see Figure 1.13), replacing any
two-up view in the trading window with a onie-up statistics view. The dialog box
is displayed over the selected instrument's line and also covers the naxt
instrument line. Quitting a dialog box restores the criginal Trading window
. display.
The Market Maker page, which can include up to five instruments, is a single
dialog box that replaces the Trading window display. You can enter orders for
various instruments without closing the diaiog box. Quitting the Market Maker
page restores the original Trading window display.

GLOBEX User Guide - 1855
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8.3 Clearing Information for

Special Trade Functions
8.3.1 Create/Modify Clearing Data (Defaults)

Each GLOBEX parame-
ter file can include a data-
base of up to 125 sets of
clearing information to be
used for order entry, market
maker, and/or working or-
ders. Each clearing informa-
tion record is referenced by
a clearing “key” for easy ac-
cess without the need to
memorize or enter an entire
account number. The
names of clearing keys are
listed in the clearing key
list box in the various order
entry dialog boxes.

Create or Modify clearing

key data in the
Create/Modify Clearing
Data Dialog Box shown in
Figure 8.1.

Section 6.3, Modify
GLOBEX Parameters,
explains how to display the
initial dialog box and
create/modify a parameter
file. You cannot modify
clearing records without
first selecting
a GLOBEX parameter file.

158
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Step 1 7o dispray the CreateModify Clearing Data dialog box:

1. Choose GLOBEX on the Parameters menu. In the Modify
GLOBEX Parameters dialog box, select a parameter file
(or type its name in the text box).

2. Select Clearing Records.
Wﬂ nmm:!:ns

File Operations
SET ﬂ:ssrnu PoRME
T tevestony |

cnrv

ls:r

See Sactions 2 and 6 for more information.

When you complete the clearing key function or quit
the dialog box, you return to the Modify GLOBEX
Parameters dialog box, where you save the new or
modified parameter file.

CREATE/MODIFY CLEARING DATA IN FILE: JHE

Clearing Information OELETE
CLEARING KEY ACCOUNT NUMBER I _I

| { |
nunLﬂlrx:n cT1 omglsm FEE F-EX F-FIRH
D D D D D I_I QulT

RACTION MEMO

O C———— BAVE/OK |

Figure 8.1 Create/Modify Clearing Data Dialog Box

GLOBEX User Guide - 1995

CMEQ0142971

0175



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 176 of 369 PagelD #:1684

To create/modify clearing data...

Step 2 The procedure:
Adding account/clearing data

When you digplay the dialog box, the cursor
_is in the clearing key combo box.

1. Type a naw clearing key name to identify a
new account; the key can be from 1 to 10
characters, letters andfor numbers, and
can contain spaces within the key name it-
self. A blank clearing key, Unassigned, or
<Dafauli>, are invalid,

2. Move to each field and enter the asocount
number and clearing data. {See Section
4.4.2 for information on this data.)

Viewing account/olearing date. -

Selact the desired clearing key in the Clear-
ing Key list or type it into the combo box. If
you type the name, the data assoclated with
that key is displayed only when you move fo
another item in the dialog box.

Moditying account/clearing data

Select the clearing key In the Clearing Key
list. Use the mouse or the TAB key to move
to the fields you wish to change. Type the
new information.

8aving new or modified account/clearing

data

1. Salect SAVE/CONT to save the displayed
accoun¥/clearing information and continue
to add or change data for clearing keys in
the same parameter file.

2, Select SAVE/OK to save the displayed ac-
count/clearing information and return to
the Modify GLOBEX Parameters dialog
hox.

Selecting either SAVE command button
causes the keystation {0 validate the cur-
rently displayed clearing information for the
clearing key you typed into the combo box.

+ If the clearing key name matches an ex-
isting key, SAVE will update the clearing
key. A message displays, allowing vou to
quit without saving new data.

« [f youtyped a new key name, a status
message, Add Ciearing Key XXX, lets
you kriow that SAVE will add a new
clearing key to the database.

3. The Modify GLOBEX Parameters dialog
box is still open; the SAVE/CONT bution
is highlighted, and a message reminds
you to save changes 1o the paramaeter file.
The message remaing until you save the
changes. Refer to Section 8.3,

Step 3 The resutt:

When you select either SAVE/CONT or
SAVE/OK, the keystation validates each
data item against both GE and GA Services.
It the validation is successful for both
Services, the clearing information is ac-
cepted and will be avallable to instrumenrts
owned by either Service,

if the clearing key aireacdy exists, a smali
message box is displayed 10 confirm: Clear-
ing Key XXX already exists. Modify this
Clearing Key? Select NO to return to the
Create/Modify dialog box without updating
any clearing record. Select YES to over-
write any existing clearing key data with the
new data. (If the message box was dis-
played after you selected SAVE/CONT, you
return to the Create/Modify dialog box; if
you selected SAVE/OK, you return to the
Modify GLOBEX Parameters dialog box.)

Page 175 of 368
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To create/modity clearing data...

if validation of new account data is success-
ful for only one Service, a warning mas-
sage is displayed: Validation error for
Service xxx - Save? and the cursor is
placed in the invalid area. H modified clear-
ing data is invalid for either Sarvice, the sys-
tem determines whether the clearing key is
currently used on a market maker page. If it
is and the key is associated with an instry-
ment cwned by the Service which doesn’t
have a “successful” validation with the new
data, the changs is rejected and an error
message is displayed. Otherwise, a warning

message tells you that the data can be used
for only one Service,

If the warning is displayed, selecting SAVE
again accepts the clearing information as is;
it wiil only be availabfe 1o instruments
owned by the Service with the successful
validation.

if the validation fails for both Services, an
error message s displayed and the cursor
automatically returns to the account box;
you must correct the clearing data to allow
use by any Service for which you are per-
missioned.

Deleting an account...

Step 2 The procedure:
Deleting an account

1. Select the desired clearing key or fype its
name in the clearing key field.

2. Select DELETE.
Step 3 7he resuft:

i the clearing key does not exist, a warm-
ing message is displayed.

I the clearing key has bean assigned to an
instrument currently on a market maker
page, a message is displayed in red: Key
found on Market Maker page — Delete
anyway? Sslect DELETE o remove all
clearing key references. Selact QUIT if you
choose not to delete. When you select.

DELETE again, the highlighted clearing key
is deleted from the parameter file and any
instrument residing on a market maker
page that was associated with the clearing
key information will now use the defaull ac-
count number set in Service Parameters
{Section 6.4.2). The clearing data fields cur-
rently on-screen are blanked.

if the clearing key exists but is not used on
a market maker page, a message is dis-
played in red: Press Delete again H you
are sure you warnt to delete. When you se-
lect DELETE again, the clearing key is re-
moved from the list box and the clearing
data fields currently on-screen are blanked.

Since you have now altered your parameter
file, select SAVE/CK and save changes o
the file as described in Section 6.3.
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8.3.2 Clearing Data

Situation 2
If you select an instrument on a market

This procedure iets you select predefined
- account/clearing data or enter new data for

working or market maker orders, Whether ! ;
or not this dialog box is displayed depends § :1::: ;p:/aag“z ir;g_:alastgﬂ;“g;;ﬁ:;::y"ﬁe
en circumstances as described below: : Ciearing Data dialog box is displaysd as
Situation 1 : described above.

When you select Buy Working Order, Sell : in ail cases, individual fields are en-
Working Order, or Market Maker on the ‘ abled/disabled based on the Service to
Special Trade menu, in the Trading Pangl, ; which the instrument belongs.

or by pressing a soft key, the Clearing Data g Situation 3

dialog box {Figure 8.2) displays. The cursor

is in the Clearing Key drop-down list box, i the instrument you select on & market

which shows the <DEFAULT> key designa- : maker page has a valid pre-assigned clear-
tion; fislds contain any default information ; ing key (see Section 8.4.1}, the Clearing
{origin and CTI, if entered previously; ac- : Data dialog box is not displayed unlass
count number i set in Service paraseiers). : you select the CLR command button at the
The Clearing Key list includes only valid end of the instrument line, or the assigned
clearing keys for the selected instrument’s clearing key is Invalid.

Service. You snter clearing information be- o
fore you enter order information. ]

Using a Clearing Key

Selecting a clearing key displays the accourt number and clearing information associated with that key.

1. Enter or modiy the clearing information. You may not be abile 1o alter clearing fislds that are de-
pendent on others and/or the Sendce that owns the instrument.

2. When you are done, select OK,

The keystation validates sach item. The cursor roturns to the field with an error. When all informa-
tion is cormrect, the clearing key and associated clearing information remain in effect for alt orders In
the selected instrument untif you quit the dialog box.

When you quit any dialog box, the assigned clearing key is removed. When you guit the market
maker page or display another page by pressing PAGE FWD or PAGE BACK, all overridden clear~

ing data Is restored.
T TECOMGTA T

A *

Cisaring infsrsstion

o S wesssu—

Figure 8.2 Clearing Data Diatog Box
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8.4 Market Maker Orders

Market maker orders are entered from the Market Maker diafog box, which displays an instrument

line in a special format that lets you enter bids and offers with minimal keystrokes. You can display R
a single instrument in this format (Market Maker dialog box) or arrange five instruments at a ime in

this format (market maker page) in the Trading window.

—l;e single Market Maker dialog
box is a white rectangle outfining
two lings in the Trading window,
The first ine is the statistics view
ot the market portion of the in-

strument line {See Figure 1,13),
which is updated as it wouid be

in the standarg Trading window.

The second line displays only
trader information: the big and of+
fer sides of the active market
maker spread and your current
position for the instrument. #
you do not have active market
maker prders, this line shows the
default values defined below. To
display the Market Maker Dizlog
Box, the instrument spacing in
the Trading window must be

1 1/2 lines {see Section 10.6}.
The system will automatically
change the spacing when
necessary.

PLAGP64Y
FHAB/O6HD

v

Step 1 1cdispiay tme diatog box, choose ONE of these methoos:

in the trading panel

o o ¢ Press the instrument number. MKT MR
GO C  Pressthe MARKET MAKER key. @)

—_— Click on the instrument name.  —— s
- Click on MARKET MAKER MARKHT MARER

Press the instrument aumber,
Click on MARKET MAKER in
the Special Trade menut.

BEEd

MARKEY MAKER .,

See Section 2 for more information.

HIGH
2649

2649t Unch
810

190x31%8
L £

Figure 8.3 Market Maker Dialog Box
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To enter a market maker order...

The keystation indicates the current state of areas in the market maker dialog box using & variety of fore-
ground/background colors that depend on the ongoing activity. These areas and colors are specified in
the table below. The text that follows often refers 1o this table.

Price and Quantity Colors—Market Maker Orders

Order Stote Scraeen Area Bid Price  Bld Oty Offer Price  Offer Qty
Market line - forsground GREEN GREEN GREEN GREEN
not “On-Market” background BLACK BLACK BLACK BLACK ;
Market Line - foreground WHITE GREEN WHITE GREEN
“On-Market” background BLUE BLACK RED BLACK
Order entry line - foreground WHITE WHITE WHITE WHITE
¢ active (open market maker orders) background BLUE BLUE RED RED '
I 1
: Order.entry line - not active fareground CYAN CYAN RED RED !
| (no market maker cpen orders)  background BLACK BLAGK BLACK BLACK :
i Cancelling/Wait foreground . YELLOW  YELLOW  YELLOW  YELLOW
background BLACK BLAGK BLACK BLACK
; tf;;fﬁi ;’ggg changed or entire field 1. sround WHITE  WHITE  WHITE  WHITE
cursor in price or quantity field background BLACK BLACK BLACK BLACK
A obn et et o)y o ok
. Wi
. QTY FIELD ONLY. background HITE WHITE

Nore: Cyzn is blug-green or aqua.

Step 2 The procedure:

Note on default values: You can establish « if you have active Bid and Offer market
default order quantity, increment size, maker orders, your best Bid and Offer
and bid/ask spread and precedence usipg prices.

the Instrument Parameters function {Section « If you have active market maker orders

6.4.1) and account number using Service
Parameters (Section 6.4.2). The Clearing
Data dialog box shows default values for
CT1 and orlgin only if you entered this infor-
mation for a previous order.

initial Bid/Offer Frices

Initial prices are determined according to
the availability of the foliowing values, con-
sidered in this order:

GLOBEX User Guide - 1985

for only one side of the market, your best
price for that side. The offer side would
be the best active bid price - bid/ask
spread. The bid side would be the best
active offer price — bid/ask spread.
(The spread is established using the In-
strument Parameters function,
Section8.4.1.}
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To enter a market maker order...

« lf you have no active market maker or-
ders, the keystation calculates the default
bid/ask spread based on (in this order)
the Last, the settlement price, the best
bid, the best offer, or else the fields are
blank. The first available value in this list
is used as the midpoint between the bid
and offer, which are separated by the da-
fault spread value.

s [f you have muitinle orders for an instre-
ment, an asterisk () is displayed left of
the bid or right of the offer price. Market
maker orders on hold are excluded from
this processing.

Examplas:

if the nstrument has a default spread.of 4
and there is a Last of 9204, the bid is 8202
and the offer is 9206,

if the spread is § and there Is a Last of
9204, a bid precedence causes the bid o
be closer to the Last, or an ofier precedence
causes the offer to be closer to the Last. In
this example, with an offer precedence, the
bid is 9201 and the offer is 9206. (If you
did not specity precedence, bid is the de-
fauit)

i the detault prices are {, the price fields
are blank.

The on-market indicator in a Market Maker
dialog box is displayed when you have a
market maker order that has the best price
among all orders in the market. (See the
price and guantity colors table.)

Initial Bid/Offer Quantitles

Initial quantities are determinad according to
the avallabliity of the following values, con-
sidered in this order:

» |f you have active bid and offer market
maker orders, the aclive quantities from
your best orders,

s |f you have active market maker orders
for only one side of the market, the quan-
tity from the best order on that side; the
keystation displays the instrument’s de-
fault order quantity for the other side.

s i you have no active market maker or-
ders, the keystation displays the
instrument’s default order quarntities for
both sides of the market.

= The minimum system quantity for the in-
strument.

1. Enter clearing information

The Clearing Data dialog box (Figure 8.2)
displays first. See Section 8.3.2.

This clearing data will apply to all market
maker orders you enter for the selected in-
strument. If vou select another instrument
or a market maker page, the clearing data
will nc longer be in effect.

2. Enter order Informatlon

When the selected instrument is displayed
in Market Maker dialog box format, all menu
itens, hard keys, and soff keys are dis-
abled, except for QUIT, REFRESH, and cus-
tom soft keys. Use the mouse or TAB to
move from field o field. TAB moves the in-
sertion point in this order: Trader Bid

Price, Trader Offer Price, Trader Bid
Quantity, Trader Offer Quantity, CLR,

then back to Trader Bid Price.

Bid and ofter prices

It is possible 1o upload market maker grders
at multiple prices, and this is indicated by as-
terisks in the initial display. However, the
keystation aliows you to maintain only a sin-
gie bid and single offer price, . if you submit

a price change to the keystation, the keysta-
tion first validates the price, then cancels
any active or held market maker orders on
that side of the markef that are not at the

GILOBEX User Guide - 1895
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To enter a market maker order...

new price; orders on the other side are un-
changed. H you submit price changes for
both sides of the market, the keystation can-
cels all existing orders that are net at the
new price. {Gee table for display colors.)

Important background:

« Whan you alter a price or quantity using
the arrow keys as described below, it is
automatically submitted to the keystation
for validation.

« When you alter a price or guantity by typ-
ing a new value into the selected price or
quantity field, you have the option of can-
celling the change by pressing QUIT 1o
restore the pre-change value before you
move out of the field. To submit the
typed price or quantity to the keystation
for validation, you can TAB to another
figld, click on angther field, or press
TRANSMIT or RETURN.

it you have submitted both price and quan-
tity values to the keystation, press RETURN
or TRANSMIT, regardless of cursor posi-
tion, 1o enter the corder into the system.

There are threa ways lo change prices:

+ [f you cannol see the insertion point In the
dialog box or if GLR is highlighted, press-
ing UP/BOWN ARROW alters both prices
at once by the minimum tick size. Arrow
keys have no effect if the price field is
blank or if the price is in an incorrect for-
mat. You can also select a single price
and press UP/DOWN ARROW to change
it.

o Press RIGHT/LEFT ARROW without se-
lecting a price; this expands/narrows the
spread by the minimum tick size using ex-
isting default ruies for the spread, altering
the side that is closer 10 the Last, depend-
ing on precedence.

GLOBEX User Guide - 1985

» Select the price and type a new price.
To select a price;

« TAB to it (the bid price moves to the left
margin of the price fisld, the offer price re-
mains in position; for either, the insertion
point is located at the right edge of the
field) OR

« Click on it with the left mouse button; the
insertion point is positioned by the mouse
pointer,

Bid and ofier quantities
There are twe ways to change gquantities:

» Select the quantity and press UP/DOWN
ARROW,; the quantity increases/de-
creases by the default increrent for the
ingtrument, (The new guantity is automat-
ically submitted to the keystation for
validation.)

s Select the quantity and type a new
guantity.

To select a quantity:

= TAB to it (the bid quantity moves fo the
feft margin of the quantity field, the offer
guantity remains in position; for either, the
vertical cursor is located at the right edge
of the field) OR

» Ciick on it with the ieft mouse button; the
cursor is positioned by the meuse pointer.

To trade a one-sided market, set the quan-
tity on the other side to 4. If you have astive
orders, a quantity adjustment is displayed
as described tater in this section. In these
circumstances, the RIGHT/LEFT ARROW
keys for changing prices are disabled.

CMEQ142978
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To enter a market maker order...

3. Alter initial clearing information if nee-
ded

Before entering price and quantity informa- i
tion, you entered ciearing information in the |
Clearing Data dialog box. You can alter that
information by selecting CLR, at the far right

of the Market Maker dialog box, to display

the Ciearing Data dlalog box,

Once you select & new clearing key or other-
wise change the clearing data, that informa.
tion remaing in effect for all subsequent
orders you enter for the selected instrument.

4. Enter the order into the system

Pross RETURN or TRANSMIT, regardless
of the position of the cursor, to submit the
market maker order(s} to the keystation.

The insertion peint disappears after you sub-
rmit an order.

{This completes the general procedure for i
entering a market maker order. Details are |
presented below.) ‘

Quantlty adjustment display

As explained earlier, you can change a
quantity in two ways: |

» Select the quantity and press UP/DOWN
ARROW;

« Selact the guantity, typs the new quantity,
then either selact another fieid or press
RETURN.

When you change sither or both quantities
and already have active market maker or-
ders on that side of the market, the keysta-
tion treats the change as an adjustment
{see table for display colors). The quantity
adjustment is the difference between the
new quantity and the original active quantity.

Exampie of an Increase: You have active
market maker orders on both sides of the |

market and your current quantities are 7 X
15. If you increase the bid quantity to 15,
the keystation validates the new guantity
and briefly displays an adjustment of +8 x
15, and automatically enters an arder for the
adjustrnent quantity, This increases the ac-
tive quantity. Order priority is retained for
the original order.

Example of a decrease: Using the active
guantities of 7 x 18, if you decrease the of-
fer quantity to 12, the keystation validates
the new quantity, briefly displays an adjust-
ment of 7 X -3, and autgmatically cancels or-
ders sufficient to reduce the active offer
guantity to 12. Canceilation beginsg with the
most recent order; if it is necessary to can-
cel only part of an order’s guantity, the
keystation modifies that order, submitling a
cancel of the original order and then a re-
placement for the original quantity minus the
adjustment. This order loses its original
priority.

if you change a quantity and have no active
markat maker orders, the new guantity is
dispiayed without adjustment and the order
state (as shown by display color) is un-
changed urtil you submit the order 1o the
system by pressing RETURN.

Active Quote and Size View

Whenever you have active orders and
gither quantity is hidden by an adjustment
as described above, the rightmost portion of
the dialog trox is replaced by the Active
Quote and Size view (shown below), which
shows your current bid and offer prices and
the unexecuted active bid and offer quanti-
ties. The adjustrent and this view remain

QUOTE & SIZE»x*
20x 20

*®ACTIVE

18630710631
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in the digplay untif the keystation receives
all responses from the Host.

Refreshing your quantitles

Press the REFRESH hard key to maintain
your active position in the market by renew-
ing your order quantittes, Pressing RE-
FRESH when you have active market
maker orders replaces both unexecuted
quantities with the default order quantity
{based on instrument parameters); the
keystation displays the quantity adjustment
and Active Quote and Size view untll it re-
ceives all expected messages from the
Host, and then displays the renewed
quantities.

i you have no active orders on efther or
both sides, the keystation displays the de-
fault order quantity in either/both quantity
fisld(s}.

Guitting the dialog box

» Press QUIT it you cannot see the cursor
in the dialog box, or double-click the
mousge anywhere in the dialog box except
in a value field. The Cancel Market
Maker Open Orders by Instrument dialog
box is displayed, showing all active mar-
ket maker orders for the instrument. (See
Figure 8.4}

s Cancel selected orders, bids, offers, or all
orders. To leave all orders in the market,
select QUIT in the Cancel diglog box. The
Market Maker dialog box cloges,

» If you have no open market maker or-
ders, the Cancel Market Maker Open
Orders dialog box does not display.

After the dialog box ¢loses, the instrument
ramains selected in the original page shown
in the Trading window.

GLOBEX User Guide - 1885

To enter a market maker order...

Step 3 The result:

When you submif an order to the keystation,
a third line is lemporarily added to the dialog
box to display the status message,

PLEASE WAIT. Prices and guantitics are
validated in the same way as for standard
bids and offers. Until your keystation re-
ceives Host acknowledgment of all re-
quests, the mouse is trapped and the
keyboard is locked.

in the same way as for other order typas,
the keystation identifies any value fields con-
taining errors. You correct errors and press
RETURN, or select OK in the message box
to override warnings where appropriate.

if the entered price(s) differs from the Last
by more than the Price Check amount, a
message will display in the dialog box.
Press RETURN to enter the order, or
change the price.

i your entry results in an entry positioned or
order cancelled message sent by the Host
and received at your keystation, any items
you selected are deselected and the cursor
disappears: valus fields are displayed in the
appropriate colors. The cursor is removed
from view and the normal active/inactive col-
ors reflect order status.

The standard messages appear in the Mail-
box, tradelog, and audit trafl. You will see
the following types of messages in the Mail-
box:

BUY and/or SELL with status

BOT and/or SOLD with recap (if you are the -
aggrassor and the bid or offer results in an
immediate match)

BOT and/or SOLD if the bid or offer rades

at a fater tims (if another trader is the ap-
gressor throuph an bid, offer, hit, or take).
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To enter a market maker order...

See Section 7.12 for examples of cancel
messages,

The market maker order{s) are added to the
open order list of all orders entered at the
keystation, with an order type of LMM. The
Market Maker dialog box does not ¢close. In-
formation on your orders is displayed in the
greas described below.

Het Bought/Sold Guantities

These values are maintained from the start
of the current market maker session angd in-
clude market maker positions oniy, if the to-

tal bought and sold is positive (net long), the
total appears naxt to the B indicator, in blue
on a black background. If the total is nega-
tive, it appears next to the 8 indicator, in red
on a black background. If the total is zero, 0
is displayed in both areas.

Statistics View

Similar to the statistics view that you can dis-
play at the right end of the instrument ling in
the normal trading window, the markset
maker statistics view shows the daily high,
daily iow, and total system volume
bought and sold for instrument.

e T o
pase_wwer] [Poet ywn] [awit | [ ox_]
S — =

S e T " %

T 4 —d Y13
Moias

Dortars

Geteoted

HunD#r of thEries selected? ©

Figure 8.4 Cancel Marke! Maker Cpen Grders Dislog Box
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USING A MARKET MAKER PAGE...

ally a diatog box centaining up to five Instru-
ments, each of which is displayed in the

market maker format already described

above for the Market Maker dialog box. You

can anter orders for any of these instru-

ments without quitting the diglog box. Order ;
processing is identical for both gingle-instru- ;
ment and multiple-instrument display tor- i
mats. The status fine appears at the bottom §
of the page. :

When you display a market maker page
{see Section 8.4.2}, the first instrument on
the page is selected. All menu items, hard
keys, and soft keys are disabled, except for
QUIT, PAGE FWD/PAGE BACK, RE-
FRESH, and custom soft keys.

Salacting an Instrument

When you seiact an instrument on a market
maker page, it is marked with a while rectan-
gutar box (see OPIH4PS9420 in Figure B.5).

Using Default Clearing Data |
When you define a market maker page (see

A market maker page (Figure 8.5) is actu- }
i

Section 8.4.1}, you have the option of as-
signing a default clearing key to each instru-
ment as you add it to the page. If you selact
an instrument on the market maker page
that does not have a default clearing key or
whose assigned clearing key is invalid, the
Clearing Data dialog box is displayed imme-
diately.

Whan you raplace one market maker page
with another, the default clearing key is re-
stored for any instrumant whose cieating in-
formation you changed, and all open market
maker orders are maintained.

Quitting the Market Maker Page

Refer to the information for single Market
faker dialog boxes, above, except for the
foftowing: if you have active markst maker
orders when you attempt to quit, the Cancel
Market Maker Open Orders dialog box is
displayed, listing all market maker orders for
affinstruments. Cancel orders if necessary,
or, to leave them in the market, select QUIT.
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8.4.1 Create/Modify

Market Maker Page

The procedures for creating Step 1 70 dispiay the CreatemMocity Market Maker Page dialog box:
or modifying a market maker
page are aimost identical to
those aiready described for cus-

1. In the Modify GLOBEX Parameters dialog box, se-
lect a parameter file (or type its name in the text

COFry

. pox}.
tom pages {Section 6.3.1). You )
can include up to five instru- TOCiry GLUREXS TRRRRETERS
ments on a market maker page; ( r"“":f:.:.:}'..u e
you can create a maximum of . | LmeDARESE nevCR coOC.
{‘ - S — ssnuzc:rsor::mn..‘

five such pages in each
GLOBEX parameter file. Like

custom pages, market maker
pages do not exist unless you 2. Select Market Maker Page.
‘ create them.

(SET GEOUENCE WUMBER. .. BUTT

For each instrument you add to See Seaction 2 for information: on operating GLOBEX.

a page, you can assign default
clearing information via an

associated clearing key. Section 6.3, “Modify GLOBEX Parameters,”

When you complete this explains how to display the initial dialog box and
function or quit its dialog box, create/modify a parameter file. You cannot create
you retum to the Modify GLOBEX or modify a market maker page without first
Parameters dialog box, where selecting (or entering a name for) a GLOBEX
you save the new or modified parameter file.

parameter file. '

e = earing Key Ikt «r Page
T GLOBEX Anerica =] UHASSIGNED |3 |___g|

System Page A Systen Fage Cont.

| pELPAGE |

L \snuz/cmﬁ |

) | |

Mkt Mkr Page Directary Mkt Hkr Page Cont. I l
l'_—" [ o { euit |

I |

| saverox |

Figure 8.6 Create/Modify Market Maker Page Dialog Box
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Completing a market maker page...

Follow the procedure in Section 6.3.1. Ad-
ditional features are described here,

Note: You cannot substitute a blank fine for
an instrument when you define a markeat
maker page.

Step 2 The procedure:
Adding a clearing key

This is an optional step. After you selett an
instrument in the System Page Contents
list that you wan! to appear in the market
maker page, choose a Clearing Key from
the drop-down list. ()f you are using TAB
keys to move from one dialog box field o an-
other, the cursor moves from the Market
Maker fage name field to DELPAGE to
Clearing Key.)

1. Scroll through the list of clearing keys and
select the key representing the clearing in-
formation you wish o serve as the default
for this instrument.

2. Use ADD or INS to position the instrumen!
on the market maker page.

When you enter an order from the market
maker page (see Section 8.4) for an instru-
ment with a pre-assigned clearing key, that
information is the default. If you do not as-
sign a clearing key, the Clearing Data dialog
box is automatically displayed when you se-
lect the instrument. Ypu can assign a clear-
ing key to an instrument on a market maker
page by modifying the key assignment {(de-
seribed below).

Additional information on ¢learing keys -

If you include an instrument on more than

one market maker page, you must use the
same clearing key in all locations, When

GLOBEX User Guide - 1935

you selact ADD, INS, MODIFY, or double-
ciick an an instrument, the keystation
checks for other clearing Key assignments.
i you aiternpt to assign a different key, &
message asks: Modify all Clearing Keys?
Select yes to change ail clearing keys for
that instrument to the new Key; select no to
close the message box,

Note: Use the MODIFY command button
only when changing the clearing key
assignment.

Remaoving a clearing key

1. The first item in the Clearing Key fistis
Unassigned. To remove an assigned
clearing key, first select the instrument in
the Market Maker Page Contents list
box. The assigned key is selected in the
Clearing Key list.

2. Change the key to Unassigned and select
MODIFY. .

3. The keystation checks for clearing key con-
flicts as described above and if possible,
removes the clearing key.

Moditying a clearing key

1. Select the instrument from the Market
Maker Page Contents list box. s cur-
rent clearing key is selected in the Clear-
ing Key list,

2. Change the cleanng key, then seleci Mod-
ity. Any clearing key conflict is checked
as described above, and the change is
made if there is no conflict.

Saving the Market Maker page
Continue as in Section 8.3.1.

0188 CMEQ142984
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Completing a market maker page...

Step 3 The result:

Market maker pages are listed in the market
maker page directory list box in the order in
which you created them. When you press

FRST MKT MKR

O or select Market Maker Page in the

Display menu, the first page displayed is the
first page you created.

2,8
Press and . to display sub-

sequent/preceding market maker pages.
See Section 8.4.2 for complete information
on displaying market maker pages.

8.4.2 Display Market Maker Page

To display market maker pages, use either

this function or Page Directory (see Sec-

tion 9.3).

To display the first predefined Market Maker
FRST MKT MKR

page, press O or click on Market Maker

Page in the Display menu. (“First” refers to

the first page you defined. The page is dis-

played in a one-up view only, with the first in-

strument selected on the page.)

172

Once the page is displayed, use and

to display the next or previous prede-
fined market maker page.

When you replace one market maker page
with another, the following events occur for
the replaced page:

+ The default clearing key is restored for
any instrument whose clearing informa-
tion you changed.

« All open market maker orders are main-
tained in the market.

GLOBEX User Guide - 1995
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8.5 Buy Working Order

The Buy Working Order dia- SteP 1 7o aispiay the diatog box, choose ONE of these methods:
log box lets you specify a total
quantity that you wish to buy, BUY WO
then lets you manipuiatg the OﬁSﬁS Press the instrument nurnber, "
price arid quantity to enteror- | © © @ Pressthe BUY WO key.

ders with minimal keystrokes.

The Buy Working Order dialog e Click on the instrurriont name. -
box is a white rectangie “— ;  Glickon BUY WO in the BUY wo
outlining two lines in the trading panel.

Trading window. The first line

is the statistics view of the Prass the instrument number.  [OSTTE

market portion of the | "5_—: gff&:ﬁ‘g&gﬁﬁm BUY WO...
instrument line {see Figure
1.13), and is updated as it
would be in the standard
Trading window. The second
line displays trader information
that reflects working order
information only. Athird line is
added when needed to display
status messages.

See Section 2 for Information on operating GLOBEX,

13090 y H1GH Lod BULUME
18y . 9108 133 110

11 FIEMS F155/ 8156
g BUY: 30 5154/

Trader Un
GUE

Figure 8,7 Buy Working Order Dialog Box
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To enter a Buy working order...

|
|
!
|
I

defauit values for CTi and origin only if you
entered this information for g previous order.

The keystation indicates the state of the
working order by displaying specific areas in
3 variety of foreground/background goiors,
depending on ongoing activity. These areas

Step 2 The procedure:

Note: To set default order quantity and in-

crement size, see Saction 68.4,1, Instrument
Parameters. For account number, 5ee sec-
tion 6.4.2, Service Parameters, The Claar-

ing Data diaiog box (Figure 8.2) shows and colors are specified in the table below.
Price and Quantity Colors—Buy Working Orders
{Order State Screen Area Bid Price Bid Oty
- Market line - foreground GREEN GREEN :
not “On-Market” background BLACK BLACK
Market Line - . foreground WHITE GREEN
“On-Market” background BLUE BLACK :
Order entry line - foreground WHITE WHITE '
active {open warking orders) background BLUE BLUE
{ Order entry line - not active foreground CYAN CYAN
« {no working open orders) background BLACK BLACK
)
¢ Cancelling/Wait foreground YELLOW YELLOW {
background BLACK BLACK :
Field being changed or entire field foreground WHITE WHITE
highlighted - cursor in price or quantily field background BLACK BLACK
! Actlve (open working orders) with adjusted foreground BLACK
i Qity amount - {JTY FIELD ONLY. background WHITE

Note: Cyan is blue-graen or aqua.

1. The Clearing Data dialog box (Figure 8.2} keys. When necessary, the Working Or-
dizplays first. Section 8.3.2 describes der dialog box expands to add a status
how to enter clearing information correctly . line for message display. Initially, the cur-
for ali orders entered from the Working Or- sor Is in the Balance to Buy area and
der dialog box. Enter the data and select moves via the TAB key to Trader Bid
OK. Price, Trader Bid Quantity, then back to .
The Clearing Data dialog box is removed; Trader Bld Price.
all menu items, hard keys, and soft keys Important background:
are now disabled, except for GUIT, the « Wh . . .
en you alter a price or quantity using
REFRESH hard key, and custom soft the arrow keys as described below, it is

GLOBEX User Guide - 18995
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To enter a Buy working order...

automatically submitted to the keystation
for validation.

* When you alter a price or quantity by typ-
ing a new value into the selected price or
quantity field, you have the option of can-
celling the change by pressing QUIT to
restore the pre-change value before you
move out of the field. To submit the typed
price or quantity to the keystation for vali-
dation, you can TAB to another field, click
on another field, or press TRANSMIT or
RETURN.

+ [f you have submitted both price and quan-
tity values to the keystation, press
RETURN or TRANSMIT, regardless of
cursor position, to enter the order into the
system.

2. Balance to Buy - The initial value is zero.
You must enter a value in order to move 1o
any other area, after which you cannot
change the balance to buy until the entire
quantity is executed or you exit the dialog
box. As the order trades, the balance to
buy displays the remaining balance, not
the original value. Each executed buy con-
tract decreases this value, which is dis-
played in cyan on a black background, by
one. Once the entire quantity is traded, a
warning message is displayed to alert you
that the quantity is zero and the entire or-
der has been filled. You can process an-
other order for the same instrument or quit
the dialog box.

There are two ways to enter this value (al-
ready highlighted on initial display):

« Press UP/DOWN ARROW to increase/de-
crease the balance by 1

« OR
¢ Type a quantity.

GLOBEX User Guide - 1895

Because price and quantity fields show de-

. fault values, you will submit an order if you

press RETURN at this time. To move to the
next fieid, press TAB or use the mouse.

3. Trader Bid Price - The initial vaiue is the
current same-side best market price. If
there is ne bid market, the default is based
on your best price currently in the system.
If your working order has the best price
among ali orders in the market, the market
price in line 1 shows the on-market indica-
tor (see table for display colors).

There are two ways to change the price:

» Select the price and press UP/DOWN AR-
ROW:; the price increases/decreases by
the minimum tick size. (lf you cannot see
the cursor in the dialog box, pressing
UP/DOWN ARROW changes the price.)

+ Select the price and type a new price.
To select the price:

« TAB 1o it {the price moves to the left mar-
gin of the price field; the insertion point is
located at the right edge of the field) OR

+ Click on it with the left mouse button; the
insertion point s positioned by the mouse
pointer.

Important: i you submit a price change to
the keystation before the balance to buy
quantity is filed, the keystation first validates
the price, then cancels any active working
orders.

4. Trader Bid Quantity - The initial value (re-
ferred to in this section as the quantity de-
fault is either the balance to buy or the
default order size (based on instrument pa-
rameters}, whichever is less. If you have
not set a default order size, the initial value
Is the minimum system quantity for the in-

175
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To enter a Buy working order...

strument. The maximum quantity cannot
exceed the original balance to buy.

There are two ways {o change the quaniity:

» Select the quantity and press UP/DOWN
ARROW, the quantity increases/de-
creases by the default incrament for the
instrument. {The new quantity is aufomat-
ically submitted to the keystation for
validation.)

« Select the quantity and type a new quantity.
To select the quantity:

s TAB to it (the quantity moves to the left
margin of the quantity field; the vertical
cursor is located at the right edge of the
fisid) OR

« Click on It with the left mouse button; the
cursor is positioned by the mouse pointer.

5. Press RETURN or TRANSMIT, regardless
of cursor position, to submit the working
order 1o the keystation after you change
price end quantity. The cursor disappears
after you submit an order. {This completes
the general procedure for entaring a work-
ing order. Details are presented below.)

Quantity adjustment display

As explained earlier, you can change &
quantity in two ways:

« Select the quantity and press UP/DOWN
ARROW,;

+« Select the quantity, typs the new quantity,
then either select another field or press:
RETURN.

The active guantity can never be greater
than the balance 1o buy.

When you change the quantity and already
have aclive working orders in the market,

the keystation treats the change as an ad-
justment (see table for display coiors}. The
quantity adjustment is the difference be-
tween the new quaniity and the original ac-
tive quantity.

Example of an increase: You have active
working orders and your current active posi-
tionis 7. if you increase the quantity to 15,
the keystation validates the new quantity,
briefly displays an adjustment of +8, and
automatically enters an order for the adjust-
ment quantity. This increases the active
quantity. Order priority is retained for the
original order.

Example of a decrease: if you have an ac-
tive quantity of 15 and decrease it fo 12, the
keystation validates the new quantity, briefly
displays an adjustment of -3, and automat-
ically cancels orders sufficient to reduce the
active quantty to 12. Cancellation begins
with the most recent ordar; if it is necessary to
cancel only part of an order's quantity, the
keystation modifies that order, submitting a
cancel of the original order and then a re-
placement for the original quantity minus the
adjustment, This order loses its original
priority.

If you change a quantity and have no active
working orders, the new quantity is dis-
played without adjustment and the order
state (as shown by display color} is un-
changed uniil you submit the order to the
systam by pressing RETURN,

Refreshing your quantity

The REFRESH hard key allows you to main-
tain your aclive position in the market by re-
newing your order quantity. Pressing
REFRESH when you have active working
orders replaces the unexacuted quantity
with the default order size (based on instru-
ment parameters); the kaystation briefly dis-
plays the quantity adjustment until it receives

GLOBEX User Guide - 1985

Page 192 of 368

0193

CME0142989



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 194 of 369 PagelD #:1702

To enter a Buy working order...

all expected messages from the Host, and
then displays the renewed quantity. if you
have no active working orders, the keysta-
tion displays the default orgder size,

Multiple orders

You can have multiple working orders; they
must all be at the sams price, but can be for
difterent quantities. The displayed quantily
reflects the total quantity of alf orders, The
order number remains the same on all en-
tries until the entire working order is traded
or you quit the Working Order dialog box.
You can change working order numbers
only in the Change Order dialog box. An as-
terisk (*) ieft of the bid price indicates that
you have more than one active working or-
der on that side of the market.

Quitting the dialog box

If the balance 1o buy is zero and you cannot
see the cursor in the dialog box, press QUIT
or double-click the ieft mouse button any-
where in the dialog box except in a values
flsld.

Guitting the dialog box before the
balance to buy is filied

s Press QUIT or double-click the left
mouse button anywhere in the dialog box
except in a value field. The Cancel Buy
Working Orders for Instrument dialog box
is displayed, showing the orders entered
during the working order session. (This
dialog box looks like the one shown in
Figure B.4 for market maker orders,)

GLOBEX User Guide - 1985

e Cance! orders if necessary or, o leave
these orders in the market, select QUIT
to close the Cancel dialog box. The Work-
ing Order dialog box closes, but the
instrument remains selected in the origi-
nal page shown in the Trading window.

Step 3 The result:

When you submit an order to the keystation,
& third ine is temporarily added to the diafog
box to display a status message, PLEASE
WAIT. Price and quantily are validated in the
same way as for standard buy orders. Untif
your keystation receives Host acknow-
ledgment of your request, the mouse is
trapped and the keyboard is locked.

In the same way as for other order types,
the keystation identifies any vaiue fields con-
taining errors. Correct errors and then

press RETURN, or selsct OK in the mes-
sage box to override warnings where appro-
priate.

i you entered a price that differs from the
Last by more than the Price Check amount,
a message displays in the dialog box. Press
RETURN to enter the order, or change the
price.

If your entry resuits in an entry positioned or
order cancelled message sent by the Host
and received at your keystation, any items
you selectad are deselected and the cursor
disappears; value fields are displayed in the
appropriate colors, At this tirne, you cannot
see the cursor, although it autornatically re-
turns 1o the price field.

0194 CME(014295%0
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To enter a Buy working order...

BOT if the bid trades at a later time (i an-

Result Messages
other trader is the aggressor through an of-

Yau will see the following types of messages :
in the Mallpox: ,  ferorhit,
. ; See Section 7.12 for examples of cancel
BUY with status | messages.
BOT with recap (if you are the aggressor : , .
. . ; - The working order is added to the open or- ~
ranaaiégf bid or offer results in an immediate der fist of all orders entered at the keysia-
tion, with an order type of LMW. The

Working Order diafog box does not close.

(B3LOBEX User Giide -
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8.6 Sell Working Order

The Sell Working Order dia- Step 1 To display the dialog box. choose GNE of these methods:
log box lets you specily a total
quantity that you wish to sel,

then lets you manipulate the
price and quantity to enter or- O O Prass the instrument number, SELL WO

ders with minimal keystrokes. | © © ©  Pressthe SELL WO key.

The Sell Working Order dialog

box is a white rectangle outlining ‘ Click on the instrument name, S
two lines in the Trading window. | = }  Clickon SELL WO inthe SELL wo
The first ling is the statistics trading pane/
view of the market portion of the Press the instrument number.
! instrument line (see Figure d:r‘\ Click on SELL WO in the oo S
"1/ special Trade menu. BUYWO...

- 1.13), and is updated as it
woulid be in the standard
Trading window. The second ) ) . ,
fine displays trader information | ©°¢ Secten & forifomatin on oporaling GLOBEX
that refiects working order
information only. A third line is
added when needed to display
status messages.

10631t e HEGH 1.0 UL UME
TO SELL 1060 16631 10629 200

10630180631
A1B632

Figure 88 Sell Working Order Dialog Box
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To enter a Sell working order...

Step 2 The procedure:

Note: To set default order quantity and incre- ; The keystation indicates the state of the
ment size, see Section 6.4.1, Instrument Pa- i working order by displaying specific areas
rameters. For account number, see . in a variety of foreground/background co!-
Section 6.4.2, Service Parameters. The : ors, depending on ongoing activity. These
Clearing Data dialog box (Figure 8.2) areas and colors are specified in the table
shows default values for CTl and origin if : below.
you entered this information for a previous |
order. :
| Order State Screen Area Offer Price Offer Oty
‘;rMarket line - foreground GREEN GREEN E
: not "On-Market” background BLACK BLACK ;
Market line - foreground WHITE GREEN {
1 *On-Market” background BLUE . BLACK |
| Order entry fine - foreground WHITE WHITE
" active (open working orders) background BLUE BLUE -
: Order entry line - not active foreground RED RED
* (no working open orders) background BLACK BLACK
{ Cancelling/Wait foreground YELLOW YELLOW
background BLACK BLACK
Fieid being changed or entire field foreground WHITE WHITE
highlighted - cursor in price or quantity field background BLACK BLACK
| Active (open working orders) with adjusted foreground BLACK
{ Qty amount - QTY FIELD ONLY. : background WHITE ,

Price and Quantity Colors—Sell Working Orders

1. The Clearing Data dialog box ({Figure 8.2) I Order dialog box expands to add a status
displays first. Section 8.3.2 describes how | line for message display. Initially, the cur-
to enter clearing information correctly for | sor is in the Balance to Sell area and
all orders entered from the Working Order ’ moves via the TAB key to Trader Offer .
dialog box. Enter the data and select OK. ! Price, Trader Otfer Quantity, then back ,
The Clearing Data dialog box is removed; i to Trader Offer Price.
all menu items, hard keys, and soft keys : Important background:

are now disabled, except for QUIT, the ) . _
REFRESH hard key, and custom soft + When you alter a price or quantity using
the arrow keys as described below, it is

keys. When necessary, the Working
180 : GLOBEX User Guide - 1995
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To Enter A Sell Working Order

automatically submitted to the keystation
for validation.

» When you alter a price or quantity by typ-

ing a new value into the selected price or
quantity field, you have the option of can-
celling the change by pressing QUIT to
restore the pre-change value before you
move out of the field. To submit the typed
price or quantity to the keystation for vali-
dation, you can TAB to another field, click
on another field, or press TRANSMIT or
RETURN.

i you have submitted both price and
quantity values to the keystation, press
RETURN or TRANSMIT, regardless of

cursor position, to enter the order.into the. .

system.

2. Balance to Sell - The initial value is zero.
You must enter a value in order to move
to any other area, after which you cannot
change the balance to sell until the entire
quantity is executed or you exit the dialog
box. As the order trades, the balance to
sell displays the remaining balance, not
the original value. Each executed sell con-
tract decreases this value, which is dis-
played in red on a black background, by
one, Once the entire quartity is traded, a
warning message is displayed to alert you
that the quantity is zero and the eritire or-
der has been filled. You can process an-
other order for the same instrument or quit
the dialog box.

There are two ways to enter this value {al-
ready highlighted on initial display):

s Press UP/DOWN ARROW to increase/de-
crease the balance by:1 OR
« Type a quantity.

Because price and quantity fields show de-
fauit vatues, you will submit an order if you

GLOBEX User Guide - 1995
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press RETURN at this time. To move to the
next field, press TAB or use the mouse,

3. Trader Offer Price - The initial value is the

current same-side best market price. If
there is no offer market, the default is
based on your best price currently in the
system. If your working order has the
best price among all orders in the market,
the market price in line 1 shows the on-
market indicator (see table for display

. colors).

There are two ways to change the price:

Select the price and press UP/DOWN AR-
ROW:, the price increases/decreases by
the minimum tick size. if you cannot see
the cursor in the dialog box, pressing
UP/DOWN ARROW changes the price.

Select the price and type a new price.

To select the price:

0198

TAB to it (the price moves to the 'eft mar-
gin of the price field; the insertion point is
located at the right edge of the field) OR

Click on it with the left mouse button; the
insertion point is positioned by the mouse
pointer.

Important: If you submit a price change
to the keystation before the balance to
sell quantity is filled, the keystation first
validates the price, then cancels any ac-
tive working orders.

Trader Offer Quantity - The initial value
(referred to in this section as the quantity
default is either the balance to sell or the
default order size (based on instrument
parameters), whichever is less. If you
have not set a default order size, the initial
value is the minimum system quantity for
the instrument. The maximum quartity

181
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To enter a Sell working order...

cannot excead the original balance to
sell.

There are two ways to change the quantity:

» Select the quantity and press UR/DOWN
ARROW, the guantity increases/de-
creases by the default increment for the
instrument. {The new quantity is automat-
ically submitied 1o the keystation for
validation.}

= Select the quantity and type a new quantity,
To select the quantity:

+ TAB to it (the quantity moves to the left
margin of the quantity field; the vertical
cursor is located at the right edge of the
field) OR

» Click on it with the lett mouse button; the
cursor is positionad by the mouse pointer.

the kaystation treats the change as an ad-
justment (see table for display colors). The
quantity adiustment is the difierence between
the new quantity and the original active
guantty.

Example of an increase: You have active
working orders and your current active posi-
tion is 7. If you increase the quantity 10 15,
the keystation validates the new quantity,
briefly displays an adjustment of +8, and
automatically enters an order for the adjust-
ment guantity. This increases the active
quantity. Order priority is retained for the
original order,

Exampie of a decrease: if you have an ac-
tive quantity of 15 and decrease it to 12, the
keystation validates the new quantity, briefly
displays an adjustment of -3, and automat-

ically cancels orders sufficient to reduce the

5. Press RETURN or TRANSMIT, regardiess active quantty to 12. Cancellation begins with e
of cursor position, to subrnit the working the most recent order; 4f’i§ Is necassary to can-
order to the keystation after you change Cel only part of an order’s quantity, the keysta-
price and quaniity. The cursor disappears tion modifias that order, submitting a cancei of
after you submit an order, (This com- the origingl order and then a replacement for
pletes the general procedure for entering the_ original quantity minus the adjustment.
a working order. Details are presented This order loses its original priority. e
below.) If you change a quantity and have no active
. working orders, the new quantity is dis- :
Quantity adjustment display played without adjustment and the order b
As explained earlier, you can change & state (as shown by display color) Is un- .
quantity in two ways: changed urdil you subrmit the order to the
+ Select the quantity and press UP/DOWN system by pressing RETURN.
ARROW; Retreshing your quantity
+ Saelect the quantity, type the new quantily, The REFRESH hard key allows you to main-
then sither select another field or press tain your aclive position in the market by re- i
RETURN. newing your orger quantity. Pressing
. . REFRESH when you have aclive working
::2; a&ws a?:izgt{ocsagl?ever be greater . orders repiacas the unexacuted quantity
) with the default order size (based on instru- .
Whaen you change the quantity and afready ment parameters); the keystation briefly dis- o
have active working orders in the market, plays the quantity adjustment unti! ft
1
CMEQ1429%85
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To enter a Sell working order...

reseives all expected messages from the
Host, and then dispiays the renewed quan-
fity. ) you have no active working orders,
the keystation displays the default order
size.

Multipte orders

You can have multiple working orders; they
must all be at the same price, but can be for
different quantities. The disptayed quantity
reflecis the total guantity of all orders. The
order number remains the same on all en-
tries until the entire working order is traded
or you guit the Working Crder dialog box.
You can change working order numbers
only via the Change Order dialog box. An
asterisk {*) right of the offer price indicates
that you have more than one active working
order on that side of the market,

Quitting the dialog box

If the balance to sell is zero and you can- i
not see the cursor in the dialog box, press
QUIT or double-click the left mouse button
anywhere in the dialog box exceptina
value field.

Quitting the dialog box before the
balance to sell is filled

o Press QUIT or double-click the left mouse |
button anywhere In the dialog box axcept i
in a value field. The Cancel Sell Working i
Orders for Instrument dialog box is dis- :
playad, showing the orders entered |
during the working order session. This ;
dialog box looks like the one shown in Fig-
ure 8.4 for market maker orders. i

GLOBEX User Guide - 1985

+ Cancel orders if necessary or, to leave
these orders in the market, select QUIT
10 close the Cancel dialog box. The Work-
ing Order dialog box closas, but the
instrument remains selected in the origi-
nal page shown in the Trading window,

Step 3 The result:

When you submif an order to the keystation,
a third line is temporarily added io the dialog
box to display a status message, PLEASE
wAIT, Price and quantity are validated in the
same way as for standard sell orders. Until
your keystation receives Host acknow-
iadgment of your request, the mouse is
trapped and the keyboard is locked.

in the same way as for other order types,
the keystation identifies any value figids con-
taining errors. Correct errors and then

prass RETURN, or select OK in the mes-
sage box to override warnings where
appropriate.

It you entared a price that differs from the
Last by more than the Price Chack amourt,
a message dispiays in the dialog box, Press
RETURN to enter the order, or change the
price,

I your entry results in an entry positioned or
order canceled massage sent by the Host
and received at your keystation, any items
you seiectad are deselected and the cursor
disappears; vaiue fieids are displayed in the
appropriate colors, Af this fime, you cannof
see the cursor, although it automatically re-
turns to ths price fieid.

0200 CME(0142996
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To enter a Sell working order...

Result Messages i SOLD if the bid tradss at 2 later time (if an-
You will se the following types of mes- ot!’;e; trader is the aggressor through a bid
sages In the Matbox: ~ ortake) V
SELL with status Sea Section 7.12 for examples of cancel T
: messages.
SOLD with recap (if you are the aggressor : .
? . " ; The working order is added to the open or-
and the offer results in an immediate match). | derlist of all orders entered at the keysta-
! tion, with an order type of LMW. The
Working Order dialog box does not close. .

GLOBEX User Guide - 1995
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- 9. Display Functions

" 8.1 Overview

Display functions include:
= Open Orders - Tp display a list of all open orders for the keystation.
+« Page Directory - To display the list of system, custom, or market
maker pages and design a Trading window that shows one or two of
these pages.
i « Organizations - To display the names of all organizations that sub-
scribe to GLOBEX.
) . « Market Maker Page - To display the first pre-defined market maker
page (see Saction 8.4.2}.

. . s Active Markets - To display current quotes for all active instruments on
one or both services and enter Bid, Ask, Hit, or Take orders for one of
the instruments. ‘

» Custom Page Select - To select and display a custom page.

» {uick Page Retrieval - To display and select a page from a list of
system or custom pages.

« Page Scrolling in the Trading Window - To eyele through system or
custorn pages, displaying each page in the Trading window, until the
page vou wish to view is displayed.

GILOBEX User Guide - 1985
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9.2 Open Orders

You can View the detai's Step 1 To dfsn’ayfhellstofopen orers, choose ONE of these mathods:

of all open orders for all
instruments at your Press the OPEN ORDERS k _
keystation, including the ress - ‘
Standing Order Book. i
You can list orders for Ciick on OPEN ORDERS oiseiay [
only one Service at {:} in the Display men. Open Drders
a time. E——
See Section 2 for more Information.

Note: /fyou have no

cpen arders on the se- +
lected Service, a8 mes- ! ;
Sage JS djspl&y eﬂ: 1ED-2 ASK BH. :-l:; ) = l.!': t:::s‘ :3 ‘
No Open Orders. Hoes B S 3G b EHE | [fase rw ] e
Select OK lo acknow- fencd e FEIRE 33 e IEE
ledge and remove the L
message. Humber f Gpen Orderst T : —
Figure 8.1 Listing of Open Orders
Figure 9.1 shows the open orders list The order displays in the order entry B
as it displays on the screen. The list dialog box as shown in Section 7.4
is organized by order number and where you can view, but not edit, the
shows order number, type of order data. Choose QUIT to return fo the iist,
{buy or sell}, instrument name, order -
price, order quantity, clearing infor- Note: The mouse will be trapped on
mation qualifier and ordertype {(LMT, the QUIT button, but you will be able
ete.), and account number. The list 1o tab through the fields. Any changes
is scrollable, using PAGE FWD and . you make will not be saved at the host, v

PAGE BACK command buttons.
You cannot act on any order or take

To view details about any open order. _any other actions in the open orders
1. Select the order in the list. - list. Choose QUIT to remove the list y
2, Choose VIEW. | and return to the Trading window. —

(3L OREX User Guide - 1967

MEQ142999

0203

Page 202 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 204 of 369 PagelD #:1712

I 9.3 Page Directory

Step 1 7o dipiay the tist of system pages, choose ONE of thiese mathods:

Tr.me instruments in the

, GLOBEX database are ar-
— ranged in a set of system - PAGE DIR
pages for each Service. oo Fress e PAGE DIR key. O

You can design custom
pages and market maker
es, arranging instri- m

Pag gng : Click on PAGE DIR in the

ments on pages according —~ Discy e Page Dir..
{0 your needs. The names -

of all pages currently avail-
- able are listed in the page See Section 2 for more information.
| directory. Using this proce-
dure, you can choose one
or two pages 1o display.
For a two-up view, vou can
direct each page 1o the left
- or right side of the display. Seivice List

FAGE DIRECTORY 7
R Service List ;
}si.oxzx Europe 3
L2 I i @ Sustem Pagws
h a [FIE THTGHRES (O custon Pages
HHH FOTURES

- O Market Maker Pages

DAEiaRE: e -
FIE FUTURES WW_FUTURES [ ek

Figure 8.2 Page Directory Dialog Box

) The dialog box includes the Service list and System Pages radio button is highlighted
- 2 list showing the names of system, custom and the Page Display text boxes show the
or market maker pages, dependingon - - pages currently displayed in the Trading

R which list you choose. When the dialog box window. With a one-up view, the page
is first displayed, the first Service name is name appears in the left text box; with a
highlighted and the directory contains sys- two-up view, the page names are shown
tem page names on that Service. The left and right as they are in the display.

GLOBEX User Guide - 1985
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To set up your display ...

Step 2 The procedure:

Select a Service in the Service List box. if you
wish to display custom pages, you do not have
1o first select a Service. The custom pages cur-
rently loaded are those In the active trader pa-
rameter file.

One-up View...

1. The page list shows System Pages. Choose
the Custom or Market Maker Pages radio
button te display other lists,

2. Highlight a page name.

3. Selact the Left location check box; the pags
name appears in the appropriate Page Dis-
play box, replacing any existing name, the
highlight disappears from the selected page
riame in the list.

As long as @ market maker page name is

in the left Page Display text box, the right
side is unavailable. Market maker pages are
one-up views,

4, SBelect OK to remove the dialog box and view
the changed display.

+ Honly one page display box is filled in {lsft or
right}, sedecting OK creates a ong-up view of

e CEaaTIE T

that page; the next time you display the
Page Direcfory, the page name will ba in the
left display box.

+ If both page display boxes are blank, selact-
ing OK will not remove the dialog box. At
isast ona page display box must be filled in.

Two-Up View...

Naote: You cannot display a market maker
page in a two-up view.

+ Two-up views (as shown in Figure 8.3) are
designed by filling in both page display
boxes.

» Two-up views may include one custom page
and one system page, or iwo pages of the
same fype.

1. For the first page in the display, highlight the
System or Custom Pages radio button; the
dotted outline identifies the active page type.

2. Highlight 2 page name.

3. Select either the L.eft or Right location check
box; the page name appears in the appropri-
ate Page Display box, replacing any
existing name; the highlight disappears from
the selected page name in the list.

Window

Figure 9.3 Twosllp View

GLOBEX Lser Guide - 1995
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. Repeat step 1 if the secend page of your

proposed display is on the other page list.
Repeat steps 2 and 3, choosing the other

location check box. The page name

appears in the other Page Display box.

. Select OK to remove the dialog box and view

the changed display.
To eliminate one side of a two-up view...

In the Trading window, click on the page
heading of the side you want to keep. This
establishes that page in a one-up, Normal
view,

OR

Display the Page Directory.

. Without first highlighting a page name, select

a location check box; the page display box
for thai side is cleared.

GLOBEX User Guide - 1995
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3. Select OK.

To replace both pages of a two-up view with

a different single page...

1. When you display the dialog box, the names
of both pages appear in the corresponding
Page Display boxes.

To clear a Page Display box and the corre-
sponding side of the display, choose a check
box without selecting a page from the list.

2. Select a replacement page. Select the other
check box (the one that still contains a page
name.)

3. Choose OK.

Step 3 The resuit:

In all cases, the page(s) you selected are
displayec on the side of the Trading window you

designated.

189
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9.3.1 Quick Page Retrieval

The Quick Page Re- Step 1 rodisptay me list of pages, choose ONE of these methods: :

trieval function allows you
o choose a system or cus- QUItK PAGE '

tom page to display in the oCcC Press the QUICK PAGE key. O .

Trading window. The func- CCo
tion displays the Quick b
Page Retrieval List shown Glick the right mouse button anywhere in the ]
inFigure 9.4, Youcan | T Trading window except the keystation biock. *

choose a page 1o display in — (Dispiays the fist of pages of the same type as -

the Trading window, repiac- the page in the Trading window.}
ing either the page dis- ~
played in a one-up view or Press SHIFT and click the right mouse button )
one of the two pages in a anywhere in the Trading window except the
two-up view. _ i ’; keystation biock. (Displays the list of pages of !
: ' the opposfe type.}
See Section 2 for more information.

URGBOLE AR RE o]
EURDDDLLRR SPREADS
CURRERCIES 1 ‘
CURRENCIES 2

D~MARK DPTIOHS
YEU ORTIONS

RRENCY SPREAOS )
EURODOLLAR OF T IONS : /
Y-BOHD GPTIDHS .
T-BILLE, T-HCGTES
FUTURES SEP93-DECY2

SRP50G FUTURES
CANADIAR DOLLAR SPRERDS ':

Figure 9.4 Quick Page Retrieval Lis! - System Pages

If you use the QUICK PAGE key, the Quick : are available than will fit in the list, scroll o
Page Retrieval List displays in the center of i bars display. .
the screen. When you use the mouse fo dis- . ) . v
ptay the fist, the upper-left corner is placed . Oruse @ or 1o scroll

where the mouse was when it was clicked. [ through the fist.

The Page List shows either all system page
or ail custom page names. If more pages

{ User Guide
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To select a page ...

Page Type

if the Trading window currently displays a
systern page, the list will be of system
pages; if it displays a custom page, the list
will be of custom pages. {If SHIFT - right
mouse button was used, the page type will
be the opposite of that displayed.)

In a two-up view, the type of page listed de-
pends on what page typs(s) are currenty dis-
playad, and on whare the mouss was

clicked or what instrument was selected,

= When the mouse is used to display the
Page List, the list will be of the page type
in the side of the Trading window where
the mouse was clicked. So, for exam-
ple, if a custom page Is dispiayed on the
right, and the mouse is glicked in the
right half of the Trading window, the cus-
tom page list will display.

«  When SHIFT - right mouse button is
used, the list will be of the type opposite
that of the side where the mouse was
clicked,

= With the keyboard, the page type will be
that of the window opposite the selected
instrument. So, for example, if an instru-
ment is selected on g custom page in the
right half of the Trading window, and the
left halt shows a system page, the list
wili be of system pages.

« [f the keyboard is used and no instru-
ment is selected, the page type will be
that of the page in the lett half of the
screen.

When the Quick Page Retrieval List dis-
plays, the page currently displayed will be
highlighted. In a two-up view, the page will
be that from the side where the mouse was
clickad. ¥ the kevboard was used, the pege
will be the page opposite the sslected instru-
merit,

GLOSEX User Guide - 1995

Step 2 The procedure:

To choose a page to dispiay:
Use the arrow keys to highlight the desired

Ce— 2 o

page name and press °
|
Or

Ciick on the page name.

To close the list without changing the dis-
played page, click anywhere ouiside the box
or press QUIT.

Step 3 The result:

The Quick Page Refrieval List clears from
the screen. In a one-up view, the display
changes to the gelected page. In a two-up
view, the location of the new page depends
on where the mouse was clicked or on the
sefected instrument.

+ |f the mouse was used, the new page
displays in the half of the Trading win-
dow where the mouse was clicked.

« H SHIFT - ight mouse button was used,
the new page will display in the side of
. the Trading window opposite where the
mouse was clicked.

« [} the keyboard was used, the new page
displays on the side opposite the se-
lected instrument.

o If the keyboard was used, and there is
no selected instrument, the new page
displays on the left side.

If the connaction Is lost to any Service when
the Quick Page Retrieval Listis on display, a
waming message is displayed in the Alerls
window, and the box ciears from the screen.,

Page 207 of 368
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9.3.2 Page Scrolling

Page Scrolling aliows Step 1 7osoro:

you to cycle through

either system or custom
pages, displaying each
page in the Trading

&S

Set focus in the Trading Window

and press or .

window, until the page
you wish to view is
displayed.

See Section 1 for more information on the keyboard.

Step 2 The procedure:

With focus in the Trading window, press
PAGE FWD or PAGE BACK to display the
next or previous page. Each time you press
the key, the next page or previous page dis-
plays until you reach the end or beginning of
the list of pages.

The order of the system pages is defined by
the GCC.

192
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Step 3 The resuit:

0209

In a one-up view, the pages that display
are of the same type as the displayed
page. If a custom page is in the Trading
window, the system scrolls through cus-
tom pages; if a system page is dis-
played, system pages scroll.

in a two-up display with an instrument se-
lected, the system scrolls pages of the
type in the window half opposite the se-
lected instrument. So, for example, if a
custom page is on the left and & system
page on the right, with a custom page in-
strument selected, system pages scroll

in the right half of the Trading window.

In a two-up display with no instrument se-
lected, pages scroll in the left half of the
window. So, for example, if a custom
page is on the left and a system page on
the right, with no instrument selected,
custom pages scrofl in the left half of the
Trading window.

GLOBEX User Guide - 1995
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9.4 Custom Page Select

You can select a page

Step 1 display the list of custom pages:

by name from the list of up
to 10 custom page names
that displays on a drop-

' down menu.

"t}] v

o S

Click on CUSTOM PAGE  Custom Page Select |

SELECT in the Display meny.

Bee Sections 1 and 2 for more infrmation.

Step 2 The procedure:

Choose the custom page from the fistin
the drop-down ment.

i more than 10 custom pages are avail-
able, the itern More Custom Pages ap-
pears at the end of the list in the
drop-down mend. Choose this tem to dis-
play the Custom Page Select Dialog Box
shown in Figure 8.5, which shows the
rest of the custom pages in aiphanumeric
order. You can also use the PAGE
BACK and PAGE FWD command but-
tons to see the entire fist, Including the

first 10 page names. (Note: Market
Maker pages do not appear on this list )

Select the page you want i display, then
choose OK, or double cfick the page
name.

Step 3 The resuit:

If you use this procedure, the seiected
custom page is atways displayed in a ong-
up view,

CUSTOM PAGE SELECY

EP“G!Z BACK !
|

Figtre 8.5 Custom Page Select Dlalog Box

Page 209 of 368
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9.5 Active Markets

The Active Markets func- Step 1 To display the Active Markets dialog box, chopse ONE of thesg methods:

tion allows you to view a list
of all instruments that have an
open bid and/or offer.

o ocC
S0CC

ACTY MKTE

O

Press the ACTV MKTS Key.

The function displays the Ac-

tive Markets Snapshot Dialog
Box shown in Figure 2.6. You
can select an instrument in

Click on ACTIVE MARKETS in
the Display menu.

Aot Barkets

the active markets list and dis-
play the page with that instru-

See Section 2 for more information.

ment, or enter a Bid/Ask, Hit,
or Take order,

The Active Markets Dialog
Box can remain on the screen
while you do other activities.

You can move the dialog box
or remove it from the display,
using the same techniques as

for order entry dialog boxes.

(See Section 2.5.)

The Active Markets Dialog Box shows each
active instrument on the Service with the
highest priority (see Section 6.3.2). Select
another Service in the Service List box to dis-
play active markets on another Service. If
there are mora active markets than can fit in
the dialog box, scroll bars display.

PAGE P  PAGE DN

Or use . . to scroll through the

list. (2000 active markets can be displayed
for GLOBEX America, and 800 for GLOBEX

Europe.}

Page 210 of 368

WARNNG: Prices May Kot Be Canrent. ¥erify Plice Belore Trading .

Figure 9.8 Active Markets Dialog Box

The dialog box shows instrument names,

best Bid/Ask prices, best Bid/Ask quantily,

and Exchange ID. Instruments are dis- )
played in alphabetical order. The Last re- f
fresh time tells when the display was .
updated. v

Fields in the dialog box are not updated
automatically when new blds/offers oc-
cur. Choose REFRESH to display up-
dated data.

GLOBEX User Guide - 1985
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To Use Active Markets...

Step 2 The procedure:

To Display an Instrument on a Page

You can display a page with any of the in-
struments shown in the dialog box.

1. Select the instrument, using the arrow
keys.

2. Choose GOTO PAGE.

OR
Dcubie click the instrument in the dialog box.

« If the instrument is on the page already
on display in the Trading window, the
page remains in the display, and the in-
strument is selected.

« |f the instrument is not in the Trading win-
dow, the system displays the first custom
page with the instrument. The instru-
ment will be selected.

« [f the instrument is not on a custom
page, the first system page containing
the instrument will display, with the instru-
ment selected.

To Enter an Order

You can enter an order for an instrument in
the Active Markets Dialog Box.

1. Select the instrument, using the arrow
keys or clicking the mouse. (Do not dou-
ble-click.)

2. Choose a command button — BID/ASK,
HIT, or TAKE.

3. The page with the instrument displays,
along with the appropriate order entry
dialog box. (See Section 7.) Enter and
submit an order. Choose QUIT in the or-
der entry dialog box if you decide not to
enter an order at this time. The Trading
window retums to the previous page dis-

play.

GLOBEX User Guide - 1995

To Refresh the Data

To view the latest best prices and quantities
and see new instruments that have become
active, choose the REFRESH command but-
ton. (Either click on It or TAB to it and press
RETURN. REFRESH is the active com-
mand button when the dialog box displays.)

After REFRESH is chosen, the selected in-
strument remains se¢lected if it still has a mar-
ket.

To Close the Dialog Box

To close the dialog box, choose QUIT. Or
display the System Menu of the dialog box,
and choose CLOSE from the menu.

Step 3 The result:

« |f you have displayed a page, the Active
Markets Dialog Box does not clear from
the screen. Move it if necessary to see
the instruments in the Trading window.

« |t you have entered an order, the order
entry dialog box clears from the screen
and focus returns to the Active Markets
Dialog Box.

+ If you have refreshed the display, the lat-
est data displays in the dialeg box, and
the Last refresh time is updated.

If the connection is lost to the selected Serv-
ice when the dialog box is displayed, a warn-
ing message displays in the Alerts window.
Ali command buttons except QUIT are dis-
abled.

If the connection to a non-selected Service

is lost, a warning message displays in the
Alerts window, and the Service List box is
updated to remove the name of the iost sery-

ice.

195
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9.6 Organizations

I his procedure displays a Step 1 7o dispiay the fst of organizations, croose ONE of these methods:

list of all organizations sub-

scribing to each GLOBEX oRGs
Service logged in. 000 " Press the ORGANIZATIONS key.

O
Gick on oRGANZATIONS in R

'E%: the Display menu. QOrganizations

See Section 2 for more informalion.

Derganizations Subsnrihing Yo GLOBEX

Service Lt P

i PAGE BACK

FOCM3~CHI
Fer-gn
FErR-ct
[ECMG-NYC
l A
Figure 9.7 Organizations Subscribing to GLOBEX
The display is a scrollable list. !f a list of organizations was not received from the w

selected Service, a message, No subscribers, is displayed in the dialog box. To
see the list of orpanizations on any other Service, select that Service in the drop-
down list. Select QUIT to remove the dialog box.

GLOBEX User Guide - 1995
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18 Window Funetions e P ’ ; Ty

Figure 102 Example of Fresform Display Style

The Window drop-down menu is shown in Figure 10.3. Each of the menu
choices is explained in the sections that follow in this user guide. Al choices on
this menu are not avaiiable in each display style. For axarmple, instrument over-
lap warning is nqt avaa!abie in.fresform. dssplay style; Trader Mailbox is not avall-

: -of various cholces is detailed at the

CMEQ143010
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10. Window Functions

yo-different winddw zone arrangements — a fixed dis-
] rager Mailbox and Ticker display at the bottom of
display fermat in which you determine the

] ; ﬁf;‘ . -
1 16 display the Trader Mailbox or Ticker window in

2
ER

+ Decide whether or not to receive warning massages in fixed display
styie when the Trader Mailbox ard Ticker window become large
enough to cover instruments In the Trading window.

Figures 10.1 and 10.2 show the two possible display styles.

CLABERD; CWE-WATIF

Figure 10.1 Fixed Display Style

GLOBEX User Guide - 1695
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16 Window Functions

10.2. Trader Mailbox

This menu choice is available only in freeform display styfe. It's autpmatically
displayed in fixed display style. ’

The Trader Maitbox, shown in Figure 10.4, shows responsas from the Service's
GLOBEX Host computer concerning your most recent entries. In freeform dis-
play, you can decide whether to display the Trader Mailbox. When the Trader
Mailbox is not displayed, it is "iconized™ displayad as a small rectangle to the
left of the Alerts window at the bottomn of the screen. A count of messages dis-
plays in the iconized Mailbox, incrementing each lime a new massage is re-
ceived uniil there are approximately 100 messages in the Mailbox. At that point,
the number turns red and stops incrementing; however, no massages will be
- Host. ‘The oldest messages-will be deleted from the Trader Mailbox, but, they will

be maintained in the tradelog. Each time the Trader Mailbox is iconized, the icon

message counter is zeroed.

y e . LUUUTTRADER “HATIBOR
CI8~L 1 Mo
L
3
1
t

L

818—6 BOLG* 6

HROCPH LE-
0ts-6 SELlx
G185 BELL ¥
DtH-4 By

HELL 3 £nEE ELLE 1A AT
< 112317 r

Figure 10.4 Trader Mallbox
To dispiay or iconize the Trader Mallbox:

1. Choose Window in the menu bar. )f the Trader Mailtbox is currently displayed,
it will be checked in the drop-down menu. M itis not cutrently displayed (as
in Figure 10.3), it will not be checked.

2. Choose Trader Mailbox the menu.

If the Trader Mailbox is iconized, it will immediately display in the posi-

tion used when last displayed.

+ Hihe Trader Mailhox window is currently displayed, it will immediately
be hidden.

| You can double click the icon to display the Trader Mailbox.

GLOBEX User Guide - 1985
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10 Window Functions

See Seclion 1 for more information on the Trader Mailbox and for additional in-
formation on moving, sizing, and displaying windows,

10.3. Ticker Window

This menu choice is available only In fresform display style. it's automatically dis-
played in fixed style.

The Ticker window, shown in Figure 10.5, displays lasi price data. In freeform
display, you can decide whether to display the Ticker or hide it.

0]

PIR
PIE
BU
TEU
SPZ

Figure 30,5 Ticker Window

To display or hide the Ticker window:

1. Choose Window in the menu bar. If the Ticker is currently displayed (as in
Figure 10.3), it will be checked in the drop-down menu. If it is not currantly
displayed, it witl not be checked.

2. Choose Ticker in the menu.

+ Itthe Ticker window is hidden, It will immediately display in the position
used when last displayed.
« |f the Ticker window is currently displayed, it will immediateily be hidden.

See Section 1 for more information on the Ticker and for additional information
on moving, sizing, and displaying windows.

GLOBEX User Guide - 1895
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10 Window Fungtions

10.4. Price Page

This menu choice is available in both fixed and freeform display styles.

. The Price Page, shown in Figure 10.8, shows current cash market and statistics

i information. The Price Page displays automatically each time you login. After
login, you can decide whether to continue to display the page, and choose be-
tween two pages of information from Reuters Monitor. i you togin to a differem
Service, the Price Page for that Service will display automatically.

Figure 10.8 Prica Page

To display, hide, or choose a Price Page, choose Price Page in the Window
menu to display the secondary Price Page menu. An example of the menu is
shown in Figure 10.7.

Hindow  Cancel  Sessien o Nels.
Trader Mailksx
Ticker -

Frice Pagém T

Instrument Spacing '“ -
Instrunent Bverlap WHarning

Figure 10.7 Example Price #ags Manu

A price page can be in three different states:

i « Available to the trader {received from the Service to which the irader is
ingged inj.

« Unavailable because the trader is not logged onto that Service.

« Lingvailable because data has not been received from the Service.

GLOBEX User Guide - 1895
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10 Window Functions

Choices on the Price Page menu will reflect these states.
+ A grayed Price Page Name {GLB2 in Figure 10.7) indicates that the
page is unavailable because the trader is not logged into the Service.

¢ A Price Page name (GLB1 in Figure 10.7) indicates that the page is
available to the trader. A check indicates the page is currently dis-
played.

« “Enable” indicates that the Price Page is not currently displayed, and
that no data has been received from the Service.

« "Disable” indicates that the Price Page is currently displayed without
data; data has not been received from the Service.
To choose or hide an available Price Page:

1, Choose Window on the menu bar. Choose Price Page. ‘
2. Choose a page name — GLB1 or GLB2 —in the secondary menu to display
that page.
* If a page is currently displayed, choosing the other page name will
switch the display to that page.

« |fthe page is currently displayed, its name will be checked in the menu.
Choeosing that page name will hide the Price Page.

If a blank page is  To choose or hide the blank Price Pags:

displayed and data i )
becomes available, Choose Window on the menu bar. Choose Price Page.

the data displays 2. Choose Enable to display the blank page.

immediately.
Or
Choose Disable to hide the blank page.
PRICE PAGE
Press to display the Price Page if it is currently hidden. If the page is dis-
played, pressing the key will move focus to the Price Page window.
' See Section 1 for more information on the Price Page and for additional informa-
tion on moving, sizing, and displaying windows.
e
2 02 _ GLOBEX User Guide - 1995
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10 Window Functions

10.5. Style Choice

The Style cholce on the Window menu allows the trader to pick from two display
styles:

o Fixed-where the Trading window, Trader Mailbox, and Ticker window
appear in fixed positions on the screen. Trader Mailbox and Ticker win-
dow can be increased or decreased in size using + or - buttons an the
screen title bar. (See Figure 10.1.)

« Freaform —where the trader can move or overlap the various windows,
and choose whether to display the Trader Mailbox and Ticker windows.
{See Figure 10.2.} Note that the Trading window cannot be moved.
To choose a dispiay style:

1. Choose Window on the menu bar. Choose Style. The secondary Style menu
shown in Figure 10.8 displays.

2. Choose the top icon for fixed display style.
Or
Choose the hottom icon for freeform display style.

The screen display changes to the selected display siyle. If the Trader Mailbox
or Ticker window were not displayed in freetorm style and you change 1o fixed
style, they will display. If you change o freeform siyle again, the screen will re-
display with the previous choices for displayed windows, positioning, and sizing.

tindaws

TTrader HMaixibox - - N

W Tiaokes - el )
Price Page »

Stule
i “Instravént Spseing T T
; / Instrument Gverlap Warning

Figure 108 Style Choices on Window Menu

CMEQ143016
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10 Window Functions

See Saction 1 for more information on the dispiay styles and for additional infor-
mation on maving, sizing, and displaying windows.

10.6. Instrument Spacing

This menu choice is available in either display style.

The instrument Spacing choice lets you choose how far apart to space instru-
ments in the Trading window. You can choose to display instrurments on:

« 1 line each (no space between instrument lines).

» 1 1/ lines each (1/4 line space between instrument lines).
s 1 1/2 iines each {1/2 line space between Instrument linss),
= 2lhines sach {1 line space belwaen instrument lines).

Experiment with these ¢hoices to determine the spagcing you feel most comfort-
able with.

To choose instrument spacing:

1. Choose Window on the menu bar. Choose Instrument Spacing. The secon-
dary Instrument Spacing menu displays.

2. Choose from the menu.

The screan display changes to the selacted spacing. In-the fixed display style, if

you choose spacing that will cause an instrument(s) in the Trading window to be

covered by the Trader Mailbox and Ticker wintow, a message waming you of

this condition will display. (See Section 10.7.)

: To display a Market Maker or Working Order dialog box, the Trading window -
| must b in 1 1/2 line spacing. If it is not, the system will automatically change the
| instrument spacing.
|
]
€3 OBEX User Guide - 1995
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10 Window Functions

10.7. Instrument Overlap Warning

This menu choice applies only to fixed display style.
You have the option of receiving a warning if instruments in the Trading window
are about o be obscured. The Trading Window may be obscured when you:

s Change the size of the Trader Mailbox or Ticker window.

« Change the spacing of instrument lines in the Trading window.

o login to a new Service and bring in new instruments to the dispiayed

bage.

+ Change the displayed page.
The Overlap Warning choice on the Window menu allows you to determine
whether a warning shouid display.
To determine whether or not to receive a warning message:

1. Choose Window on the menu bar, ,
2. Ifacheck displays next to Instrument Overlap Warning, the warning is active.
¢ If Instrument Overlap Warning is not checked, choosing it activates the
warning.
' « If Instrument Overlap Warning is checked, choosing it deactivates the
‘ warning.
Warning messages will display in one of two ways:
Trading Window Instruments are about to be covered. Do you still
want to proceed?
Generally, this warning message will display as a popup window.
¢ Choose OK to continue. instruments will be covered up.

! e Choose Cancel to quit the procedure so that the instruments will not be
covered up.

| Or

GLOBEX User Guide - 1985 ) 2 O 5
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10 Window Funchions

Instrumentis covered

In some situations, when the displayed page changes, a message will
display in the Alerts window. This tells you that instruments in the Trading
window have been covered by the Trader Mailbox and Ticker. Resize the
windows to view these instruments.

GLOBEX User Guide - 1995
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11. Messages and Keystation Records

Every event that occurs during use of GLOBEX ~ avery trader action, every
trade, and avery communication — is reported and recorded somewhere in the
system. At the keystation, messages are displayed in the Trader Mailbox, the
Alerts window, and dialog boxes. These messages become part of the printed
audit trail and the stored tradelogs (one tradelog for sach connected Service).

This section helps you understand and interpret these displayed messages -
their cause, thelr location, their meaning — and the keystation records they sup-

port.

11.1 Messages

Types of messages Include:

Trading Request Messages, displayed in the Trader Mailbox, are records of
Bids/Offers or Hit/Take orders, or requests to hold, release, cancel, or change or-

ders.

Host Response Messages, also displayed in the Trader Mailbox, immediately
confirm your requests and announce trades and order refusals.

Alert Messages, displayed in the Aleris window for about 30 seconds, are an-

nounced by a beep if the audible atarm is set fo "Yes.” {(See Appendix F.} They

inchude RFC, price imit and GGG aleris, and alt syglem errors, such as disrup-
i tion of communication between the keystation and other system Components.
' Alert messages are added to the displayable Alerts History (see Seclion 1.5.2).

Always check the Alerts window for printer error messages and corredt any
i printer problems before you log out. Failure to do so will lock the keystation
' and prevent you from logging back in until the problem is resolved and

printing completes.

., System error messages always include an error number and status, Report all
| system error messages to the GCG, exactly as they are displayed. Calf the
GCC before you ciear the message.

I
i
1
¥
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11 Messages and Keystation Records

Error Messages, resulting from your actions, are displayed in two forms:

» Red status messages in the diafog box 1ell about incorrect or incom-
plete information. Correct errors and continue.

» Message boxes tell that you cannot perform the current action at this
time, for example, No Bid Market. Select OK 1o remove the message.

11.2 Trader Mailbox

The Trader Mailbox displays messages from the Host. A new message is added
at the top of the list, and the others scroll downward. You can scroll through up
to 300 lines. Descriptions of funclions in this user guide include examples of rele-
vant messages.,

Messages are displayed in color as follows;

Yeliow Events occurring during non-trading mode
Order rejections (NG messages)
Errors in timing or status
Red Single order cancelled
Entry removed
Whhte  Match notifications
Green  Order entry
Hoid
Release

Transaction codes identiy the type of entry:

BUY*  Notification of a successiully ENTERED Take.
SELL* MNotification of a successfully ENTERED Hit.
BUY Response to entry of a Bid (order to buy).

SELL  Response 1o entry of an Offer (order to sell).
BUY*  Response to enfry of a Take order {Take an Offer).
SELL* Hesponse'to eniry of a Hit order {Hit a Bid),
BOT Confirmation that a Bid {BUY) was martched.
SOLD  Confirmation that an Offer (SELL} was matched.
BOT*  Confirmation that a Take (BUY*} was maiched.
SOLD*  Confirmation that a Hit (SELL*) was matched,
CX-B  Gonfirmation thet a Bid was cancelied.

GEOBEX User Guide - 1985
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11 Massages and Keystation Hecords

Line 2
Fields

CX-8

B-HLD
S-HLD
B-REL
S-REL

Confirmation that an Offer was cancelied.
Confirmation that a Bid (BUY) was heid.
Confirmation that an Offer (SELL} was held.
Confirmation that a Bid (BUY) was released.
Confirmation that an Offer (SELL) was released.

Trader Mailbox messages may also include credit status, as explained in Sec-

tion 4.3.

There are four message formats, shown in Table 11.1. Examplas foliow. In all
sxamples, “x” stands for the Exchange identifier,

Table 11,1 Mallbox Message Formats

Format 1 Format 2 Format 3 Format 4

Orger number | Order number * Order numbar + Message

Transaction code . Transaction code © Transaction node " Service code

Ordar quantity - Quantily remaining Ordar quantity " Timastamp

ingtrument name ! {nstrument name " Ingtrument name :

Prica ! Price - Pricg* :

Timestarmp l Timestamp © Timestamp ;

Status code | “BAL" ; “#RCPH

Account number | Quantity remaining . “BAL™ :

Exchange 1D | Account number © Quantity remaining | ;
" Exghange 1D  Account number ; !
: !, Exchange 1D i !

. Format 1 - Entry positioned messages; messages for enlry removed, held,
. released; single entry cancelled; and all rejected (NG} messages.

*In recap message, the price In line 1 is the worat price at which the order raded.
“"BAL”" is not displayed in 2 BOT* or SOLD" message.

GLOBEX User Guide
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11 Messages and Keystation Records

Crder Status is shown in each message. For Hit and Take entry messapes
status is ENTERED. For all other messages, successful status is indicated by
OK:; unsuccessiul status is indicated by NG.

Examples:

QFFER successtully positioned

Lwi1234 SELL 100 NNZ2POZXS 101 16:39:14 {GREEN)
OK- 1234 X

TAKE successfully entered

LWi-4284 BUY 100 BPM2 15280 165437 (GREEN)
ENTERED 1234 X

BID successiully held

AX3-4500  B.-MLD 100 EDZ2 S168 1711216 {GREEN]
CK- 1234 X

BIO successiully refeased -

AX34500 B-REL 100 EDZ3 8168 1721116 {GREEN)
OK- 1234 X

BID successtully cancelled )

AX3-4500 CXx-B 100 EDZ3 5168 17:36:10 (RED)
OK- 123A x

HIT successfuily entered

AX3-4508  SELL® 25 NNZ2C7700 250 174337  (GREEN)
ENTERED 123A X

HIT rejected

Lwi.ashe SELL* 25 NNZ2C7700 250 17:49:12 (YELLOW)
NG-NOC BID ATPRICE 123A X

Format 2 - Entry matched messages, received by non-aggressors, indicating
that a standing order has matched due to another trader’s Bid/Qffer or Hit/Take.

This type of message is also received when the market opens, to show matches
that resulted from orders submitted during the staging period. This message can
include a list of entries, because more than one of the recipient's standing orders
car be filled by the aggressor's entry.

GLOBEX ser Guide - 1985

CMEO143023
0227

Page 226 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 228 of 369 PagelD #:1736

11 Messages and Keystation Recorts

Example:

OFFER traded

LWi-1234  SOLD 50 EDH2PO225 100 - 165141 (WHITE)
BAL: ¢ 123A X

Format 3 - Multiple entrles matched {Recap}.

The recap message is received by the aggressor in the trade and indicates that
a Bid, Offer, Hit, or Take entered at that keystation was filled, it is highly prob-
able that multiple fills will result from a single order entry. The recap message
refays this initial frade activity and lists the quantity bought or sold, the balance
remaining {or cancelied because of a Hit'Take) and the worst actual price of the
transaction.

Note: The aggressor always shows a WP indicator (preceding the price)
regardless of whether the fill is at one or multiple price leveis.

Exampies {with Recap):

OFFER traded.

LWi-1234 SOLD 67 EDHIPIZZ5 WP 16:38017 {WHITE)
' #RCPE BAL: n 1234 x

TAKE traded

H
i

LW1-4284 BOT" 53 BPM3 WP: 1528018:54:40 {VWHITE)
#RCPE 1237 X

Format 4 - Multiple cancel message indicates the request for canceltation of
multiple orders, any invalid statuses on the cancel, and completion of the cancel
request. CANCELLING... is displayed when you make the request,. WARN-
ING... is displayed when the Host indicates that an order was not found.

«SOMPLETED is displayed when the final Entry Cancelled message is received
from the Host.

A timestamp is included in a format 4 message only when the Host responds, not
on the entry message.

Examples: .

Reguest CANCELLING ENTRIES
CANCEL ENTRIES COMPLETZ xx 15:14:37
WARN CXL: ORDER NOT FOUND-E#1234567888 xx
{xx indicates Service Code) .
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11 Messages and Keystation Records

11.3 Tradelog

The tradelog is an internal record, maintained at the keystation, of all communi-
cations batween the keystation and each Host, timestamped in Greenwich Mean
Time (GMT). There is a separate tradelog for each Service logged into for each
day. Each tradelog tracks a 24-hour period that begins with the first login at-

tempt.
The tradelog name is CAGX\TRADELOG\TLOGyxxx.ZZ, where:

y is the last digit of the current year,
Xxx is the Julian date,
ZZ. is the Service corde of the Service the tradelog represents.

The tradelog records information from the following events:

» Login/Logout - The subscriber, trader, and date.
« Sign-in/Sign-out - The operator identifier.
» Change Password - The Change Password response,

+  Lock/Unlock

» Ali trader actions that request an entry into the market or affect aiready-
positioned entries; i.e., Bid, Offer, Hit, Take, Hold, Release, Modify,
Cancel, Market Maker, Buy/Sell Working Order,

« RFQs

_ » All directed messages from the Host to the trader (also displayed on

: the screen) concerning a requested entry or entries already in the mar-
] ket; i.e., refusals, resuit of trader functions, entry positioning, entry re-
moval, match and trade notifications, and credit status. Messages for
failed price checks also appear in the tradelog.

« At administrative keystations, trade ticket and clearing information.

Note: Your keystation will not receive match notification messages in the trade-
log if it has failed or you have logged out.

GLOBEX User Guide - 1885

0229 CME0143025

Page 228 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 230 of 369 PagelD #:1738

11 Messages and Keystation Records

- 11.3.1 Using the Tradelog

The Print File function (Section 7.15} lets you print the current day’s tradelog; do
this before you log out from each Service. Because printing the tradelog is time-
consuming and delays the printing of audit trail messages related to trading, you
should not print the tradelog during a GLOBEX Sesston.

A tradelog remains on your keystation hard disk for seven GLOBEX trading
days. If your hard disk fails, these tradelogs will be lost, so print tradelogs or
copy tradelog files to diskette (see Section 12) on a daily basis. Exit GLOBEX to
use the Offline Utilities to print or copy oniy when trading is compieted.

Because tradelog at administrative keystations includes trade ticket information,
you can use the printed tradelog to recover information that would otherwise be
lost due to ticket printer malfunction. You can create a ticket manually as long as
you can refer to a printed tradelog. You can aiso reprint lost trade tickets, using

the Offline Utilities.

The GCC Emergency Procedures (colored pages) and Section 12 describe
when and how to use the tradelog.

Because a number of emargency situations already described in this user guide
require you to refer to the tradelog, it is important to understand how to interpret
tradelog records. Tradelog information appears in a number of different formats
which are explained below; examples are included,

11.3.2 First Line of Tradelog

The first line of the tradelog shows the Julian date and Service code, for exam-
ple: 105 yearday:GA.

11.3.3 Description of System Event

System events are not directly related to trading. They include network control
events, system errors, loginvlogout and sign-in/sign-out information, alerts,
lock/unlock, and system errors that relate to message date received from a Serv-
ice. A system event message includes the following fields:

i
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Logging Sequence Number - A numeric field, always 5 digits, that restarts at
00001 at the beginning of each trading session and runs from 00001 to 65535
betore returning to 00001,

Logging Timestamp - The time, in Greenwich Mean Time, the entry is logged,
in the format HH:MM:S5.hh and always 11 characters long,

Message Start - “MSG™ marks the start of the sysiem event message.

Message Text - Event description no longer than 80 characters.

Examples:

System Controf Events and Errors

o7
00018
LU
00021

80025
00028
00028
00028
00028

hosss
DO700

00002
Q0860

(0578

23:34:3528
23:34:3526
23:34:35.60
233868

23:34:40.20
23:48:00.98
2%:48:00.96
23:48:00.96
23:48:00.96

10:11:14.90
10:11:38.46

10:15:14.92
10:40:02.81

08:23:07 81

MSG: SUBSCRIBER:CRGL-CB ATTEMPTING LOGIN
MS5G: TRADER: CL4 ATTEMPTING LOGIN

MSG: SUBSCRIBER:.CRGL-CB LOGGED N

M5G: TRADER: CL4 LOGGED IN

M3G: PASSWORD MODIFIED

MS5G: OPERATOR SALLY SIGNED IN
MSG: OPERATOR SALLY SIGNED OUT
MSG: KEYBOARD LOCKED

MSG: KEYBOARD UNLOCKED

MSG: TRADER: US1 ATTEMPTING LOGOUT
M5G: TRADER: US1LOGGED OUT

#M8G: CHECK AUDIT PRINTER
MSG: CHECK TICKET PRINTER

MSG: MARK FOR EXTRACTION
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00016 17:59:23.25 MSG: MAIN SYSTEM ERROR Error: 1000 Status: 200
00016 15:59:23.25 MSG: DATABASE ERROR Error: 7402 Status: 1002
00016 17:59:23.25 MSQ: AUDIT PRINTER ERROR Errcr: FOO01 Status: 21
00016 17:59:23.25 MSG: CANNOT RECOVER Error: 1022 Status: 200
00419 19:45:37.79 MSG: NOT PERMISSIONED Error: 1042 Status: 2
Parameter File Maintenance

00011 08:54:12.00 MSG: INSTRUMENT PARAMETER INVALID GTY: SPOT
00012 09:54:12.00 MSG: INSTRUMENT PARAMETER INVALID INSTRUMENT: NOT STORED

Price Alerts

00852 11:02:13.54 BPZ3X HIGH
00885 11:02:17.54 BPZ3 x LOW

11.3.4 Trade Ticket Information

For each matched trade, the Service Host generates a Buy trade confirmation

and a Sell confirmation. The ticket printed at the buyer's administrative keysta-

tion only prints the buy side of the ticket; the ticket at the seller’s end only prints
- the sell side information, Tradelog information is directed accordingly, and is
, identifiable chiefly by order number.

Trade Ticket Header - “GLOBEX ORDER EXECUTION CONFIRMATION", plus

keystation timestamp (HH:MM:85.hh} indicates the start of trade ticket informa-

tion in the Tradelog.

{ Trade Ticket Information - A series of lines of specific information.

\' Trade Ticket Footer - A line of 78 asterisks indicates the end of trade ticket in-
¢ formation.

GLOBEX User Guide - 1995 21 5
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E

:
l

Examples:

050123 UID:00054
ORD #:0ND12345 TYPE: LMT QUAL:G ACCT #:ACT0012345 FEX:GU FFIRM:LINDW

BUY-
MDM:BPZI  QTY:0005 MQTY:0000 AT PRICE:025010 PP CTI:1 FEE:M ORIGIN:2
TIME;12:34;55 DATE 0214193 MATCH #:0000000123 OP ORG:UNDW OF UID:00054

i3

*05:12:30:14m GLOBEX CRDER EXECUTION CONFIRMATION »+
ORG:LINDW E #:0000002130 ETIME:17:55:18 DATE 12/16/82 QID:00123 SID:00054
ORD £:0K012245 TYPE: LMT QUAL:G ACCT #:ACT0012345 FEX:GU FRIRM:LINDW

SELL-

MIDXAENNZS  QTY:0005 MQTY:000C AT PRICE:025010 PFl:x CTI:1 FEE:M ORIGIN;2
TIME:12:34:55 DATE:02/15/33 MATCH #:0000000123 OP ORG:MLPFSCHI OP UID:00036
ACTION:O MEMO: 000000000

AN TN TN U TR T T T ol 0 e R O A R ek e R

11.3.5 Directed Messages

Directed trading messages are recorded in the tradelog, printed on the audit trail,
and displayed on the screen (in an ediied varsion) in the Alerts window or Trader

Mailbox.

There are two types of directed messages: trading request messages from
the keystation to a Service Host and Host response messages from a Service
Host to a keystation. Trading request messages have a single timestamp, in the
second field, showing the time the message was added to the tradelog. Host re-
sponse messages have two timestamps: the tradseiog timestamp In the second
field and a Host timestamp, the time the message was sent from the Host, in the

fifth field.

Trading Request Messages A

Table 11.2 identifies all possible fields in a trading request message; the number
of fields in an actuat message can vary. Table 11.3 shows the fields included in
each request message according to the function identified in field #4.

GLOBEX User Guide - 1995
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Table 11.2 Trading Request Format

Field j Field Name ‘ Format

11 | Logaing seyuence number | (5-digh number) -
i2 ! Lopging timestamp P HH:MM:SS.hh

3 © Keystation transaction number ] “K#(10-dight nurmber)”
4 « Fungtion . Beetable 11.3
i5 - Exchange identifier T s S
e Instrument “|XM:(10-character Instrument namay):
vz Entry token “E#{10-dight number)”
8 (line break}
1 g Cuantity Ty {S-digit number) .
£ 10 . AT i
f1t ! Prices " {8-cigit number) ;
12 i More quantity "MOTY:(4-dight number}” :
113 i Credit status i 0K OR “NG* plus expianation H
{14 ; {line break) !
i 15 | "CLEARING" . See Section 4.4.2 & Appendix B

16 - Aceount number See Section 4.4.2 & Appendix B

17 Order number | See Section 4.4.2 & Appentix B :

18 Credler type | See Section 4.4.2 & Appandix B ;
|19 ! QOrder guaitlior  Ses Seetion 4.4.2 & Appendix B |

20 ; Srigin See Section 4.4.2 & Appendix B

21 L oTl See Section 4.4.2 & Appendix B (blank for GE)

2z Fee See Section 4.4.2 & Appendix B {blank for GE) j

23 Original entry date See Bection 4.4.2 & Appendix B

24 Foreign axchangs See Section 4.4.2 & Appendix B

25 Foreigr: fiom | Bee Section 4.4.2 & Appendix B

28 Action MATIF only

27 Memo MATIF only

28 tine break} |
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Table 11.3 Trading Request Message Field Combinations
(X - Field always present)

If Function Field is 1——-—_

| 1-4

- ENTER BID x ox Pox box Tox | x b ox

i ENTER OFR X X X X T x | x 1 x

. ENTER BUY X i X X X X X | X

- ENTER SELL X ; X X X X X i X

- CXL SEL X X X boX

"CXLALLENTS X | X

. CXL ALL BIDS PX X |

, CXL ALL OFRS X X

| MODIFY BID X 1 X i X X X X X X

. MODIFY OFR X . X X X X X X X

" HOLD SEL X X .

" RELEASE SEL X X ' !
ENTER RFQ X i X X
MATCH NTC ACK X X ;

Examples;
00010 09:54:12.00 X#0000000010 ENTER BID F [XM:NNZ3
QTY:00010 AT 016690 MQTY:0000
CLEARING: 01107423 15746578 LMT G 1 1M 09/30/89 G LINDW 0 xaxxxxxxxxxaex
. 00011 09:54:12.00 X#0000000011 ENTER OFR M IXM:BPM3-BPZ3
| QTY:00005 AT 010200 MQTY:0000
* CLEARING: 01107423 15746578 LMT G 1 1 M 09/30/83 GU LINDW
00012 09:54:12.00 X#0000000012 ENTER SELL M IXM:BF23
QTY:00010 AT 016650 MQTY:0000 :
:  CLEARING: 01107423 15746578 LMT G 11 N 08/30/93 GU LINDW
|
" 00015 09:54:12.02 X#0000000055 MODIFY BID F IXM:SFZ3 E#0001408278
* QTY:00130 AT 006950 MQTY:0000
; CLEARING: ACCOUNT BA2:31 LMY G 11 M 03/20/83 GU LINDW 0 x:000000000000(K
00019 08:54:12.00 X#0000000015 CXL ALL ENTS
218 | GLOBEX User Guide - 1995
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00066 23:56:48.47 X¥0000000017 CXL SEL
' 00014 09:54:16.00 X#0000000054 MATCH NTC ACK
Host Response Messages

Table 11.4 identifies all possible fields in a Host response message; the number
of fields in an actual message can vary. Table 11.5 shows the fields included in
each response message according to the function identified in field #4.

The status "'TRADED" in field 15 is included in all messages indicating success-
ful trades. In all other messages, successful status is indicated by “OK". Al
messages indicating unsuccessful status include "NG".
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Table 11.4 Host Response Message Format

Field | Field Name Format
1 |' Logging sequence number ' (5-digit number) !
2 I Logging timestamp ¢ HH:MM:5S.hh ]
i a ! Keystation or Host tfransaction number ; “X#(10-digit number)”
iq I Function | Seetable 11,5 '
i 5 . Host timestamp ! HH:MM:SS
0 Exchange identier M or
7 i Instrument - “IXM:(10-character instrument name)"
. B : Entry token . “E#{10-digit number)”
-9 . {line break) ‘
10 Quantity . “QTY:(5-digit number)"
<11 {UAT :
12 ! Price (6-digit number)
13 " More quantity + “MQTY :(4-digit number)"
14 ! Completion status/Credit status ; 20-character text
15 . “TRADED"
16 . Match number i “M#(10-digit number)”
17 i (line break} |
18 | “CLEARING" | See Seciion 4.4.2 & Appendix B
‘19 i Account number : Ses Section 4.4.2 & Appendix B
| 20 | Order number See Section 4.4.2 & Appendix B
21 i Order type See Section 4.4.2 & Appendix B
22 ) Crder qualifier See Section 4.4.2 & Appendix B
23 ¢ Origin See Section 4.4.2 & Appendix B !
| 24 j CTI | See Section 4.4.2 & Appendix B (blank jor GE) i
| 25 ! Fee Sea Section 4.4.2 & Appendix B {blank for GE)
i 26 Qriginal entry date See Saction 4.4.2 & Appendix B (blank for GE}
27 Foreign exchange See Section 4.4.2 & Appendix B {blank for GE)
Fos Forelgn firm See Section 4.4.2 & Appendix B (blank for GE)
29 Action MATIF only
30 Memo MATIF only .
Kl {line break) ! ’

Page 236 of 368
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Table 11.5 Host Response Message Field Combinations
{X=Field always present, S=Field sometimes present; K=Keystation; H=Hosl)

|
If Function Field is —
12 | 3

Message Includes These Field Numbers:

3 5 [7043] 14 [1596] 17 |i820]
| BID I X | PoX X | X i s is ix | X
: OFR i X | KH | X X X S | X X s s X X
BUY X K X i X - X X X s 8 X X
SELL X K X , X @ X X X s s X X
CXLBID X K X 8§ X . X X X s X
CXL OFR X KX 8§ X i X X . X 8 X
~ COMMAND ACK X K X 3 X ; X X
- ENTRY REMVD X i H I x i x 1 X i X X | X X X ;
- BID RELEASED X 7K [ X X | X | X X X X - |
_OFRRELEASED -~ X ! K X | X 1 X X ; X . X COX
{ BID HELD X P K [ x I X X | X X PoX PoX o
T OFR HELD X | K| X | X | x| X | X (X 1 x ]
‘ RFQ X | H [ X X | x i x ' ! X .
; RELEASE BID X ] K X X X X X X R
'RELEASEOFR | X | K | X x T x x| x| x| POX
: HOLD BID XK | X X | X X | X | ;
: HOLD OFR toX K X X X X | X ! j
- BID ON HOLD X K | x x| x 1P x | x ! x| xi X | X
| OFRONHOLD | X K | x I'x I x [/ x §{ x i x | x! X X
Examples:
Successfully positioned trading requests
00010 09:54:00.12 X#0000000010 BID 09:54:10 F IXM:NNZ3 E#0000000123
QTY:00010 AT 016630 MQTY:0000 OK-
CLEARING: 01107423 15746578 LMT G 1 1M 08/30/82 GU LINDW © XXXxxxxnaxxx
00011 09:54:00.12 X¥0000000011 BID 09:54:10 M IXM:BPM3-BPZ3  E#0000000154
QTY:00005 AT 010200 MQTY:0000 OK-
CLEARING: 01107423 15746578 LMT G 11 M 09/30/32 Gl LINDW O xxxo00xxixoxix
GLOBEX User Guide - 1995 P21
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00038 11:47:45.04 X40000000008 OFRONMOLD 11:47.44 M IXM:BPM3-BPZ3  E#0000000236
QATY:00005 AT 000100 MQTY:0000 OK-
CLEARING: 1 BTe-1 LMT 1109730782

| 00015 09:5400.12 X#0000000012 COMMAND ACK 09:54:12 OK-
! Refusal messages for Bid, Offer, Sell, and Buy

00010 09:54:00.12  X#0000000010 BID 09:84:10 F IXM:NMZ3
QTY:00010 AT 016690 MQTY:0000 NG-
CLEARING: 01107423 15746578 LMT G 1 1 M 09/30/82 GU LINDW O xocexxntonnnounx

00011 09:54:00,12 X#0000000011 OFR 08:54:10 M 1X14:BPM3.BPZ3
QTY:00005 AT 016200 MQTY:0000 NG-
CLEARING: 01107423 15746578 LT G 1 1 M{S/3002 GULINDW O

00012 08:53:00.12 X#OO0000D012 SELL (2:54:10 M IXM:EPZ2
QTY:0001C AT 016690 MQTY:0000 NG-
CLEARINGTDTT07523 15746575 LMT G 11 MD9/30/32 GU LINDW

60012 08:34:00.12  X#0000000013 BUY 03:534110 M IXM:BPZ3
QTY:00010 AT 016650 MOTY:0000 HG-

CLEARING: 01107423 15746578 EMT G 1 1 M 03/30/82 GU LINDW

Mateh notitications for Bid, Offer, Sell, and Buy

00013 0%:54:00.12 X#0000000013 BID 02:54:10 M XM:BPZ3 E#0000000148
QTY:00018 AT 016690 MQTY:0000 TRADED: M30500000101
CLEARING: 01107423 15745576 LMT G 1 1 M 03/30/32 GU LINDW

00014 03:54:00.12 X#0000000013 OFR 09:54:10 MIXM:BPZ3 E#0000000150
QTY:00010 AT 016680 MQTY:0000 TRADED: ME000000010
CLEARING: (01107423 15746578 LMT G 1 1 M 05/30/82 GU LINDW

© 00015 09:54:00.12  MF0O000D001Z  SELL 03:54:10 M IXM:BPZ3 E#0000000123
] QTY:00010 AT 676690 MQTY 0000 TRADED: M#0000050100 '
CLEARING: 01107423 15746578 LMT G 11 B 08/30/82 GU LINDW

00016 09:54:00.12 X#ODO0000013 BUY 09:54:10 F IXMNNZD E#0000000124

QTY:00010 AT 016650 MQTY 0000 TRADED: M0000000101
CLEARING: 51107423 15746578 LT G 1 1 M 09302 GU BXBW 0 DOXAXATAXXREXXX

i Responses to Hold, Release, and Cancel requests
00011 03:54:00.12  XA00000D0011  BID HELD iS4 10 M DOGBPM3-BPZE  ES0000000123

O
©0001Z 09:54:00.92 XP0000000011 HOLDOFR -~ 09:54:10 mDIM:BPMI.BPZ3  EH0000000148
! NG-ALREADY HELD
| 00013 00:54:00.12 X$O000000011 HOLD BID 09:54:10 m IXM:BPM3-BPZ3  E40000000148 -
| NG-ALREADY HELD

GLOBEX User Guide - 1995
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00013 08:54:00.12  X#0000006001% OFR HELD 09:54:10 M IXM:BPM3-BPZ3  E#0000000241

OK-

600‘;15( 09:54:00.12 X#0O0DO00011  BID RELEASED (9:54:10 M DXM:BPM3.BPZ3

00016 09:54:00.12 X#0000000011 RELEASE BID  09:54:10 M IXM:BPM3-BFZ3
NG-ALREADY ACTIVE

00015 02:34:00.12 X#0000000011 RELEASEOFR 09:54:10 M IXM:BPM3-BPZ2
NG-ALREADY ACTIVE

Other response messages
00330 10:06:54.44 X#0000195313 RFQ IXM:INSTROD11

00689 10:11:1523 X#0000000230 COMMAND ACK 10:11:15 OK-

11.4 Audit Trail

The GLOBEX audit trail is a printed record that includes all the Host messages

and alerts that appear in the Trader Mailbox. The audil trail containg all the de-
1alls necessary 10 trace your activity during the GLOBEX session, for example:

GLOBEX User Guide - 1895

Login/Logout - trader name and operator identifier are recorded.
MSG: TRADER: MJK-M LOGGED IN GA11:23:15

Sign-tevSign-out - keystation operator identifier Is recorded.

MSG: OPERATOR GEZ BIGNED IN GA 12415
RFQs .
RFQ: mTNU2 01841

Systern messages - high/flow limits and other system messages,
M3G: TERMINATING SESSION - SUBSCRIBER: 8E101-XX TRADER: USG GE  11:3915
{xx = Sarvice code)

MSG: yBPZE HIGH
{y = Exchange D}
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» All messages directed to your keystation concerning your re-
quested entries or entries already in the market; refusal mes-
sages, result of trading tunctions, entry positioning, ail mateh and
trade noilffications.

« Error messages for order uplvad rejections based on Exchange
permissioning.

The audit trail is printed at each keystation, with sach massage printed immadi-
ately upon receipt. Printing the tradelog may delay audit trail printing, but the
cormplete audit trail will print as soon as system conditions affow. You cannot log
out untit any backlogged audit trail printing is completed. Do not turn off the
printer while the keystation is logged Into any Service.

An audit trail of all orders must be maintained when you trade on the GLOBEX
system. For this reason, if you see an alert message stating that your audit trail
printer has stopped functioning, it is strongly recormmended that you use another
kaystation with a working audit trail printer.

- Note: Your keystation will not receive match notification messages in the audit
* trail i the keystation has fafled or you have logged out,

There are thrae audi! trall formats, described below

Format 1 - Entry positioned/entry list, enitry removed, hold {single entry), re-
tease {single entry}, cancel {single entry}, entry Hit'Taken (successﬁ.ui rejected)
massages,

Status {line 4) on Hit and Take entry messages i3 ENTERED. For ail other mes-
sages, successful status is indicated by OK, unsuccessiul status is indicated by

NG.

GLOBEX User Guide - 1995
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H

3

Examples:

ENTRY
LWi1234 SELL

ENTRY
AX3-4500 BUY*

HOLD
AX3-4500 B.-HLD

RELEASE
AX3-4500 B-REL

CANCEL
AX3.4500 CX-B

100 + 50 NNZ3P3325101 GU LINDW
LIND-CH AAW1 JJRK 118 LNT/D 012982

QK-

100 EDZ2
LIND-CH/ALWY AJAK 41
ENTERED

160 EDZ2
LIND-CH W1 LJRK 41
OK- Egza22

100 EDZ2
LIND-CHAW1 JRK 41
OK-  ER2222

190 EDZ2

LIND-CH/LW1 JBK 41
DK«

AXXXEXXXAAAXXKXAX

9168
LMTG (1/29/52

5158
LNT/G 01/29/02

]
LMT/G 01/29/92

9168
LMT/G 01/28/82

A#1234567080
X#1234567580
Ex1234567880 O

A#5555
HCahRN

AH5555
LERRR!

ARBS55
XHM

ARE555
X#imn
EM527TS

16:38:14
m

17:38:12
m

17:91:15
m

17:21:32
m

17:36:10
m

Format 2 - Entry hit, entry taken, Bid traded, Offer traded (multiple fills on a

single entry).

The recap message is received by the aggressor in the trade and indicates that
a Bid, Offer, Hit, or Take entered at that keystation was fifled. The message also
identifies the counterpariy(ies). [t is highly probable that multiple filis will result
from a single order entry. The Recap message relays this initial trade activity
antl lists the quantity bought or sold, the balance remaining (or cancelled be-

cause of a HivTake), and the worst actual price of the transaction,

For Entry Hit or Entry Taken, the Quantity Remaining fleld in line 2 is “CX-" and
the unfilied quantity automatically cancefled by the systern.

Line 3 includes Action and Memp im‘ormatioé for GLOBEX Europe trades, Line 3

is blank for GLOBEX America frades.

GLOBEX User Guide - 1895
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Examples:

#i TRADE RECAP w2

LW1.1234 501D

O XXXXRXEXXXXXAXY,
BAL: 33+50M

##et SOLD
st SOLD
e SOLD

## TRADE RECAP ##
LW14264 BOT"
{blank fine}

## BOT

%
8
10

]

NNZ3

HR23
NNZ3
NNZ3

BRM2

CX-17

&

BPMG

wP: 102

04
163
102

GU LINDW A#1234567880 17:24:32

m
E#12345678%0 LW+124 " m
EM234567890 IWI-12M4 " m
Ef1234567680 LWL1ZM " m
ARIO0T  18:54:37

WP: 15278 SX 001

18278 X#i234867880

m
LWis28d " m

Format 3 - Bid traded, Offer traded (single fill} messages. received by non-ag-
gressors, indicating that a standing order has matched Gue to another trader's
Bid/Offer or Hit'Take and identifies the counterparty,

it more than one standing order has matched, rmultiple format 3 messages are

written 1o the auait trail. This type of message is also recelved when the market
opens, to show matches that resulted from orders submitted during the staging

period.
Example:
LW1-1234 SOLD

£ XXXEXAXLXXXXLLX
BAL:

50
]

EDH2

PO325:102 GU LINDW A#1234567890 16:51:41

EM 234567880
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Table 11.6 Audit Trall Formats
Format 1 Format 2 Format 3
Line 1 Transaction header ' Transaction header . Transaction header
Eields (ENTRY, CANCEL, HOLD, i (“#HTRADE RECAPMK" | (“#¥TRADE"

RELEASE. CANCEL, ENTAY) : ' 1
Line 2 Order number i Qrger number | Orter numper . i
Eields Transaction cod i Transaction code : Transaction code |

(BUY, SELL, BUY‘ SELL*, i (BOT" — successful TAKE { {BOT or SOLD) ;

CX-S. CX«B B«HLD, S-HLD, © SOLD" — successtul HIT ; L

B-REL, S-REL) - BOT — successtul BID : !

Order quantity - S0LD — successtul CFFER) :

Contract 1D . . L

; Order quantity Primary qty traded

Price : Contract 1D :

Foreign exchange WP

Foreign firm " Price Contract ID

“A#" Foreign exchange

Account number Foreign firm Trade price

Timestamp “A#" Foreign exchange

+ Account number Foreign firm

- Timestamp ‘Al
Account number
Timestamp

Subseriber : Action / Credit Status + “BAL" i

Wi Memo Qty. remaining \

Trader ID ' Action / Credit Status !

r Memo !

Operator 1D “E#" |

Customer type ! Entry token !

Ongm ' Exchange ID i

Order type™* i

8rder qua]iLier" :

rig. entry date i '

X ! ;

K/S transaction # !

Exchange 1D ! i

| i . . }

Status / Credit status i “BAL™ . i Opposite subscriber {

Merno | Quantity remaining i i

rivels | |

1

Entry token**

I Exchange ID

Line 5 blank

Lines 6 through n,
individual fill details

i
Transaction

CQuzantity trad

Contract ID

Trade price

Token (“E#" or “X#7)
Transaction number

Order number
Opposite subscriber
Exchange D

cade
(BOT", SOLD' BOT, SOLD)

(Entry token for Buy/Sell, [Bld.'Offer]
kﬁrstanon transaction  number
Y/SELL” {Hit/Take])

for

= Blank for Hit/Take
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he Oifima l}ﬁisfré)s &re w&r&b&e at sach GLOBEX keystation. To use the utilities,

GLOBEX MAIN MERU

Jricase Select a Program:

@ GLOUBEX Keuystation
@ orriine Utilities BEAFE)

Figure 2.1 GLOBEX Main Manu

0246

. ag out @f allt GLOE@X Sewnces Use the utilities only at the end of & GLOBEX
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Select OHline Utilities and choose Start. The GLOBEX Offline Litilities screen
is displayed as shown in Figure 12.2,

- GLOGREXE @FFline Ustiiities
- Dotiens  <Eepy S Reperbs . Pring dpenisl’ R T
' ¥elecome to GLOBEX Offline Prucessing

Processing Window

Status Wirkdow i

Figure 12.2 Offiine Utiities Display

Menu Bar - The functions provided by GLOBEX Offline Utilities are shown in the
meny bar. You can use the kevboard or mouse to display the drop-down menu
for each function. Figure 12,3 shows afi the drop-down menus. ’

H

- 1955

CMEQ143043
0247

Page 246 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 248 of 369 PagelD #:1756
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St Processing Optians  Open Orders Ordes Status Cpen Orders  Extract Working Orders
Tradelog Matched Orders Tradelog Create Trade Tickets
Eventiog Exception Crders Eventiog Segarate Open Orders
Canceled Orders Primt from i:
- Open Extracted Orders
Opon Working Orders
All Reports

Figure 12,3 Offfine Utiities Menus

: l *;3 Click on a funciton in the Menu Bar, then dlick on an item in the drop-down menu
- to display its dialog box. You can also click on the function, drag the pointer to
highlight your choice, then release the mouse button.

PC UTILS
PIESS emmmimeeet t0QEther with Q 1o highlight the first function, Options.

I ;.
Press Smmmemm? 10 display the drop-down menu. Use arrow keys to move
from one function o another.

To setect an item from the drop-down menu, either press the letter underlined in
the item or use the up and down arrow keys to move to the itern and press

User Prompt Window - A singie display line provides instructions 10 help you
execute a function,

Procassing Window - The central area of the display shows information about
i current processing. The visible portion of the list is 33 lines deep; new mes-
i sages are added at the bottom of the list. You can scroll to view over 70 pre-

vious messages.

| Status Window - A 5-line display shows the results of utility use and creates a
* chronological list of alf activity during the offine session. You can scroll to view
| upto 50 previous messages.

GLOBEX User Guide - 198
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Control Button - Click on this button at the far left of the title bar io display a
| drop-down meru with one active item: About Wintrade. Click on About
. Wintrade to display information about the Offline Utilities software, as shown in
Figure 12,4, Click on OK to close the dialog box.

@ GLOBEX @ Offline Utilitles

Version 3.02 - [1 129193

{c} Chicegn Marcantife
Exchange 15493

Figure 12.4 About Box

GLOBEX User Giuicle - 1995 7
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' 12.3 Options Utility

 The QOftline Utilities are preset to print reports at the audit trail printer, display any

" procegsing errors on the screen as they occur, and write the error log fo a disk-
etie in Drive Ar when you exit the utilities. lJse Set Processing Options 10
changs these defauls for the current session.

1. Select Set Processing Options in the Options menu to display the dialog
box shown in Figure 12.5. Current options are marked with an X in the
check hox. Desalect an option to turn it off; select an option to turn it on.

- HReport Optishs

BiPrint Reports!
irTint Repors;

(] write Reparts to Drive A:

" Error Log Options

Display Error Log QuUIT

& write Ervor Log to Drive A:

Figure 12.5 Oplions Dialog Box

Select OK or QUIT fo accept the current defaults.

To delay report printing or write reports to diskette, make selections in the
Report Options area:

+ To prini reports immediately at your audit frail printer, select Print Re-
ports. To disable immediate report printing, remove the check.

« To write reports to a diskette in Drive A at the keystation, select
Write Reports to Drive A:.
{You can select both options?)

3. To contro! the error log file, make selsctions in the Error Log Options area.
{An error log file is created automatically if an error conditien oecurs during

GLOBEX Uiser Guide - 189¢
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the processing of any Offline Utility. it fists individual errors as recorded in

the tradelog.)

+ Todisplay errors an the screen as they oceur, select Display Error
Log.

« To write the error log to a diskette in Drive A: when you exit the util
ties, select Write Error Log to Drive Az, The error iog file name is
ERROR.LOT,

While you can deselect both options and eliminate the error iog file, this is niot
recommended.

4. Choose OK.

12.4 Copy Utility

The multi-Service keystation mainteins a number of internal records. These in-
ciude one or more tradslogs for each Service, one or more open order files for
each Service, and an svent log of non-Service-related evants. For record-keep-
ing purposes and in case of keystation or component failure, you may need to
copy selected files to diskaties. The topy ullity lats you copy selected files from
Drive C: 10 a diskette in Drive A.. ‘

GLOBEX User Guide - 189
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. 12.4.1 Open Orders

To copy an open orders file to a diskette:

1. Select Open Orders in the Copy menu 1o display the dialog box shown in
Figure 12.8. The highest priority Service is selected. The most recent open
otder files are listed.

Copy Open 0rder§ is BF&Q& :
‘Select Open Orders

I Servioe List

& GLOBIY furope
GLOBEX Amerioa

File List
JFROJAYIGE . 001

$3:38

D3~24-- 1995

QUIT ” K l

Figure 12.6 Copy Open Orders Distog Box
Qpen order filenames appear in the format XOydddss.zzz, where:
X =
E for extracted open orders.
R for recovered open orders.

;0 = is a Hixad character in open order filenames
; ¥ = the last digit of the year
; ddd = the Julian dats {the day of the year, numbered from 1-365)
s$ = Service code
file extension number

_Hm
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2. Select another Service if necessary, then select a single open order file. You
cannot combine open orders from muttiple Services.

3. Choose OK. You are prompted to load a formatted floppy diskette into Drive
A: An hourglass is displayed during processing ajong with the user
prompt, Copying Open Order file to Drive A;, Please Wait.

I the file is too large to fit onto one diskette, the system will not copy the file.

When processing is complete, the status message is Open order file
«filename> copied to A: <fllename>, The open order filename is identical fo
the name on G,

12.4.2 Tradelog

To copy a tradelog 1o a diskette:

1. Select Tradelog in the Copy menu to dispiay the diglog box shown in Figure
12.7. The highest priority Service is selected, as is the most recent trade-
log file.

. X,
i £opy ¥radelogs to Drive A?
Selivot Tradelog -

s

Sarvice List
GLOBEYR Furone
BLUBEX &

13:5%
: 04-28-1295 11139
TLOBBI1G.8E 04-27-1995 20123
TUGGS114.6E  04-25-1995 11:53 =
TLOG5113.GE 04-23-1295 1atis | guiv |[ ok ]
TLOGS111.6E _ D4-21-1995 16359 |

) Figure 12.7 Copy Tradslog Disfog Box

Tradelog filenames appear in the format TLOGyddd.ss, where:

GLOBEX User Guide - 1985
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TLOG = is & fixed string

¥ the last digit of the year

ddd the Julian date (the day of the vear, numbered from 1-385)

ss = Servicg code

2. Select another Service if necessary, then select a single tradelog file. You
ganrot combine fradelogs from multinle Services.

3. Choose OK. You are prompled 1o load & formatted floppy diskette into Drive
A:. An hourglass is displayed during processing along with the user
prompt, Copying Tradelog to Drive A;, Please Walt.

it the file is too large 1o fit onto one diskette, the system will request another until
the tradelog is copied completely.

When processing is complete, the status message is Tradelog TLOGyddd.ss
copied to A:TLOGyddd.ssn. The filename on disk includes a finai charactsr, n,
which Is a file seguence number used for large files spanning multiple diskettes,

CMEQ143050
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12.4.3 Eventlog

The eventiog fists all system avents at the keystation, exclusive of Service-spe-

cific avents,

1. Select Eventlog in the Copy menu to display the dialog box shown in Figure
12.8. The most recent of up 1o seven eventiog files displayed in the fistis
highlighted.

Copy Eventing to Drive A
Select Eventiog

FYNTIOI4  01-14-1883 Fufh
EVNTI013 01141983 20025
EVNT3DI2 01141993 20:26
EVNTI0IT  891-13-1883 1730
EVNT3008  01-131983 19:0
EVNTIO0Z 01071983 21:28
EVNTI006  0%-13-1993 17:38

qQunr QK l ‘

Figure 12.8 Copy Eventiog Diafog Box

Eventlog filenames appear in the format EVNTyddd. where:

EVNT = is a fixed string ‘

y = the last digit of the year

ddd = the Jullan date {the day of the year, numbered from 1-365)

2. Select a single eventiog file.

3. Choose QK. You are prompted to load a formatted floppy diskette into Drive
A:. An hourglass is displayed during processing along with the user
prompt, Copying Eventlog to Drive A:, Please Wait,

If the file is too large to fit onto ong disketie, the system will request another uniil
the eventlog is copied completely.

i
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When processing is complete, the status message is Eventlog EVNTyddd cop-
jed 1o A:EVNTyddd.nnn. The filename on disk includes a file sequence num-
~ ber, .nnn, used for large files spanning multiple diskettes.

12.5 Reports Utility

Using this utility, you can braak down the information in a single tradelog file into
i & number of reports.

« Order Status - The status of all orders entered at the keystation dur-
) ing the GLOBEX Session and acknowledged by the Host.

= Matched Grders - All orders matched during the GLOBEX Session.

»  Exception Orders - All unresolved orders and orders entered at the
keystation during the GLOBEX Session but not acknowledged by the
Host due to a failure situation.

» Canceled Orders - All orders canceled during the GLOBEX Session.

* Open Extracted Orders - All open orders that were marked for extrac-
tior.

s Open Working Orders - All open orders that were Ieft in the system
after logoing out from the Service or after a keystation failure has oc-
curred. ("Working Orders” in this context does not refer 1o the Work-
ing Orders lunction on the Special Trade menL.)

s All Reports - Generates all the reports listed above.

12.5.1 Order Status

Orders entered at the keystation and acknowledged by the Host can fall into
i three groups: matched, canceled, and rejected/open (held orders are consid-
© ered to be open). Any discrepancy (an crder that dees not fit inta one of these
groups} is noted in the report. The information is sorted according to subscriber,
user, entry operator, origin, contract, entry date, and Host timastamp. Informa-
tion for each subscriber/user begins on a new page. Figure 12.9 shows a sarn-
ple Order Status Beport.

GLOBEX User Guide -
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| DATE: 03/30/83 GLOBEX ORDER STATUS SUMMARY REBORT prage: 1
I oorme: 17:23 FOR SUESCRIEER: SBi01-XX IPLOG2202 . GR)
| KEYSTATION ID: 12.202 | "
E ]
: - B MORE  ACCOUNT ORDER ORDER 0 ¢ F FPOREIGH §
| CONTRACT: PRICE: § QFY¥: OF¥: NUMBER : NUMBER: TYP: QUL: R P E EX FPIRM |
' SERVICE; USER ENTRY ENTRY AUDIT LO ENTRY HOST ORDER :
| EXCHANGE: CODE: OPERRTOR: DATE: NUMBER : NIMBER : TIMESTMP: STATUS: i
i ACTION/MEMD: i
i % -
! oEpMa 97 B 1 0 ME U51-10 LMT 11 :
S ga N usl —0T7721/92 100 159589 16:55:30.00 MATCHED !
! D3 97 § 1 0 ME ugl-§ LMT 11 !
ca M Usi —_— 07/21/92 102 158588 16:55:31.00 MATCHEED
| EpM3 98 § 2 0 ME US1-10 LT 11 ,
" GA M us1 — 0721792 113 158590 16:55:37.00 MATCHED
{ EDM3 98 B 2 0 ME Usl-11 LMT 11
Vea M ys1 — 07721782 111 158581 1£:35:37.00 MATCHED
EDM3 98 B 7 ¢ ME usl-11 LMT 11
GA M us1 ASDF  07/21/%2 146 185891 17:16:05.00 EXTRACTED
EDM3 7 B 7 0 ME ¥81-10 LMT 11 '
GA M usl ASDF (7721752 145 159589 17:16:05.00 EXTRACTED :
. 1
EDM3 96 B 1 0 ME us1-s LMY 11
eh M us1 ASDF 07721792 144 1%9587 17:16:05.00 EXTRACTED
Figure 129 Order Status Report

i 1. Select Order Status in the Reports ménu 1o display the dialog box shown In
! Figure 12.10. The highest priority Service is selected, as is the most recent
of up to seven fradelog files displayed in the list. (Tradelog fllenames are
explained in Section 12.4.2))

(GLOBEX (Iser Guide - 1995

0257 CMEQ143053

Page 256 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 258 of 369 PagelD #:1766

12 Offiine Utitiies

GLOBEX User Guide - 1885

Generate Orger Status Report
Select Tradelog
Service List
&i&Brh {uao-t

B merjca
f il Swrvieeﬁ

File List

' TbeblLl ht
65128
] T£03511? GE

TLOGS115.6E
T£0ﬁ5¥14.gg

§ [TLOGS 113

TLOGS111.6E

U) 11925

05~01~199"
04~-28-1995
04-27-1995
Da-25-1995
04~23~1995
03211995

Figure 1210 Generate Order Status Report Dialeg Box

Select another Service if necessary, then select a traglelog file. The order
status process lets you select more than one Service. If you selact All
Services, the systemn digplays the seven most recent tratslogs associated
with each Service, in descending order with the tradelog(s) for the most re-
cent session highlighted. The orders for multipfe Services will be combined
inthe report. Select one tradelog 1o select all tradelogs for that session,
You cannot combine tradelogs created from different sessions.

Choose OK. An hourglass is displayed during processing along with the user
prompt, Creating Order Status Report for TLOGyddd.ss. Depending on
your processing options (Section 12.3), the report is printed at the audit trall
printer, written to Drive A: {you are prompted fo load a formatted fioppy

diskette}, or both.

if the file is too farge to it onto one diskette, the system will request another until
the report is complete.

As the report is created, items in the processing window identify which sub-
seriberArader combinations are included in the report. A message in the status
window indicates when the report is complete and, if the report was written to a
diskette, displays the file name.

Page 257 of 368
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The status message is Report STydddss.RPT created - xxx canceled,
matched, rejected and open orders, The filename on disk is STydddss.Rnn,

where:

ST = is the report type (Order Status)

y = the fast digit of the year

ddd = the Julian date {the day of the year, numbered from 1-365)

ss = Service code

R = fixed character signifying & report i
nmn = file sequence number, used for large files spanning multiple diskettes.

If you selected muitiple Services, the Service code is CM.

GLOBEX User Gifide - |
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12.5.2 Malched Orders

This repori lists ali orders that resulted in trades (Bids, Offers, Hite, Takes),
sorted by subscriber, user, entry operator, origin, contract, entry date, ang Host
timestamp, information for each subscriber/user beging on a new page. Figure
12.11 shows a sample Matched Orders Report.

DATE: 03/30/53

GLOBEX MATCEED ORDER AUDIT REPORT

i
|
| TIME: 17:36 FOR SUBSCRIBER: SB101-XX
i
i B MORE ACCOUNT
| CONTRACT: PRICE: 8 OTY: QTY: NUMBER :
| SERVICE/ USER ENTRY  AUDIT LOG
EXCHANGE: CODE: DATE: NUMBER ¢
ACTION/MEMD:
EDM3 37 B 1 0 ME
GA M Us) 07/21/82 180
EDM3 $7 § 1 0 ME
@ M us1 07/21/92 102
EDM3 98 B 2 ¢ ME
Ga M us1 07/21/92 111
EDM3 S8 8 2 0 ME
GA K us1 67/21/82 113
- EDU2 109 § 2 O ME
Gh M Us: 07/21/92 72
EDU2 108 3 10 o ME
GAn M Us1 07/21/92 16

OBDER
NUMBER :

ENTRY
NUMBER :

usi-10

" 155588

Usli-%
159588

Usl-11
158581

Us1-10
155380

Usl-5
00500

usi-6
00000

KEYSTATION ID: 12.202

ORDER C & F FOREIGN
TYP: QUL: R T E EX FIRM

HOST
TIMESTNF:

M7 1
16:55:30.00

M7 1
16:55:31.0¢

MT 1
16:55:37.00

IMT 1
16:55:37.00

1
16:53:54.00

1
16:54:04.00

Page:
{TLOG2202.6

MATCH
NUMBER :
1
62270
1
62270
1
62271
1
62271
]
62266
i
62267

4
)

Figure 12.11 Matched Orders Report
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1. Select Matched Orders in the Reports menu to display the dialog box shown
in Figure 12.12. The highest priority Service is selected, as is the most re-
cent of up to seven tradelog files displayed in the list. (Tradelog filenames
are explained In Section 12.4.2.) :

nate Matched Orders Repr-
Select Tradelog

Service List

! EEHB?X gmrion l
hil Services

File List

TLOGS121 . GE
TLOGH 120, 6 1] 107
TLRGST17.8E Da~-28=-1995 11:39
TLOGS115.68E 04-27-1998 208:28
TLO0G5113 .6 04-25~1995 113
TLOGS113.6E O4-24-1995 14:
TLOGS11!.GE DE-21=1998  §612

05-61-1995

auiT “ oK '

Figure 12,12 Generate Matched Orders Report Diziog Box .

2. Belect another Service if necessary, then select a tradelog file. The matched
orders process also lets you select more than one Service. If you select
All Services, the system displays the seven most recent tradelogs associ-
ated with each Service, in descending order with the tradelog(s} for the ,
rmost recent session highlighted. The orders for muliiple Services will be
i combined in the report. Select one tradelog to highlight alt tradelogs for that
session. You cannot combine tradslogs created from different sessions,

3. Choose OK. An hourglass is displayed during processing along with the user .-
prompt, Creating Matched Order Report for TLOGyddd.ss. Depending

on your processing options (Section 12.3), the repornt is printed at the audit

trall printer, writtén to Drive A: (you are prompted to inad a formatted floppy

disketie), or both. .
. Ifthe file is too large to fit onto one disketts, the system will request ancther untl!
; the report is completed.
i
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As the report is created, items in the processing window identify the number of
report orders and which subscriberfirader combinations have activity logged on
the report. A message in the status window irdicates when the report is com-
plete and, if the report was written 10 a diskette, displays the file name.

The status message is Report MTydddss.RPT created - xxx matched orders.
The filename on disk is MTydddss.Rnn, where:

MT = is the report type (Malched Trades)
y = the last digit of the yeer
ddd = the Julian date (the day of the vear, numbered from 1-365)
. ss = Service code
R = fixed character signifying a report
nn = filg sequence number, used for large files spanning muiliple diskettes.

if you selected multiple Services, the Sarvice code is CM.

, 12.5.3 Exception Orders

This report lists all orders entered at the keystation but not acknowiedged by the
Host. These exceptions are caused primarily by a MHost or keystation failure. "Un-
resolved” orders {open at the end of a session but not included in the download of
a subsequent session) are also inciuded. The information is sorted according to
subscriber, user, entry operator, origin, coniract, entry date, and Host timestarnp.
Information for each subscriber/user begins on a new page. Figure 12.13 shows
a sample Exception Order Report.
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DATE: $3/30/93

GLOBEX ORDER EXCEPTION SUMMARY REPORT

. TIME: 17:42 FOR SUBSCRIBER: SB101-XX
i
E
; B MORE ACCOUNT
| CONTRACT: PRICE: S QTY: QT¥: NUMBER:
H
E SERVICE/ USER ENTRY  ENTRY AUDIT LOG
EXCHANGE: CODE: OPERATOR: DATE: NUMBER :
ACTION/MEMO:
EDH3 81 B 2 0
T usil LARRY 07/20/%2 17
EDU2 1311 s 11 0 ME
G M Us1 LARRY 07/21/82 108
EDUZ 110 B 16 0 ME
. GA M usl LARRY 07/21/92 107
EDU2 111 s 14 0
Grn M usl LARRY 07/21/92 103
. EDU2 109 B 14 0 ME
fop M Ust LARRY 07/21/%2 101
[
i mouz 112 s 16 6 ME
% Ga M Us1 LARRY 07/21/92 a7
i
I epuz 107 B 10 o
Gr M sl LARRY 07/21/92 59

ORDER
NUMBER:

ENTRY
HUMBER:

Usi-74

158388

usl-¢t
158512

Usi-68
159511

Usl-67
1588510

usl-67
1595809

Usl-66
155508

USl-60
155485

Page: 1

{TLOG2202.GA)

KEYSTATION ID:

ORDER

12.202

o C F FOREIGH

TYP: QUL: R T E EX FIRM

KEYSTATION
TIMESTMP:

ILMT 11
15:19:57,59

LT 11
15:40:198.57

Ly 11
15:40:18.30

MT i1
15:40:08.92

T 11
15:40:08.59

i1
03.42

T
15:40:

LMT 11
15:39:29.70

ORDER
STATUS:

UNRESCLVED
UNRESOLVED
UNRESOLVED
UNRESOLVED
UNRESQLVED
UNRESGLVFD

UNRESOLVED

Page 262 of 368

Figure 12,13 Exception Orders Report

1. Selsct Exception Orders in the Reports menu to display the dialog box
shown in Figure 12.14. The highest priority Service is selected, as is the
most recent of seven tradelog files displayed in the hst (Tradelog file-
names are explained in Section 12.4.2.)
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ﬂﬁneéate Exception ﬂrdeés Report .
Select Tradeloy

Service List
GLOBEX Europe

f GLOBEX fimerica
~ All Services

File List

TLOGH 21, 6E  G5-01-1995 1
LOGS120. 6 i5-01-1995 1
TLOGES117.8E 0D4-28-1995 1
J|TLOBS11S . GE  02-27-1995 $
1
1

TLOGS5114.6GE 04-25-1%95
TLOB5113.6F 4281995

TLOGS111.8E __ Da~21-1995 gurt || ok §

m———

Figure 12.14 Generale Exception Orders Report Dialog Box

. 2. Select ancthar Service if necessary, then select a tradelog file. The exception
) orders process 2/so lets you select more than ane Service. If you salect
All Services, the system displays the seven most recent tradelogs associ-
ated with sach Service, in descending order with the tradelog(s) for the
most recent session highlighted. The orders for multiple Services will be
combined in the report. Select one tradelog to highlight ali tradelogs for that
session. You cannet combine fradelogs created from different sessions.,

l 3. Choose OK. An hourglass is displayed during processing along with the user
- prompt, Creating Exception Order Report for TLOGyddd.es. Depend-
ing on your processing options (Section 12.3), the report is printed at the
audit trail printer, written 10 Drive A: (you are prompted to load a formatied
floppy diskette), or both.
'  1f the file i 1oo large to fit onio one diskette, the system will request another until
- i the report is completed.
© As the report is created, items in the processing window identify the number of
report orders and which subscriber/irader combinations have activity logged on
the report. A message in the status window indicates when the report is gom-
plete and, if the report was written to a diskstie, dispiays the file name.

GLOBEX User Guitle - 1895

0264 CMEQ143060

Page 263 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 265 of 369 PagelD #:1773

12 Ofine Utilitfes

The status message is Report XTydddss.RPT created - xxx order discrepan-
cles, The filename on disk is XTydddss.Rna, where:

XT = is the report type (Exception Orders)

¥ = the last digit of the year

ddd = the Julian date {the day of the vear, numbered from 1-365)

ss = Service code

R = fixed character signifying a report

nn = file sequence number, used for farge files spanning multiple diskettes.
It vou selected muitiple Services, the Service code is CM.

12.5.4 Canceled Orders

This report lists all orders that were canceled during the session {Bids and/or Of-
i fers}, The information is sorted according to subiscriber, user, entry operator, oni- .
, g1, contract, entry date, and Host timestamp. Information {for each 2
i subscriber/user begins on & new page. Figure 12.15 shows a sample Cancelsd
! Orders Report.

o
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DATE: 03/30/83

ORDER

ENTRY  AUDIT LOG

U§1-i5s
50

Us1-64
45

Usi-15
45

81 -57
49

Us1-17
48

usi-37
47

TIME: 17:39 FOR SUBSCRIBER: $B101-XX
8 MORE  ACCOUNT
CONTRACT: ERICE: § OTY: OTY: NUMBER:
. SERVICE/ USER  ENTRY
. i EXCHANGE: CODE: OPFERATOR: DATE: NUMBER ¢
} ACTION/MEMO:
) EDM3 96 B 1 0 ME
T Usi CURLY 07/20/92
. EDUZ 112 B 5 8 ME
A M Us1 CURLY 07 /21/92
- EDU2 108 B 69 0 ME
Gy M Us: CURLY 07/21/92
# | EpU2 103 B 10 0 ME
[ oa M Us1 CURLY 07/21/92
EDUZ 110 B 70 0 ME
Gh M ust CORLY 07/21/92
P EDZ2 183 B 3 0 MB
Ga M Us1 CURLY 07/21/92

GLUBEY CANCELED ORDER SUMMARY REPORT
KEYSTATION ID: 12

CRDER

ERTRY
HUMBER:

LMT
158247

MT
159465

158410

M7
159451

LMT
158412

MT
159435

rage:

(TLOG2202.6a)

L 202

. Q C P POREIGN
NUMBER: TYP: QUL: RT E EX FIRM

HOST
TIMESTMP:

11
1%:34:38.00

z 2
15:34:36.00

22
15:34:36.030

22
15:34:36.00

2.2
15:34:36.00
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1. Select Canceled Orders in the Reports menu to display the dialog box shown
in Figure 12.16. The highest priority Service is selected, as is the most re-
cent of up to saven tradelog files displayed in the list. (Tradelog filenames —
are explained in Section 12.4.2.)

ﬁﬁﬁer&ﬁeICancélﬁd ﬂrdeﬁﬁ.kbpoft..
Select Tradelay

fService Lixt

GLOBEX Lurope
k L OBEX Americs
f iAll Services

File List

050171295 15 : 3L r
05-01-190% ,
3 ‘GE 04-~28-1995 11:39
E |YL0G5115.6E  04-27-1995 20:23
el St N
TLOG5111.6E _ 04-21-1995 16159 { gurt {[ ok | -
S— — S——1

Figure 12.16 Generste Canceflad Orders Repor! Dialog Box

2. Select another Service If necessary, then select a tradelog file. The canceled
orders process aisn lets you select more than one Sorvice, If you select
All Services, the system displays the seven most recent tradelogs associ-
atsd with each Sarvice, in descending order with the tradelog(s) forthe ¥
most recent session highlighted. The orders for multiple Services will be -
combined in the report. Select one tradelog to highlight al! tradelogs for that
session. You cannot combine tradelogs created from different sessions,

3. Choose OK. An hourglass is displaved during processing afong with the user
prompt, Creating Canceled Order Report for TLOGyddd.ss. Depending
on your processing options (Section 12.3}, the report is printed at the audit
trail printer, written to Drive A: (you are promptad to load a formatited floppy
diskette}, or both.

If the file is too Jarge to {it onto one diskette, the system will request another until
the report is completed.

User Guidle - 1995

0267 CMEC143063

Page 266 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 268 of 369 PagelD #:1776

12 Offting Ulifiies

As the report s created, items in the processing window identfy the number of

' report orders and which subscriber/user combinations have activity logged on

-  the report. A message in the status window indicates when the report is com-
s ptete and, if the report was written o a diskette, displays the file name.

The status message is Roport CXydddss.RPT created - xxx canceled orders.

T The filename on disk is CXydddss.Rnn, where:
CX = is the report type {Canceled Orders)
¥ = the last digit of the year
ddd = the Juiian date (the day of the year, numbered from 1-365)
s8 = Service code
R = fixed charaster signifying a report
nn = file sequence number, used for large files spanning multiple disketies.

) If you selected multiple Services, the Service code is CM,
12.5.5 Open Exiracted Orders

) This report lists all open orders that were marked for extraction from the trade-
iog. The information is sorted according to subscriber, user, entry operator, oni-
gin, contract, entry date, and Host timestamp. ~ Information for each

subscriberArader bogins on a new page. Figure 12.17 shows a sample Open
- - Extracted Order Repor.

Yo
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f
! DATE: 03/30/93 GLOBEX OPEN EXTRACTED ORDER REFORT Page: 1
. TIME: 17:41 FOR SURSCRIBER: SB101-XX {TLOG2202.GA)
§ KEYSTATION ID: 12.202
H
: . B MORE  ACCOUNT ORDER ORDER O C ¥ FORKIGN ,
. CONTRACT: PRICE: § QTY: QTY: NUMBER: NUMBER: TYP: QUL: R T E EX FIRM
R
. SERVICE/ USER ENTRY ENTRY  AUDIT LOG  ENTRY HOST .
| EXCHANGE: CODE: COPERATOR: DATE: NUMBER : WUMBER : TIMESTMP: e
| ACTION/MEMO: _(
.‘ i .
: EDM3 99 3 1 0 ME TS1-11  IMT 11
. GA M sl ABDF 07/21/92 147 159592 17:16:05.00 - .
;. EDM3 %6 B 1 0 ME us1-9 LMT i1 .
[ eA M 81 LSDF 07/21/92 144 159587 17:16:05.00 : N
; EDM3 28 B 7 0 ME Usl-11 LMT 11
CeA M Us: ASDF 07721792 145 159591 17:16:05.00 .
EDM3 37 B 7 0 ME U51-10 1MT 11
GA M usl ASDF 07/21/92 145 159589 17:16:05.00
usu2 107 8 232 0 PARRTZ2 U81-24 IMT 11
@ B sl ASDE 07/21/82 132 159545 17:16:05.00
1
| psu2 106 § 229 0 PARRT2 USl-25 IMT 11 J
i & B usi ASDF 07/21/92 133 159547 17:16:05.00 —
H
Figure 12.17 Open Extracted Orders Hepor!
i
{
i
£
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1. Select Open Extracted Orders in the Reports menu to display the dialog box
shown in Figure 12.18. The highest pricrity Service is selected, ag is the
most recent of up to seven tradelog files displayed in the list. {Tradelog file-
names are explained in Section 12.4.2)

Véenoﬁaée Bp¥n Extracted nrdéré Reéa;immm
Select Tradelog

Service List

GLOBEX Eurocpe
GLUBEX fAmerica
All Services

File List

PTL0GH121 . 6E  05-01-1995 157
N E ¥ 0. G 9 ~0f—1995 1:8¢
z  [TLOG5117.8E  08-28-1995  11:39
§ TLOG5115.6E 04-27-1995 20:23

BTG it

F TL0G3117.6F  pa-zi-1993 te:ss || 2uIT 1| ok §

Figure 12.18 Generate Open Extracted Orders Heport Dlalog Box

2. SBelect ancther Service if necessary, then seiect a tradelog file. The open ex-
tracted orders process also lets you select more than one Service. I you se-
lact All Services, the system displays the seven most recent tradsiogs
associated with each Service, in descending order with the tradelog(s) for the

- most recent session highlighted. The orders for multiple Services will be com-

bined in the report. Select one tradelog to highiight all tradelogs for that ses-

sion, You cannet combine tradelogs created from different sessions.

’ 3. Choose OK. An hourglass is displayed during processing along with the user
prompt, Creating Open Extracted Order Report for TLOGyddd.ss. De-
panding on your processing options (Section 12,3}, the report is printed at

o

-~ ! the audit trall printer, written to Drive A: (you are prompted to load a format-
ted floppy diskette), or both.

~ if the flle is too iarge o fit onto one diskette, the system will request another until

the report is complated.
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As the report is created, itermns in the processing window identify the number of

report orders and which subscriber/user combinations have activity logged on

the report. A message in the status window indicates when the report is com- —
plete and, if the report was written to a diskette, displays the file name.

The status message is Report EXydddss.RPT created - xxx open extracted
orders. The filename on disk is EXydddss.Rnn, where: ’

EX = isthe report type (Open Extracted Orders)

y = the last digit of the year

ddd = the Julian date {the day of the year, numbered from 1-385})

ss = Service code ’ -
R = fixed character signifying a report i
nn = fiile sequence number, used for large files spanning multiple diskettes. B

If you selected muitiple Services, the Service code is CM.

12.5.6 Open Working Orders i

This reports lists all open orders remaining in the system after you logged out from

all Services or after a keystation fafture. The informatfon is sorted according to sub- .
scriber, user, entry operator, Origin, contract, entry date, and Host imestamp. infor- -
mation for each subscriber/rader begins on a new page. Figure 12.19 shows a
sample Open Warking Orders Report. -

. 1. Select Open Working Orders in the Reports menu to dispfay the dialog box
shown in Figure 12.20. The highest priority Service is selected, asis the

s most recent of up to seven iradelog fifes displayed in the list. {Tradelog file-
names are explained in Section 12.4.2)

2. Choose another Service if necessary, then select a tradelog file. The open work-
ing orders process also lets you select more than one Service. If you select -~
All Sarvices, the systemn displays the seven most recent tradelogs associated {
with sach Service, in descending arder with the tradelog(s) for the most recent
session highlighted. The orders for multiple Setvices will bs combined in the )
repori, Select ane tradalog 1o highlight all tradelogs for that session. You can-
not combine tradelogs created from different sessions. e

it
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; DATE: 03/30/83 GLOBEX OPEN WORKING ORDER REPORT page: 1
‘ TIME: 17:46 FOR SUBSCRIBER: GA-004 (TLOG3200.CA)
el KEYSTATION ID: 45.508
. . B MORE ACCOURT QRDERl ORDER 0 C ¥ FOREIGN
; CONTRACT: PRICE: § OT¥: OTV: NUMBER:  NUMBER: T¥P: OUL: R T E EX FIEM
SERVICE/ USER  ENTAY  ENTRY AUDIT LOG  ENTRY EOST
BXCHANGE ; CODE: OPEHATOR: CATE: NUOMEBER: NUMBER TIMESTMP:
ACTION/MEMG:
EDH2 9538 § 1 0 TESTCNTR  ADM-16 LM% 11 ,
M ADMN 7T 09/22/92 41 284523 15:12:36.00 ?
/ { =pr2 9540 § 1 0 TESTCNTR  ADM-O LaT 11
- ; M ADMN T 08/22/92 40 284522 15:12:36.00
i EDE2 5540 5 1 5 TESTCNTR  ADM-8 LMT 12
- i M ADMN 7T 09/22/92 39 284521 15:12:36.00
' i
| EDH2 9540 § H 0 TESTCNTR  ADM-7 LT 11
% M ADMN 9T 08/22/92 38 284520 15:12:36.00 ,
“ H
’ BDH2 B540 S 1 0 TESTCNTR ADM~6 LMT ' 11
. M ADME  TT 09/22/92 37 284518 15:12:36,00
EDH2 9535 B 1 0 TESTCNTR  ADM-5 LT 11
H ADMN  TT 09/22/92 38 284518 15:12:36.00
EDHZ 9535 B 1  TESTCHTR ADM- 4 LMT 11 !
M ADMN  TT 05/22/82 35 284517 15:12:36.00 ;
Figure 12.19 Open Working Ordsrs Report
.
P

n

™
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3. Choose OK. An hourglass is displayed during processing along with the user
prompt, Creating Open Working Order Report for TLOGyddd.s8. De-
pending on your processing options {Section 12.3), the report is printed at
the audit frall printer, written 1o Drive A {(vou are promupted to load a format-
ted floppy diskette}, or both.

if the file is toa large to fit onto one diskette, the syster will request another until
the report is completed.

“aenerate Bp#n“@orkiﬂg Dwdersvﬁeport
Seleect Tradelog

Bervige List
[

GLDB America
g All Services

File List
{tunﬁtﬂt [ 075~ 91m199o

] 1
{1

3 ILOﬁﬁti? GE 04*28*?995 1

TLOGS115.6E 04-27-1995 ?

1

1

TLOGSt14.6E  04-25-1995
f (TLOGS113.8E  04-24-1995
[ TLOGS111.6E  04-21-1995

[awir || x|

Figure 12.20 Generate Open Working Orders Report Dialoy Box

As the report is created, Hems in the procsssing window identify the number of
report orders and which subscriber/user combinations have activily logged on
the report. A message in the status window indicates when the report is som-
plete and, if the repor! was writlen to a disketle, displays the file name.

The status message is Report WKydddss . APT created - xxx open working
ordetrs. The filename on disk is WKydddss.Rnn, where:

WK = is the report type (Open Working Orders)

y = ihe last digit of the year
ddd = the Julian date (the day of the year, numbered from 1-365)
s = Service code
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. R = fixed character signifying a report
J . nn = file sequence number, used for large files spanning muitiple disketies.
If you selected multiple Services, the Service code is CM.

12.5.7 All Reports

N . Select this option ta execute all available reports described above in Section 12.5.
’ The systern processes each report in succession. See instructions for sach report.
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12,6 Print Utility

The Print utifity lets you print reports on the audit trail printer, You can print a re- o
port on epan orders, tradelogs, eventlogs, or any file stored on diskstte.

12.6.1 Open Orders

1. Select Open Orders in the Print menu to display the dialog box shown in
Figure 12.21. The highast priority Service i selscted, as is the most racent
of up to seven open order fites displayed in the ist. {Open order filenames
are explained in Section 12.4.1))

T R A R T T

Print Open Order .
S8elect Open Grders

Servige List

File List
RUSO8IGE.00t 02-24-1993 13:38

QuIT l K l
——

I -

Figure 12.21 Print Open Orders Dialog Box

2, Selact another Service if necassary, then select a single open order file, You
cannot combine open orders from multiple Servicas.

i

3. Choose OK. An hourglass is displayed during processing along with the user .
prompt, Printing Open Orders.

[

3
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k%

Page 275 of 368

12.6.2 Tradelog

1.

Selact Tradelog in the Print manu to display the dialog box shown in Figure
12.22. The highest priority Service is sélscted, as is the most recent of up
to seven tradelog files displayed in the list. (Tradeiog filenames are ex-
plained in Section 12.4.2.).

Print.Tradeioﬁ .
e lect Tradelog
§ Service List

PELOBER Europa I
GLOBEX fmerica

f File List
?iﬁﬁ,lax uz

TLQGSI%?

05— 9:m19ga 15
D3-B1-19%5 11
04-28-1995 1t
64271995 ??
14
16

0425~ 995
JGE  08-22~1995
04-21-1995

L
Figure 1222 Print Tradelog Dialog Box

1 110 3 OO
o0 03 4

Select another Service i necessary, then select a single tradetfog file. You
cannot combine tradelogs frorm muitiple Services.

Choose OK. An hourglass is displayed during processing along with the user
prompt, Printing Tradelog.

12.6.3 Eventlog

1.

Select Eventiog in the Print menw to display the dialog box shown in Figure
12.23. The highest priority Service is selectad, as s the most recent of up
to seven eventiog fiies displayed in the list.

Select another Service it necessary, then selact a single eventlog file. You
cannot combine eventiogs from multiple Services.

Choose OK. An hourglass is displayed during processing aiong with the user
prompt, Printing Eventlog.
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o

A T M A e AT
Print Eventlag
Salect Eventlog

EURTS120 05011995 hd
o VFY 3 4 T ey ... gs =
5

(3428 1:3% i
EUNTS115 04-27-1995 16127 t

OA-26~1995 D2:%53
04-24-1995 15:39
03-21-1995 :

_04-21-1995

i ik S
-4 03 &

T [T |

Figure 12.23 Print Eventiog Dialog Box ;

12.6,4 Print File (from A:)

This function prints reports or files generated by Offiine Utilities.

1. insen a disketts containing reponts/files into Drive A-. Select Print Fils (from
A:} in the Print meni: to display the dialog box shown in Figure 12.24. The
dialog box includes Options radic buttons and a file list. When the dialog
box appears, Reports is the highlighted option. A list of reports (if any) on
the diskette in Drive A: is shown with the first file highlighted.

Radio buttons are:
« Reporis - files previcusly created using the Reports utility and written
to & diskette in Drive A
+ Files/Logs - open orders, tradelogs, and eventiogs previously copied
to a diskette in Drive A: using the Copy utility.
« Trade Tickels - report files previously created using the Create Trade
Tickets opfion {see Section 12.7.2) and stored on a diskette in Drive A
You can select only one file type at a time, but you can select multinle files within

a file type.
¢ 2. Select the radio button for the type of file you wish to pririt. A status message,
% No reports/log/trade ticket available for processing is displayad if the
diskette in Drive A; does not contain the selected file type.

i 3. Selecta single or multiple files.
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Print Files from Drive A:
Select Report Files

File List

XISI121GE ., Bptions
STR121GE .

@ Reporis
{ FilessLags
(:) Trade Tichets

[ sury || ox 1

Figure 12.24 Print Flles from Deive A: Dialog Box

4. Choose OK. An hourgiass is displayed during processing along with the user
prompt, Printing Report. # you are printing trade tickets, a warning mes-
sage in the dialog box reminds you to load the printer with trade ticket

. forms, aithough you can also print them on standard paper. Choose OK fo
! continue.

12.7 Special Utility

i Special utilities allow you to store working orders on diskettes, reprint trade tickf
ots, of create an open order file for one Exchange.

12.7.1 Extract Working Orders

Working orders (also known as open orders) are those that remain in the Stand-
ing Order Book o be matched. They are created through normal GLOBEX trad-
ing or by uploading orders from the RTH session or another keystation. i you
select Maimain Open Orders when you fog out of a Service, orders remain
open. In the case of keystation faiiure, GLOBEX automatically cregles a file of
these orders that you can print using the Print File function (see Section 7.15).
{Any More quantities are ignored during order extraction.)
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1.

2,

<

3

To select all subscriber/user combinations in the dis-
played list, select the All check box. Otherwise,
chaose the Selected check box and select item(s)
from the list.

Selact Extract Warking Orders in the Spacial menu to display the dialog box
showrt in Figure 12.25, The highest priority Service is selected, as is the
most recent of up 1o seven tradelog files displayed in the list. (Tradelog file-
names are explained in Section 12.4.2.)

e

pon Order Extraction
felent Tradelog

] Service List
POLDBER Tabape T

File List

TLOGH121.GE_ 05-01-1995 1
TL065120.8E  09-81~1995 11

TLOGST17.6E 04-28-1995 11:39

TLOGST15.6E  04-27-1995 20:23

TLOGS114.6E  04-25-1995 11153 *

‘TLOGS113.6E  04-24-1995 14:16 i gorr 3 ox |
TLOGS111 .66 04-31-1995 16159

= T L o T N TN

Figure 12.25 Extract Working Orders Dialog Box

Select another Service if necessary, then select a single tradelog. You cannot
combine working orders from multiple Services.

Sefect Sutitiattez wid Depe -7

Choose OK. The processing window displays

messages relating to inftial processing of sub- ?ﬁmm,,. i | -~

scriber/user records. i only one sub- i )

scriber/user logged into the selscted Service : ! &rsaeon

during the trading session, the tradelog is l -

processed. {Continue with step 4.) if multiple i

subscriber/user combinations logged in, the [ Cgum |

Subscriber/User dialog box shown in Figure e

12.25 s displayec. Figure 12.26 Subscriber/liser
Dialog Box
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4. Choose OK. You are prompled to load 2 formatted floppy diskette into Drive
A.. The diskette must have enough space to hold the entire file; if the file is
100 farge to fit onto one diskette, the system will not copy the file.

An hourgless Is displayed during processing along with the user prompt, Extracting
Working Orders. A status message, Open order file A:OCydddss.nnn created
with x orders i displayed when processing is successful. The open order fite be-
gins with O to indicate that the file was created using the Offline Utilities.

12.7.2 Create Trade Tickets

For each GLOBEX trade, a GLOBEX Order Execution Coniirmation ticket is

printed for each party of the trade at all affifiated administrative keystations ang

added to the tradelogs at those keystations. This optien lets you reprint trade
tickets from & selected tradelog.

1. Belect Create Trade Tickets in the Special menu to display the dialog box
shown in Figure 12.27. The highest priority Service is selected, as is the
most recent of up to seven tradelog files displayed in the ist. (Tradelog file-
names arg explained int Section 12.4.2.)

Generate Trade Tickets
Select Tradelog

' Service List
GLOBER Furope T
IBER A :

f File List

BILOGSI2Y . GE 05-H2-1995

TLOGST 20 .6 BS«Dt=399%5 1 4
TLOES117 . 6E 84281995 11:39
TLOGES51195.GE 04271998 20123
ITLOGS114.GE 04-25-1995 11:53 - - -
TLRGS1 132.6E 04241998 14:16 aurY Jl oK I
(TLDG6S111.6E 0A-21—-1995 16:5%9

Figure 12.27 Create Trude Tickets Dialog Box
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2. Belect a different Service if necessary, then select a single tradelog file. You
cannot combine trade tickets from multiple Services.

3. Choose OK. As the tradelog is processed, messages in the processing win-
dow indicate which subscriber/user combinations have trade ticket activity.
If trade tickets exist on the tradelog, the Trade Ticket diglog box shown in
Figure 12.28 is displayed. If no trade tickets exist, the status message No
Trade Tickets in selected tradelog is displayed, the dialog box closes,
and the ytility screen is restored.

Selwpk Trade Tickets
Subscriber tser IXN Nane Brdard Entrytime RAvosuntl
= S b4 4 et
HE SN SR Y
1 - i 3. T
1h3-XX U BuL ugi~1 fi2ei2e ME H setectesn
101-XX UG £ US1~2 4229 8% HE
SBIOI~XX UG{ si2 U51~3 AiE$Igs ME yree
SEIDL-XX US FT Uss 4 4RO R0 WE & |
IR —
-, e ¥ £
= puz ugi~g $:32:32 W +)L.eur
Lowd VTrade Yioket Forms,

Figure 12.28 Selest Trade Tickets Diatog Box

4. You can print all tickets or selected tickets. Whan the Trade Tickets dialog box
is dispfayed, Selected is the initial file type choice and the cursor is on the
first ticket name in the list. Each item in the list inciudes subscriber, user,
ingtrument, order number, and execution time. Seélect All or select file{s).

5. Choose OK. An hourglass is displayed during processing along with the user
prompt, Extracting Trade Tickels. Depending on your processing options
(Section 12.3), the tickets, which are treated as a repart, are printed at the
audit trail printer, written to Drive A: (you are prompted to load a formatted
fioppy diskette), or both. You can print the tickets on the standard pre-
printed forms or on regular paper. (See Appendix E for instructions on
loading trade ticket forms into the printer.}

' if the ticket information is 100 extensive to fit onto one diskette, the systern will
request another untll processing is completed.

i A message in the status window indicates when ticket processing is complete
and, if the report was written to a diskefie, displays the file name.
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The status message is Report TTydddss.R0T created - xxx Trade Tickets
processed. The filename on disk is TTydddss.Rnn, where:

TT = is the repor type (Trade Tickets)

¥ = the last digit of the year
ddd = the Julian date (the day of the year, numbsred from 1-365)
ss = Serwice code

R = fixed character signifying a report
nn = flle senuence number, used for large files spanning multiple disketies,

12.7.3 Separate Open Orders

This process soris the orders in a single open order file according to their Ex-
change identifier and creates an open order file for a selected kxchange. The
file is written to a diskette in Drive A,

1. Select Separate Open Orders in the Spacial menu 1o display the diglog box
shows in Figure 12.29. The highest priority Service is selected, as is the
Separatey Open Orders

I Servioe List

. GLOBEX Furepe
oB America

F File List

ROSO08IGE . 001 3291995 1%:38
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most recent of up to seven open order files in the list. (Open order file-
names are explained in Section 12.4.1.)

2. Select another Service if necessary, then select a single open order file. You
can select only one Service ang one open order file.

3. Choose OK. The Select Exchange dialog box, shown in Figure 12.30, is dis-
played; the list consists only of the Exchanges that exist in the selected
open order file lf there is more than one Exchange in ihe fist th& iiem “All
] ' WELDB&Q éﬁrupe ]
Seleect Exochange
f Exchange
i Code Hame

auIT ” oK !

Figure 12.3¢ Selact Exchange Dialog Box

Exchanges” is added fo the end of the list. The first Exchange in the list is
highlighted; a message directs you to select an Exchange.

4. Choose OK. You are prompied to load a formatied floppy diskette into Drive
A:. The diskette must have enough space to hold the entire file; if the tatal
space for all files is too largs 1o fit onto one diskette, the system will not be-

gin the copy process. '

An hourglass is displayed during the copy process and & message, Copying
Open Order file to Drive A:, Please Wail... is displayed in the user prompt
area. After each Exchange open order file is successfully written to the diskette,
a status message, Exchange XXXX Open Order File A:xQOydddss.z2z created
with xx orders is displayed. The filename on disk is xyzdddss.2zz where:

E for extracted open orders, R for recovery open orders

x =
z = Exchange identifier: M=CME, F=MATIF
Y = the last digit of the year

GLOBEX tser Guide - 1385

0283 CME0143079

Page 282 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 284 of 369 PagelD #:1792

12 Offiine Utiites

ddd = the Julian data (the day of the year, numbered from 1-385)
88 = Sewvice code (GA=GLOBEX America, GE=GLOBEX Europe)
2z = file extension number

it any of the Exchange open order files already exist on the diskette in Drive A,
the Overwrite Existing Filas diaiog box (Figure 12.31) is displayed. You can

B Operation Will Overwrite Existing Files

@ De You Wish to Continue

I oK | i Cancel |
I e
Figure 12.31 Overwtite Existing Files Dialog Box

choose to overwrite aff files (choose OK} or cancel the entire copy process
{choose Cancel).

12.8 Exiting the Offline Utilities

Select Exit in the menu bar to close the Offline Utilites and retum 1o the
GLOREX Main Menui.

At this peint, if errors occurred during your use of the Offiine Utilities, the error
log file is written to diskefte under the file name ERROR.LO1, unless you have

changed the options.

12.9 Auxiliary Messages

Message boxes related to file processing/copying and printing may be displayed
in the course of your use of the Offline Utilities.
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12.9.1 Oulput Diskette

This message box is displayed if the keystation cannol write a file to Drive A:
{see Figure 12.32). )

PLEASE INSERT A NEW DISK IN DIRIVE A

The disk in drive A: has insufficient free space.

oK Cancel

Figure 1232 Qutput Diskette Dialeg Box

The most common causes for this problem are:

¢ There is no diskette in the drive.

+ The disketie is not formatted.

+ The drive is malfunctioning.

» There is insufficient free space on the diskette {or the file. in most
cases you are prompted {o insert additional disketies untit file proc-
essing is completa. Mowever, if you want to copy an open order file,

the diskette must have enough free space to hold the entire file. itis
i recommended that you use a blank, formatted diskette for this func-

tion.
if you can identify the cause of the problem and resolve it, select OK to indicate
that the diskette is ready for processing. Otherwise, select Cancel to terminate
the process and contact the GCC.
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12.9.2 Input Diskette

" This message box is displayed # the keystation cannot read a file in Drive A:
{see Figure 12.33),

Bisk 'Missin!} oy Unusable

Please inset a Diskette

oK f Cancel

Figure 12,33 Input Diskette Dialog Box

The most common causes for this problem are:
s There is no diskette in the drive.
« The diskette is not formatted.
+ The drive is malfunctioning,

If you can identify the cause of the problem and resolve it, select OK to indicate
that the diskette is ready for processing. Ctherwise, select Cancel to terminate
the process and cottact the GGG,
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12.8.3 Print Spooler

The print spooler message {see Figure 12.34) is displayed whenever you per-
form a print operation. Sslact Cancel to cancel the job ar da nothing to et print-
ing continue. Once the print operation is finished, the dialog box closes.

B PratReport
Sending Report file
To Print Spooler

Figure 1234 Print Spooler Dialog Box
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12.9.4 Print Error

This error message box (see Figure 1£.35) is displayed it the printer is offline or
there is a printer communication problem. The file you are attempting to print is
identifled in the message. i you can resolve the problem, printing will continue
with no further action. If you are unsuccessiul, select OK to terminate the print

process.

9 Cannot print AJSTATUS.RO1

oK

Figure 12.35 Print Emor Diglog Box
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13. GLOBEX Operating Principles

13.1 Order Definition

GLOBEX defines an order as a user's expression of willingness to buy or sell &
specified quantity of a specified instrument at a specified price. The system sup-
ports four types of price limit orders and differentiates them accarding to price,
time, and size constraints provided at the time you anter the order. Order types
are;
Bid

» Price - Executes at the specified price or befter,

+ Time - Orcer remains in the session until you cancel it or it is matched.

-« Quantity - An order quantity.

Offer
¢ Price - Executes at the specified price or better.
s Time ~ Order remains in the session until you cancel it or it is matchedd
» Quantity - An order quantity.

Hit (Seli)
« Price « Exacutes at the specified price or better.

+ Time - The order must be partiaily or fully filled when it is presented,
and any unfilled quantity is then removed from the system.

« Quantity - An order quantity.

Take (Buy)
= Price - Executes at the gpecified price or befter.

+ Time - The order must be partially or fully filled when it is presented,
and any uniffied quantity is then removed from the system,

s Quantity « An order quantity.
Note:; Bid/Ask is a combination of Bid and Offer, and is not a separate order
type.

GLOBEX User Guide - 1995

Page 289 of 368

0290 CMED143086



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 291 of 369 PagelD #:1799
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13.2 Order Entry

. The GLOBEX system processes ordars according 1o strict rules. System proto-
i cols are designed to help ensure that no ambiguily can arise between the user
: and the Host concerning the state of any order.

Before an order may be transmitied to the Host, # is submitted fo an authorization
check to determine whether or not the originating subscriberrader is authorized 1o

submit orcars of this type.

Every order submitted must then pass certain validation tests made on data in
the dialog box.

As soon as possible after an order is received by the Host, it is logged to the
Host audit trail, after which the originating keystation is sent an order acknow-
ledgment message which means that the order will be processed. Receipt of
this message results in removal of the dialog biox (except Bid/Ask, Market Maker,
and Working Order) from the screen. After this, the keystation receives a detalled
response which confirms the processing of the new order, displayed in the mail-
box. Both the order entry and the receipt of acknowledgment from the Host are
entered into the printed audit trail.

The keystation can support & maximum of 500 open orders, regardiess of the
number of active Services. If you need to enter more than 500 orders, you must
log in at another keysiation using a differant trader identifier.

| Trading more than 254 different prices on a single instrument in 2 single trade
will cause your keystalion to fail. :

The Exception Orders Repert in the Offiine Utifities temizes the discrepancies
between orders entered at your keystation and orders received at the Hos! from
your keystation (see Section 12}. Contact the GCC concerning any such discre-

pancies.

Order Access

i Any operator who has signed-in to an existing session may manipuiate any or-
| ders gwned by that session. However, in an emergency such as keystation fai-
lure, the GLOBEX Control Center may remove individual orders when they are

|
uniguely identified by authorized member firm personnel.
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13 GLOBEX Operaling Principles

Multiple Entry

You may have multiple orders, possibly at the same price, on either or both sides
of any system book {i.e., multiple Bids or Offers for the same instrument). GLO-
BEX also allows orders from the same trader to be matched with each other.
See the appropriate Exchange rules tor further restrictions.

13.3 Passing the Book

This is a special case of order entry.  GLOBEX is a separate trading session
from Regular Trading Hours (RTH). Since many fulures and options orders are
Good-Til-Cancelled (GTC}, it is important that any GTC orders that are untraded
at the end of either session continue to trade during the next session. Passing
the Book is the process by which orders are transferred from one session to the

next.

Passing the Book out of GLOBEX should only occur after the GLOBEX Session &
closed, or in the case of failure (which effestively terminates the GLOBEX Session).
GLOBEX maintains an on-disk tradelog at each keystation. The external system o
which you warnt to Pasgs fe Book must be able 10 read the open orders file; GLO-
BEX does not provide any utilities for uploading o external systems,

To Pass the Book Out of GLOBEX:

1. Use Extract Open Orders {see Section 7.14), which “marks” the tradelog,
cancels your remaining open orders, logs you ou, and creates an opan or-
der file. .

2, Uplsad the open order file 10 an external system,

To Pass the Book to GLOBEX:
1. Create an open order file on the external system.

2.  Use Upload Orders (sea Saction 7.14) to load the open orders into your GLO-
BEX keystation.
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The book is passed into GLOBEX during the staging period prior to a Market
Open (see Section 4.1}, Uploaded orders are processed and posted as new or-
ders. {Any orders with More quantities are ignored and not uploaded.}

Recovering from a Fallure

When the Host expertences a failure from which it c4annot recover, you can no
longer trade. In such a sHuation, trading must be re-opened. Market Opening in-
cludes the staging period, during which you can recaver your apen orders.

To facilitate a quick and accurate reentry of all the orders that were open at the
time of failure, upload the tpen order file created at your keystation (see Sec-
tions 7.14 and 4.1},

Reloaded orders are given a new GLOBEX entry time, based on the sequence in
which ihe orders are received at the Host. The new time is the basis for order
priority following Host recovery.

There is also a possibility that the Host might fail after a trade occurs but before it
notifies the keystations of the irade; in this case the keystation will not receive
the traded message and the audit trail and tradelog will record the just-traded or-
der as still open, The GCC monitors all trades for this type of event, and will notify
you of the trade,

NOTE: ¥ an instrument is in an Open state when orders are upioaded, orders in
that instrument are eligible for maiching immediately,

134 Oirder Modification

There are three ways 1o modify the state or content of an existing orden:

+ Change Order Function - This is equivalent to a Cancel order follo-
wed by eniry of the new (changed) order. This results in loss of priority,
since the changed order is assigned a new timestamp. Orders are auto-
matically placed on hold whan you display the Change dialog box.

j + Hold Order Funetion - This is used 1o change tha state of existing or-

ders. When an order is placed on hold, any untraded quantity (if pre-
sent] is simultaneously placed into the hold state and removad from all

market information displays.
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» HRelease Order Function - This is used to return all orders from the
held state fo the active state. The effect of this function is precisely the
opposite of the hold function.

When you change, hold, or release an order, it loses its time priority in the Stan-
ding Order Book.

NOTE: If the original order has been compietely matched when you seilect it and
choose the change or hold function, you will receive & warning message that
your order no longer exists. This means your order has been executed and it is
too late to change i or place it on hold.

it is possible for an order to partially match before it is changed or held. If you are
changing or placing one order on hold, check the Trader Mailbox for the quantity. if
multiple orders are being changed or placed on hold, check your audi trail printer.

Orders are automatically placed on hold when the trader chooses the order to
modify. This prevents the order from being traded while it is being modified,

13.5 Order Deletion

There are several ways o remove orders from the Standing Order Book: Gancel

All Orders, Carncel All Bids, Cancel All Offers, Carncel Orders by instrument, Can-
i cel Selected Orders, and Hold Open Orders (temporary deletion), Cancel func-
| fions are applied 10 heid orders as weil as active orders.

+ 13.6 Automated Matching

Matching rules control the execution of transactions. There are six principles in-
volved. '
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13.6.1 Order Processing
Each order proceeds through three stages within the system:

+ New Qrder Processing - When you first enter an order, the system
tries to find one or more standing orders (orders already in the Standing
Order Book) that can partially or completely fill the new order. Any stan-
ding order matched to a new order is classed as a filling order.

Al the end of this stage of processing, & Bid or Offer order will either be comple-
tely filled {and removed from the system), partially filled, or unfilled with the re-
maining quantiy added to the Standing Order Book for the specified instrument.
Any unfilled quantity of a Hit or Take order is always removed. A Hit or Take or-
der never bacomes a standing order,

The quantity is shown to the market; as an order trades, quantity diminishes and
is updated in the summary market display on the screen.

» Standing Order Processing - When an order becomes a standing or-
der, it is assigned a priority in relation to ail other standing orders in the
book. These rules of priority are based on order price and transaction
timestamp.

i1 The purpose of standing order processing s to try to irade any unfified quantity in
your origina! order that did not trade duwring new order processing. A standing or-
der remains in the order book until its quaniity is completely consumed or until it
is explicitly cancelled.

»  Order Removal - In this final phase, your order is removed from the -
system. Removal is impficlt If the guantity is completely traded, or if the
order is a Hit or Take and is removed directly after new order proces-
sing. Explicit removal occurs through 2 CGancel or Hold iransaction; the
salected order Is removed from the arder book.

However, since GLOBEX starts the irading day, GTC and DAY orders that are
still open at the end of the GLOBEX session and are routed 1o the RTH session
. will confinue to trade during regular trading howrs. Unless the order is explicitly
! cancelied or totally consumed by trading, it exists and remains open as GLOBEX

trading ends.
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13.6.2 Order Eligibility

A new order is eligible 1o be matchad with a standing order, and a trade will re-
sylt, whenaver all of the following conditions hold:

1. One orderis a buy order and the other is a sell order.

2. The two orders are against the same instrument,
3. The price of the buy order is greater than or equal to the price of the sell order,

13.6.3 Standing Order Priotity

GLOBEX processes orders based on price and tirme priority. Each GLOBEX or-
der is given an order entry time and is processed based on that entry time. The-
refore, even it the system responge time Is slow, “first-in-first-out” priority Is
maintained.

Price and time priority are maintained on an instrument-by-instrument basis.
Therefore, an order for a less active instrument may be executed a few seconds
beforg an order for a more active instrumant,

The priority of a standing order, relative to other standing orders for the same
instrument, is based on the following:

Price
A trade takes place at the price of the standing order. Normally, the prices of the

i matched new order and the standing order are the same. For buy orders, the
i higher price has higher priority; for sell orders, the lower price has higher priority.

Somatimes, however, the price of the sell order is fess than the price of the buy
I erder (crossed market condition). In this case, the trade takes place at the mar-
ket-maker price (the oider, standing price). This also guarantees that alt new or-
ders are fillad at the best available opposite price.

Time

If there are multiple standing orders at the samea price, they are svaluated for
matching by time priority. Eariier orders have priority over later orders.
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Maximum Possible Match

i multiple standing orders are eligible for matching against a new order, matches
will be considerad in priority sequence untl one of the following conditions is ful-
filled:

The new order is compleiely filled, OR
All efigible standing orders have been considered.

Two orders will always trade up 10 their maximum potential, by completely filiing
one order or the other. At the conclusion of matching, there will be no remaining
trade potential in the Standing Order Book.
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13.7 Standing Order Book

The Standing Order Book arranges orders by price and time; each side of the
book market is made up of zero or more sub-books. Figure 13.1 shows a typical

| book market for a singie instrument, with four sub-books on the offer side and
three sub-bocks on the bid side. You'll notice that new orders are added at the

* far right and far left of each sub-book and that matched orders gradually meet
along a central merge line. The best Bid and best Offer are physically closest in
the model. Since there is currently & value spraad (no price overiap) between
the Bid side and the Otfer side, no matching can take place at this time.

Bid Side Oftar Side
Tirme Order of Bids Time Order of Offers
Last »  First Pt Last
Highest
Worst
145,05 @
5.0
&
136,70 139.70 198.70
2.0 50 50
o
2 12961
= Best 120
2 o
£ - :
£ 1099 195.19
s ; -2 3.0 Best
= = Value Sprosd
3 l e I T55.06 Im.ss ! slue Bpy
a5 10 4.6
k4
= 13574
é 1.0
EEC
" Worst . Bost Cifer Vaipe: 139,18
: Best B Volue:  130.66
vai o} 13885 Each box stands for an emry
e 1007 imo s alde of & market. Note: More quantities have boen ignores.
Luandity
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There are two ways in which an entry can be positioned in a book market, both
determinad by the entry's value.

if there is already a sub-book with the same value as the new entry, the new en-
try is entered at the bottom of the sub-book {see Figure 13.2).

Time Qrder of Ofers
Worst  Flrst Last
3 14805 s
g
S
2 133.70 139,70 13670
o 28 8.0 50
2 Y 139.67
19061 30
1720
t. New (Oiter sniers market.
Best v Valus is egual e thet of
Time Qrder of DHers en entry that is aiveady
First « Last positionsd.

Warst
.g 13005
Ed [:2:]
pt |
5 180,70 18870 190.70
g 24 &4 L34
E 2. New Offer is pashioned it

139,51 130,61 e sab-book With the
= 12.0 5.0 aame valee. Itis
¥ posttionad oiter the
Hest wxisting entry.

Figure 13.2 Book Market Entry Positioning, at Market

GLOBEX User Guide - 1995

Page 298 of 368

0299 CMEO143085



Case: 1:09-cv-03895

Document #: 82-28 Filed: 12/29/09 Page 300 of 369 PagelD #:1808

13 GLOBEX Operating Principles

if a sub-book with the same value as the new entry dogs not exist, a new sub-
book is created with the new entry placed at the top of the book, as in Figure
138.3. This sub-book is positioned between other sub-books to preserve the va-
lue ordering of sub-books. A new sub-book Is automatically created when a new
entry batters the current best price for that side of the market,

g Ralattve Otfer Value
-]

g
|

Felative Offer Vatus

-

g

Time Drder of Offers
Firet Last
141,05
ki 2605
— S 5O
lssﬁ:m Iwm‘u I 13970 '
z0 58 50 1. hw COfer anters market.
Yaiua is not equat to thatof an
135,61 20 entry that i= already positioned.
Valwe Spread
Time Order of Otfers
Fisat Last
139,56
58 2. Entryis positionsd ot hetop of 3
new subbogic the gub-biook s
I‘m:’5 "39 o I“g'm o placed batwaer: other sub-books
z0 L L.I' 1o presorve rolstive offer velue
argoring.
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! Sample Transaction

Figure 13.4 shows a Bid posted at a value of 138.19 (with a quantity of 10}, a
valye that betters the current best Bid. Singe there is no sub-book at this price
i on the Bid side of the bock, 8 new one is tregted, At this point, the best Bid
value is egual to the best Offer, so the Bid and Offer sub-books with the value of

Bid Side Otter Side
Time Order of Bids Tione Orddar of Offers
» First First « Last
Highest
Wors?
130.05 2
LY £
o g #
130.70 138.70 135,
2.0 3] 5.6
g ! o
s 13561 Z
> Best 128
E N H
§ 139.15 $38.18
ﬁ % 88 281 Bost
2 738 T I FErY Vatue Bprezd
@© 50 1.8 40
g
= 138.74
5 30
E Best Offer Valug: 13013
§ Bowt Bid vale: | 19810
Worst 34 11,0
Lowost
1. § 13019 Bast Big with the fofiowing velug -
1001  and quantity Is postsd.
% Since the best B valus and thia best Offer value are now the same, La., thers is no
vaiye spread, the shaded onders are submiited to the matshing funefion.

Figure 13.4 Book Market, Afier Posting

139,19 are submitted to the rmatching function,
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Both of the Offer entries are fully traded for a total quantity of §; the bid is only
partially fraded. A quantity of 1 remains, After the trade is over, a clean-up takes
place. The Offer sub-book with a value of 139,19 has no more entries in it, so it
is removed, A Bld remains for 1, s0 it remains in the sub-book, A new value
sproad exists inthe book. Figure 13.5 shows the book at this stage following the

trade.
Bid Side Ofar Side
Time Order of Blds Titne Qregar of Dars
Last » First First » Last
Highest
Worst
148.8 o
195.70 139.70 158,70 g
2.0 80 56 §
—
e i
 ryepm Valpe Spread
8 30 Beat
[ ——"
= 13885 138,88 lm.ns l
= 58 1.4 40
% rss:m
2 Best Ofiat Value: _138.61
« LR (YL Best Bid velus: 1309
Worst 3.0 110
Lowest 5. Matehing discovers 2 trade st velus 39,18 of quantity 9.0,

4. The Bid was only partially traded. Quantlty of 1.0 leftaver.
Nate new beet Bid aesd bes! Offer values,

Figure 13.5 Book Market, After Trate

GLOBEX User Guide - 1995

Page 301 of 368

0302

CMEQ0143098



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 303 of 369 PagelD #:1811

GLOBEX Uiser Guide - 1995 -

0303 CME0143099

Page 302 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 304 of 369 PagelD #:1812

Appendix A: Futures and Options Symbols on GLOBEX

CME CONTRACTS
Codes Cotles
Aystralian Doftar Futures, Options, Spreads AD Mexican Paso Futures, Optiens, Spreads MF
British Pound Futures, Options, Spreads NB Mideap Futures and Oplions MO
Canadian Doliar Fulures , Options, Spreats co MM! Futures and Options BC
Cross Currency - DMUJY Futures Dd Roifing D-Mark Futures and Options An
Deutsohe Mark Futures, Options, Spreads D Ralling Yen Fulures and Spreads ]y
Eurodoilar Futures, Options, Spreads ED ¢ Rolling Pound Fulures gnd Options (weekly] P_ (1-8)
Forward Deutsche Mark Futures and Spreads  FM ¢ Russell 2000 Futures and Options AL
Forward Yen Fulures and Spreads FE { S&P Fuwsres and Options sp
Goldman Sachs Index, Fulures and Options GI Swigs Franc Futures, Options, Spreads SF
Japanese Yen Futures , Opfions, Spreads JY Treasury Bill Fulures, Options, Spreads B
LIBOR Fuures, Options, Spreags ERs 1Year Treasury Bill Futures, QOptions, Spreads YR
MATIF CONTRACTS
Contract Futiures Options
PIBOR PiB 0PI
NOTIONNEL NNN ONN
CAC40 CAC
ECU ECU Oxu

Each symbol is to be followed by the standard month designator:

January F May K Seplember U
February G Jurie M Oetober v
March H July N November X
April J August a December 2
Each month designator is 1o be foliowed by the last digit of the year, e.g. 1995 = 5, 1986 = 8,

Example: Euwrcdoliar Future, Dscember 1895 = EDZs

Euradgoliar Put 8200, June 1996 = EDME P3200

Swiss Franc Cal! 770, March 1886 = SFHB o770

TED Spread {T-Biil/Eurodoliar Spread) March 1986 = TBHE-EDHS

Eurodoltar Calendar Spread, March 1996 - Sept, 1588 = EDHS-EDUG -

Eurodoliar Strangis, June 1896 = EDMESG2227

Netionrgl Bond, Decemiver 1995 = NNNZS

Notignne! Put, January 1898 = ONNEBP1060

CAC40 Future, Novamber 1895 - CACXS

PIBOR Call, March 1938 = OPIHBC9350

ECL Future, June 1908 = ECUMB

= OXUHEPO760

ECU Put, March 1696

The exchanges wilt update, daily, all Futures, Options, and Spreads to be traded in that day's
GLOBEX Session. Your GLOBEX keystation will downioad the list automatically. We recommend
that the main control unit be kept on at all times (aithough you may turn off your screen}, 50 that new
instruments will already be loaded in your keystation whan you fog in.
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- Appendix B: Clearing Information

. This appendix defines clearing information to be used by each Exchange trading
I on GLOBEX. Fields that are not defined in this section require general informa-
tion specified in Saction 4.4.2,

- CME Clearing information

« Acct # - Account number for order. Ten positions in number. For a give-
up order, use the customer number at carrying firm or executing firm sus-
panse account number,

Cptions:
# Infirst position, indicates a bunched account trade (discretionary/APS).
Positions 2-10 are actual customer nurnber or series 1D.

% infirst position, indicates a bunched account trade (discretionary/APS).
Positions 2-6 are series 1D or customer account number, and 7-10 are
CTAAPS Group (B,

* Infirst position, indicates & bunched account {rade (discrationary/APS).
Positions 2-10 are account number series identifier, followed by a
dash and the firm's aliccation rule 1D,
« Origin - Origin of order. Defaults to previous entry.
Options:

1 Customer order,
2 House order.
» CTI- Customer Type Indicator. The prior antry is the default. Options:

1 Al orders placed by a keystation operator for his own account or an ac-
count in which he has a financial interest.

2 Al orders placed for the proprietary accounts of the clearing member
firm having the GLOBEX keystaiion,

3 All orders placed for the account of another keystation opsralor or an ac-
count in which said keystation operator has & financial interest.

4 All other orders.
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Appendix B; Clearing information

The CT! and Origin fields of the Clearing Information area automatically default
1o the last entry. Keystation operators frading for different origins and CTl codes
must routinely check these fields for accuracy.

» Fees - Clearing fee indizator initially blank. Enter fee, or leave blank.

Valid codes are;
E = Equity Member/Cleanng Memher
L = Lessee/106.F. Employee
B = CBOE Member
H = 108.H.AJ. Firm
C = Customer

s F-Ex - Forelgn exchange, initially blank, indicating a regular trade. If the
first character of the account number is * this field must be biank and is

disabled.
¢ F-Firm - inifially blank. ! the foreign exchange fisld is blank, leave this
field blank.
« Field Dependencies
Origin CTi F-ExF-Firm
1 1.3,4 GUNon-blank
SXNon-blank
blankblank
2 1,2,3,4  GUNon-blank
SXMNon-blank
biankblank
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Appendix B: Clearing Information

- MATIF Clearing Information

+ Qualifier - This value is not used by MATIF SA's systems. At the end of
the GLOBEX Session, all orders remaining in the system are automat-
ically cancelled.

f = Origin - Origin of order, required. Defaults to previous antry,
1 Order entered for a customer.
2 Order entered for the member's proprietary account,
» F-Ex - The other clearing member,
GU Give-up {see additional information below)
Blank Simple trade
¢ F-Firm - Used for a give-up.

Gu The thres-character trading code identifying the
fransferse in MATIF format.

8Blank Leave blank for a simple trade.
» Action - The type of assignment. initially O (Opening}.

- o ~ Opening
‘ c Closing
F FIFQ (first-in, first-out) closing
' T Turn arcund
| X Cther

= Memo - A message of up to 15 characters, displayed in the commen-
talre field on SAND2 (MATIF Clearing System). Initially blank. All alpha-
numeric and special characters allowed except single and double quote,
comma, reverge quote, and vertical bar.

: (The CTi and Fes fields are disabled for MATIF)
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« Field Dependencies

Origin FEx F-Firm

1 GU Non-blark

2 GU Nor-blank
How to Carry Out a Give-Up

It is possible to trade on the GLOBEX system with pre-aifocation; the transaction
is allocated as a give-up on the cleardng system.

However, it is possible 1o enter the trade directly as a pive-up; the wransferer
specifies the trading code of the transferee in the F-Firm field. ’

For an authorized give-up, the information concerning the allocation to an ac-
count, with an origin and an action, will not be transmitted to the transferse via
the give-up message on BAND2's alocation functions. Only the Memo field from
ihe clearing information is fransmitted to the transferee in the message allouant
{fransferred message) lield of the give-up operation on SANDZ.

More information on this subject is included in the MATIF GLOBEX manual,

e e e b e+
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Appendix C: Additional Price Information

for Partner Exchanges

This appendix describes GLOBEX requirements for prices entered on varlous
exchange(s), and gives additional details concerning how GLOBEX evaiuates
those prices.

Price types are:
»  Whole numbers.
» Fractional ~ 32nds.
» Fractional — B4ihs.
s Fractionalt/Decimal — Fractional — Hali-32nds.
« Fractional/Decimal — Fractional — Quarnter-32nds.
» DecimalfFractional — Helves.
. Dec%mal/ﬁract?onaf — Fourths,

.: Requirements for Entering Prices in 32nds and 64ths

These requirements apply to prices entared for orders, bid/ask spreads, and
price limits. i
1. Use only the minus sign (-) and diglts 0 through 8.
2. The price must be within the high and low price limits as specified for the given
instrument.
A biank price field wil not be accepted.

The rightmost two dipits always reflact the fractional portion (i.e.. 00 through
31 or 00 through 63). (

i 5. i you type two digits or less, the system assumes you are typing a fractionai
' portion. You must type at least three digits to represent an integer and no
fraction. For example:

|+ 500is5and 0/32nds.
|« 5is5/32nds.

: » 50is invalid for 32nds.

8. The fractionat portion cannct be more than the fractional denaominator; a frac-
tional portion above 31 for 32nds or 63 for 64ths will not be accepled,
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Appendix C. Additional Price Information for Fartner Exchanges

7.

The price for 32nds can range from -99931 through 899931; the price for
64ths can range from ~99963 through 999963, depending upon limits de-
fined by the Exchange.

Requirements for Entering Prices in
Half- and Quarter-32nds

The foliowing requirements apply 1o instrumgnis whose prices are stated in half-
32nds and guarter-32nds.

1.

The rightmost three digits always reflect the fractional portion (l.e., 000
through 315 or 000 through 317).

The first two digits of the fractional portion cannot go above the fraction de-
nominator (i.e., the keystation will nat accept a price if the first two digits of
the fractional portion are above 31).

The right-most digit of the fractional portion must be the following:
» Forhali-32nds: 0, 5 {5 for 114),
* Forquarter-32nds: 0, 2 (for 1%}, § {for 2 quarters), 7 {for 3 quarters).

Typing three digits or less implies a fractional portion only; you must type at
teast four digits if you want an integer and no fraction for half-32nds or quar-

ter-32nds. For instance:

» 5000 is 5, 0 32nds, and § hatf-32nds.

5 is 1 half-32nd.

£05 is invalld for haif- or quarter-32nds.

313 is aleo invalid for half- or quarter-32nds.

The price for half-32nde can range (theoretically, for keystation validation pur-
poses) from -98315 through 998315,

The price for quarter-32nds can range from -38317 through 999317,
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Appendix (O Additional Frice Information for Partner Exchanges

Entering Prices in Halves and Fourths
The following requirements apply o instruments whose prices are stated in
halves and fourths.

Only the tightmost digit reflects the fractional portion (0, 2, §, or 7.

2. The fractional portion is represented in hundredths {1/100) with the ones place
truncated off. For example, 0.25 is represented as 2; 0.75 is represented

as7.
3. The fractional portion can be the following:
« For halves: 0,5 (5 for 1 half).
» Forfourths: G, 2 (for 1 fourth}, 5 (for 2 fourths}, 7 (for 3 fourths).

4, Typing one digit implies a fractional portion only; you must type at lgast two
digits t0 specify whole numbers. For example:

« 5000 is 500 and no halves.
s 5is1 hall.
» 506 is invalid for halves and fourths.

5. The price must increment according o the minimum tick size for the instru-
ment,

6. The price for halves can range (theorefically, for keystation validation pur-
poses) from -89885 through 899985,

7. The price for fourths can range from -99987 through 899997.

- Altering Prices

When you alter the price {(guote box) using the UP and DOWN arrow buttons or
UP and DOWN keys, GLOBEX validates the price after every change, not only

when you chpose OK.
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Appendix C: Additional Price Information for Partner Exchanges

Price Check Value

Thig calculation is based on the price check value (between 1 and 10 ticks) that
you establish using the Instrument Parameters function. GLOBEX checks that
all entered order prices are within the established range of the market Last.

" For example, you have established a price check value of 8 ticks. The price you
f entered is 9731 (97 3142), which converts to 3135 32nds. Assume that the Last

. s 3138.
| Your low price limit is therefore (3138 - 8) 32nds = 3130 32nds = 97 64p.
Your high price limit is therefore (3138 + 8) 32nds = 3146 32nds = 98 042,

The warning would have been displayed if your price had been outside of this
range.

It may be possible that when there is a very small Last, for exampte, 5 32nds, the
price check value may display the warning on any change in price, since the
“delta” of the caiculation could be zero or a negative number.
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Appendix D: Parallel Methods for Initiating Functions

Trading Panel

enus (Mouse) Hard Keys Solt Keys

MENL}
GLOBEX

| Trade ! TRADETIE
. ALAT HST

3
Alents ]
About ;

TRADE ? N
BidéAsk i BidsAsk | BigAsk
Bid | Bid Bid ;
. Dtter . Offer Otter
T OHR iR Hit

Take Take Teke
- Gharge : Change Change

Cancel Ingtrument i Gancel Inst INST CXL

AFG I RFQ RFQ

View RFQs : VIEW RFQs

Book . Book . BOOK
: : -+ NEXT 800K

PASS BOOK

Pass the Boak ) PRINT FILE
Print File '

. BPECIAL TRADE :

| Market Maker Mariet Maker : MKT MAKER
. Buy Working Oraer © Buy WO BUY WO

© Sell Working Qraer Selt WO SELL WO

MODIFY
Hoig . Hold
Helease i Felease . s

DISPLAY '
. Open Orders Open Orders ; .
Page Dir : PAGE DIR :
Ceganizaticns T ORGES |
Market Maker Page i FIRST MKT MAKER
i Active Markels | ARTV MKTS i

PARAMETERS
GLOBEX
-Create/Moiity Cust. Page
-Create/Modity
Markat Maker Page
~Cregle/Modty
Glpgring Records B
-Modiity Sve. Disp, Priority !
~Modlify Oroer Saguangs 1
Instrurnent/Service ! INST/SERV PARAM
«nstrument
Limits, Spreat ARG,
Order $ize, incrament
Size, Prive Check
-Service
Acepunt Number, Order
Limnt

GLBX PARAM

WINDOW

Trader Maitbox
Ticker

Prica Page

Style

instrumeant Spacing
Cverlap Waming

PRICE PAQE
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Trading Panef
house} Hard Keys Soft Keys

{ CANGEL | ' GANGEL ORDERS

| SESSION : ; !

! Login : i © LOGIN

' Sign-nOut : : SIEN INOUT

s LogkAIningk H i KBD LOCK

+ Change Password i . | CHHEG PASSWORD '

. Logout ; I LOGOUT :

. Gopy File i . COPY FILE ;

| HELP i ‘ | HELP §
OTHER FUNCTIONS Quit . Quit ; ’

[ POUTILS
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Appendix E: Printer Maintenance

The customer is responsible for mainteining a supply of continuous-form paper, frads
confirmation tickets, and printer ribbons. Continuous form paper and printer ribbens are
carried by most office product suppliers. in the United Siates, frade tickels made from

20% bond paper (this beavier paper may reduce paper jams} can be ordered from:

Chicago: Tony Floridan New York: Mr. Stewan Ginsberg
Computer Supplies, Inc. Precision Computer Supplies
3800 N. Acom of New York

Franklin Park, Il 60131 401, Corbin Avenue

Tel: 708-678-6780 Bay Shore, New York 11706

Fax: 708-451-1275 Tel: 516-595-7038

Fax: 516-5858-1302

Customers in London should contact: Colebrook Services, Tel 071-837-1188.

In Paris, Subscribers can elther get the name of the iocal suppfier from the Reuter
GLOBEX Speciaiists, or order from the firms noted above.

Tickets from Precision Computer ¢an be imprinted with your company name and logo.
They come in boxes of 3,000; when ordering, use order mumber 2PTE00.

-

Printer Stand B

The availabie printer stand has been tested by Reuters L

and tha GCC and considerably reduces the risk of paper PRINTER -

Jams. The diagram at right fiustrates how 10 BMANGE  —yeeerpr—Tymr—rr—p o
e

incoming paper supply and printed oulput.

1. Place the printer on the top shelf of the stand. Secure
printer cables to the printer frame with plasiic ties 1o
keep therm from interfering with the paper supply.

2. Place the stack of incoming paper or ticket forms on
the middle shelf of the stand. undermeath the printer,
Pass paper from the supply stack, around the outside
of the top rear wire of the stand, and into the back of
the printer (sactions E.2, E.4). Make sure prirter
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Appendix E: Printer Maintenance

£.1
E1.1

-6, Use a pointed object, such as the tipofa

cables do not interfare with the paper supply.

3. When enough printout has accumulated, pass it down the rear of the printer and
arrange the first few pages neatly on the bottom shelf of the stand. The printout will
continue to fandoid neatly.

The foilowing sections explain how 1o replacs ribbons and load paperfirade tickets for
three models of printers in current use: the Epson FX-850, FX-870, and Mannesmann
Tally MT130/9, If you cannot solve a printer problern using these instructions. coniact
your losal Customer Service Desk,

Epson FX-850

Aeplacing the Ribbon

When your printing becomes faint, you need to replace the ribbon. Lise onfy #8750 Epson
replacement ribbon cariridges and ioliow this
precedure:

1. Turn off the printer and remove the printer
cover. WARNING: If the printer has been
used racently, the print head may be hot. Let
it cool before attempting o replace the ribbon.

2. Remove the old ribbon cariridge by grasping
the black, fin-like handle in the center and
litting the cartridge straight up and out of the
printer,

3. Silide the print head o the middle of the
printer {Figure 1}.

4. Unwrap the new ribbon and turn the
ribbon-tightening knob (left end of cartridpe)
in the direction of the amrow to remove the
excess slack (Figure 2).

§. Hold the new ribbon carridge by the handle
angd firmly insert it into place, making sure
that the plastic hooks fit into the siots as
shown below {Figure 3).

pancil, to guide the ribbon batween the print
head and ribbon guide. At the same time,
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Appendix E: Printer Mainlenance

turn the ribbon-tightening knoh in the
dirertion of the arrow 16 help guide the
ribbon into place (Figure 45.

7. Check to make sure that the ribbon is not
twisted or creased. You can chack the
ingtallation by sliding the print head from
side to side along the carriage.

8. Reattach the printer covar by fitting the
legs of the cover into the notches at the
front of the printer (Figure 5). Turn the
printer back on.

E.1.2 Loading Paper in the Audit Trail Printer

It & printer error message appears in the logo/aierts window, check the printer to
datermine it the paper supply hag jammed or the printer is out of paper. To Ioad or adjust
continyous-form paper:

1. Turn off the printer and ramove the printer
cover and paper guide. Make sure the
paper release lever is pulied forward
{continyous paper position) 1o aliow paper
to feed smoothly (Figure 6},

2. Qpen both sprocket covers. Left sprocket
unit position should be as far left as
possible and locked in place. Right sprocket
unit position should be adiusted oniy #f
necessary as described in step 4. Make sure
the paper support is midway bewteen
sprocket units {Figure 7).

Figure 7
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Appendix E: Printer Matnlerarice

3. Fit four holes on both edges of the paper over the pins of the Sprocket units as shown
in the printer diagram. Make sure you use the same range of holes on both paper
edges. Maks sure the paper is not crooked or wrinkled and then cloge the sprocket

covers,

4. It the paper does not lie flat against the
carriage, release the right aprocket lock
lever {pull it forward) and slide the sprocket
unit to & position where the paper is straight
ang has no wrinkles, then push the
spracket lock lever back into piace
{Figure B).

5. Replace the paper guide on top of the
foaded paper, making sure that the edge
guides on the paper guide are pushad to
the middie of the paper guide {Figure 9}.

Important: Keep your paper supply aligned
with the printer so that the paper feeds in
smoothly. Position your printout so it runs
straight back from the printer, without
imerfering with paper feeding in. 1 is helpful
to have paper fsed in from below (as on a printer stand) arnd feed oul io a stack
directly behing the printer. The best way 1o position paper is 10 use a printer stand.

6. Replace the printer cover and furn on the printer.

7. Press the LOAD/EJECT button once {or twice if necessary} to fesd the paperto the
loading position. DO NOT use the platen knob (o the right side of the printer) to
adjust the paper except when the printer is turned off,

8. Press the ON LINE bution to put the printer on {ine so it can accept data. if possible,
watch to be sure that your printout stacks neatly behind the printer. This can help

prevent a paper jam.

E.1.3 Fixing a Paper Jam in the Audit Trail Printer
1. Check the position of the paper release lever. If it is not pulled forward, paper will nat
feed properly {see E.1.2, step 1}

2. Make sure papsr is mounted on sprackets commectly. If the paper is not even from
side to side or does ot fit smoothly ovar sprockets, a paper jam will certainly result,
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Appendlx E: Printar Maintenance

3.
4,

Check the position of the paper guide,

Check that the paper supply is not stacked too far from the printer or not aligned with
the printer. Also, there may be some obstacle In the way of the paper or something
on top of the paper supply.

1t the printer still does not work, contact your local Gustomer Service Desk.

E.1.4 Loading Trade Tickels
Initial Loading '

initial loading of trade tickets is done before the start of the GLOBEX Session, with the
printer OFF. 1t is strongly recommended that vou load enough forms o last until the
session ends: reloading forms during a session may cause problems with afignment of

printed information.

1.
2.

Make sure the printer is off.

Remove the printer cover and paper guide. Make sure the paper release lever is
pulled forward (continuous paper position} to allow forms to feed smosthly.

For 2-ply tickets, the paper thickness lever should be set to position 3 on the scale
(position for reguiar paper is 2. To check the paper thickness seiting, look at the
lever and nurriber settings on the printer case, to the left of the print head. You can
change this ssiting only # the printer is OFF,

DOpen both sprocket covers. Make sure that paper support is midway bstween
sprocket units.

Load ticket forms as described in £.1.2, steps 3 arxi 4. Use the top four holes on the
form. Each sprocket unit should rest about one-half inch trom the farthest right and
left position, respectively. The “O" in *Organization” at the top left of the form will fine
up verfically with the beginning of the ruler marks on the papsr bail {the metal bar
that holds the paper in place against the platen). If you must reafign the forms
harizontally, firat position the el sprocket unit, then the right.

“Turn on the printer. Press the LOAD/EJECT button once to feed the paper 1o the
loading posifien.

Align the tickets using %}s)Micro—Adjustmem teaure: press the ON-LINE button; the
ONLINE indicator flashes. Press the FORM FEED button uniil the bottom of the

verticat ine dividing the BUY-SELL sections of the ticket is at the top of the ribbon
guide. {For micro-adjusiment, FORM FEED moves the fonm up and LINE FEED
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Appendix E: Printer Mainlenance

moves the paper down.) This shouid align the tickets for proper placement of printed
information. You only have to do this during Initial loading - the printer will remember

this top-of-form position, Alignment for initial
loading.

o o— —— —— 7o—— " TN - P— — o At

GLOBEX ORDER EXECUTION CONFIRMATION

LR | GRORR . GRER
v wg | e e | OPERATOR | OF0I8 GADEN |unen 1y gaper w0 uwwmmi”g*‘gg“ roniame

| T

ORIGHAL EXTRY DAIZ CROER TYPE
: BUY SELL
I e e e I e [

ooy : Lt ; SR sk
: i i v : . | I

: i : 2 ;
| ; l i ; Pt
n&m f MATCM WD m& e A~ e R o TR

. —— —— — —— o A~ o —a— tntos — — — o — n v W W W -

8. Replace the paper guide on top of the loaded paper. Make sure that the edge guides
are pushed to the middie of the paper guide.

9. Replace the prirter cover. With tickets, it is crudial to position the forms so that the
back of incoming forms does not rub against the back of outgoing forms; the
pariorations along the adges tend 1o calch on each other. You may find it helpiul io
raise the paper guide io an inclined posftion instead of #at.

10. The printer is now ready for printing.

Reloading

1. The pritter automatically goes of-line when it runs out of forms or if i jams. A printer
error message appears at the keystation.

2. 1f the printer has run out of tickets, you cannat reload tickets without disturbing the

alignment of printed ticket intormation on the forms, You must reload tickels as
described above, with the printer off, in order to correctly align the forms.
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E1b

Elré

When you ten the printer off, you will lose any ticket information that was in the
printer buffer whan the printer went off line. Howevar, you can reprimt missing ticket
information at the audh trail printer using the Create Trade Tickets Offline Utifty (see
section 12.7.2 in the GLOBEX User Guide}. By comparing the printed tickets with the
list displayed using the utility, you can identily the missing tickets.

'Fi‘x:'ng a Paper Jam in the Ticket Printer

If fickets become jammed in the printer, it may not be possible to realign them without
urning off the printter, which will erase any tickst information in the printer buffer.

1. Check the position of the paper release lever. ¥ it is not pulled forward, the ticksts will
not feed properly.

2. possible, adjust the paper feed and form position in the printer without atering the
afignment of the forms. Press the ON-LINE button to resume printing, and waich to
see whether subsequent fickets are printed properly. If ticket Information is
misaligned, you will have to turn off the printer, re-align the forms, and later reprint
any missing ticket infformation as deseribed in section £.1.4.

8. i tickets are crumpled or torn, you must tum off the printer and remove alt crumpled
tickets and/or tom fragments before reloading forms. You will also naed to reprint any
misging ticket information (section £.1.4).

Printer Control Bettings

wWhan you turn the printer back on after ioading paper or changing the ribbon, check the
gontrol pane! 1o make sure the indicator lights ars it {for draft mode and 10 CP!, and that
the printer is on line. These settings remain valid even after you tum off, reset, or initialize

the printer,
The buttans on the corrol pang! let you control many printer seftings; the indicator fights
show the current status of printer settings.

‘To change & setfing, press the button located nearest the lights; each setting will light up
in firn. Pressing 2 button that has a single light will turn that setting alternatively ofl, then

on.
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E.2 Epson FX-870

E.2.1 Replacing the Ribbon

When your printing bacomes faint, you need to replace the ribbon. Use only #8750 Epson
repfacement ribbon cartridges and foliow this procedure:

1.

Turn off the prirter and remove the printer
cover by lifting it by its back edge straight up
and off {Figure 10}

Grasp the tabs at the front of each side of
the paper-tension unit as shown below.
Pross up firmly with your thumbs to it the
front of the unit; then pull the paper-iension
unit up and off the printer (Figure 11).

Slide the print head to the rmiddle of the
printer.  CAUTION: Moving the print head
while the printer is on might damage the
printar.  Also, if the printer has been in use
the print head may be hot; et & coul for a
few minutes belfore touching it

Remove the old ribbon cantritdge by grasping
the handie on the top of the cartridge and
Hitting it straight up and out of the printer.

On the new carridge, tum the ribban-
tightening knob in the cirection of the arrow
to remove any slack in the ribbon, Naxt, hold
the ribbon cartridge by its handle and push it
firmly gown inlo position, then press on both
ends of the cartridge to fit the plastic hooks
into the slots {Figure 12).

Use a pointed object, such as a ball point
pen, to guide the ribbon between the print
head and dbbon guide whils you turn the
ribhon-gightening knob to help feed the
ribbon into place {Figwre 13).

Figure 10
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7. Slide the prinl head from side {0 side fo
make sure i moves smoothly. Algo check
that the ribben is not twisted or creasad,

8. Replace the paper-lension unit by placiig it
on the printer's mounting pegs and lowering
it into place. Press down on both ends of
the unit until you feal it click into place
{Figure 14).

8. Replace the printer covar by first inserting
the front {abs into the siots on the printer
and then lvwering # into place. Finally,
push it down until it clicks. Turn the printer
back on (Figure 15).

E.2.2 Loading Paper in the Audit Trall Printer

Page 323 of 368

GLOBEX ser Gui

Nate: The paper-release lever, focated en the right side of the printer, has four
positions. Make sure it remains sef in the segond position from the front, ﬂ

which shows the icon at right.

i a printer error messape appears in the logoralerts window, check the printar
to determine # the paper supply has jammed or the grinter is out of paper. To ioad or

adiust continuous-form paper:
1. Press the OPERATE bution tum off the printer, then remove the paper guide.

2. Open both sprocket covers. Lefl sprocket unit position should be as far jeft as
possibie and locked in place. Adjust the right sprocket unit position only i necessary,
as describad in step 4. Make sure the paper support is midway between sprocket

units.

3. Fitthree holes on both edges of the paper
over the pins of the sprocket units as shown
in the printer diagram, Make sure you use
the same range of hoies on both paper
edges. Make sure the papsr is not crooked
ar wrinkied and then close the sprocket
covers {Figure 16).
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4. If the paper does not iie flat against the
carriage, release the fghi sprocket lock
{pull it forward) and slide the sprocket unit
to a position whare the paper is straight and
has no wrinkles, then push the sprocket
lock lever back into place (Flgure 17),

Figure 17

5. Replace the paper guide on top of the loaded paper and turn on the printer.

Important. Keep your paper supply aligned with the printer so that the paper feeds in
smoothly. Pasition your printout s0 & runs siraight back from the printer, without
interfering with paper feeding in. | Is helpful to have papsr feed in from below (as on
a primter stand) and feed o 1o a stack directly behind the printer. The bost way to

position papet is to use a printer stand.

8. Press the PAPER FEED bulton ence (or twice if necessary) to feed the paper to the
loading position. DO NOT adjust paper position using the knob on the left side of the
printer uniass you first turn the printer off.

7. Press OPERATE to turn the printer back on. K possible, waich to be sure that your
printout stacks neatly behind the printer. This can help prevert a paper jam.

E.2.3 Fixing a Paper Jam in the Audit Trail Printer
1. Check the position of the paper release lever (see section E2.2).

2. Make sure paper is mounted on sprockets evenly. ¥ the paper is not even from side
to side or does not fit smoothly over sprockets, a papsr jam will certainly resylt.

3. Check the position of the paper guide.

4. Check that the paper supply is not stacked too far from the printar or not aligned with
the printer. Also, there may be some cbstacle in the way ¢f the paper, or something

on top of the paper supply.

GEOBEX User Guide - 1985

Page 324 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 326 of 369 PagelD #:1834

Appendix E: Printer Malnlenance

£.2.4 Loading Trade Tickets
initial Loading
Initial Joading of trade tickets is done before the start of the GLOREX Sesslon, with the

printer OFF. |t is strongly recemmended that you load enough forms to last unti the
session ends; reloading forms during a session may cause problems with alignment of

printed information.

1.

2.

Press OPERATE 1o turn off the printer.

Remova the paper guide. Make sure the paper release lever in the corract position
{ses saction E4.2).

For 2-ply tickets, set the paperthickness lever at 1 on the scale {the position for
réqular continuous-torm paper is D).

Open both sprocket covers, Make sure the paper support is midway between
sprogiket units,

Load ticket forms as described in section E.2.2, staps 3 and 4. Use the top three
holes on the torm. Each sprocket unit should rest about one-half inch from the
farthest laft and right posftion, respectively. The holes on the left side of the form
should ling up with the number *5” on the scale behind the left sprocket unit. ¥ you
must realign the torms horizontally, first position the left sprocket unlt, then the right.

Press OPERATE to turn on the printer. Press PAPER FEED once to feed the papsr
to the leaded position.

Press OPERATE 1o tumn off the printer again. Align the tickets using the handig at the
teft side of the printer. IMPORTANT: Always turn off the printer before vou use the
knob on its left side. ¥ the printer is on, you may damage it or lose the top-of-form
position. Advance the forms urtit the top edge of the ribbon is just above the lower
edge of the word “Organization.”

Press OPERATE to fum the printer on again. The READY light is green, and the leds
for HOMAN and CONDENSED are fit.

Replace the paper guide on top of the loaded forms, Wihh tickets, it is cruclal 1o
position the forms so that the back of incoming forms does not rub against the back of
outgoing forms; the perforations aiong the edges tend 10 catch on sach cther. You
may find it helpful to raise the paper guide to an inclined position instead of flat.
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Reloading

1.

The printer automatically goes off-line when it runs out of forms or jams. A printer
errar message appears at the keystation.

if the printer has run out of tickets, you cannot refoad tickets without disturbing the
glignment of printed ticket information on the forms. You must reload tickets as
describad above, with the prinier off, in order to eorrectly align the forms.

When you tum the printer off, you will lose any ticket Information that was in the
printer buffer when the printer went off line. However; you cen reprint migsing ticket
information at the audit trait printer using the Create Trade Tickets Offiine Utility (see
section 12.7.2 in the GLOBEX User Guide). By comparing the printed fickets with the
list displayed using the utility, you can identify the missing tickets.

E.2.5 Fixing a Paper Jam in the Ticket Printer

if tickets become jammed in the printer, it may not be possible to realign them without
turming off the printer, which will erase any ticket information in the printer buffer,

1.

Check the position of the paper reléase lever. If it is not in the correct position (see

' section E 2.2), the tickets will not feed properly.

if possible, adjust the paper feed and form position in the printer without altering the
glignment of the forms. Pregs the OPERATE button fo resume printing, and watch to
see whether subsequent tickets are printed properly. I ticket information is
misaligned, you wiff have 1o turn off the printer, re-glign the forms, and iater reprint
any missing ticket information as described in section E.2 4.

i tickets are crumpled or torn, you must tumn off the printer and remave all crumpled
tickets and/or torn fragments before reloading forms. You will also need to reprint any
missing licket information {see section E.2.4),

E.2.6 Printer Control Seftings
OPERATE is a loggle switch, turning the printer on and ofi. When the printer is on, the
READY light is green.

GLOBEX software determines the font used for printing, depeanding an whether the printer
is being used to produce the audit trail or trade tickets.

Page 326 of 368
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E.3 Mannesmann Tally MT130/9

E.3.1 Replacing the Ribbon

When your printing becomes faint, you need to replage the ribbon,
‘Mannesmann Tally par no. 052 220 replacemant ribbon cartridges and foliow this

progedure:

1.

Turn off the printer and [ift up the printer bar cover
(Figure 18).

Lift out the cartridge.

Turn the knob at the right side of the replacement
cartridge in the direction of the arrow (o tighten the
ribbon.

Carefully move the print head to the middle of the
printer.

Snap sprocket A on the left end of the cartridge into
the guide rafl. followed by sprocket B into the right
guide rail {Figure 13).

Turm the knob at the right side of the ribbon
cariridge in the direction of the arrow 10 tighten the
ribbon; ribbon A passes betwesn print head B and
window C (Figure 20,

Turn on the printer. Retfer 1o section E.3.6 to verify
the correct printer contral settings.

E.3.2 Loading Paper in the Audit Trail Frinter

Note: The teed mode knob on the Ieft side of the prinler must always be in the fanfold

papsr poslition.

I a printer error message appears in the logo/alerts window, check the printer to
determine if the papsr supply has jammed or the printer is out of paper. To load or adjust

continuous-form paper, do rot tumn off the printer:

GLOBEX User Guide - 1885
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Lift up the fanfold paper gquide {Figure 21).

Take the printer oft-line by pressing bulion 4 until
you salect LOCAL (refer fo section E.3.8).

Open both tractor flaps. The right tractor unit
should be as far right as possible and locked in
place. The left  tractor unit should be
approximataly 1/2 ingh in from the left-most
position (Figure 22). Adjust traclor position only i
necessary as described in step 7.

Make sure the siiding paper support 8 migway
between the two fracior units {Figure 23).

Position paper onto two of the pins in the left

tractor (A) and cloge the tractor flap. The left sdge

of the paper should fine up between the fourth and
fifth matk on the paper ruler {Figure 24).

Position paper onto itwo pins in the right-hand
tractor (B in the above figure). Make sure the
paper is not ¢rooked or wrinkled and then ¢lose the

flap.

If the paper does not lie fiat against the carriage,
refease the night tractor fock {pull § toward you}
and adjust the fractor position unti! the paper lies
fiat, then push the fractor lock away from you to
lock the tractor in place {Figure 25).

Replace the paper guide on iop of the loaded
paper.

Importart: Keep your papst supply aligned with
the printer so that the paper feeds in smoothly.
Position your printout so it runs straight back fram
the printer, without interfering with papsr feading
in. It is helpful fo have paper feed in from below
{as on a printer stand} and feed oul to & stack
directly behind the printer.  The best way 1o
position papsr is to use a printer stand.

r
]

Figure 21
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9. With LOCAL stil! selected, press button 3 to load paper into position.

10. Press button 4 until you select ON-LINE. The printer is now ready to accept data. If
passible, watch 16 be sure that your printout stacks neatly bahing the brinter; this can

help prevent & paper jam.

‘11. Tha paper thickness lever controls print quality.
Placing the lever in the middle of the scale will
generally give a good prntout. If the printout is too
dark or smeared, mave the lever further toward the
front. U the printout is foo light, move it foward the
rear of the scale (Figure 28).

E.3.3 Fixing a Paper Jam in the Audit Trail Printer

1. Make sure paper Is mounted on sprockets evenly. If the paper is not even from side
to side or does not fit smoothly over sprockets, a paper jam will certainly resuit.

2. Check the position of the paper guide.

4, Check that the paper suppiy is not stacked tco far from the printer or not aligned with
the printer. Also, there may be some obstacle in the way of the paper, or something

on top of the papar supply.

E.3.4 Loading Trade Tickets
initial Loading
initial loading of trade tickets is done before the start of the GLOBEX Session, with the

printer OFF. # is strongly recommanded that vou load enough forms 16 last until the
session erds; reloading forms during 2 session may causs problems with alignrmers of

printed information.
Do not tum off the printer 1o load ticket forms,
1, lLoad ticket forms as described in section E.3.2, steps 1 through 8.

2. It is important to align ticket forms in the printer.  With LOCAL still selected, press
button 1 {see section E.3.6) o advance the forms until the top edge of the ribbon is
precisely at the fower edge of the word “Organization.”

3. Press button 4 until you selact ON-LINE. The printer is now ready to accept data.

GLOBEX User Guide - 1995
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Reloading

1.

The printer automatically goes off-line when it jams or runs out of forms, A printer
error message appears at the keystation.

It the printer has run out of tickets, you may be able 10 reload tickels without
disturbing the alignment of printed ticket information on the forms: while the printer is
oft-line, it mainains a certain amount of information in a printer butfer; when you put
the printer back on-iine, the printer will conlinue from the point at which it want ofi-ine.

To align ticket forms without having {o turn off the printer, note the last ling of
infarmation that was printed before forms ran out. Adjust forms (see step 2, gbove) to
position the top edge of the ribbon approximately 1/4" above the position at which
you want printed information to resume.

You tan reprinl missing ticket Information at the audit rall printer Using the Create
Trade Tickels Offline Utility (see section 12.7.2 in the GLOBEX User Guide}. By
comparting the printed tickefs with the list displayed using the utilily, you can identily
the missing tickets.

E.3.5 Fixing a Paper Jam in the Ticket Printer

If tickets become jammed in the printer, it may not be possible to realign themn without
turning off the printer, which will erase any tickets in the printer buifer.

1.

If possible, correct the paper feed and form position in the printer without altering the
alighment of the forms. Select LOCAL and adjust form position as described in
section E.3.4. When you put the printer back ON-LINE. watch o see whather

subsegquent tickets are printed properly.

if ticket information is stifl misaligned, you will have to tum off the printer, tumn it back
on, adjust the control panel setlings as described in ssction E£.3.6, re-position the
forms, and resume. When you tumn the printer off, you will lose any ticket information
that was in the printer buffer when the printer went off ine. However, you can reprint
missing ticket information at the audit irail printer using the Create Trade Tickets
Cifline Utility (see section 12.7.2 in the GLOBEX User Guide). By comparing the
prirted tickets with the st displayed using the ulllity, you can identify the missing

tickets,
if tickets are crumpled or tomn, your must turn off the printer and remove all crumpled

tickets and/or tomn frapments belore restariing the printer and reloading forms.  You
will also need to reprint any missing ticket infarmation.

GLOBEX User Guide - 1965
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E.3.6 Printer Control Settings

The illustration to the right shows the contro! panel
as it should look when the printer is set correctly for
printing (Figure 27).

These instructions refer to the control buftons as if
they were numbered from left to right, 1 through 4.

To adjust paper position or 1o rastore control panel Figure 27
seftings that may have been disturbed, you need to
take the printer off-line.

To take the printer off-fine:

Press button 4; LEDs labeled PQ (paper quality), PAPER (paper type), MENU, and
LOCAL light in rotation. When one of these is lit, you can press buttons 1, 2, and 3 to
make selections in the line to the left of the LED.

To adjust print quality:

Select PQ. Press button 3 to Selec;t DPQ (draft print quality).
To selsct paper lype:

Select PAPER. Press button 3 to select fanfold paper.

To adjust paper position:

Select LOCAL. Press button 3 to advance paper to the top of the next page. Press
button 1 to micro-adjust paper forward; press hutton 2 to micro-adjust paper in reverse. If
you press and hold either button 1 or 2, paper will continuously move in the applicable

direction.
To bring the printer back on-line:

Afier you make any adjustments to the control panel, you must press bution 4 until you
select ON-LINE. Date can get to the printer only when the ON-LINE LED is lit.

GLOBEX User Guide - 1995 3 1 5
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At any time the keystation is operating, you can program the uniabeled keyboard
soft keys to perform *macros.” A macro is an avtomated procedure that is exe-
cuted when you press a soft key. Macros reduce the number of keystrokes re-

guired for an operation.
Tips:
« Keep g written record of each macro and the key to which you assign it

+ The first operation in any macro shauld be pressing to close any
open dialog box. i you intend & macro to operate within a dialog box.
have the macro display that diafog box.

» Do not include any operation that executes an order { L2 ,

Somemommsrer , OF @ o OK and press {:3 e A 3. When you use
a macro, always wait to see that it has operated successfully by review-
ing the display before executing the procedure.

+ Do not assign the password and/or login procedure to a soft key,
+ The number of keystrokes in a macroe is limited. You can include up to 27

unshifted characters, 26 continuous shifted characters ( m
pressed at the start of the string and relsased at the endj or 13 individual

shifted characters { D pressed for each character key). If

you see the No More Allowed message, program the macro again, us-

ing fewer key presses. {Press to start programming again.} You
may be able to break your macre into two sections, assign each section
to a separate key, and press those two keys in succession 10 execute

the macro.

GLOPBEX User Guide - 1895
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The following steps create a macro and assign it to a soft key:

SeT,
1. Press . The LCD window on the keyboard displays the following:
SOFT KEY ENTRY?
PRESS Y IF YES.
PRESS NIFNO
These lines redisplay unti! you respond.
Press Y.
2. The LCD displays:
PHESS SOFT KEY
Press the soft key you want to program.
3. The LCD displays:

ENTER STRING

Type the actions you want the key to execute; the characters are echoed in the
LCD. (Be careful to type TABs in correct places.)

Example:
This macro will hit 2 bid for a selected instrument:

{(When you press the soft key during a trading session, the Mit-Sell dialog box
will be displaysd, initialized with the current instrument and the quantity 10.)

i you make a mistake in programming the soft

S [

key, press again and start over at Step 1.
. Press the same soft key you pressed in Step 2.
. 5. The LCD displays:

GLOBEX User Guitle - 1895

0335 CMEQ143131

Page 334 of 368



Case: 1:09-cv-03895 Document #: 82-28 Filed: 12/29/09 Page 336 of 369 PagelD #:1844

Appertdix ! Programming Soft Keys

ANOTHER?
PRESS Y IF YES
PRESS NIF NO

oET

b
To end the procedure, press N and then press again.
To program another macro, press Y and program another macro, start-
Ing at Step 2.
« To sat the click for the soft key or set the alarm for alerts press N and,
see Steps 6 - 8.

ST
6. If you do not press e after N, the LCD displays:
KEY CLICK?
PRESS Y IF YES
PRESS N IF NO
Press Y to indicate that the key press shouid be accompanied by 2 click,
Press N if you don't want a click.
7. The LCD displays:
: AUDIBLE ALARM?
f PRESS Y IF YES

FPRESS NIF NO
Press Y to activate a beep for high or low alerts, System messages, and pro-
grarn events.

Press N for no beep.
8. The LCD displays:
SOFT KEY ENTRY?
PRESS Y IF YES
PRESS NIFNO

GLOBEX User Guide - 1885
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BEY
%
Press e to exit from this function, or press Y to program another

macro, starting at Step 2.

You may wish to test a macro before you actuadly use it. Be sure to do so while
the market is halted in case your macro inadvertently executes an prder;

you can then cancel the order without the risk of a posgible trade.

IMPORTANT: You may have to reprogram macros when a new version of
GLOBEX software is installed at your keystation or if the keyboard is re-

placad.

GLOBEX User Guice - 1895
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Overview

The sections following explain, in detail, how o deiermine the nature of the failure.
Ornice you determine this, you can implement the appropriate recovery procedurs.

Emergency proceduras in brief:

it vour keystation has disconnected from at least one of the active Services, call the
market status line for the disconnected Service(s).

= [f the Host has failed, follow the procedures for Host Fallure {page 327).

s If the Host is atill “trading,” follow the procedures for Failure of a Single
Keystation (page 334 or Site Failure (page 332} if all keystations at your site
have failed.

To cancel orders while a keystation session is being reestablished, see Order Can-

celtations (page 340).
The GCC

GCC responsibilities are determined by Service - GLOBEX Europe {GE} and
GLOBEX America {GA). Currently MATIF (Exchange identifier f} is traded on GE, and
the CME (Exchange identifier mj on GA. Al failure and error messages in the
logo/alerts window include the Service code. Only the GCC for that Service may an-
swer inquiries or cancel orders for that Service,

Detailed Emergency Procedures

in order to monitor the status of open orders, you must implement the appropriate
emergency procedure immediately whenever thars is a communication faliure be-
tween a GLOBEX Host and one or more trading keystations.

You can experience the following types of communication failure at your site:
All of the trading keystations fait due to either;
s the {gilure of g concentrator or a communication line; or

» the failure of ons of the GLOBEX Hosts.

A single trading keystation fails due to sither:

GLGBEX Arnerica {GA) GCC Emergency Procedures - 1895
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o the faiure of the keystation itself;
» ihe failure of a communication line; or

s the failure of a non-critical component (i.e., keyboard, mouse, or printer}
of the keystation.

Because GLOBEX is designed with multiple backup systems to ensure uninterrupled
frading, trades continue 1o be executed on a Service in all instances of communication
failure except fallure of the GLOBEX Host for that Service.
i is, therefore, critical that you immediately determine the type of communi-
cation failure that has occurred and immediately follow the appropriate
emergency procedure to enter, cancel, or asceriain the slatus of open
orders in the System.
The foliowing Exchange identifiers and Service codes are active at the time of publi-
cation &f this manual:

Service code Exchange identifier Exchange

GA m CME
GE MATIF

About the Keystation

Keystations (GLOBEX trading terminals} may be conigured in a number of ways de-
pending on the trading practices and permissions aliowed to a user. Since recovery
is handied ditferently on different keystations, it is imporant to note the software ver-
sion number and permissions of a specific terminal.

in all cases, an alert message indicating failure of the Service and recovery of open

orders is displayed in the Alerts window and printed at the audit trai! printer. Open

orders are recovered automatically by the kevstation,

if the Login dialog box appears

Connection has been ost to both Services. This may be the result of 4 simultaneous
dual Host failure {unlikely); a local communication line failure; or a failure in a keysta-

tiors communication component (e.g., the modem),

H blank lines appear in the trading window

When a failure occurs while the trading window containg a custom page with instru-
ments on thal Service, the instrument lines are blanked oul. Connections to the aclive

Service(s) remain unaffected.

GLOBEX America (GA} GCC Emergency Frocedures - 1
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If a system page display changes to another page

When the trading window contains a system page from a Service that fails, the display
ghanges 1o the default system page from the remaining active Setrvice.

if the Service cannot be selacted in a Service list

if a Service faiture occurs while a page from another Service js in the Ttrading window,
that Service name is grayed in ali Service lists,

GLOREX America (GA) GCC Emergency Procedures - 1885
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Determine the Type of Communication Failure

Whenever a communication failure aceurs, you must first dstermine the type of failure
and the Service affected by following this procadure:

Step Additional Information

Look at the Alerts window in the lower right corner
of the screen {or aleris history) unter Menu on the
menu bar for an error message indicaling a com-
munication/connection failure.

» i there is a failure message on the alert Iist,
go fo Step 2.

= |f there is no failure message on the alert list,
goloSlep 6.

Write down the ermor code and status number dis-
played in the message.

Determine the Service affected (GE, GA, or both}.

Call the GCC Market Status Line for the affected
Service prior to delsting the error message to de-
terming whether the failure is at the site or
GLOBEX Host.

If the affected keystation is a multi-Service keysta-
tion and has lost its connection to only one of the
GLOBEX Services (the other Service remains ac-
tive} go immediately to Failure of a Multi-Service
Keystation Connection to a Single Service
{page 328). ‘

i only a single keystation is affected at the site
{other terminais display the Service{s) that falied
on this keystation}, go immediately to Failure of 2
Single Keystation (page 330).

» If the keystation itseif has failed, go immedi-
ately to Fallure of a Single Keystation
{page 330).

+

A message appears on this screen when key-
stations have failed due to either failure at the site
(faulty concentrator or communication fine) or fail-
ure of a GLOBEX Host.

Reuter Technical Service may need this information
to determine failure type and expedite recovery.

A prerecorded message will alert you to the
GLOBEX Host's status., Reuter pages GLB1 (GA}
and GLB2 (GE) digplay, and Exchange tickers
sent, a Host failure message.

If other keystations show the Service as active, the
Host has not failed. Orders remain in the system
for execution.

When & single keystation has jost the ability to
cormmunicate, you will not be able to input data into
the scraen. Market updates will not be displayed,

GLOBEX America {GA) GCC Ernprgency Procethires - 1
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s | a non-crifical component of the keystation: ‘ The non-critical components of the keystation are
tias failed, go immadiately to Failure of a ' the keyboard, the mouse, and the printer,
Keystation Component (page 334).

¥
¢
H
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Host Failure

When the Host fails (GLOBEX America~GA, GLOBEX Europe—GE, or both), the ETH
session for the Service stops, all orders are removed from the GLOBEX Service, and

" order priority is iost. The backup GLOBEX Host will be functional in approximately

180 seconds, when you will see the messages “Connected %x" and *Walt Down-
load” in the Alerts window (xx is the Service code). Download will begin shortly after
connection. When orders are relogded atler recovery, such orders wilt be given a new
GLOREX entry time, based on the sequence in which the orders are received at the
Host. The new fime will be the basis for order priority following the Host
recovery. When a Service fails, the keystation aufornatically writes any open
orders at the keystation to an open erder file on Drive C:.

Immediately do the following:

Step Additional Information .

1. Orders are automatically written to a recoversd
open order fiie (RO filename prefix) whenever a

keystation disconnects from the Host.

2. Before you can fog in, you must wait for a systemn
downioad. Uniil this occurs, the Service name i

»

grayed in tha Login dialog box. Once the downipad
is complste, log back into the Service. Select the
Service, then type the following infermation:

»  Subscrber name
» Trader identifier

+ Password

s  Operator identifier

Recovered order file ROy<date><Service
coder.nnn:

R is R to indicate recovery order file;
Q is 8 fixed character in all order flles;
y is the fast digit of the year;

date i3 the day of the year (1-365};
Service codeis GE or GA;

nnn is the sequential file number.

You should soon see aien messages concerning
conaection to the network {see Section 5.1).
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3. Press TRANSMIT or RETURN (or click on Start

4,

Session).

it connection 10 all Services was lost, reset the
starting order number using GLOBEX Parame-
ters (see Section 6.3.3),

Upiload recovered open orders to reestablish the
Standing Order Book on the Backup Host by
uploading open orders (instruments must first be in
the Halted - H, Opening - P, or Open - / state):

Bring up the Trade menu and salect Pass the
Book {see Saction 7.14}.

Seilect the recovered Service from the Service
list. Highlight the proper file in the file list; the
comect file will have the same date and time
as the printed audit trail message recording
creation of the file,

G

It the login is successful, the message
Logged/Signed in xx appears in the Alsris win-
dow and the Service name is avallable for selection
in all Service lists. Instruments on the recovered
Bervice do not display any open orders and price
tuotes, but do display the high, low, and volume
figures. Check the Alerts window for the following
messages:

HOST IS LIVE xx
UPLOAD ORDERS xx

wherg xx is the Service code of the recovered
Service.

If the login is not successtul and the system is func-
tioning, Login Info N/G is displaved. Reenter
your login information. Three unsuccessiul login
attempts will disable the keystation trom login to
that Service. An authorized person must then call
the appropriate GCC 1o re-enable the keystation go
login can proceed.

H a keystation becomas disconnected from all
Hosts (logged ofi, keystation failure, or failure of
both Hosts), the automatic sequential numbering of
orders is resat 10 begin at 1. Review the audit trail
to verily the last sequantial order number assigned
by the system, then reset the next sequential num-
ber.

LOBEX America (GA) GCC Emergency Procedures - 1895
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» Highlight Upload Orders.

« Press TRANSMIT or RETURN {or click on
OK}.
Orders rejected during an upload are identified in You may have to input rejected orders manuatly.
vour audit trail by sequence number only {nc order
dala i3 displeved). To review the contents of the
recovered order file, use Print File (see Section
7.15) on the Trade menut 10 print the file.

6. Compare ths last few transactions on the audit trail You do this to ansure that the Host received the last
with the last orders entered for the {ailed Service. orders enterad by the keystation (i.e., receipt of an
order-positionad message with an OK status). ifa
positioned message was fot received by the
keystation {i.e., Host fafled during or just after the
order was entered}, the keystation will not record

the last order enterad ag an open order.

The GCC will contact users conceming trades that
rmay not have received notification to their keysia-

tionsg.
7. Check the Alerts window for the message an-
nouncing the reopen time of the ETH sassion;
REOPEN AT XOUXX GMT xx, where xx is the This window may contain other GLOBEX emer-
Service code (GA or GE), gency messages or RFQs or alents from other
GLOBEX Services.
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Failure of a Multi-Service Keystation Connection to
a Single GLOBEX Service

{Loss of connection to one GLOBEX Service on one or more keystations.)

The ETH session Continues. All op#h orders are subject to matching, The keystation
cannot access orders on one Service but maintaing an active session on analher.

immediataly do the following:

Step Additional Information '

1. (o 10 an off-site or on-site backup faci'ty. Call the If the KS failuee is due to a Line or Modem failure,

backup facility if it is in another jocation or city. You
may not be permissioned at this site or may stifl be
enabled for a failed keystation. In this case, it is
necessary to first call the BCC to enable fogin at
the backup facility.

2 Lpgin at an available GLOBEX keystation. Sefect
the desirad Servige from the Service list in the Lo
gin dialog box and type the following information:

e Subscriber name
« Trader identifier

« Password

e Operator identifier

3. Press TRANSMIT or RETURN (or glick on Start
Session),

then the connection to the GLOBEX host should be
restored in a matier of minutes. The Alernt window
will display 2 QUICK DOWNLOAD message. in
this case, wait for the connection at this site. Thare
is no need 1o go to backup site.

if all keystations fail on-site, then reestablish your
trading session at an off-site facility.

H you require multi-Service access, be sure the
backup keystation is permissioned to access the
required Services, Permissioned Services will ap-
pear in the Servige list In the Login dialog box.

If you do not have a backup keystaticn, the GCC
for the failed Setvice will be able to cancel your
open orders. See Order Cancelfation (page
336).

If the login Is successiul, Logged/Signed In xx
appears in the Alens window,

GLOBEX America {GA} GCC Emergency Procedures - 1
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E H the iogirn is not successful, Login failed xx is
displayed.

-7 Re-gnter logininfonmation. Three unsuccessiul io-

- gine ahtempts will disable the keyslation from login to
_that Service. An authorzed person must ther: call
-t appropriste GCC to re-snakis the keystation so
.fagin pan procesd.

“Yau may finish the remainder of the session in this
nﬁgurahorf or 'thove the active session to the
- baskup ‘keystation by logging out at the primary
. ~Bite and lagging in al the backup keystation. This
<will retain order priority while you movs the ses-
- gion. -Altérnalively, you may extract open orders
inte 3 file instedd of logging out from the original
eystition. This will automatically cancel your or-
derg ang -complete logoul. This also prevents or-
. * ders from . matching before you dog in al the
- backup fac:iﬁty and upload the open order file;
however, .order prices may bé vivlaled betwgen
. the time you cancelled orders and then re-enterad
hem atthe new keystation.

Verify that no natehes ocourred during the period
i log;om from the ofiginal keystation ard |o-
: kayﬁman If discrepanaes BX-

GA) GCC Emergenc

&
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Site Failure
{Loss of connection to all GLOBEX Services at all Keystations)

The ETH session continues. All open orders are subject 1o matching.

immediately do the following:

Step Additional Information

Go to an ofi-site or on-sité backup facility. Gall the
backup facility it it is in another tocation or cily.
You may not be permissioned at this site or may
stiff be enabled for a falled keystation. In this
case, it is necessary to first call the GCC to enable
login at the backup facifity.

2 lLogin at an available GLOBEX keystation. Select
the desired Service from the Ssrvice list in the Lo-
gin dialog box and type the following information:

« Subscriber name
+ Trader identifier

+» Password

s  Operator identitier

3 Press TRANSMIT or RETURN (or click on Start
Session}.

I the site tailure is due to a Line or Modem failure,
then the connection to tha GLOBEX host should
be restored in a matter of minutes. The Aler win-
dow will display & QUICK DOWNLOAD mes-
sage. In this case, wait for the connaction at this
site. There is no need to go to backup site.

I all keystations fail on-site, then reestablish your
trading session at an ofi-site facility.

If you require multi-Service access, be sure the
backup keystation is permissioned to access the
required Services. Permissioned Services will ap-
pear in the Service list in the Login dialog box.

it you do not have a backup keystafion, the GGG
for the failed Service will be abie to cancal your
open orders. See Onder Cancellation (page
336).

If the login is successiul, Logged/Signed In xx
appears in the Alerts window.

if the login is not sucecessful, Login falled xx is
displayed.

Re-enter login information. Three unsuccessiul
login atternpts will disable the Keystation from lo-
gin to that Sendce. An authorized person must
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then call the appropriate GCC 10 re-gnable the
keystation s login can procead.

When you continue a session at a different
keysiation, the automatic sequential numbering of
orders does not carry over fram the keystation at
; . which the Service connection failed. Raview the

audit trail from the original session to verity the
last sequential order number assigned by the sys-
term and then reset the next sequential number us-
ing GLOBEX Parameters.

5. Re-establish as many trading sessions as possible. i three keystation sessions have failed, you can
re-astablish only one session at each available

backup keysiation, [f three backup keystations
are available, you can reestablish afl thres ses-
sions,

4. Resget the starling order number using GLOBEX
Parameters {see section 6.3.3).

GLOBEX America (GA} GCO Emergency Procedures - 1995
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Failure of a Single Keystation
{Loss of connection to ALL GLOBEX Services for a single keystation.)

The ETH session continues. All open orders are subject to malching.

immediately do the following:

Step Additional information

1. Go to 2n off-site or on-site backup facility. Call the
backup fagility if # is in angther loeation or cily.

Log in at an available GLOBEX keysiation. Ssiect
the desired Service(s) from the Service list in the
Login dialog box and type the following information
for gach:

« Subscriber name

o Trader identifier

» Password

« Operator identifier (initial login only}

Pross TRANSMIT or RETURN {or click on Start
Session).

Ii the site faliure is due to a Line or Modem failurs,
theri the connection to the GLOBEX host shouit be
restored in & matter of minutes. The Alert window
will display 2 QUICK DOWNLOAD message. In
this case, wait for the connection at this site. There
is no need 1o go 1o backup sits.

If you require muli-Service access, be sure the
backup keystation is permissioned 1o access the
required Services, Permissioned Services will ap-
pear in the Service list in the Login dialog box.

If you do not have a backup keystation, the GCC
for the falled Service will be abie to cancel your
open orders. See Order Cancellations (page
336).

I} the kogin is successful, Logged/Signed in xx
appears in the Alerts window.

i the login is not successfuf, Login falled xx is
displaved.

Re-enter jogin information. Three unsuccesstul
login attempts will disable the keystation from lo-
gin to that Service. An suthorized person must
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- then call the approprigte GCC to re-enable the
kaystation so login can procead.

4. Reset the stanting order number using GLOBEX When you continue a session at & different
Parameters {see section 6.3.3}, . keystation, the automatic sequential numbering of
: ! orders does not carry over from the keystation at
which the Service connection falled. Review the
audit trall from the original session to verlly the
fast sequential order number assigned by the sys-
tem and then resel the next sequential number us-
ing GLOBEX Parameters.

Administrative Keystations Dniy
1. Chack for trade tickets queued at the keystation im- You do this to verify trade confirmation data.

mediately before the failure, L . .
If another administrative keystation was logged in,
you must verify trade confirmations with the fune-
tioning administrative keystation.

if the administrative keystation that falled was the
only administrative keystation logged in, have your
¢learing member firm check the Exchange's
Matched Trade data to ensure all trade confirma-
tions received were printed before the Host failure.
Matched trade data is available based on the pofi-
cies of the Exchange listing the instrument.

GLOBEX America {GA) GUC Emergency Procedures - 1985
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Your keystation will ot receive match notification messages in the Tradier Mailbox for
any Host with which the keystation does not have an active session {If the keysiation
has failed or you have logged out). At the end of a GLOBEX trading saession, ali
orders are automatically cancelied.

¥ your keystation was logged out or in 4 failed state at the end of a2 GLOBEX trading
session, you should have your clearing member firm check the GLOBEX Maiched
Trade File tor 4 list of 2t maiched frades.

Each firm should have off-site backup keystations available in the event of keystation
failure. if your firms does not have an oif-site backup, it should have a pre-astablished
give-up relationship with at least one firm. This would allow that firm o enter trades

on behalf of your firm.

If your firm astabiishes & give-up relationship for the purpose of site failures, you
should be aware of the following:

+  Give-up relationships cannot be limited 10 times of site faiiures.

* Your firm can be involved in give-up trades at any time curing any GLOBEX ses-
sior.

* Exchanges paricipating in GLOBEX may handle give-ups differently. Refer to
the GLOBEX Member Firm Operations Manual for further information on give-
ups.

if your keystation fails of loses its connaction o 2 Servics, those orders that reachsd
the Host prior to the failure will remain in the system, available for executicn. You
should be aware that atter your keystation recovers, you will duplicate existing unexe-
cuted orders it you upload orders that have been previously recorded by the Host. To
avoid duplication of orders, iog In and check your open orders for a status
of unexecuted orders immediately after recovery. Upload only those orders
which have not been recorded by the Host.

If your keystation fails, you can raquest 1o have orders cancelied by the GA GCC {for
GA orders) or the GE GCC (for GE orders). You will not recsive any notice of the
cancellations in the audit traf! or in your tradslog; however, the GCC will fax a nofice
of cancelled orders,

Trade tickats are sent 1o all administrative keystations that are fogged into a Servige
at the time = ticket Is sent. i no administative keystations are logged into that
Service from the subscriber group, the tickets are hetd untif ons or more administra-
tive keystations are acfive. Pending tickets are then sent at B-second inmarvels, in
chronolagical order from g Service, 10 be printed. Once a ticket is sent, you canniot
recreate it or request it 1o be retransmitted by the GCC.

GLOBEX America (GA) GCC Emergency Procedures - 1395
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s’

Cperators al adminisiralive keystalions that do not receive tickets can obtain trade
details from ancthar operator who received the ticket or from the Matched Trade data
transmitted by the Exchanges. Matched trade data is available based on the policies
of the Exchange listing the instrument.

Example: Subscriber ABC is part of an administrative group, on the GA Sarvice, with
three administrative keystations {(1AD, 2AD, and 3AD), At 12:08 pn,, 4 trade is exe-
cuted for a user within the ABC subsgriber group against three counterparties. 1AD is
the only administrative keystation logged in at 12:03. The tickets are queued for
transmission at 8-second intervals after the 45-second delay period. Therefore, one
ticket is sent 81 12:03:45, one at 12:03:51, and one &t 12:03:57. At 12:03:48, admin-
istrative keystation 2AD logs in. At 12:03;58, administrative keystation 3AD logs in.
The tickets are regeived by the following:

User Ticket 1 Ticket?  Tickef3
1AD Yes Yes Yes

2AD No Yes Yes
3AaD No No No

i & printer jam ocours, trade fickets may be illegible and cannot be reprinted. How-
ever, the data for those tickets is recorded in the keystation tradelog and can be re-
printed at the end of a GLOBEX session through the Cffline Utilities.

The GLOBEX system s refreshed before each session, and any tickets not sent by
tha system before then will be lost.
Trade tickets are not acknowledged by the keysiation; therefore, it is possible that a

ticket can he lost it a keystation becomes disconnectad (due to failure or powering
down} during the time that the ticket is sent and received by the keystation.
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Failure of a Keystation Component

The GLOBEX session continues. All open orders are subject 16 malching.
It one of the componants listed below fails, do the following immediataly:

Step | | Additional Information _

1. H the keyboard fails, you will be unable to input An operator enteting orders wherg Clearing Infor-
Clearing information.  GLOBEX does not accept mation must be changed should access another
orders without Clsaring Information. Regulaiory kaystation.
requiirements are not refaxed when a keystation
aperator cannot input Clearing Information or any An Cperator entering order where Clearing Infor-
order because of a keyboard failure, You may want mation must ba changed can enter the intormation -
1o access ancther keystation, - using pre-defined clearing keys. :

If no clearing keys have been defined and the op-
erator needs to change the information, the opera-
tor should access anothar keystation.

T

An operator who does not need to change Clearing .
Information can use the mouse to continue 1o input -
orders. :

: in gither case, the operator must contact Reuter
1 Local Technicai Service to repair or repiace the
| keyboard for the next GLOBEX Session, .

2. lithe mouse fails. use the keyboard,

3 It the audit trail printer fails, order confirmations ) An audit trail of all orders must be maintained on

print at the administrative keystation, the GLOBEX System. i your audit trail printer
: : stops lunctioning (an alert message will be dis-
played), #t is strongly recommended that you use
angther keystation with a working audit wrail printer.
Otherwise, you must manually prepare an order
ticket for each transaction before you snter it into
the system.

H
1
'
]
i
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If the administrative printer fails, replace It with a
spare printer or an additional audit trail printer,

it the hard disk on your GLOBEX keystation fails,
the GLOBEX Cfiline Utilitles and keystation order
recovery will not be available 1o you.

If you get a Hard Disk Warning message in the
Alerts window at your keystation, contact Retter
Customar Service immediately. 1f your hard disk
beromes full it will not accept any new data untif
obsofete data files are removed; this will reguire a
Reuter technician.

8L OBEX America {GA) GOC Emergency Procedures - 1995
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You must do this before you log out or terminate
the session so thal gueued confirmations are

printed.

Call for replacement or servicing of any or all
kaystalion components immediately.

See tetephone numbear in Section 3.

You must imsnediately log in at a backup key-
station to ensure the avaiiability of the recovered
order file and the tradeiog in the event of & Host
failure.

Whife rebooting the keystation may temporatily
soive the problem, it can coour again shortly there- |
atter. Call Reuter Customer Service or the GCC
immediately.

CMEQ143152
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GLOBEX Americe GGC Emetgency Frocedures

Order Cancellations

You have primary respongibility for implementing backup and recovery procedures
and cancelling orders as necessary.

if you must cancel orders on multiple Services, you must call each GCC separately,
You must decide which Service to call first. The GA GCC can cancel arders anly on
the GA Host; the GE GCC can cance! orders only on the GE Host.

I & kaystation session cannct be re-established, authorized personnel {upon verifica-
tion of identity} can contact the GA GCC at (312) GLOBEX and choose option *1” or
call the GE GCC at 331-40-28.93-98 to cancel open orders, The foflowing information
is reguired for each order cancellation:

e Subseriber name

+  Trader LD.

»  Operator L.D.
»  Order number
»  Contract

« Price

» Buy/Sell

+  Entry token

NOTE: Entry token s Efboutooooo on the audit trail printout.

Order cancelfation requests through the GCC will be processed on a best-effort basis.
The GGG is not liable i it cannot cancel an order before it is malched. The GCC will
send cancellation cordirmations 1o the user by facsimile machine for verification. You
must sign the Cancellation Confirmation Form: and mark the appropriate bex indicat-
ing the cancelled orders are correct or incorrect. You must then facsimile or mail the
form to the GGG, If you do not have access to a facsimiie machine, condirmation will
ne accomplished by phone. You are required to immediatsly inform the GCC by phone
of any errcrs.

Authorized personnal (upon verification of identity) can request open order status
from the GCC; howaver, order canceilaions are always processsd before status re-

quests, regardless of which request was received first,

GLOBEX Amwrica (GA) GCC Emergency Frocedures - 19385
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GLOBEX America GCC Emergenty Procedures

Page 357 of 368

The GCC must verily critical information prior to cancelling any order. This verifica-
tion, which may take {ime, is for your safety and the safety of the GLOBEX community.

If your keystation fails, you can rauest to have orders cancelled by the GCC. You will
not receive any notice of the canceliations in the audit trail or in your tradelog; how-
aver, the GCC wilf {ax a notice of cancelied orders

If you are having extreme difficuity re-establishing your trading sessions on backup
keystations, the GCC can force the system to permit a single login at a keystationin a
different kaystation group. Contact the GGG 1o explain your probiem so that the GCC
can provide assistance as neaded.

if your keystation fails and you intend to use another keystation oulside of your termi-
nal group, you must first call the GOG for authorization, You wilt not be abie 10 use
your login infermation cutside of your terminal group without first obtaining authoriza-
tion from the GCC. You should be aware that upon autharization from the GCC, any-
one with acress 10 your login inforrnation can log into GLOBEX from any keystation
woridwide and obtain access to ait of your trading privileges. This can occur trom the
time that the GCC gives you authorization until you successiully log in.

£ g

GLOBEX America (GA) GCU Emergency Procedures - 18
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GLOBEX America (GA) Emergency Check List

Problem Cause Action To Be Taken

¢ * Determine fype of tailure. 1
* Site failure. i * Contact GCC for a recorded |

Q ; system sialus message.
i * Check Reuter page
, (GLB1orGLB2). !
¢ * Check Ticker window. §
§ * Check Alerts window. : -

Failure of one or more * GA, GE, or dual Host failure.

keystations.

Failure of alf keystations. - * Host failure, . Atternpt login. :
i 1 " Upload open orders. !
’ . * Wait for re-open time in
: Alerts window,

Failurs of one or more * Concentrator or Site faflure. * Re-establish each session
kaystations and HOST is at backup tacility. ;
functioning. * Wait for notification ) :
that faited keystations are ; -

{unctioning. ‘ ‘

© * Re-sstablish session on
primary keystations. .
* Contact GCC for f ;
agditional agsistance, ) i
if nesded. ;

Single kaystation failure. . " Powsr source. * Check power. o
. Keystation components. * Check components. i
i *  Line failure. * Call loca! Rauters for ,

i equipment faiture or phone

| line outage. ’

* Establish session on backup

tgrminal,
‘* 'Y Comact GCC for
{ trading queries or order
cancellation.

For telephone numbers, see Section 3 and inside front and back covers.

GLOBEX User Guide - 1995 —
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Moving windows.....
- Ovenap Waming ... v,
Sizing windows "
WOTKING OFTRE .covvi e csrsnsrasercrnrcemresarencronronrisens cossons . 185, 173-184
BUY crevavceeveene e cmrensenessensansasseesssses ceeerteereesessieeranen 173-178
Defauits AR KPS LAY R YR KL SRR OSSR R Rr0s 115117, 161
DIBIOG DOX cvvvenrcconrnsemserecerons eeerepessenenesranes 173,179
DASDIAY COIOES. ..o ceiseeeececrrerane s e rees s s st s et e omabin 174, 180
OPBIM totiruvcranriciriismaninsisinssnsiosssenseihesmnsentabisssssret st snmasbbsss innsse 1t sbeasasns 144
OFdEr BYPE oo eeerecranemaesevaerecries 174,176, 180, 182
Cuaniity agUSIMBNT . ..covicnren st sremissse s msesvassaniosasserisrassrass 1786, 182
BB v ee et mieetan i v e e e b a0 e YA A0 e e cnE b v 179-184
-
Ly
- :
!
11
H
i
H
H
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Trager HOnHIEr ..o i s corssiassvacses reens brev s rasrseasarersaseren 21.83
Trade tile key ... S . - sesreenians B 34
TrROE VIBW KBY . oreoreeiemee res vceesmrneeesras e saesssrassssisbasarabass srssasatan enronais 18, 20
Tradeiog ..o, - risansresssnrener T3y 198, 212-223
Trader guantity COIUMI...cereismerimmne " I £ -
Trader QUOTE COMIMI e oot s sesermrr s aresser sy e s smas smy s eranan 18
Trading mailbox............. w . 7-8, 20-21, 198
Trading panel ........c... R 36, 43, 123, 125, 127, 128, 131,133,
....................................................... 135, 140, 148, 156, 182,173, 179
" Trading window ........ oreeeies troreererers oy aenanneas prrenenananans brereneenene 7, 8, 14-20
ACHVAHNG 1ovtvirervrascerecisrssarisesssses iiress setneecrererts vrcessacns bemestebsbimensentsenveesse
DISpIay SIABS ..o ceemae et s e
instrument block.
Keystation DIotK ... . covrienare i v csnsassrvonsssneesen
Markst DIock.......oonveccisinccninoiansienns
Net pogitions view .
NOMmAl VIBW ... i e mess cmescvann recoranrecassenie O, 15, 18
Statistics DIOCK ...cucivvacsmienmmssinmns cerenerssesrsmnens irireransess corrmrenes 16
Statistics view - 19, 157
TWOUD VIBW o eeviesveeisiecreersevttseavrenscnmssaen sranbtinsesnbeas svsnserintiaseens 20,157
Transaction cleanng ... [OOSR 2. |
U
LIDIOAH OTHBIE covvevcoresercsecrcecrraesos semssssemssrsssaansevecessssasnassnsnnesrn 152, 275276
USING this MAAUEL. ... et stes s vesss o Y
v .
View RFQs funciion . R, £ -
Views OF IrA0ING WINKOW oo s rcsom e b tcemeas v e erpssennsasesne 15
Net positions . . - irteenmire 19
Normal .. . rieimenna e atanscrears 15,18
ESFEN 1.7 1SRN v AR er oAb LYY SRR KO£ s BB b0 .19, 157
TWOUD v vcsnensvenvesssenan " 20, 157
w
Window menu .. e 10,197
Digplay style - werressssnnssaneseremsasasinscens 10y SUS
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S

Seroling...
SBIBOHAY. . vvcemcercr e
Deselecting ...

111 8 QIBIOG BOX v oo casrstirsemrernrsee s miesrmare s st essresesinesssasvasontssuins 35,37
Inamenl......... irvermreenen tireesnenas reeienes traxerenemreentacaserper macersrsrarresnr 37
Instrument ceeeeererereRrnees et srerameanennyeaanese sansran

in the trading panel ....coccoveevenn.

Chuick Page Find .

With keyboard .......
WItH MIBUSE ..ot es vt s i enes

Service diSpIay PAOIEY ..o ccnrerer v seeerevecanesrerecrmaerasnses
Service list......oovneee.
Service parameters ... .97, 114, 118120
Service/Emergency Protedies ... e nersceeimrnnnes B&-57, 321-342
SN IVOUL o rrrmrisrisnmmesestmans sramsosscers cammnvosetssensiess ivassssosssseat srassosssons 87-88
Set Sequence Number function ... wvraresaenear e eeesres -112-113
Slash separaion ... ... .

S1aging peniod ..
Standing order book...........

Symbols.......

T

Take-Buy unction ........cecvereene S— 131-132
Taka-Buy, defined bbb one bR s s sas a1 273

TOXE BI0K v eremeimeorsrenesecorsvasescasecrtesmrrsatmenscnsenterarass st onsarsymsaasesaemess vaes 37,38

Ticker window . rreresnecenne -8, 291, 200

Timed Qrders ..o seovennrnnases rorerars G870

Trade HoREIS v vsrerasrremrmrsemsrmesesrrssrarassssssase e srine evemanrsaarare 30, 73-265
Create Trade Tickets utifity ... S~ - .
1 incorrect kaystation.......... Promecmcorasesssabaneearavas anas .84
PLIBET 1o orervrseereaeesorriasersorcorossssearmorsses ot senasnsesasessosssans sessssnarsnase 28, B4

Trader downlQag ........oereinins v erAs et ner s e A eas bbbt ni 8z
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index
Price fimils - see Limits -
PrCE ChBOK YBILIB .....evvvcereceesrenriereremstsessesensressssssossoresnionss 65-67, 115,177 .
PGS PG o vvcevnrsieccvrraissamvass sr s errams e taareses raes s baevanvs cretebmsunsesaris 22, 20t-202
Prices (@ntering) .....ccomrereasemrmsreserer e e e bR 65
Price chacK VaIUE...ouccucrimicirio st arens comeeeenn 115, 117
PICE BYPES cvvie v s e crrarmns s s ensar b sesssssirvat rers e sat son 283 -
Requirements........ comrtaa et b mr s 293-204
Prices (inifiaf} ..o vcccmmmrenene e e e s TR e85 penan £3-64
Print Filg fUNCHON. e criceseomrrrie s e aresssmese e rrassesesnas semsnnnasss 154
Prinmers
AU 1ra# DINTEE o ca i st e e sas s acacas snrete 28
CONFOL PANBL...... et erern s sersry e srees s ens s crenecen 305, 315 -
Loading paper 301-303, 305, 307-308, 310, 311-314 I
Loading trade HeKeS . .oovvec s enrcors v 303-308, 3098-310, 313-314 .
Paper fams..... 302-303, 305, 308, 310, 318-314
Replacing ribbon 300-301, 308-307, 311
Reprinting tickets
Supplies ... -
Ticket printer ..........
1]
QUICK PR FIND ..o ccvisimmeneirerermrcires e svsessaens vosbssrems s br e e sbibenss 34.35
. Quick Page Fetrieval.......coveeiniincnciirin s 185, 180-191 ~
{ Quantities (@nteting) ... " . 45-47, 67
;
'R :
© RATIO BUIONS ..o cvrcs e v e essseseeesesse e ssssrcre 37-38. 42
Racovery ... recarerarseanmseranean rerressareneesaesee 50
[3]=1 17T o DO 164, 167, 174, 176177, 180, 182-183, 194-195
Request for Quole function 135
Display ..o 115 117
i Host broadeast leve), HECE 0f. e ercroners e s emerae e &2
VI RIFQB .o onveso s seonesrssvarssrassonssessansessas esssssseressasanssssrnmiaseseie 136-138 ;
| Release Held Orders fUntliof ... e 145-146
X User Guide - 1895
1
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. Inclex
. Ordars
: Confirmation.......cco.ev.... Heentertrasearerir A nrvar e reearant saen S e es e tr betan te e e rrn 73
. DIBIBRION . ..o ceesam s e simmneesercaesasavsessnsnssarnrcsssa srvssssessussonsnrsaresesssmssinten 277
Entry ruies......... senrererreas s arar e Sreninarns Wik s E s PR 274
How to enter.. . crnrrrbeteer s s nares tanenens 83-70
- Increment 8128 cccvemrvennn O remertrrans rramarstenpyraeanten .87, 115,117
Limit ... reseneresenessis sers tenersraranas beraren L1158, 117
f MBIEIING TUIBS. .. evvepcrecrecssenereersesensmssrensasers eensssssssrsesssressesses 277-280
- Maximum at keystation ........ e burerents bk et bt s irbrerene ek enenrensconnenenns 82
Modification TR s O RTEEROet ees 20 278-277
Moving to 2n0ther KeYSIAHION .. ceevie e iceneenssnssessnnecosnrarasimessess 84
- OTGEr NUMDBOT .cocv et ceriramrnsce s crsssasanrseressssracssseessssass srovsesns 45, 68
~ Order number reset... -112-113
Qrder 3OUBNEE NUIMBET (1t s cecmrmers s ecasse s senssnane 112-113
Price limits........... . weererenrrienearr e 116
Size..., Cevesr bt ot nnshas JRUETNUIORITS & i 4
SBLANdING Oraar BOOK. rouesrirsrrrrasrirerracsosssvsnicssenmasessmsssvinss 281-2858
- Operator 1D e recrreeenss rorrsersensneneen . .81
B Organizations list Hettmeresieas e s et et sk gt re e 198
} Qverlap warning cerremseeea s e e rm s e et ... 205-208
i p
Page Directory JUnRGHON ... e oo cenae 185, 187-189
ONe-up VIBW .ovcrrismeene . 188
‘ TWOUD VIBW oo eov s cstssansc ot sovsanescomacsevars sasarercass snmsasnatiassasestatsns 188
Page Scrolling ..... 185, 182
PEFAMBIEIS ... covrirecencerrrenns rrerseemseraran s senan . 74
File ceesarsersrsseeraranins 97, 100-103, 156
File function . 100-103
. GLOBEX . peeomarst e e e saarraras 97,100
INstrument...occcnrsorsnnns eeectnsr e vaen semrenenceeneen 38-98, 114
- . Service , 9889, 114
- B BSSIMN vt s viis s wras et e s s R ar e R S nr e bt
. Pass the Book function...
‘ To GLOBEX (Upload Orders)
i Outof GLOBEX (Extract Open Orders)
Y Recovering Hom f2IlE e e _—
f Parmissions o wnrennnn 5384
t
;
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BAERKEE QUIOE (vvisivsriisncns cesicsns crnrcetscaeeecsentmeserensnnss somesnscrmsenraneersatsnsnanes
Maintain Oper Orders.......
Matching
MERUS ... eeeemncrimeccamerens

MESSa08s .rn.
AUdit HAH .o
Entry matehed ..o icsimrenen
Entry positioned ........
HOSE IEBPONBG .co..rvr e rrnr s ceresaereretrrsrnn
ALETS WINHOW....coeicreircne e cner e v srmne e
Trader Mailbox ..

Madify GLOBEX Parameters funtlion .........wreecoaomer e 97, 100-113
Modify instrument/Sarvice Patameters functm e §7- 144-120
Modify Service Display Priofity funclion ... eecireeinini e 110
Monitor MeSSA0ES ....c..vvi e veronnasecirsriess snsscnsasrersane et ronnnr st onacastss ohe 22

Hast broadeastievel, effect of....iviiinians correneines TN s B2
Mouse...c.onev e bRy YRR IR BRSO L O RAPRR OSSR b bR SR RS TH .58

N

Net ChANGe COMITTI (v roirmssisn st smssuversssssserasssnsssissrs sennss 17
Non-trading mode.........
Non-cancel petiod .......

o

Offer tuniction..........

Offer, defined
Offling Utilities . . reaeres
On-MArKST IMICEION ...cvonesnrerarssrenssssessensmomesaiss pemscrnrs R R 187
Open orders
Cpening sequence
Opening state
Ordar execution confirmation hckets -~ s¢e Trade tzckets
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AL .79
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Alerts window .... v 78, 22
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With open orders.....ccoveemieecrneems farirnb et oraser rarr v s btn et e e inren 94

M

Macros - see Keyboard

MErKe! Maker OFOBIS . ..corrvvrarrirenseemrinesemrrrerisssrantnssrmssarasssaras 162-172
ACHVE QUOIE & SIZE VIBW oo oo cssessairec b eneeaamemet s passecoms 186
Create/MDHITY PAQE ..o st arissecsssarsasssossessse 170-172
Defauits o - 182-163
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Display page 168, 172
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Trading WINHOW ....c.covcrmrirasrrissrseniesmsns varperearesar verepeees 79, 14-20

E

Emergency Procedures (GCC) Inside front cover, 50-53, 55-57, 321342

Exchange Bomtifion. ...t 14,18, 21,22

Extract Qpen Orders ....covnees e tanaenerastira e srms e rssserentars 94, 151,153

F

Failurefrecovery - See Emergency Procedures, {GCC)

Fixed display S8 ..o naes

Foous, moving resietesesaare s rentseonses .

Fontsizg....cceeeeeiene f4eHueiaE s eRR R vEe PSS A ae et S At CRRA ST Arcoh S PAE R e mye st mse sy eerdasee

Frestorm display styie .., cevree 810, 197, 203

Function - 3-gtep procedurs ¥ained. ..o o misencrorneenns 82-72

dirs wlal
e - 1885

Page 367 of 368

GLOBEX User Gui

0368

CMEQ143164



Case: 1:09-cv-03895 Document #: 82-28 Filed:

Index

12/29/09 Page 369 of 369 PagelD #:1877

A
Account number (defaull) ... ... 118
ACve MBIKAIS ... s e nerar e mvsrem e err s ii, 185, 194, 198
AlBI ST o sireremr s vaes e s st s cns srnsavnsren ersrensiaareranaesasareses 22,27, 207
ALSNS (AUAIDIEY ...ocovsevtirresrirmninerisiesiscsonsisinrsrasiess vresess e isssresnrsvrss 22, 347
Audit trail ..... e 51, 223-227
L 154171 U eresruererrs e reres feasttes enaeans e rraan 28
B
BHO RUNCHON . 1s1e i vsrims ot cessrarnamnsess sonvamssreomesstsnvavsss cosbassinssesensrssen 125-128
Bid, QNS ..ccorirereinnisiserscrmsermniss svessseesmsssssrasssssess maamsoransns 273
Bid/Ask function..... . 123-124
BIFASK, GBIINEG ccoeeee i ieiirns e cesvesvcer s rvaassmea ase s ves sscuvsssonenes 273
Bid/Ask spreat....cuw o et b b bbb 115116
BBOOK 1evarv e sevsessiamie i sies are et v b e se b tre e es e b S br b b1 e et e bee ehsenbe b et 140
C
Cance! Open Orders function. ... ..., erbnsrerareaaresssentons e entrens 147
Cancel Orders for Instrument function ... " ‘, . 149
Change Bid or Offer TURCHOM .....covceomrocacesnsmreresmmesersine smeceeneenecrnsores 138
Change Password function ... RV renetinb s o coreennn 80
CHBOK BIOX . oover i isiresssn e st vies e sttt s tarassssas s nasedasssnases 37, 38. 42
Clearing data ............ drenrebatanre senns asuteats ekt nonan eneananns 45, 68-689, 28%-292
Command DUHOM ...c v irairmeinmecsorsmmmscsssins 161, 164185
Create/modify..... v enreresstrnnsasrasaesese reerteansenianranas rreneraers 158-161
DBIAUM ...coceveee e nccomrmcs s e cecenrcanmin s cavarnser e 45, 158-161, 188
Market Maker OraerS ... v mrererrinrarsesasmreersresmmesnsies 161, 163-186, 171
WOIKING OTHBIS ot iveveenier et st rasr e emr b ctaserss e s s s ma et arae 174 - 180
Cleanng ey ... i nesisinsining 45, 158-161, 1688, 171172
Closed state ........... s iresans 59
Command button ... «5, 37- 38, 43
EQUIVAIETE Bart KBYS ..ooceevrecercmerscrarsrersm s e caoas o eseecesmsnernsne 46-47
Command ling ......... . SURUTUTORUNUS . B~
Copy Open Order File fUNGHON ... o snssans 85

Create/Modify Custom Page funclon.... ..o 37, 104-108
Create/Modify Market Maker Page function ... 87, 170-172
Cradl COMITOIS —rowririrsesesierconsarsessmasmarersistsersssmessessineresnerassasyans 71

GLOBEX User Guide - 1995

Page 368 of 368

0369

e

CMEQ143165





