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Software Engineering Disclaimer

The information contained in this document is believed to be accurate and reliable. However,
TradeStream Analytics Ltd. cannot guarantee the completeness and accuracy of any published
material.

The purpose of this document is purely informational and should not be treated as solicitation for
technical or professional services. If such services are required, an interested party should contact
the offices of TradeStream Analytics Ltd.

TradeStream Analytics Ltd. cannot be held responsible for misuse, deliberate or accidental, of the
information contained in this document. The parties engaging in electronic trading should be aware
of the scope and extent of risk, whether it being related to technology, market conditions, or other
reasons, which are considered part of the electronic trading environment.

End User License Agreement

See Appendix B

Customer Support

As a technology provider, TradeStream Analytics Ltd has a Technical Services desk available to you
during the business hours of 09:00 — 17:00 EST, Monday through Friday. Please contact your firm
for main technical support. If they cannot answer your question(s) then they will contact
TradeStream for further assistance.

help@TradeStreamAnalytics.com
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Introduction

This user manual is created to help its users gain knowledge about how the software facilitates
electronic trading. This guide will walk you through each of the windows within the software and
mention the specific functions contained in each. There is also some basic trading vocabulary,
Electronic Communication Network information, and trading regulations contained herein which
will further your electronic trading prowess. We suggest that this manual be read and understood
prior to placing your first trade.

This manual will lead you through the initial software installation and set up, explanation of all the
windows, and finally show you how to begin trading with order entry.

Risks of Trading

There is risk of loss associated with investing in securities regardless of the method used. New
investors need to understand the principles of investing, their own risk tolerance, and their
investment goals before venturing into the market. In addition, online investors may want to
consider these other risks. High Internet traffic may affect online investors' ability to access their
account or transmit their orders. Online investors should be skeptical of stock advice and tips
provided in chat rooms or bulletin boards. Investors should do their own research before acting on
these tips.

Orders entered electronically are usually executed quickly; however, there is no assurance that this
will always occur. Investors should be aware that high trading volumes could cause delays in
executions. Market volatility and delays in executions due to trading volume can result in trade
executions at prices significantly different from the quoted price of the security at the time the order
was entered. The speed of the Internet Service Provider used by an investor may also have an effect
on order transmittal and execution. Timing in execution of orders may also be impacted by market
volume, order queues at market centers, possible delays in order transmissions by brokers, and other
systems issues.
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Minimum System Requirements

Listed below are minimum system requirements and recommendations for top performance. If you
are an active trader or professional trader, the recommendations for optimal performance will be the
requirements to follow.

It is also recommended that in order to take full advantage of the advanced features of TradeStream
systems you run TradeStream on multi-monitor systems. TradeStream supports up to 8 monitors on
1 PC.

The speed and reliability of your Internet service provider is crucial to optimum performance as
well. Using proprietary large-scale Internet service providers that depend primarily on proxy servers
may cause quotes to be inconsistent, the loss of data, and delay of information regarding your trades.
This is why it is important to have an ISP with the most direct connection possible to the
TradeStream Analytics network and the capacity to handle Internet traffic during peak hours of
trading.

TradeStream Analytics recommends connection be consistent ADSL, Cable or T1 but individual
users can connect with as little as 36kbs modem connections.

Minimum Requirements, with a single monitor are:

e Intel Pentium II processor 400 MHz
e 128 MB RAM
e 1 GB hard drive with at least 150 MB of free space

e 4 MB video graphics adapter that supports at least a 256 color palette and 1024 X 768
resolution

e 50K dial up modem (speed <250ms)
e Windows Operating System (Y2K compliant)

Recommended Requirements, with multiple monitors are:

e Best available CPU

e 256 MB RAM or more

e 18 GB hard drive with 1GB of free space

e 16 MB video graphics adapter that supports at least a 256 color palette and 1024 X 1024
resolution

e Broadband (T1, DSL, ISDN or cable modem)

e Windows 2000 or XP

Be aware of security software, virus software, or firewalls that scan all incoming data as it enters your
computer since these applications will potentially affect the speed and accuracy of the data you
receive.
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Configuring TradeStream Analytics to Work Behind a Firewall

TradeStream Analytics can easily be configured to run behind a firewall but does require the
cooperation of the network administrator and certain open ports on the firewall itself. The system
requires port 58886 for chart data, 59869 for order routing, 9898 for quotes and port 39898 for load
balancing messages. The auto update function requires port 21. It requires these ports to send and
receive data to destination IPs in the range 66.101.0.208.X.

How to check if your ports are open?

Windows uses the Telnet Protocol, part of the TCP/IP suite of protocols, to connect to a remote
computer over a network. For our purposes, a telnet test is nothing more than a test to determine if
you are able to establish a connection to the TradeStream Analytics client data servers.

Telnet in Windows

Click on the Start button

Click on Run

Type command press Enter

Type telnet 66.101.0.196 port 58886 or 66.101.0.196 port 59869 or 66.101.0.196 port 9898
or 66.101.0.208 port 21 or telnet 66.101.0.216 port 39898

el

A successful telnet session will show the host name in the title bar when using Windows 95, 98, or
NT. In Windows 2000, a successful telnet session will show a very brief connection and then a
flashing cursor with no prompt.

If ok, then you should be able to log in to TradeStream. If none work, the ports most likely are not
open. Confirm with the Net Admin that these ports are open!
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Using TradeStream Analytics’s TradeStream PRO

Downloading the TradeStream PRO Software

You will be directed to the appropriate site in order to download the TradeStream PRO software.
Click on the following link:

http://www.tradestreamAnalytics.com/data_sites/download.html

You will then click on the “Download Now” button next to TradeStream PRO.

&l Total Download Size = 2 MEB

¥y Total Download Time = Aprox 3
minutes

User Manual Download Now

Tradestream Pro C++ Download Now

You will then be prompted for a downloading Login/Password. Please contact your broker or
appropriate designated contact for the latest downloading Login/Password.

Click “Save” to save the file to your desktop. The Application will then be saved to your desktop

After the application has been saved to your desktop open (or double-click) the installation icon on
your desktop to begin the installation.

First, choose the language you wish.

Select Setup Language E'

Select the language to uze during the installation:

| Englizh " |

)8 H Cancel ]

Read the first screen:
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fie Setup - Tradestream PRO

Welcome to the Tradestream PRO
Setup Wizard
Thiz will ingtall Tradestream PRO 3.17 on wour computer.

[t iz recommended that vou clase all other applications before
continLing.

Click Mest to continie, or Cancel bo exit Setup.

EoX

MEHH |[ Cancel

Now you will be asked to read and ag

il Setup - Tradestream PRO

Click on the “Next” button to proceed

License Agreement
Pleaze read the fallowing impartant infarmation before cantinuing.

Pleaze read the following Licenze Agreement. vou must accept the terms of thiz
agreement before continuing with the installation.

TradeStream Global 4G "PLAIN LAMUAGE" LICEMSE AGREEMEMNT ”
STATEMENT AMD LIMITED WARRANTY

TS IMPORTANT THAT YOU READ THIS FULLY AMD CAREFULLY BEFORE
IMSTALLIMG.

Thiz licenze statement and limited warranty constitutes a legal agreement [ 'Licensze
Agreement’] bebween pou [either az an individual or zsingle entity] and TradeStream
Global AG ["TRADESTREAM™ for the zoftware product ["Software"] identified

above, including any sofbvare, media, and accompanying on-ine or printed had

(#)il accept the agreement

() | do not accept the agreement

< Back ” Mest » ][ Cancel

ree to the licensing agreement screen (see image below)

o]

TradeStream Global Trading Guide
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If you agree to all terms and conditions of the licensing agreement, click “I accept the agreement”
and then click the Next button to proceed.

il Setup - Tradestream PRO

Select Destination Location "
wihere should Tradestream PRO be installed? .

’J Setup will ingtall Tradestream PRO into the fallowing folder.

To continue, chck Mest. [F vou would like to select a different folder, click Browse.

I:Z:"-.F'n:u:lrarn FilezhTradeztream PROMT radestream PRO | [ Browse. ..

At leazt 3.8 MB of free dizk zpace iz required.

[ < Back ][ Mest » ][ Cancel ]

Select the location (folder) where TradeStream PRO will be installed. You can click the Browse
button to change the folder location. Once you are satisfied, click the Next button.
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fie Setup - Tradestream PRO

Installation Yerzion Information H
W'hich version will pou chooze to install’? -

Pleaze zpecity which werzion will you choose o ingtall, then click Mest.

[ < Back ” Mest » ][ Cancel ]

Now you have a choice of a Full installation (which overwrites any previously saved layouts, Hot
Key combinations, etc.); or you choose Update installation which should preserve layouts, Hot
Keys, etc. If a new tool is added or if a window in the application is configured differently there
may be a “File Format” error upon opening the platform. That message means the newly-
configured window is different from the previous installation, and that particular window will need
to be revised and linked again. The other parts of your previous layout, Hot Key combinations, etc.

should still remain the same.

Click the Next button once you have chosen Full or Update installation.

TradeStream Global Trading Guide
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fie Setup - Tradestream PRO

Select Start Menu Folder H
W'here should Setup place the program's shortcuts? -

Setup will create the program's shartcuts in the fallowing Start Menu falder.

To continue, click Mest. [f vou would like to select a different folder, click Browse,

| Tradestream FRO | [ Browse. ..

< Back ][ Mest » ][ Cancel ]

Choose the location for the program shortcuts. If you do not want the default setting, click the
Browse button to choose another location. Once you are satisfied, click the next button.

il Setup - Tradestream PRO

Select Additional Taszks "
wihich additional tazks should be perfarmed? .

Select the additional tazkz vou would like Setup to perform while instaling Tradestream

FRO. then click Mesxt.

Additional icons:

iCreate a desktop icori

< Back ” Mest » ][ Cancel
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Select whether or not you want a desktop icon created. Then click the Next button.

fle Setup - Tradestream PRO

Ready to Install " J
Setup iz now ready to begin installing Tradestrearm PRO on your compter. p

Click Inztall bo continue with the installation, or click Back if you want to review ar
change any zettings.

Destination location:
C:%Program Filesh Tradestream PROAT radestream PRO

Start bMenu folder:
Tradestream PRO

Additional tazks
Additional icans:
Create a dezktop icon

< Back ]l Install |[ Cancel

If you are ready to install the platform click the Install button.
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fie Setup - Tradestream PRO

Installing H J
Pleaze wait while Setup installs Tradestream PRO on pour computer. -

Estracting files...
C:%Program FilessTradestream PROM radestream PROMAT radestreamPR O . exe

Cancel

You will see this installation screen installing. Click Cancel if you wish to stop the installation.
Once the installation is complete the Setup wizard will automatically move to the next screen.

i setup - Tradestream PRO E]|E| |E|

Completing the Tradestream PRO
Setup Wizard

Setup haz finizhed instaling Tradestream PRO on pour
computer. The application may be launched by zelecting the
ingtalled icong.

Click Finish to exit Setup.

‘Launch Tradestreamn PRO:

TradeStream Global Trading Guide
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You will then be asked whether or not you wish to launch the platform at this time. Keep the box
checked if you do or uncheck it if you don’t. Click Finish when you ready.

You are now ready to begin using TradeStream Pro.

To open TradeStream Pro
o C(Click on the Windows “Start” button
e C(lick on “Programs” (or “All Programs”)
e (Click on the TradeStream Pro folder
e C(lick TradeStream Pro

This will open the Client login window.

Then click
IIDKII

I Tradestream PRO le
|

User|D:  |tsabiace oK

HERHRHUHER |:E||"|I:E|

Enter pour |0 and password

Pazzword:

[+ FTP Dawnload

If the "FTP Download" box is checked, the
software will look for the latest build and wall

dDWI’IlDEd thE IE.T:EST.' Futures contract symbn:uls.

e The User Name and Password are issued by an Administrator

e Both the User ID and Password are case sensitive

e An incorrect user name or password will not allow you to log in

e A single user name cannot log into the system more than one time

Be sure to select the appropriate account assigned to the login and password. In some cases, more
than one account will be assigned to a particular login. Highlight the desired account and then click
“OK.”
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x]

Select Account

Cancel |

Once you are logged in, the main screen will open.

Opening Default Layouts

To open the default layout, click on “File” in the upper left corner, and then select “Open Default
Layouts.”

Tradestream Institutional ¥3.1

Trading Tools  Account Management

Qpen
Close
Save
Save hs...

Open Defaulk Layouts
Open Layouks. ..
Save Layouts

Save Layouts As, .,

Prink

Prinkt Setup...

Prink preview

Prink Enkire Layouk
Print Zhart:

Expork L4
1 TradeManagerl tra

2 Skockl.sto

3 Baskets1.bas

4 QptionOrderBox ] optBox

Exit
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“Open Default Layouts” will open the following windows. (See image below)

Tradestream Institutional{lnternal) ¥3.12205101% Connect server OK

File Trade Manager Trading Tools Account Management  Configuration  Wew  Window Help

KEBM AHa= 20 8 &Y # %”"SEE‘“

- . TradelManager, - (TSGOO7) Il
CSCO Hi 171500 Lo: 16.9700 Op: 17.0300 C: 169300 L 17.0400 Future Postions | Historical Trade Log ] Intraday PEL I Ava. Price
[ » Trade LDQ . ] Stock Positions ] Option Positions

01100 Sz 6524202  Ex QU V. 15818741 -
Status [ Side [ Oty Fil | Unfill [ Symt

Cluantity Price Condition Peg Foute  Display MMID

100 —H17.0300 H{IMT || = = —{&= - |[+RC <] 3 | =
Qualifier ~ TIF Period — —
| Rsv [ <oy <] Open Orders CANCELALL | CAMCELSELECTED |

Status [ side [ Oty | Fil | Unfil | Syrab
< >

Activity L
1043 473 2 [ |8 e

17 0300 17.0400 Time OF Sale Status | side Oty | Fill | Unfil | Symb
Fedhet1C BID MMID AS5E Fiice | Yolume | Time

17.0300 17.0400 7S <
17.0300 s ZE  17.0400 |

e

17.0300 17.0400 Autn Orders CANCEL ALL
17.0300 17.0400
17.0300 17.0400
17.0300 17.0400
17.0300 17.0400
17.0300 DT 17.0400
17.0200 17.0500

CAMCEL SELECTED |
Indicatar | Side | Resery... | Dis.. | Symbal | F‘licel Route

* "@QC} e |5ImraDayJ|1M|n j-HH”F% [}\"ﬁﬁ A—"“@é =1

QOQO; 35.6520

uu.ﬁ**.l -
EL aTTe-
w78 *.‘-l+,.;.*?*l1*+,_.-‘+“.'r*

e
J—— e

T"*r++'+"[‘f’

TT{TTTTmTTT]

L

Current Layout: DefaultLayout UM

You can begin the process of creating your own personalized layout from these windows, or close
all default windows and start over with your own choices.

Open Layouts...

This will open up a window where you can select the Default Layout as well as open any
previously saved layouts. You may also delete selected layouts from this window if you wish.
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X]

Open Layout

Layouts List:

Drefaultl ayot Open Lapout |
Test Layout
Delete Layout
Cloze

Save As
The Save As selection allows you to save the layout.
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Trading Tools
The Trading Tools perform the primary functions of TradeStream PRO.

The Trading Tools consist of:
All Order Boxes (Stocks, Options, Options Chain, Futures Dome, and Futures)
Baskets
Algorithms
Market View
Time and Sales
Charts

Alerts

Axe

Ticker

Top List

Hot Keys

ECN Books
Position Monitor
Info Bar

VWAP Calculator

Order Boxes (Stocks, Options, and Futures)

Stocks Order Box

The Stocks Box will now access all US equity markets to which TradeStream & the broker connects.
The user can switch between exchanges in the same box.

Opening Stocks Order Box

To open the Stocks order box, go to Trading Tools from the main menu and select “order box”
then select “Stocks”

tream PRO ¥ 3. 102050114 Connect servd

Eview BER NG Sccount Management

§| 1" Order Box

Carnrnunical

Baskets Cption Chain
Market Wigw Cptions

Time of Sale Futures
Charts Futures Dome

Alerts 3
Axe
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This will open the Stocks order box window (as shown below)

&) Stock1 -- Research in Motion(T2D7 77 7039)

Hi  E7.4300 Lo B5.E8200

L 6E.8300 0.2100 Sz 2043 Ex @ LS 3384616

EE.8R00

BE.E200 Op:

] L [ [

| stp | e [ Ry MR E

YwAP: 66.7482
1 £2 1 [
BE.92 Time OFf Sale
b bAID BID YWOL = MMID ASK WOL . Frice | Yolume | Time Erc... -

BE.9200

+ MADF  BEEIO0 2 = 3
= IEGI rc8900 18 - IR 59200 1
= I F6R900 14 - SIZE  ER9400 1
= BGAI00 8 = IEGE 55400 5
= SZE  BEEFO0 1 - E7.0100 §
= BE.BE00 4 - TMER |ETOS00 10 [
= NEERTIN MEEESIIN NN | - LEHM  E7.O0RO0 1
= WCHY  BR8400 1 - SCHE  E7.0800 10
=  LEHM @ BR8200 1 - FBCO | E7.0900 1
+  MNITE  BE7S00 10 - WCHY  B7.1400 1
= MLCO  BE7200 1 = GSBSH  &r2000 2
= PRUS  BREI00 1 = COwWN 673400 1
= SBSH BREBO0 2 CMLCO B74000 &
[= | COwH [T 1+« GYRC |[E74000 (10 |1

PRUS  E7.4400
THME.  E7.5000
TwPT  E7.5000
MSCO | E7.5700

1
1

£6.0300 1
1

675900 1
1

1

1

1

LEGG  BE.OBO0
CaMT  B6.0500

T
T
T
T
T
T
1
1

1
1
GWRC = BES000 2
1
1
1

[T | | I (1
n
m
[
]

LI TR T TSR |
=]
=
=
=

TDCWM  B7.5300
LBESY  G7.6000
BEST  E7.E000
F&CT R7 R2nn

- BE.O000
NEED 658400 1
TWPT  E58000 1
LIRSy ER7ann 1

Order Box Settings
e In the body of the Stocks order box, right click.
e The order box settings menu will open
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Stock? -- Nasdag-100 Trust. Series | - Nas(TSG0
Hi:

AnAenn L-. _anonen
Fank
Lewel IT Calar. ..
Market Depth Color
Book Colar |
v (arid
Set Default

Decimal Places to Displaw

Action Butkon Area 4

Level I Data Columns
Level IT Bid Columns
Level IT Ask Caolumns

WD Time OF Sale Background Colar

3¢ Time OF Sale Calumn
BT ¢ Tive OF Sale Customize
SIZE 3
7¢  Exclude Closed MM Pre/Post Market
BRLT M Quotes Source For Level IT
COWMN 38 pwID Filker

AMEX at
5050 5 Collapse Market Daka

MFSC ar Collapse Order Enkry

nm+ 0 o0 unnomononu

Collapse Trading Price Display
FRUS 3 Collapse Previous Five Trading Price
TMBR 3t colapse vwar (T5G)
UBSS ﬁ Collapse YWaP {futo Trades)
MSCO a0 Collapse WWaAP (Al Trades)
MaDF 3 Collapse Level 1T

TwPT 3 Collapse Color Band
AUTO 3 .
Collapse Time OF Sale
| !

HILL 3¢ v Collapse Open Orders
FIMG 3¢ v Collapse Flash Keys

OWCHY Collapse GTC/GTD
COMITE 3

MOKE 2 Level I Data Position 3

= HRMB 35 Flash Kews Position k
= BOST 3_' Crder Entry Position »
= [CANT 3

= WELR 31 Switch Account

COPACS 3

CDRG cH

BEST ) Save As...
[

The order box menu contains the following choices by right clicking in the Order Box:
e Font
e Level IT Color
e Market Depth Color
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Fonts

Book Color

Grid

Set Default

Decimal Places to Display
Action Button Area

Level 1 Data Columns

Bid Columns

Ask Columns

Time of Sale Background Color
Time of Sale Column

Time of Sale Customize
Exclude Closed market maker Pre/Post Market
Quotes source for Level 11
MMID Filter

Collapse Market Data

Collapse Order Entry

Collapse Trading Price Display
Collapse Previous Five Trading Price
Collapse VWAP (TSG)
Collapse VWAP (Auto Trades)
Collapse VWAP (All Trades)
Collapse Level 11

Collapse Color Band

Collapse Time Of Sale
Collapse Open Orders
Collapse Flash Keys

Collapse GTC/GTD

Level 1 Data Position

Flash Keys Position

Order Entry Position

Switch Account, and

Save As

The user can also adjust the font size of the Time Of Sale (inside Stock Order Box), Bid/Ask, and
Level 1 data. To do so, right click on the Stock Order Box and select Font:

TradeStream Global Trading Guide
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Setup Font |

Igac The appearance of the fonts
to be displayed in the Order

Bid/éisk | |4BC Fiox will appear in these

fields. If the user desires
_4ILEVE” IﬁBE these fonts, then the user
selects "OK" to go back to
Ok | Cancel Order Box

Lser selects which quote type to
change the font. A standard
fontfzcolor change window appears
and the user may change the
appearance in that window

e Font allows the user to adjust and modify the font settings in the order box

e To change the font settings, simply highlight the desired font, font style, font size, font
color, and script from each of the menus

Selectfont size
Select the desired font
style

Inthis field. select
the desired font type

Fant style:
from the menu

!Heguhﬁf After all fant
2L Pani | selections or
changes have been

i made, dick "OK"

€} 01d English Test MT
) Onps

~ Effects -

. [ Stikeout
Inthese fields, the i AsBEYWZz
user can choose to ;
add the strikeout or Colar: _
underling effects [ Bk ~| | Script
, |\westemn x|

Choose the font color from Selectthe desired fant
the menu selections scriptfrorm the menu
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When all font selections have been made, click the OK button

Color Settings

The Color menu allows the user to modify the color settings for the ECN market participant
identifier as well as the color for each of the price levels within the Level II montage of the order
box

Color Dialog [‘5—<|

MMID Highlight: PMID

:
|

ECH'z Calar: ECM

I Same az the market makers

Lizt Calar: Calarl

Colar2
Colar3
Colard
Colars
Colark
Colar?

iy
gy

Cancel

e To change the color settings, click the MMID Highlight button, ECN button in the ECN’s
color section, or Color 1-7 in the list color area.

o Then select the desired color from the color matrix, or click the define custom colors button
to create custom color choices
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Basic colors;

Nl FEl NN

Choose the desired

B T B B B 1| colorfromthe colar
ENEEEEE. |

HETMEEEEER
EEEEEEEN

Cuztom colors:

EEEERE NN
| W 8 N N W N ¥

Define Cugtam Colaors »»

“ou can click on the
DK-.L | Cancel |

: "Define Custorm Colors"
to create custom color
\\ choices

After all color selections
hawe heen made, click on
the "Ok" button

e Once the color choice has been selected, click the OK button
e If desired, repeat the process to change all colors

e Once all color selections have been made, click the OK button to apply the color changes

Book Color

The Book Color will change the levels of the Color of the Book for certain exchanges outside of the
US.
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Color Dialog [g

List Colar; Colar Ii
Color2 Ii
Color3 Ii
Colord Ii
Colorh Ii
Colors Ii
Color? Ii

Cancel

daddddy

Follow the same method to change colors for the Book as you would in the Level II Color (see
above).

Grid

You can check or uncheck the “Grid” feature which will simply keep or remove the grid on the
Level II section of the Analytics Stocks Box. You have the choice to toggle between the selections.

Setting Defaults

The Set Defaults window allows the user to:
e Set the default number of shares one wishes to trade
e Set the increment amount of each additional order
e Set the default price increments
e Set the arrow keys to increase or decrease price increments in the order box

e Allows the user the option of rejecting short sells on down ticks or adding a specified
amount to the bid price before sending the order, and establish order condition defaults

TradeStream Global Trading Guide Page 30 of 326



?::} TradeStream Analytics

Set Default E' This field allows the user to

L -chiooge whether to sefud orders
General l using the default amount orto

- close the entire position
Sharez Price Increments

|Default or Cloging Positi ﬂ Default m These fields allow the uset
' to set default values for

Defaul; LK erernang . |0-0100 | | the mumber of shares and

ptice incretments

Increment |1 NE

Order Conditiohs

FRoute: |ARCA | Trade Condition: |LMT - This section allows the nser

to zet default walues for
fier - |ANY -
Eluelile ordet conditions (routes,

gualifiers, titne-in-force, and
Time In Force DAY :" MiriLites : trade condition)

F.ey lncr/Decr
- 005 5 0.01 These fields allow the uszer to
get the defanlt walues for the
y -0.05 < -0.m uze of atrow keys in adjusting
the price fleld in the order box
Short Selling On DOWNTick xig%ﬁfﬁ‘éﬁfr ;ﬁemg

{* Reject

. . _\_\_\_\_\_‘_\—\_ .
" Add following to the best bid 1 This field allows the user to
set the default walues for

Price Level Range After all default walues have shott selling on a downtick
lﬂi been modified, click the (either to reject the order or
Centls]  woK" hutton to add a user-defined value
. to the best bid price before
sending the order).
| af | Cancel g )

e To set the default share amounts, go to the upper left side of the set defaults window
and locate the shares heading

e In the default field, enter the amount of shares you wish to use as your default amount

General l

Sharez Price [norements

Diafault : 118 Drefault : IM—L|
[ncrement ! [nizrement ; 0.0500

e To set the increment amount, (the amount of shares that each successive order will be
sent out for) locate the increment field (directly below the default field)
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e Enter the number of shares that you desire for your increment amount

e To set the Price Increments field, choose from the pull down menu (Last, Best Bid, Best
Ask, and Null) and then enter the desired Increment amount

Next determine the default values for Order Conditions. This will set the default values for
you order box.

e Choose the route, the trade condition, order qualifier, the time in force (the amount of
time the order is to be open for), and the amount of minutes in which the order is open
(this field will only be available if the default time in force selected is MIN)

Order Canditionz

Foute: |&RCA - | Trade Caonditiar ; |LMT - |
Qualifier:  |ANY = |
Time In Force Day :l' Minutes : |

To set the arrow keys and to be able to adjust price increments within the price field in the
order box, find each arrow and set the amount. (.01, .02, .03, etc)

Each arrow type (up, down, right, left, etc) will adjust the price.

ey Increment/D ecrement

Up |D.DE Right |21

Clowwn 005 Left 0.01

In order to set the defaults for short selling on a down tick locate the short selling on a down
tick panel.

There will be 2 choices available: Reject and add the following to the best bid.

Short Seling On DOWHTick
" Beject

& Add following to the best id |0-0100

The “Reject” message will automatically reject any order sent if a downtick is present.

The “Add following to the best bid” field allows the user to ctreate his/her own up tick by
adding an amount (the user defined this amount) to the best bid price.

For example, if a stock is showing a downtick and the best current bid price is 15.00 with the
best current ask price showing 15.02, the user sets the default to add .01 to the best bid
price. This order will not be rejected because user is not selling at the current bid price, 15.00
(a Down tick) but is creating his own up tick, and is now the best current ask price at 15.01.
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e Once all default selections have been made or modified, click the Apply button, and then
click the OK button

Toggle Kepstoke

BackSpace

This allows you to enter a keystroke combination to toggle between two or more Stocks Boxes.
NOTE: Hot Keys will all override the defaults in the Stocks Order Box.

Decimal Places to Display

If the user wishes to change the number of decimal places displayed in the Stocks Order Box (and

the Time Of Sales section if the user includes it in the Stocks Order Box), right click and choose
“Decimal Places to Display”). The user is allowed to choose from 2 to 6 decimal places.

Decimal Places to Display P§|

Decimal Places to Dizplay

=l

Cancel |

Time Of Sale Background Color

TradeStream Global Trading Guide Page 33 of 326



?:3” TradeStream Analytics

Baszic colors:

N TN
Hl [TET NN
HE N EENNN
HENEEEENEN
EEEEEENENE

Cuztom colors:

HEEEEENEBN
HEEEEENN

Define Cugtom Colors >

] | Cancel |

Time Of Sale Column

| Column Setup le

Mo Dizplay Drizplay
w3 | Chatge
Ewxchange Code
5 | MMID
Price
Time
Yalume

[
<
Cancel | k. |

Time Of Sale Customize
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Customize Preferences X |

Level 1 Bid
Trade At Best Bid Lewel 1 Azl
Trade Above Best sk Level 2 Bid
Trade At Best sk Level 2 Ask
Trade Between Bid/dsk BackGround Mew Lows
BackGround Hew Highs
Ticker Setting
MMID Filter
[ Bid 3 = Cizplay New
[ Ask -~ ~ Highs/Lows only
[v Trades ~

Min Trade Size ||:| i
Min Increment |1 ™| Centjs) | Minimum Block Trade Amt. 993333

BackGround Black Trades I:I v|

Cancel |
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Preferences X |

Trade Below BesThe user can see all trades, all 3id
Trade At Best E!iu:]::'i":lﬂJ all asks, or ary szh

combination of the three 3id

Ef.d.l q
oiCes Yok

e The user can selecr a minimum
number of shares that need ta

occur in order to display al

trade.” For E:-cample, 500 shares

I ITIATL.
o

The minimm trade

[ i V). _
Min Trade Size lﬂi S S S
| Centiz) -"s0 desired (e.g, three cents)

s | Cancel |

in Increment |1

3

Preferences

'I'hE e Ccan ﬂ].T.'EL’ ‘I.'hE

specific MIVIDs to display gy pig Lewel 1 Bid
in the window, "All _ Level 1 Ask
MIMID" allows all MMIDs" B |
to display; "ECI Only"  BestAsk Level 2 Bid
Level 2 Azl

only displays ECIT activity; 4 aq
"Exclude ECIN" prevents _
any ECINs from displaying =nlEel
any actraty; 'Speafic
LD allows the user to MMID Filter
exclude a specific MWID (+

from displaying activity in

the window

bin Trade Size 0
Mir Increment |1 ¥ | Centz]

B

Cancel |
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I:I w| Trade Between Bid/Azk | * | BackGround Hew Lows
Ev BackGround Hew Highs

Ty <
The user can choose the Background color for
Ticker Setting}when a new High or new Low trade is made.

(==

The user can determine the
trade size and hackground color for

what constitutes a "Block Trade™
1

Mimirum Block Trade Amt, | 999333
BackGround Block Trades |:| -

Exclude Closed Market Maker Pre/Post market

This tool will exclude all of the information received (prices and quotes) from Market Makers during
pre and post market hours.

Quotes Source for Level 11

This tool will remove the selected item from the Level II window.

Quotes Source For Level 2

NVLS Hi 31.4300 Lo: 30.8400 C: 31.0900 Op: 31.1200
L 31.1300 01000 Sz 2410 Ex O W 2363660

Source Selected

[100 31,2000 LMt | Jany ~|leRca | (MEEE -] Nasdag Level 1
R T st | o | msv Dy ~| > NasdaqLevel 2

VWAP: 31.1623
1 2 12 23
31.19

{

Time Of Sale

= | L

=|  MHMID BID VDli = MMID ASK Price | “olume | Time Exc..

- I 11900 2 = #1900 2

= FPACE 1800 4 = AMEX 311900 10 Cancel |

+ 5SZE  31e00 2 | - HEGDDEE 312100 3

- 1800 5 | = 200 14

= Aa700 1 = SIZE 3.2z200 2 oadda quOtes source, such as the ARCA Book,

= 311700 6 a _%1- ighlight & mave it from the Source field to the

=_—- elected field by using the single-arrow to the

E 2500 1 | right "=", To display all quote sources you may
S| (Al 312700 1 click the double-arraw to the right "==" To

: g:: 1 ggg :IIU : 'I g:: gggg :IID remove a quote source from the Selected Field,

= T 0800 9 = SCHE 713800 1 ighlight the desired source and then dlick the

= 3.0s00 1 = LEGG w00 1 'ngle—an’ow to the left "=

= SCHE 3.0z00 1 = FBCO 3.3F00 1

= JEFF 0000 1 = CANT .3so0 1 v

= DE&B J.0oo0 1 = TDCM 33800 5 < >

— RMFA 1 onnnn 1 [t mann A

Here is an example of how the Level 2 screen will appear when the ECN Books are integrated into
the Stocks Order Box:
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=) Stock? -- 3M COMPANY (T2DFF770359)

Hi:  0.0000

L  87E500 0.0000 Sz 1Ex1E Ex M YW, 0

~+{57.6500 + | [P | -]

Lo:  0.0000 C:  87.E500 Op: 0.0000

SHT STP

1 [ ___|E
58,8300 Time Of Sals

BID | vOL |

= kb D ASE WiOL I Price | “aolume | Time Exc...
= ar.ze00 1 = a7.aa00 1
= = 88. 7300 &

85.9100 15
854400 15

83,0700
89.9600 15

1753000 1

MMID Filter

This tool will remove selected MMIDs from the Level II window. If the user wants to see ISLD
quotes only, he/she can remove all other MMIDs using this tool.
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MSFT HiZ6.5010 Lc25.8200 C:25.8600 Op259100
Ayvailable MbID(z] Excluded MMID[=)
L 264400 05300 Sziadwd  Ewxd W 39779021 M Em_
AMEX *
o0 26450 <H{iM ~[fan 4R - |/ ARCA 4
SHT | STP | CxL | RSY DAY BOST b
sELL | o | Rsv[oar_]| st |
CHIC p
|SLAND BOOK, LMD 4
ISLD
BG4 35 430 41 65 70 NEEEN227 NASD <<
26.44 26.44 M¥'SE “
= kb1 D BID V.| = kb1 D ASE W
= HOC 264300 54 - MHOCI 264400 B (] | Cancel
=  AMExR 264300 10| = 264400 2 |
= PALCF 264300 53] = EEIEE 264400 H
= 26.4300 B3| - PACF 2b.4400 2 Highlight one or more MMIDs under
= 264300 98 - SCHE 264500 1 the Available MMIDs wind Click th
- 264300 2 |- | FECO | 264500 |1 € Avallable WIS winCow. LUk the
5 264300 49] = | BARD 64500 1 arrow pointing right >. The selected
= 264200 35| = SI£E 264500 10 MMIDs will now be under the
= 264100 1 | =

= ggiggg 153 Eicluded MMIDs window. To move
MOMT 264500 10 them all over at the same time click

2E4500 B9 the double right arrows=>_ Notice
wiCHY 26,4600 1 that CINN no longer shows in the

TOCH 264800 25 . .
SEAEI0 44 Level |l window. To put them back in
IEEE s | the Level 1l window highlight the

desired MMIDs and click the
arrowfarrows pointing left <.

Collapse Market Data

Selecting this item will remove the Level I market data from the order box. (basic information on
the particular stock such as high, low, last trade price, size of the inside market, etc)
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NVLS

&1 Stock1 -- Novellus Systems. Inc. (T2D7777039)

1100 —+31.2000 o TR | T | A | -] |
SHT sTP | oL A D =]

- BUv SEDEN
e —

YwlAP: 31.1624

3 - 7 39 12 2 G [ En
S aw 17 Tine 015
= kIO BID WL = kb D ASE. Wl Price | %aolume | Time Ewc... #
= MO0 20 4 = 11700 B00
= AMEX 00 1 =  AMEX 31.1700 100
= SIZE M As00 2 = IR 3115800 200
= HAO0 10 | = a1.1800 T3 100
= BRUT 00 B
= BTRD 1400 1 100 C
= J.1400 B 100 C
= AA300 1 100 C
[ ] 500 P
[ B 500 C
En 540 ]
.0300 3 200 0
1.0800 1 C
LEGG A1.0800 1 : C
= COWH H.0500 1 = LEGG 31.3700 C
= SCHB H.0200 1 = CAMT 31.3300 C
= JEFF 31.0000 1 = TDCHM 31.3300 C
= DBAR A1.0000 1 = CEUT 31.3900 T31.1500 C
= BOFA A.0000 1 = G5CO 31.4400

Collapse Order Entry (see image below)

Selecting this item will remove the order entry boxes from the order box.
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21 Stock1 -- Novellus Systems. Inc. (T2D7777039)
NVLS Hi:  31.4300 Lo 30.3400 C. 31.0300 Op: 31.1200
L 31.1500 0.0&00 Sz Be20 Ex 0O W 2409432

B
.15

IO EID L4

311500
AMEX 31500

31.1500

BT :1.1500
SIZE .140
TDCH .14
SBSH 3.1
ERUT

4 51 A =1

.16 Time Of Sale

MMID ASK,
3.1600
31.1600

| CINN_|

31.1600
AMEX 311600
LEHM  31.1700

Time

Jr

[ I v

n+ o nnn +

nonon
o I e O e

Jr

31,2700 BERE 100
FECO 513200

e TR Ty

3.0600

A Eene

Order Entry fields no longer appear

Collapse Trading Price Display
Choosing this item will remove the Trading Price Display for exchanges which support that data.

Here is the Trading Price Display:

Stock? -- Long 2100 VODAFONE GRP. ORD SHS S0.10(TSGO07)

UK:¥OD Hi: 1437150 Loc 141.0000 C: 141.7500 Op:  141.0000 L 142.0000
0.2500 01764% Sz BE3141=3690148 Ex SF T, 203321080 POY: 334773338
MP: 1422500 BP 141.7500 [y 49.0000 IUP 141.2500 MID NS 1

LTrading Price Display

Sector: FE10 I5IN: GBOOOY192106 ‘_—_______-d-

[L&ST  1420000E  ot15:41.55 Yol 17000 |
PREY 1420000E 1422100E 1420000 EM 1420000 EM 1420000 EN

Collapse VWAP (TSG)

Choosing this item will remove the VWAP (TSG) panel from the Order Box.
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™ Stock? -- Dell Computer Corp. E”E”E|
=N Hi:  34.3000 Lo: 34.4700 C: 34.3600 Op: 34.5300

L 34.8300 0.5300 Sz 39x33 Ex: 0O Ve 227102

—+24.8200 :‘_"LMT v |[aM ~|laRCa || =l
SHT Cx

L | Rsv [oav =l

71 GO :
34.9 Time Of Sale

"Collapse VWAP" removes the VWAP panel fiom the Order Box

Collapse Level I1

Collapse Level II will remove the Level II montage (all Market Makers, ECNs, prices, and price
levels) from the order box.

Bl Stock1 -- Novellus Systems. Inc.(T2D7777039) M=
NVLS Hi: 31.4300 Lo: 30.8400 C:  31.0900 Op: 311200
1400 00500 Sz 11x23 Ex @ V. 2415953

~{31.2000 JW Ea|-~c e =]
SHT STF' oL | Rsv [ =]l
58 1 11 [ H
3114

Collapse Color Band

This tool removes the color band that is displayed under the VWAP Value.
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"W Stock? -- Dell Computer Corp.

Hi zz.8000 ©olor Band has been removed 3 7o4p

L 33.4700 0.2540 a
—{33.4700 + |
SHT | stp | o |

Op: 33.6200
Y 15857919

i

~l

33.3300 Time Of Sale

BID = kIO ASE. Price | Yaolume | Time E
= TDCHM 33.4000 = 33,3300 : |
= JPRS 33.3300 = 33.3300 A
= HRBCH 33.3800 = [COWH 33.4300 H

1. 334600

= SCHBE 33.3500 = WCHY 334700 4700
= EWRLC 33,3500 = JPRS 33.4700 4700
= BEST 33.3500 = HRBCM 33.4800 :
= BOFA 33,3500 = 33,4900
= 33.3500 = BOFA 33.5000
= SBSH 33,3500 = HITE 33.5000
= RLCO 33.3400 = 335100 100
= DA, 33,3400 = FRILIS 33.5400 2000
= RIS 33.3400 = GYRC 33.5400 100
= LEGG 33.3200
= haDF 33,3200 = FaCT 33.5600 1500
= FACT 33,3100 = SCHE 33.5900 700
= CAMT 333100 = MLCO 33,6000 —
= HEMR 233100 = SESH AR ROON

Collapse Time Of Sale

Choosing this item will remove the Time Of Sale from the Order Box.
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& Stock1 - Novellus Systems. Inc.(T2D7777039)
NVLS Hi:  31.4300 Lao: 30.8400 C:  31.0900 Op: 31.1200

31.0300 0.0000 Sz 4x1E Ex O Voo 2423859

e EETTI I | |
B

sTP | o4 | Rev |

oo
=
n

13 1 A 110
3111

FARID ASK YOL

EGCTEE 311100 16
N 11100 5
SIZE 311100 1

N0 13
AMEX 311100 10
LEHM 311400 13
FBCO  31.1500 1

- PPR_3A7O0OT

: 31800 10

- 5BSH  31.2000 1

UBSw  31.2300 1

TMBR  31.2300 30

COWMN  31.2500 1

SCHE 313500 35

31.0900
31.0900
31.0900
31.0900
31.0800
31.0800
31.0700
31.0700
31.0700

nmn + nunn

nmn + n + un

— e g |
o o
=

COwM 31.0500 1
SCHE 3a1.0200 1

Collapse GTC/GTD

Choosing this item will collapse the GTC/GTD fields.

3] Stock1 -- Cisco Systems. Inc.(T2D7777039)

Hi: 17.2600 Lo: 171700 Op: 17.2300 C: 172500 L171800
|GTCn"GTD fields no longer appear |

o |

Sz 90=58

17.18 Timne Of Sale

MMID ASE, ‘-.-’EIL-| Price | “aolume | Time Exc...

A EAT A 7171500 277 0%
BT s ss
171900 &
171900 &
. PERT 172000 1

=| MHMID EID

= IS 171700 90
- 171700 3
SIZE 171600
OPCO 171500
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Order Entry Position

You have the choice to select where the Order Entry fields in Stocks Box will display (Top or
Bottom).

Stockl -- Skamp;P DEP RECEIPTS(T2D7777039)

Hi: 14a odan [ 140 0N Op: 1
Fonk

-0.4400 Sz 1 LevelII color... i 2045

Quantity Market Depth Colar =

|1 o0 Book Calor —L| P
v Grid

_ - Action Butkon Area 3

Level I Data Columns
Level II Bid Columns

Level IT Ask Columns

5 I  Time Of Sale Background Color
Tirne OF Sale Colurnn
= MMID £ Time OF Sale Customize

. HE Exclude Closed MM PrefPost Market

118 Quokes Source For Level IT
Ak E 112 MMID Filker
MNY'SE 1E  Collapse Market Data

LECE E Collapse Order Entry
_ CHIC 11% Collapse Trading Price Display

Collapse Previous Five Trading Price
Collapse WP (TSGE)
Collapse WWAP (Auto Trades)
Collapse wiwaP (all Trades)
Collapse Level 11
Collapse Color Band
Collapse Time OF Sale

v Collapse Open Orders

v Callapse Flash Kews
Collapse GTC)GETD

Level I Data Position k
Flash keys Position k
Crder Entry Position

Switch Account
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Stock1 -- Stamp;P DEP RECEIPTS(T2D7777039)

Hii ~ 113.8100 Lao:

-0.4200 Sz 10377 Ex A LS 20702100

113.2800 Op:  119.4300 C: 1153.7300 113.3600

A 00 165 93

[ 119.3600 [ Time OF Sale
=| MMID EID WOL | = MMID ASE WOL | Price | Wolume | Time Euc...
= AMEX 1193500 3 = 1193600 77 ! 100 }
= 1193800 103 - DI 1193600 4 100
= MNASD 1193500 2 = MASD 1193600 12 100
= 119.3500 &7 - CBOE  113.3700 500 100
= MNYSE 1193300 50 = MYSE  119.3300 50 100
CBOE 1193200 500 Tl AMEX MEgton 100
NG | - cHIc 1194300 20 100
= [CHIC 1191000 5 = BOST 1195300 3 100

100

100
Cuanhity Price Condition Route Dizplay rMID

1193400 j| || |
Dualifier TIF Period
ssH | sTR | | Rrev WO | o

-

4 anth E )

Switch Accounts

The user may also switch accounts while in Stock Order Box. To do so, right-click in the Stocks
Order Box and choose “Switch Account.” Then select the desired account from the Select
Account screen and click “OK”*:
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2 Stock1 - Novellus Systems. Inc.(T2D7777039)

- BX

NVLS Hi:  29.9200 Lao: 28.7200

L 291200 -0.8500 Sz 292 Ex:
1100 1291100 —H{LMT ~ || |
O R =

1 i : 1 £9 3
R E

=  MMID BID m:ul = MMID ASK

= HIEDEEM 251100 29 | =  SBSH 291300
= 231100 22 | =  PIFR 231300
= 291100 16 | +  AMEX 291300
+  SIZE 291100 2 |+ | TMER 291400
= AMEX 291000 1 | = SIZE 29,1400
+ LEHM 290000 3 | = 23,1400
= = IO 291400
= COwWW 290800 1 | + 29,1400
+ IBGEEM 50500 10 | = PRUS 291500
= TMBR 290300 15 | = LEHM 2391500
|=  BOFA 290200 1 N NENGEEENNESHENTN
= TDCM 290000 & - FBCO 291600
= 5BSH  Z3.0000 1 ~ MITE 291600
= PRUS 290000 5 | = LEGG 291700
= SCHE 289300 1 | = WMDM 291900
= PIFR 239300 1

v
v

Faont
Colar, .,
Set Defaulk

Time ©of Sale Background Color
Time OF Sale Colurmn
Time OF Sale Customize

Exchude Closed MM Pre/Post Market
Quotes Source For Level 2
MMID Filter

Collapse Market Data
Collapse Order Enkry
Collapse WWwaP

Collapse Level 11

Collapse Color Band
Collapse Time OF Sale
Collapse Open Orders
Collapse Flash Kews

Flash Kevs Position r

Siitch Aocounk

Save As,.,

i

|.>

|
| &

%]

Select Account

Caricel
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Stop & Trail Stop Orders

The user can place various Stop and Trail Stop Orders through the Stocks Order Box. First, the
user must click on the “STP” button found in the section next to the Buy, Sell, and Short buttons:

L 131800 00000 [Stop & Trail Stops can be entered V. F7RO0
after Iu:klng this button

— r lLMTJ| \ STP:[" CxL fH| RSY ‘T_‘DIEI—

1100

Stock Stop

Order Type Symbal

sTOP =] |

Side Fioute Shares Trade Condition

v||&Rca w|[100 LMT Bl

price
Stop Price 1318
Lirnit Price 0

I {+
Trail Price ~

¥ Th

—

| | | |

[ualifier TIF Period

AN -] Day ) |

oK. | Cancel |

The user has the option of selecting the following types of Stop/Trailing Stop orders (depending if
the selected route supports the stop order type):

e Stop Market Orders (these can be protective stops or entry stops)
e Stop Limit Orders
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o Stop Otders w/ PNP capability (this means the order stays within the route’s book)
e Trail Market Orders
e Trail Orders w/ PNP capability

To set a Stop/Trailing Stop order, the user must select the following:

5 (1 11 EOT der Type (Stop or Trail)

Order Type Symbaol BSymbol is automatically
————— defaulted to the symbol
|STDP j | that was in Order Box

User chooses Side, Route, and number|
of ghares for the Stop/Trail order ,

Side f Foutes. Shares J|I Trade Candition

R R TR T =]

price

User enters  Ftop Price |1 318
Stop Price (for
Stop Orders), [Limit Frice |E|
the Limit Price_ . _ . 5
(for Limit Trail Price | ~
Orders), and

~

Trail Prices
Start Price e
combination (
~ li
for Trail
Orders)

O=er can change the Gualifier and Time-In-Force (TIF). Period
can be changed for those TIFs that have a time component.

[uialifier TIF Feriod

aNe - Dar |

Ok | Cancel |

e Select Order Type (Stop or Trail)
e Choose the Side, Route, and number of shares

e Choose the Trade Condition
O Limit, Market, PNP, and advanced ECN Order logic such as Peg & Discretionary
e Stop Price (if applicable)
e Limit Price (if applicable)
e Trail Price (if applicable)
O Whether Trail is calculated in § or %
e Start Price: this is the price used to calculate the amount of the Trail Value (for Trailing

Stops):
0 Bid
0 Ask
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0 Custom Price
e Qualifier (ANY, AON, etc.)
e Time-In-Force (TIF):

0 Day
0 Immediate-Or-Cancel 1OC)
0 MIN

e Period (only for those TIFs that have a time component)

e Any applicable advanced ECN order logic fields such as:
0 Offset (Discretionary)

Offset (Peg)

Peg Type (Primary or Market)

Minimum Quantity

O0Oo0o

The Stop and Trail Stop orders, once the user clicks “OK?”, are sent to the order server to await
execution or cancellation.

NOTES:

e Stop and Trail Orders are triggered by the Level 1 NBBO (National Best Bid or
Offer) and NOT by the trades that can be found on the Time Of Sale. This was done
to prevent bad ticks or trades outside the NBBO from triggering Stop orders
inadvertently. Please contact your broker-dealer to get further information about the
mechanics and implications of using specific types of Stop or Trail Orders.

e Stop Orders can be monitored in the Open Orders or Auto Orders section of Trade
Manager.

e Trail orders can also be monitored from the Trail Orders Window.
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Reserve Orders

e NOTE: Reserve orders will be monitored in either the Open Orders or Auto Orders
section of the Trade Manager (depending on the Route selected).

The user has the opportunity to place Reserve Orders through the Stocks Order Box. First, the user
must click the “RSV” button found in the section next to the “STP” and “CXL” buttons:

L 19.1800 (1.0000 Click thiz button to place a
Reserve Order

1100

™
1191800 <H{LMT ~|| !
PSR seT | TP Ll Rsv |
e S

The following window should appear:

Stock Reserve

%)

Reserve Order

Symbol Side Rezerve Oty Digplay Gy Price
| | | |10 0 19.18
Route Trade Condition

prca <] 00 ] | T —
Clualifier TIF Feriod

BNy w| DAY ) |

Cloze | Send |

The user must then enter the following information for the Reserve order:

e Symbol is automatically defaulted to the symbol that was in Stocks Order Box

e Side (Buy, Sell, Short)

e Reserve Quantity (this is the total number of shares to execute)

e Display Quantity (this is the number of shares that will be displayed to the market at any
point in time. Once the Display Quantity amount is executed, the Display Quantity amount
will refresh and display again. This process continues until the entire Reserve Order is
executed or cancelled by the user, market, or by the order server).

e Price (the price where the user wishes to execute the Reserve Order)
e Route
e Trade Condition:
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O Limit

O PNP

O Any advanced ECN order types supported by the Route (such as ARCA Peg &
Discretionary)

e Any applicable advanced ECN order logic fields:
0 Discretion Offset amount
O DPeg Offset amount
O Minimum Quantity
O Peg Type (Primary or Market)
e  Qualifier
e Time-In-Force (TIF)
e Period (for those TIFs with a time component)

Stock Reserve Uszer must select the desired

pute and Trade Condition

Rezerve Order
Symbal Side Feserve Oty Dizplay Qty Price

| | x| {100 0 19.18
RBaoute Trade Tonditilser must enter the Slde, Reserve Oty (the total
|.-’-‘-.HE.-'1'-. ﬂ T number of shares to execute), Display Oty (the

—number of shares to show to the market, and the
price
LIualifier TIF -

WNY | |Day ~| |

User must select the Gualifier, Time-In-Force (TIF), and
the Period (onby for a TIF with a time component)

Cloze | | Send |
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Flash Keys

Collapse Open Orders (default is already collapsed)

This feature allows the user to collapse the open orders screen that is to be used in conjunction
with the Flash Keys. This field will only display all open orders for the symbol entered in the
Order Box. The same information can also be found in the Open Orders pane of the Trade
Manager.

2l Stock1 -- Novellus Systems. Inc. (T2D7777039)

NYLS Hi:  23.9300 Lo 28.7300 Op:

L 29,1600 -0.8100 S5z x4 Ex 0 Y. 3403164

C: 29.9700 23.9800

rn AL = - — e | - JR|
ST st | o | Rsv  |EE - |
PEMDING BLY LMT NLS 6000 @ 231100000 ARCA 07-06-2004 13:23:18 0407061 32315407

BN 7 2 25 7 i [

MrAID BID | = hkAID ASK VoL Price | Volume | Time Exc... A

= IR 251600 2 = 291700 9

=  AMEx 291500 1 AMEX 291700 1

= MLCO 291500 B = BIEET 251700 14

- SIZE 291400 2 = 291700 1

- 291400 2 =  LEHM 291800 & [
I ERFN T | - sz 291800 2 C

= THER 291000 2 = 5RSH 292200 1 P

+ 291000 10 = 292200 10 C

= 231000 2 = PPR 292300 1 C

+  SBESH 290900 1 = JEFF 292800 1 C

+ FIPF 290800 1 = LCOWH 292500 1 C

Statuz Side | Symbol | Oty Price Route | Date TradelD
FEMDIMG BUY  UJSHWLS  total G000 D wnbl:E000 291100 ARCA  OF-0B-2004 132318  040706132315407

Collapse Flash Keys (default is already collapsed)

The Flash Keys allow the user to modify pending equity limit (or limit PNP) orders,
provided that the route chosen supports Cancel/Replace logic. ** Please Note that certain
routes will not support Cancel/Replace logic. If you choose such a route, the order(s)
cannot be modified by Flash Keys at this time.
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2l Stock1 -- Novellus Systems. Inc. (T2DF777039)

NYLS Hi:  23.3300 Lo:  28.7300 Op:

L 29.0500 -0.5200 Sz b/ Ex 0 Y. 3517238

. 23.9700 29.9800

i TR | = | —{ |2
st st | o | Ry |
PENDING BUY LMT NVLS BOD0 @ 290000000 4RCE 07-06-2004 13:35:00 0407061 33515432

I 18 1 7 2 BRI
S mw 2 Tne 01 S

[
=

—
m

= MMID BD | vOL [ =] MMID A5K | wOL Price| Yolume | Time Exc... A
- GG 20400 5 - GG 20500
- 29,0400 1 - 29,0600
- 23,0400 5 - 29,0600
- LEHM 290300 & - AMEX 290800 1 29.0¢ 100
= SBSH 290300 1 = SIZE 290700
- TMBR 290300 & = LEHM
= SIZE 290300 4 - COwN 231000 1 100
= AMEX 290300 1 . 23,1200
- TDCM 290200 1 - FPR 291300 1 29.0¢ 200
0 CEEE D N | - TMBR 291500
=  PRUS 290000 & - SBSH 291500 1 0500 100
+ PERT 290000 1 - FBCO  29.2100 0 500

Statuz Side | Symbol | Oty Price Route | Date TradelD
S total:G0O00 fill. G000 ARCA, 0407061

Jain bid | |ﬂ 0.01 ﬂﬂ 0.03 ﬂ ‘ | C<LSym |
gid | Ak | o eo0 | o [TMMUsvel | oaFie | cxilest | dointbaip |

Flash Keys allow the user to modify:
e The increment(s) by which the price can be adjusted
e The number of shares by which the share size can be adjusted
e How to move the current order in relation to the Inside Bid/Ask

e How to move the current order in relation to the next tier in the Level 2 portion of the
Order Box

e Which order(s) to cancel
e Which order(s) to highlight when multiple limit orders for a symbol are pending
e How to have an order track a specific MMID, and by what adjustment amount

Join Bid/Join Ask

The first field of interest is the Join Bid (Join Ask for pending sell/short limit orders):
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Statuz Side | Sumbal

Join bid | | .

When the user highlights the desired order and clicks “Join Bid” (or “Join Ask” for sell/short
pending limit orders), the order will move one time only to the Inside Bid. Note that this is
NOT a “peg” order which will constantly have the order adjust as the Inside Bid
changes. Again, clicking “Join Bid” will move the pending order to the Inside Bid one
time only. The same logic applies to “Join Ask” for sell/short pending orders.

Bid/Ask

I Status Side | Spmbaol | Oty Frice Foul
PEMDIMG BUY  USMWLS  tobal 2000 Fll0 wnbll: 2000 28,9300 ARC

FEMDIMG SMWLS  total 7000 GO unbill: /000 23 8500
Joain bid | ‘Bid bt ‘&LSI{ buﬁ.’DﬂS O -
— —1 ]
Bid Ak 7 :
n ] I |

When the user has multiple pending orders for the same side (buy or sell/short) for a particular
symbol, the user can click “Bid” and the order with the price closest to the current Inside Bid will
be highlighted. In the instance of multiple pending limit orders that are equally close to the
current Inside Bid, clicking “Bid” will highlight the oldest of those pending orders. The same
logic applies to sell/short pending limit orders when clicking “Ask”

Price Adjustment Fields (Defaults are “.01” and “.03”)

Status Side | Spmbaol | Oty Frice Route
PEMDIMG BUY  LSMWLS  bobal: 2000 D wnfil: 2000 28,9300 ARCA,
FPEMDIMG BUY  USKMWLS  tobal: 7000 D unfill: 7000 288500 ARCA,
PEMDIMG BUY  LJSKMWLS  total:GO0C0FIED unfil: 6000 29.0000 ARCA

_Priceﬁdjustl'mmtﬁdds JA 05 - | A 17 ﬂ_
B . - 1000 Jj MM Level J

The user can set the value for each Price Adjustment Field. In the example listed above, the user
chose “.05” and “.07” for the values of the fields. To do this, simply click in the desired field and
highlight the previous number displayed. Then enter the new value. For values less than a dollar,
remember to add a decimal point () before typing the number of cents that the field will adjust.

Please make sure that the values you enter are greater than zero.
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When the user highlights the desired order and wishes to modify the price (provided that the
pending ordet’s route supports Cancel/Replace logic) the user should click the “Up” or “Down”
arrows on either side of the Price Adjustment Field. The pending limit order will be modified by
the specific amount of listed in the field. For example: if the pending limit order to buy NVLS is
$29.00, and the user clicks the Down arrow next to the Price Adjustment Field displaying “.05”
then the price will be modified to $28.95. Another click on the Down arrow will move the
pending order to $28.90. If the user then clicks the Up arrow next to the “.07” Price
Adjustment field, the pending order will be modified from $28.90 to $28.97.

Share Size Adjustment Field (Default is 1000 shares)

Status Side | Spmbol | Oy Frice

PEMDIMG BUY  LSMWLS  tobal: 2000 D unfil: 2000 28,9300
FPEMDIMG BUY  USKMWLS  tobal: 7000 D unfill: 7000 28,8500
PEMDIMG BUY  LJSKMWLS  total:GOOC0FIED unfil: 6000 29,0000

_SharESizeiﬂ;djusnnmt JJ JJ
|_F1dd . i +|| 1800 JJ bM Lew

The user can adjust the Share Size Adjustment Field by highlighting the value displayed in the
field and then entering a new number. When the user highlights the desired order and wishes
to modify the share size of the pending order, the user can click the “+” or “-* button on
cither side of the Share Size Adjustment Field. The share size of the pending limit order
would then be adjusted by the number of shares in the field (with the minimum pending order
being 1 share, never zero shares or a negative number of shares). For example, highlighted
order is for 6000 shares and the Share Size Adjustment Field is defined as “1500”. If the user
were to click the “+” button the order (provided that the pending order’s route supports
Cancel/Replace logic) would be modified to a total of 7500 shares.

Please make sure that the value you enter is greater than zero.

MM Level

Status Side | Spmbaol | Gty Frice Fioute

FEMDING LSHYLS  tobal: 2000 fill:0 unfill: 3000 289300 ARCA
F'ENDING SHWLS t-:utal ?'EII:IEI fiII 0 unfill: 7000 2885010 ARCA
‘ ! 5 5 hotal: G000 fill: G000 23.0000 ARLCA,

_NMLEﬁrdladjusnnmt -I———I________JJ J
B . ~ I5m WJ

The user can move a pending limit order (provided that the pending order’s route supports
Cancel/Replace logic) up or down one price level that is displayed on the Order Box’s Level 2
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portion of the screen. If the user highlights a pending limit order that is below the Inside Bid
(or above the Inside Ask), and clicks the “+” button the pending order will move up to the
next displayed price level on the screen. Please note that this feature WILL account for
those times that ECN books are integrated into the Stocks Order Box. Here is an
example:

Stockl -- ILL TOOL WORES INC[24005324)

Hi 934400

L 325400 -0.3300 Sz 1x1 Ex: M Y. 933400

Lo: 922800 C: 936300 Op:  93.3000

it —+f505 oL -
SHT stTP | oo | Rev RN ~|f

FEMDIMG BLY LEAT [T 100 2 502000000 ARCA  07-06-2004 16:42:45 0407061 64235771
1 I 1 3 12 1 1 I
o wam 1382600 Tine 01 S

MMID BID YOL MMID ASK YOL

= MWYSE 926300 31 M'v'SE 527400 12
= IERTI 524700 BT 529200 1
= PHIL 91.6900 1 FHIL 937400 1

+l|l nmunjn

138.26800
N&SD 2785200 1

CHIC 46.2600 1
MNASD nofoo 1

- PEMDING BUY LMT IT' total: 100 fill. 0 urfll: 100 (3 50. 2000000

Joinbid | |ﬂ 0.01 ﬂﬂ 0.03 ﬂ | | el |
Bd | ask |j|WJj|mJ CiLFist | CdLLlast | doinbmiD |

If the user highlights the pending limit buy order for ARCA at $50.20 and then clicks the “+”
button next to the “MM Level” key, the order will move to the next highest level on the Level
2 screen, which in this case is $91.69 (where PHIL is present). If the user clicks the “-* button
next the “MM Level” key, the order will move to the next lowest level on the Level 2 screen,
which in this case is $46.26 (where CHIC is present). Here is what will happen when the user
clicks the “-* button:
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Stockl -- ILL TOOL WORKS INC(24005324)

Hi 9544 Lo: 3228 C: 9363 Op: 933

-0.3300 ®1 Ex: M W 988400

Sz 1
: o — ol
SHT sTP | e | mey  [EI BE
CANCEL REPLACE DONE BUY LMT ITw 100 @ 46.2500000 ARCA, 07-06-2004 16:46:25 040706164635773

1 E 1 &l 12 1 1 I

273562 Time OF Sale
MMHID EID WOL | =] MMID ASE WOL | Price | Wolume | Time Exc... -~
= NvSE 926300 A 1= NvSE 327400 12 | : 2200 16 TH
= IEDRI 524700 1 = I 5235200

= PHIL 31.6500 1 = PHIL 937400 1 92,8743 1E:04:24  TH
o= CHIC 1382600 1

+  MNASD 2785200 1 I 16:01 M

I 16:01 TE

155545 T

CAMCEL REPLACE DOME BLY LMT [T tatal: 100 fll:0 unfill: 1

Joinbid | |ﬂ 0.01 ﬂﬂ 0.03 ﬂ | ‘ XL Sym |
Bd | ek | o] 100 | o[ WMlewel | ] cdFie | Cflast | JonmMiD |

Please note that if the pending limit order is at the Inside Bid and the user clicks the “+”
button for MM Level, the pending limit order will move up one penny. The same logic
applies for the sell/short pending limit orders.

CXL First, CXL Last, CXL Sym
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Stockl -- ILL TOOL WORKS INC(24005324)

95,44
-0.3300

Lox

Sz 1
oa LT
SHT ST

92.28 C: 9363 Op: 933

| Ex: M LS 9238400
R o |

e [ oo | v [mm =Ip

CANCEL REPLACE DOME BUY LMT ITw 100 (= 462600000 ARCA  07F-05-2004 16:46:25 0407/05164635773

ER 1 3 12 1 1 A
= bt 100 BID WOL I = kb0 ASE WOL Price
= MY'SE 926300 3 1= MY'SE 927400 12 TE
= DI 924700 1 = DI 929200 1
= PHIL 91.6300 1 = PHIL 937400 1 TEB
C4B2ED0 1 =
I NEICED0 |+ NASD 2785200 1 N
TB

Jain bid |

Bd | fisk

|-

— —

|ﬂ|—ThE'LrariDus Cancel Keys

|
\_|\ CXL First CxL Last

| | L Sym |

JoinMMID |

CXL First: Cancels the oldest pending order for the symbol
CXL Last: Cancels the most recent pending order for the symbol
CXL Sym: Cancels all of the pending orders for the symbol

Please note that the order(s) do not have to be highlighted to cancel them through the Flash
Keys feature, and please note that the user is always able to cancel orders for the symbol
through Hot Key Cancel combinations or through the Trade Manager’s Open Orders pane.

Join MMID

Jain bid |

|ﬂThe ”IDinI\-’MD” k-ey

Bd | fsk

| -]

— —

. CAMCEL REFPLACE DOME BLY LMT IT' tatal 100 Al:0 unfill: 100 @@ 46 2600000 ARCA  07-06-2004 16 46:25

|

0407061 E46357 7.3

TAL o |

Join MMID |

The Join MMID key allows the user to track the activity of a specific MMID and follow that
MMIDs movement +/- a certain amount. The user can set the pending limit order (provided
that the pending ordet’s route supports Cancel/Replace logic) to stay even with a particular
MMID, track the MMID plus a certain amount, or track the MMID minus a certain amount.

1.

2. Then the user should click the “Join MMID” key.

First, the user should highlight the particular order that will track the specific MMID.
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3. The user should then use the drop-down menu to select the particular MMID. Please
note that Market Makers, ECNs, Primary Specialists (NYSE & AMEX), Regional
Exchanges, and ECN Books can all be tracked.

MMID: | * | Price Adustment: |0
Jain | Track, | | Canizel |

Select MMID To Track X

MMID: | * | Price Adjustment:: |0

MLCO -~
MOKE M

Jain EEESEE J | Caricel |
HFSC

MITE

PACS
FERT
FIFR
FRUS
RECM
RHCO
R5CO b

>

The user should then enter the amount of the adjustment above/below the MMID that
the highlighted order should track (default is zero). To enter a negative number, be sure
to precede the adjustment amount with a minus sign (-).

Once the information is considered to be accurate click the “Join” button.

The order can be cancelled by the Cancel Flash Keys or by the Trade Manager’s Open
Otders pane.

If the user wishes to stop tracking the MMID (+/- any adjustment), the user should
highlight the order, click “Join MMID” and then click the “Delete Track” button. The
pending order will stay at its last price before the “Delete Track” button was clicked.

o w

™

GTC/GTD Otders
To be able to send GTC/GTD otders, you must send an order on a route which supports
GTC/GTD order types. Please contact your broker-dealer to obtain a list of approved routes.

To select GTC/GTD otders, choose the appropriate Time In Force (TTF):
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Stock1 -- Cisco Systems. Inc.(T2D07777039) =13
Hi: 172600 Lo

Choose all of the appropriate order conditions’
Sz 234u275 Ex [and then choose the TIF, either GTC or GTD

5,
—17.1800 o (L v | |ARCA o= R

ssH| stp | o | Rsv ||;K-
=

If GTC is selected and you click the Buy/Sell/Short button, the order will go out to the market with
a GTC Time In Force. Please contact your broker-dealer to learn more about which orders
are held on the order server or sent directly to the market.

If GTD is selected, the fields to support GTD will become enabled:

3 Stock1 -- Cisco Systems. Inc.(T2D7777039)
Hi: 17,2600 Lo: 17.1200 Op: 17.2300

Sz 939x308 Ex QU Y 3073040

1718 o (L ~||aRCA -] =

55H Gl L | msv Jeny =60 ]|

05 | GTD Fields |

C: 17.2500 L17.1500

-0.1000

You will have 3 choices:
e Month End
e Year End

e (Calendar
O If Calendar is selected, click the drop-down arrow and choose the appropriate
Month/Year/Date field.
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3 Stock1 -- Cisco Systems. Inc. (T2D7777039)
Hi: 17.2600 Lo 171200 Op: 17.2300

C: 17.2500 L17.1500

Sz 35315 Ew @D V. 3466224
1718 o (L ~||aRCA -]
ssH | st | o | omsv feny <[00 <[

[

April, 2005

Sun Mon Tue 'Wed Thu Fri Sat

1 2
i 4 5 B 7 8 1
o 11 12 13 14 15 16

11 80
1715 Time OF Sale

a5k voll  Price| Volume | Time

=017 18 19 20 1 2 o= 17.1500
= |24 5 2 27 T 30 17.1500
= 17.1500
S Today: 472872005 17.1500
+ = 1 = 17 1RMNN

Then send the order by clicking the Buy/Sell/Short button as you would normally.

Please contact your broket-dealer for a list of which routes will send GTC/GTD to the market and

which will send the orders to the server to be held.

NOTES:

e Please contact your broker-dealer for any concerns regarding commission rates as
GTC/GTD orders can possibly incur substantial commission rates on certain

commission schedules.

e The GTC/GTD orders will be monitored in either the Open Orders or Auto Orders

section of the Trade Manager.
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Options Chain Order Entry Box

To open the Options Chain Order Entry box, select Trading Tools from the main menu, choose
Otder Box, then select “Options Chain”.

You can also open the Options Chain Order Entry Box from the icon bar located at the top of the
screen.

b OptionChaini .optChain -- Microsoft Corporation

MSFT Hi: 284400 Lo 28.0200 C: 28,2500 Op: 28,2800
L 28.0800 W -0.1300 Sz 28x102 Ex: 7} Wal: 28224000
28.08 28.08

|USMHFNV 0z-21-2004 1250 PUT

1 {00600 | | | [ ~] ]
© u v cal =i - I . -
Calls | Strike | E mpiration | Last | Charige | %Change | Wil Bid Al Open High | #
USMOFEM 750 02-21-2004 0.0000 0.0000 0.00 1] 205 206 0.00a0 0.0000
USMUFBE 10,00 02-21-2004 0.0000 0.0000 ] 1] 171000 17.9000 (0.0000 0.0ooo
LUSMOFEN 10,00 02-21-2004 0.0000 0.0000 0.o0 1] 18 181 (0.0000 0.0000
USMOFBY 1250 02-21-2004 16.0000 0.0000 0.00 1] 155 15.6 0.00a0 0.0000
USMAFBC 1500  02-21-2004 12.8000 0.0000 0.o0 1] 13 131 (0.0000 0.0000
HISMIAFRW 1780 N2-A1-20n4 10 2000 110N rn n mnhk MR nnnnn nonnn ¥
< | >
Puts | Shike | E xpiration | Last | Change | *%Change | Wil | Bid | Al | Open | High | *~
USMOFME 10,00 02-21-2004 0.0000 0.0000 0.00 1] 0.0000 01500 0.00a0 0.0000
USMOFHM 10,00  02-21-2004 0.0000 0.0000 .00 I 0.0000 (0.0500 (.0000 noooo —

12.50 | 02212004 0 o000l 00500 0.0000 ] 0.0000 |

USMOFMC 15.00  02-21-2004 0.0000 0.0000 0.00 1] 0.0000 0.0500 0.0000 0.0000
LISMOFMY 17.50  02-21-2004 0.0000 0.0000 ] 1] 00000 0.0500 (0.0000 0.0000
HISKIAFMT Annn nR-A-Anng 1N 150N 11 10N rn n 1 nnnn MR nnnnn nnnnn ¥
< | >

he Options Chain Order Entry Box

Using the Options Chain Order Entry Box
e Enter the symbol of the underlying stock you wish to view in the symbol field (located in
the upper left hand side of the options order entry box)

o DPress the enter button

- OptionChain1.optChain --

Hi: 28.4400
L: 28.0600
Enter a stock symbolin

the symbol field

e The top part of the options order entry box contains Level I information on the
underlying stock (High, Low, Last, Volume, etc)
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MSFT Hi: 57.4000 Lo 56,3100 [ 53.0000 Op: 56. 7500
L: 56.92 W 3.5200 Sz 10k22 MO Yol 54897433
56.87 Lewel 1 infarmation an the underlying / 56.88
stock (High price. Low price. closing
= price, opening price, volume, size of —

. :]]D 5 the market, etc) = =l
W Put W Cal (R, Cancel
| [mEN| P | (=g TH Y I I:..-\i--\linmi Il-mn T T T T T TT=171 DiA hoale M Llimls

e To view quotes on both calls and puts, place a checkmark in each of the Put and Call
boxes (see image below)

v Put v Cal

o wiew guotes on both puts
and calls. place a
checkmark in each box

e If both Puts and Calls are selected, the options order box will be separated into two
panels with top panel for Calls and the bottom panel for Puts

Calls I Stike ‘ Expirat\oni Last] Changel *%Change ‘ Voli Bid] Askl Open ‘ H\ghi

LISKSOK) 5000 11-16-2002 71 3.0000 7143 10 B3 7.2 7.0000 7.5000

USMSOEE 5500  11-16-2002 29 1.4500 10357 iz 275 29 2.7500 31000

USMSIKL E0.O0  11-16-2002 0.5000 0.2000 EEEY 9528 0.45 0.55 0.4000 0.2000 The top window panel
displays calls, and the

i hottom panel shows

4 | ¥

— = | quotes for puts

Puts | Strike ‘ Expirat\on] Last | Change | #Change ‘ Vol] Eid | Ak | Open ‘ H\gh]

UISME QWA 50.00 11-16-2002 0.2500 -1.0000 -80.00 4548 0.15 0.3 0.2000 03500

USMS WK 55.00 11-16-2002 0.9500 -2.3500 1.2 6805 0.95 1 1.1500 1.1500

USMSEwWL B0.00  11-16-2002 3.9000 -3.3000 -45.83 1734 35 37 3.4000 4.0000

e To select a specific month to get option quotes from, select the desired month from the
pull-down menu. In addition, the user can view all contracts, near term contracts and
spot contracts (the front-month)

| It -

sPOT nange | #Change 1 ol
JHECR 0000 71.43 10
ALL = :
4500 103.57 10
JAM a0
FEB o Y [Selact the desired manth
olol from the drop-down menu
1 Last | Chatige
025 -1.0000 e =

e To view additional contracts for a specific stock, click the + in the field located next to
the month selection field. The number in this field will increase the more contracts you
view. To decrease the number of contracts viewed, click the — key
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0

’

—

—

.
o

callfput window

LClick the + or-to increase or
Ydecrease the number of
Ucontracts displayed in each

e In the quote field one can customize the sequence of the column headers by left clicking
with the mouse in the column that you wish to move, and then holding the left mouse

button down, and moving the column header to the desired location

Calls | Strike | Expiration | Bid | Ak | Change |  %Change | wal | Open | High |
USMSAE] 5000 11-16-2002 B3 B.5 2 6000 £1.90 10 7.0000 7.5000
USMSQAEEK, 5500 11-16-2002 23 245 1.1000 7a.a7 g 27500 31000
USMSEKL 000  11-16-2002 04 0.45 0.1500 50,00 9913 0.4000 0.8000
To move column headers, click on the
P column to be moved with the left mouse 5
button and move the column to the desired
Puts | Strke E wpiration | location Bid Ak Open High
USMSEw 5000 11-16-2002 0.25 035 0.2000 0.3500
USMSRWE, 5500 11-16-2002 i) 1.2 1.1500 1.1500
USMSEWwWL E0.00  11-16-2002 41 4.4 3.4000 4.0000

e Once all column headers have been moved and are in their desired location, it is a good
idea to save the window layout for the Options Chain Order Entry Box

e To save the window layout, make sure the Options Chain window is highlighted, then
click on “file” in the main menu (upper left hand side of the window), choose “save as”
from the file menu, and then name the options window file, and click “save”

Options

Qpen

Cpen Default Lavouts

Clear Lavouts
Close
Save

[~ Connect server OK
Trading Tools

Crl+5

Account Management

w0 E BE

Carmmunications

0 save awindow layaut,
highlight the window to be
saved (the options window)
‘|click on "File" then, choose

Configr

1'Save As"
Prinkt Setup. ..
1 Optionl.opk
2 Skockl.sto "
3 Chartl.cha &
4 Futurel fuk e E =piratian | Bid | A
0o 11-16-2002 B.5 [
Exit oo 11-16-2002 25 2
S el 14 4 C 2NN nd n
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Save fis

Save jn: | 25 Defaultlayout

File narme; OptionChaind
Save as type: | Dptions Files [*.opt] | Cancel

Placing a Trade Using the Options Chain Order Entry Window

In the quote field, click on the option contract in which you wish to place a trade

MSFT Hi: RE.445 Le (S Op: BE. 05
[5f 5617 Y 5E.1700 Sz G0x41 M a Wal: E23907370
BBAT [ 5618
LSMSQKK 11-16-2002 55.00 CALI
1 ~_T~j]2.4 =2 (DA :J]m BalLMT |:|F-Er-1 - ~|
W Put W Cal [0 ~j ; Cancel
Calls [ Stike | Ewpiration | Bid | Ak | Last|  Changs|  ZChange ol Open High L
USMSGK) 50.00  11-16-2002 .4 E.6 E.2 2.6000 £1.90 2 7.0000 7.5000 E.7C
EMELRE. 11-16-2002 A 5 T BT
LISMSOEL 60.00  11-16-2002 04 0.45 0.4500 01500 50.00 3313 0.4000 0.8000 0.38
To place an option order, double
clickon the specific option contract
that wou want to buy or sell. This
will highlight the contract
Ly and populate the order windaw ! %
Puts | Strike | /Change | wal | Bid | sk | Open | High | i
;

e This will bring the details of the option contract to a field just below the symbol entry
field

||LISMSE!KK 11-16-2002 55.00 CALL

This field will contain the option contract’s symbol, the expiration date of the contract
being traded, the strike price of the contract, and whether it is a call or a put

Itis a good idea to check the information to make sure it is correct before sending the
order

e Next in the field directly below the detail field, select how many contracts you wish to
buy/sell
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e Then select the price in which you want to send out an order
e Note: If it is a market order, there is no need to designate a price. This field will be gray

24

v Cal

If sending a limit order, enter the
desired limit price, if sending a

market arder, the price field will

be disabled.

e Next determine if the order is to be a day order, IOC, etc, from the drop-down menu

e Choose if the order is a AON (all or none) FOK (fill or kill), etc from the drop down
menu

e Choose the order type: Limit or Market

e Next and this is very important; select if the order is to open a position, close an
existing option position, or to close a short option position. Pay close attention to this
field when exiting an existing option position. If the wrong type is chosen, it could lead
to the possibility of opening an additional option position. For example, if you are long a
call and you want to sell that long position and “open” is selected instead of “close”
when trying to sell that position, it is possible to create a short position in that option.

loFEN ] |

Cancel

COVER
CLOSE

=electopen, close, ar

|

2 cower fram the 7

4 drop-down menu 5
313 selections 3

e Sclect the desired exchange from the drop-down menu
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LMT ~||oPEN | ]

Bid Ak, Dpen Hi F5SE '
83 = [nl. fulnlnl rd 1.-!’-.nn PH”_

21 {Selectthe desired IsE -
0.3 exchange fram the 0.3000 210

drop-down menu

e When all order information is complete, click the buy or sell button

e To view order status, you can check the order status field in the options order box, or
check the open orders section in the Trade Log of the Trade Manager

[[open oo <
e |

i
To cancel an open Options
order. click the "Cancel"
buttan

Open Orders CAMCEL ALL CAMCEL SELECTED
!

To cancel an Options order in the Trade
tanagerwindow, highlight the arder,
and click the "Cancel Selected" buttan

e To cancel open orders, you can click the cancel button on the option order box, or in
the Trade manager window, highlight the option order in question, and then click the
“cancel selected” button
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Adjusting the Font in the Options Chain Order Entry Box

e Once the Options Chain order entry box is open, you can adjust the font size by right
clicking in the body of the order box.

- OptionChainil .optChain -- Microsoft Corporation

Hi: 28.4400 La: 28.0200 [o% 28,2500 Op:

L 80500 w Ex
Set Defaulk |

To adjust the font settings inthe  !8.05

ptions Chain Order Entry boz,

ight-click and select "Fort" Save As...
| - | A aa [[LIA T
W Put W Cal [ |0 :|T B
| Callz | Strike | E =piration | Last | Change | #Change | Yol

e To change the font, select the desired Font, Font Style, Font Size, Color, and Script from
each of the respective menus

Font; Font style: Size:

! Regular a ] |
kS Sanz Senf
M5 5 erif Italic 10 @

A

B MT Extra Bold 12

(} MY Bali Boald Italic 14
H OCRB b 18

€} Old Englizh Text MT 24

O} Oty v

The Fontwindow in the

Effects Sample Options order entry box
[ Strikeout AaBby

[ Underline aBbYZ2

Calar;

|- Black ﬂ Script:
|'W'estern ﬂ

e Once all Font choices have been determined, click the OK button to apply the changes
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" OptionChain1.optChain -- ILL TOOL WORKS INC M=1E3
Hi  @15800 Lo 808100 C 807800  Op 809800 | porr
L @300 v 05400 Sz 21 Ex N
3134 a1,
(USITwWEO 02-21-2004 8500 CALL save As...

i T g
W Put W Call 5 | -
Callz | Strike | E =piratiar | Laszt | Change

SEE ]
. o

USITwED 79.00  02-21-2004 £.3000 0.000a
USITWEF 80.00  02-21-2004 3.2000 0. 0000

In order to set the default ramber of option contracts,
the user st right-click and choose "3et Default"

USITWED BEO0 | 02-21-2004 0 i

< | >
Putz | Strike E =piration Last Change | ZChange ol Bid
L5ITwMO 700 02-21-2004 03000 0.0000 0.00 1] 015
USITwHMP a0.00  02-21-2004 1.1000 0.0000 0.00 1] 1.0500
LSITwHNG 280,00 02-21-2004 4.7000 0.0000 0.00 I a8
< *

X

Set Default

Contracts
[ Open Pasition | Uzet thay also
~ pre-define the number
Iv¥ Uzer Enter Quantity |1 of contracts as his
default

Cancel

Uszet tmay set his default as the mumber of
open contracts in the position
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Options Order Box

The Options Order Box allows the user to view the depth of market for a specific options contract
and to route orders to a specific exchange.

The Options Order Box can be opened two ways:

1) Options Order Box can be opened by selecting Trading Tools > Order Box and then
selecting “Options”

2) If the user found the desired options contract in the Options Chain Order Entry box, the
user can double-click the specific contract and an Options Order Box with the corresponding
contract will open:

- OptionChaind -- Microsoft Corporation

MSFT Hi: 254400 Lo:  28.0200 (0% 28,2500 Op: 282800
L: 28.0600 i -0.1300 Sz B10¥ Ex: O Vol 30193377
28.06 28.06

|L|SMSDBY 02-21-2004 2750 Call

I +J0s5 g DA

SmE < mm <|oreN <|EmE <]

I Put v Cal ~lo *| INEUTRNN SRR concel
Calls | Strike | Expiration | Last | Change #Change Yol | Bid] =~
USMUFED 20,00 02-21-2004 8.8000 0.0000 0.00 o a8
LSRR 2250  02-21-2004 5.6000 -0.4000 -E.E7 10 5.5
USMSGBE 2500  02-21-2004 3.3000 0.0000 0.00 79 3.1000

27.50 2-21 2004 B0 -0.1000 | 09 |
USMSEEF 30,00 02-21-2004 0.1500 0.0000 0.00 4625 0.1000

USMSQEZ 250 02-21-2004 0.0500 0.0000 0.00 i 0.0000
USMSOBG 02-21-2004 0.0500 0.0000 0.00 0 nooon
LSMSQRL 02-21-2004 0.0000 0.0000 0.00 0 0.0000
LISMSGEH 02-21-2004 0.0000 0.0000 0.00 0 noomn v
< | >
Puts | Strike | EHF?I?EU;DH . . ahge | Yol | Eid | M
LISMOFNM 750 | 0z-21-2008- Cuble-click the desired contract " N 0.0000
USHMAFNE 1000 022120040 an Options Order Boxwill g 0 0.0000
LSMOFNN 1000 02-21-20040Pen 0.00 0 0.0000
LISMEFNY 1250 02-21-2004 0.00 0 nooon
USMQFNC 1500 02-21-2004 0.0000 0.0000 0,00 0 00000
LISMOFNW 1750 02-21-2004 0.0000 0.0000 0.00 i 0.0000
USMOFND 2000 02-21-2004 0.0500 0.0000 0.00 0 0.0000
LISMEFNX 2250 02-21-2004 0.0500 0.0000 0.00 0 0.0000
USMSGNE JEO0 02-21-2004 00500 0.0000 0,00 140 00000 v
< | 5

The following Options Order Entry box should now open:
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™ OptionOrderBox1 -- USMSFT 02-21-2004 27.5000 call (2 |[B]X]

Hi 1.2000 Lo 03000 C: 1.0500 Op: 1.1000

L: 05500 % -01000 Sz 342242542 Ew = Vol BEE?

S fEN [En W - e ]

Cancel

0.3500

MHID FRICE | COMNTRAC

AMEX 09500 1065
FHIL 0.9500 &
ISE 0.9500 |17
CEOE 1.0000 1739
1.0000 100

=l
(]
=

FRAID FRICE | COWTRAL

AMER 09000 181
ISE 09000 3772
CEOE 03000 1936

PHIL 0.3000 500

0.8000 100

=
(]
s

nm + n nn

Either double-click on the desired route or use the drop-down menus to choose the type of option
contract you wish to execute. The ability to set default number of contracts, choosing “Open”
“Close” or “Cover”, and the ability to choose the type of order such as “Day” or “IOC” are the
same as in the Options Chain Order Box.

Please choose the appropriate route for the exchange desired. Contact your broker-dealer for a list
of exchanges which can be accessed by your approved route(s). Also contact your broker-dealer in
case you have any questions about your level of option permission. For example, if you are not
approved for writing (selling) “uncovered” options, “Sell To Open” orders will be rejected.
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Futures Order Box

To open the Futures Order Box, select Trading Tools from the main menu, then choose “Order
Box” and then select “Futures”.

To display a quote for a particular futures contract, enter a futures symbol in the symbol field, which
is located in the upper left side of the Futures order box window.

! Futurel -- e-mini si&p 5000 Futures

11158.75 Lo: 1114.50 C: 111500 Op: 111500

ESU4 Hi:

L. 111550 0500000 Sz Gwl22 Yol 0500000 s 11168500
bl airit [ritial Spread Route

1000.00000 |2000.00000 [1000.00000 [CME |

[1L1attity Price QrderType Druration StopLimitPrice

I —+{111550 o L |

- Bw | TmiBw | Taisel
Bid Az Tirme Of Sale
Y

1115580 & 11578 122 Price | “aolume | Time Eschange
111545
11158.5
1115
111585
11155
11158.5
111585
111575

1115.25
1115.5 2 170732 L2 v

o Press the enter key once you have entered the symbol for the desired futures contract
o This will display the current information for the specific Futures contract.
o Basic information such as the high price for the day of the futures contract, the low price

of the day, the opening price, the volume traded for the day, the size of the market, the net
change in price, etc. is in the top portion of the order box.

2l Futurel -- e-mini sitp 500 Futures

ESLU4 Hi 111575 Lo 1114.50 . 1115.00 Op: 1115.00
L 111550 0500000 Sz BR122 Yol 0500000  sw: 11168500
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o In the middle of the futures order box is a field which indicates the initial amount of funds
needed to establish a futures position as well as the minimum maintenance requirements
(this figure varies depending upon the type of futures contract—see image below)

b aint [ritial Spread R oute
1000.00000 {2000.00000 [1000.00000 [CME |

Foute

cME |

o The Route field is next to the maintenance requirement fields

e  The Route field indicates the routes that are available to send orders thru (CME-Chicago
Mercantile Exchange, CBOT — Chicago Board of Trade)

° The Bid and Ask fields show the prices for the best inside bid and best inside ask as well as
how many contracts are available at each price

Bid Sk
909.75 E3 9000 E9

The Bid and Ask Columns

° Next to the Bid/Ask panel is the Time and Sales panel

Time Of Sale

Price | %olu.. | Time Exc...
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e  The Time and Sales panel shows the price, time and date of all trades for the specified
futures contract. The trades are color-coded.

e Green - the last price traded was higher than the previous trade.
e Red - the last trade price was lower than the previous trade

Trail Orders
Once in a trade, the user can enter a Trail Order (either Trail Buy or Trail Sell). To do this, click the

button that is in the opposite direction of the current position (e.g. Click “T'rail Sell” if you are long
and click “Trail Buy” if you are short):

|
| oo s TR
Trailing rg|

0
Trail Walue 0. 25000000 ~ $

Start Price | ast Frice

" Cusztom

Cancel |

The user can enter the number of points that will constitute the Trail amount, in this case “0.2500.”

0
Trail Walue 0.25000000 o $

The price off which the user bases the Trail amount can be chosen by the “Start Price” which is
either the Last Trade Price or a Custom value defined by the user.

Start Price & [ ast Price

" Cusztom

Placing a Futures Trade
e Determine the futures contract in which you wish to place a trade
e Seclect the number of contracts in which you wish to trade
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[ ]
order box

[1L1attity Price - DrderTﬁ Druration

StopLimitPrice

This can be accomplished by entering the number of contracts in the quantity field in the

Next choose the type of order you are going to send (market, limit, or stop limit)

I 111575 e L IR | O

|

|SENT BUY LMT ESU4 1 & 11157500

STOP LMT |

2004 171738315

Trail Buy

Trail Sell

Bid Bk

Time Of Sale

[ 111mEn a | 11172 4nr

Comln—immm

If selecting market as the order type, there is no need to adjust the price field
If selecting limit as the order type, you must specify a limit price. The price can be entered in

the price field, or adjusted with the arrow keys. (The arrow key defaults can be established by
right clicking with the mouse in the upper part of the order box and selecting “set defaults”

from the menu choices)

price (in the stop price field)

Futurel -- e-mini si&p 5000 Futures

If selecting a stop limit order, you must choose a limit price (in the price field) and a stop

EBX

ESU4 Hi 111875 Lo 111450  C: 111500 Op: 111500
L 111875 0.750000 Sz 9107 ol 2545 wer 1116.8500
EET Iritial Spread R oute

1000.00000 [2000.00000 {1000.00000 [CME |

[1Liantity StopPrice OrderType Druratian StopLimitPrice

I 111575 —H{STOP LMT _~ | |08 =l

rCivration

melectthe duration of the
order frorm the drop-down
menu

‘ime And Sale

Then click the buy or sell button

[Ew | s

Then choose the duration of the order from the drop-down menu.

Double-check the route, number of contracts, prices, Duration, and any Stop Limit Price
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e To cancel an order, click the cancel button, located to the right of the sell button, or in the
open order panel of the Trade Manager window, select “cancel selected” order to cancel a

single highlighted order or “cancel all” to cancel all open orders

_| Eann:; H .

Y ESZm o

"Cancel" buttan

133

Futures Box Additional Information

To change the font on the Futures order box, right click in the body of the Futures box and select

Font

2 Futurel -- e-mini sttp 500 Futures

ESLU4 Hi 111575 Le: 11714.50 . 1115.00 Op: 1115.00

[SENT BUY LMT ESU4 1 @ 1115.7500000 CME  07-06-2004 ° el LTS

Cancel |

Save As...

L: 1115.75 0750000 Sz 9107 Yol =4 AR EAEAN
Fank
T I mitial Spread Route Tirne OF Sale Columns
1000.00000 [2000.00000 [1000.00000 [CHME | Disable Time OF Sale
[ILiartity Price OrderType Dwratic  Sek Default
|.| j“.l 118 7500000 i||LMT j |D.-'1'-.Y v Dome Limit Order Send Column

1115680 9 111575 107 Price | “olume | Time Exchange
T1115.75 .

111545

11155

1115°

11155

11155

11155

1115.25 170311 C2E

e Then select the desired Font, Font style, Font size, Color, and Script (see image below)
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Eant: Font style: Size:

R eqular a k. |
M5 Geri Italic 10 Cancel

T MT Extia Baold 12
(} MY Bali Bold Italic 14
H OCRE 3 18
)} Old Englizh Text MT 24
€} Onpx B

i Effects | Sample-

[ Stikeout
AaB b
[ Underline aBbiryz2

Colar: :
|- Black LJ Script:
_ IWestern ﬂ

User may now select the font sizes for Level 1, Level 2 (aka “Bid/Ask”), and Time Of Sale quotes (if
Time Of Sale is selected to display inside the Order Box). Once the user right-clicks in the Futures
Order Box and selects “Font”, the following window will display:

Setup Font |
: : Igac The appearance of the fonts
- - to be displayed in the Order
Bidfsk | IﬁBE Box will appear in these

fields. If the user degires

_4ILEVE” IAEE these fonts, then the user
selects "OK" to go back to

(]:4 | Caricel Order Box

User selects which guote type to
change the font. A standard
font/color change window appears
and the user may change the
appearance in that window

The user can also set the default number of shares in the order box by right-clicking on the top
portion of the Futures Order Box:
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Set Default |

Contracts

[ User Enter Quantity I'I

F
/ k. I Cancel
[

U=ser now has a choice of zefting his default number of futures contracts to the
zize of the open position or g pre-defined amaunt.

Once all font selections have been made, click the OK button to apply the changes

The user may select the columns to display in the Time Of Sale portion of the Order Box.

Column Setup [‘S__<|
Columnz Colurn To Dizplay
*r E schangelode
Price
Time
olume

<4

Cancel

_» |
> |
o«
< |
_ Carcsl_|

The user may disable the Time Of Sale by “checking” the “Disable Time Of Sale” when right-
clicking in the Order Box:
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. Futurel -- e-mini sitp 500 Futures

1115.75 Le: 1114.50 C: 1115.00 Op: 1115.00

ESUA Hi:

L 111575 0.750000 Sz 9x107 Wol 2545 v 11168500
EET I ritial Spread R oute Font
1000.00000 {2000.00000 [1000.00000 [CME | Time: OF Sale Colurns

Cuantity Price OrderT ype v Disable Time OF Sale

|1 —fi15 7500000 it | 2etoefedt

v Dome Limit Order Send Column
|SENT B LMT ESU4 1 (1115, 7500000 CME  07-08 Collapse Buttans

|

Save As.,..

111850 19 1167 107

Price | “aolume | Time

| Exchange |
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Futures Dome Order Box

The “Futures Dome” Order Box enables the user to have more functionality when placing futures
trades. It allows the user to see the depth at each level, has advanced ordering capabilities when
compared to the regular “Futures” Order Box, and allows the user the opportunity to look up the
symbol for any given futures contract.

This is the current “Futures” Order Box:

. Futurel -- e-mini sitp 500 Futures
ESLA Hi 111575 Lo: 111450 C: 111500 Op: 111500

L: 111560 0500000 Sz hwlZ2 Yol 0500000  swwe 11168500
kA aint [ritial Spread Raoute

1000.00000 [2000,00000 [1000.00000 [CME |

[luiantity Frice QrderType Diuration StopLimitPrice

I —{111550 o L =l

- By | TaiBy | TraiSel
Bid Azh, Tirne OF S ale
111660 & 111575 122 Price | “olume | Time Exchange L
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“Futures Dome” Order Box allows the user to now see depth at each price level:

FuturesDome1 -- Long 1 e-mini sip 500 Futures(T2D7777039)

mSME - |Hi 115850 La: 1149.00 Op: 1157.50 C: 1157.25 L: 1150.25 -7.00

Sz 2624739 Yol 171930 ww: 1153.1600

kA aint Initial Spread  Quantity Pozition  Clozed PiL

|32DD.DDE|4DDD.DD[|BDD.DD |1 i‘ | 1| 0.0000

Open Order | Limit | Stop/Size | Bid Azk|  Stop/Size|  Limit | Open Order Time OFf Sale
153 1150.00  1150.25 855 - i Exchange|
498 114375 1150.50 1054
453 114950  1150.75 726
534 114325 1151.00 737
1125 114300  1151.25 827

114875 1151.50
1148.50 1151.75
1148.25 1152.00
1148.00 1152.25
1147.75 1152.50
1147.50 115275
1147.25 115275
1147.00 1153.00
1146.75 1153.25
1146.50 1152.50
1146.25 1153.75

—
=

114600 1154.00 ]
114575 1154.25 :
114550 115450 .
114525 115475 !
10
15
1
1
Trail Buy | Trail Sel |
Buy at MKT | Puil &1l Orders | Sell at MKT |
Join Bid  PulandFlaten detaitess | v

If the user wishes to buy or sell one (or more) contract(s), the user may click on the “Buy At MKT”
or “Sell At MK'T” buttons:

Trail Buy | Trail Sel |
Buy at MET Pull &1l Orders | Sell at MET

Join Bid ~ FulandFlaten Join Ask
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Trail Buy and Trail Sell

The user now has the ability to enter “Trailing Orders.” For example, if the user bought one (1)
contract of the S&P E-minis at 1149.75, the user now has the ability to have an automatic or

customized trailing stop:

FuturesDome1 -- Long 1 e-mini sttp 500 Futures(T2D777703%)

]ﬁsma . [Hi 116850 Lo: 1143.00 Op: 1157.50 C: 1157.25 L: 1150.00 7.5
Sz 954579 Wal: 178401 wer 1153.0600
I+ irit Iriitial Spread  Guantity Pazition  JClosed PAL Current Het Position. Long is in
|32IZID.IZIDE|4DDD.DDE|BDD.DD |1 i‘ | 1 | -15&7.5000 Green and Short is in Red
Open Order | Limt | Stop/Size | Bid Ask|  Stop/Size|  Limit | Open Order Time OF Sale
95 114375 1150.00 574 Price | Wolumme | Time Exchange |
571 114350  1150.25 872
763 114325 1150.50 1047
1174 114300  1150.75 779
983 114875 1151.00 19
114850  1151.25
114825  1151.50
114800 1151.75
1147.75 115200
114750 115225
1147.25 115250
1147.00 115275
114675 1153.00
114650 115325
114625 115350 :
14600 115375 Trail Buy & Sell
114575 1154.00 huttons
114550  1154.25 ; |
114525 115450

1145.00

1154.75

T1150.00
T175l
Trail Buy | Trail Sel
; T1150.00
By at MET I Pull Al Orders | Sell at MET
Jon i  PulendRaten Join sk

The user has four (4) choices for Trailing Stops:

1) A Trailing Sell order that trails a specific point amount based on the last trade price
2) A Trailing Sell order that trails a specific point amount based on a customized price
3) A Trailing Buy order that trails a specific point amount based on the last trade price
4) A Trailing Buy order that trails a specific point amount based on a customized price
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Here is an example of a “Trailing Sell”:

Trailing E|

e
Trail Walue 025000000 b :

Start Price & | ast Price

" Cusztom

Cancel |

Since E-mini orders route the same way, the user has the ability to “Pull and Flatten.” This means
that any open position will be exited (closed) and all pending buy and sell stop orders will be
canceled. Here is an example:

Trail Buy 0 Trail Sel |
[ Bty st MET 1 Pull &l Orders | Sell at MKT |

1oin 81 | PusnFaen Joi Ask |

Note: By clicking “Pull All Orders,” the user will simply eliminate any pending open orders such as
buy or sell stops. Open positions will still remain open.

The last sale price will be displayed in the Time Of Sale (TOS); The TOS can be included with the
Futures Order Box or Futures Dome, or it can be a separate window and linked to the Dome.
Please see the section on Time Of Sale to learn how to configure it and the section on Link Manager
to learn about linking.

Symbol Locate Tool with Dome

One feature of the “Futures Dome” is the ability to find the symbol for any futures contract.
This is done by clicking the arrow by the symbol box for the drop-down menu. Once the user clicks
on the drop-down menu box arrow, the following window should display:

Symbol
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=|- CME -~
+- e-mini #&p B00 Futures

= e-mini nagdag-100 Futures
= E-Miri

e-mini #ip midcap 400 futures
shp smallcap 600 Futures
e-rini rugsell 2000 Futures
financial SPCTHA futures
technology SPCTR Futures
fortune e-b0 futures

berzens Futures(ETH]

roiwed wnletes Frbires

O O o O v Y

Click on the appropriate Futures contract and proceed to work your way to the appropriate
expiration month. Once you click on the expiration month, the symbol will display in the Symbol
box in Futures Dome.

Changing the Dome Appearance

If the user wishes to alter the appearance of the Futures Dome then the user can right-click in the
top portion of the Futures Dome and select “Collapse Buttons™:
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FuturesDome1 -- Long 1 e-mini sip 500 Futures{T2D7 777035

Hi: 1158.50 Le: 1149.00 Op: 1157.50 C: 1157.25 L 1151.75
Fonk
550 Sz 1195x469 Wal: 215425 wer 11526500 L
Calurins
I zitt Iitial Spread  Quantity Pozition  Closed PEL v Grid
|3znn.unt|4nnu.unt|snu.un |1 i‘ ‘ 1‘ -1587.5000 Time OF Sale Columns
. Tirme OF Sale Customize
Dpen Dider Limt | Stop/Size| Bid sk Stop/Size|  Limit Disable Time OF Sale ale
196 115160 115175 489 Level 1 Data Columns ME—
721 1151.25 115200 957 S ] .
BE7 115100 115225 1117 mLUEta ]
1137 1150.75 115250 1039 v Dome Limit Order Send Column 0
915 1150.50 115275 1066 Collapse Buttons "

1150.25 1153.00
1150.00 1153.25
114375 115350 Switch Account
114350 115375
114925 1154.00
114300 1165425
114875 1154 50
114850 1154 75
1148.25 1155.00
1148.00 1155.25
1147.75 115550
1147.50 1158575 o
1147.25 1156.00 ; ] |'|F|
1147.00 1156.25 B 'I
1146.75 1156.80

Save As...

T1E1L7E

TI15150 100
Trail Buy | Trail el

Buy at MKT | Pull &1l Orders | Sell at MKT ’
el £ ~ Pulandflten Join sk

The user can also alter the appearance of Futures Dome by selecting “Disable Time Of Sale.” If
chosen, the Time Of Sale window within Futures Dome will disappear.

The user may now select the font sizes for Level 1, Level 2 (aka “Bid/Ask”), and Time Of Sale
quotes (if Time Of Sale is selected to display inside the Order Box). Once the user right-clicks in
the Futures Dome Order Box and selects “Font”, the following window will display:

Setup Font E|

Time Of Sale | |4BC
Market Data |-"-"-E C

Level 1 |¢~Bc

Cancel
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The user may now also customize the Time Of Sale for Futures Order Box by right-clicking and
choosing Time of Sale Customize:

Customize Preferences | § |

Ticker Calor
I:I | Trade Below Best Bid Level 1 Bid
Trade At Best Bid Lewel 1 Ask
Trade Above Best Ask Level 2 Bid
Lewel 2 Ask

Trade Between Bid/dsk
BackGround Hew Highs

BackGround Mew Lows

[ -
LI
I:l ¥ | Trade &t Best Ask
[ 1~
[ 1~

Ticker Setting
MMID Filter
[ Bid 3 r Cizplay New
™ Ask ~ -~ Highz/Lows only
[v Trades ~

Min Trade Size ||:| {+
Min Increment |1 ™| Centjs) | Minimum Block Trade Amt. 993333
BackGround Black Trades I:I - |

Cancel |

This window can be configured in the same manner as in the Stocks Order Box “Time Of Sale
Customize” section, except there are neither MMID Filters nor any Level 1/Level 2 Ticker Settings.

The user may also right-click and then select Level I Data Columns to determine which Level I Data
tields to display:
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Columns For Levell Data

Columnz

k

<

Cancel

|
> |
_ <« |
< |
_ Concel_|

3

Columnz To Dizplay

Exchange Code
High

Lazt

Loy

Open

Size

ol

WA P

The user can select which Time Of Sale columns to display by choosing “Time of Sale Columns”:

Column Setup

Columnz

k

<

Cancel

|
> |
_ <« |
< |
_ Concel_|

X

Columnz To Dizplay

E xchange Code
Price

Time

Yalume

Limit & Stop Orders Placed in the Futures Dome

The user has the ability to place Stop orders in Futures Dome. The user should make sure that the
Quantity of contracts is correct and then click in the appropriate column. A Limit Price field will
appeat, and the user should enter the appropriate value above/below the level where the user
clicked in order set up a Stop Limit order. Here is an example of what will appear if the user clicks
in the pink Offer/Stop column at 1158.00:
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Limit Price

Lirnit Price  |1154.500000 j‘

Caricel |

If the user changes the Limit Price to 1156.50 and clicks OK, here is what will appear:

ECME - |Hii 1158.50 La: 114900 Op: 1157.60 C: 1157.25
Sz 205x491 Yal, 277617 vy, 11528500
BT I nitial Spread  Quantity L Pozition  Closed PEL
|3znn.nnt|4nnn.unt|snn.nn |13 j‘ - 1587 5000
Open Order Limnit StopSize | Bid Azk, StopdSize Lirnit Open Order
208 115475 115500 491
BE3 115450 1156.25 1311
793 115425 1165650 1321
1439 1154.00 115675 1463
1170 115375 1156.00 1283

1153.50 1156.25
116325 1156.50
1163.00 1166.75
115275 1157.00
1152.50 115725
116225 1157.50
1152.00 1167.75
1151.75 1158.00 SL1E.
1151.50 1158.25
1161.25 1152.50
1151.00 1168.75
1150.¥5 1153.00
1150.50 1159.25
1160.25 1153.50
1160.00 1169.75

Trail Buy | Trail Sell |
Buy at MKT | Pull &l Ordlers | Sell at MKT |
Joi i O Puldaten Join sk |

Once that is done, the Stop order will appear in the Open Order column next to the column in
which the user clicked in the Dome.
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The user can also click in the “Limit” column and set limit orders in a similar fashion to the Stop
orders, provided that the Limit Order Column is enabled in the Dome:

FuturesDome1 -- Long 1 e-mini si&p 500 Futures{T2D777703%)

Hi: 1158.50 Lo 1149.00 Op: 115750 C: 1157.25
Yol 280841 wiar 1152.8300
b aint [ritial Spread  [uantity L Pozition  Cloged PRL
|32|Jn.nnt|4nnn.nnt|enn.nn |13 j‘ - -1557.5000
DEnen_@_r_c!n_a:r_______I:iﬂ ____?_tEnE{S_i_z_la___E:ic_l 1 Azk, StopsSize Lirnit Open Order

388 115475 1155.00 a7
765 115450 11565.25 1042
1123 1154.25 1155.50 113
1112 1154.00 11868.75 1437
1089 115375 1156.00 1272

1153.50 1166.25
1153.25 1156.50
L3, —1— 1153.00 115675
118275 1157.00
1152.50 1157.25
115225 1157.50
1152.00 1167.75
1161.75 1158.00
1151.50 1158.25
1151.25 1158.50
1151.00 1168.75
1160.75 1159.00
1150.50 1159.25
1150.25 1153.50
1150.00 1169.75

Trail Buy | Trail Sell |
Buy at MKT | Pull &l Orders | Sell at MKT |
sinl£e ~ PulandFlaten Join Ask |

The user can now click on the order in the Open Order column and then drag it closer to, or further
away from, the Inside Market. Here is an example of moving the order further away from the Inside
Market:
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FuturesDomel -- Long 1 e-mini s&p 500 Futures{T2D777703%)

EChS - |Hi 1158.50 Lo: 1143.00 Op: 1157.50 C: 115725

Sz 164«285 Yol 304065 win: 11531600
b aint [ritial Spread  Cuantity L Fosition  Clozed PiL
|32|J|1nnc|4nnn.nnc|snn.nn |13 j‘ - -1557.5000
I:Ipe_n EIrdE-:r Lirnit Stup{'Size Bid ) _.-i‘-.sk StopdSize Lirnit Open Order
168 115675 1157.00 203
482 1156.50 1157.25 ad4
1218 1156.25 1157.50 a0a

1137 [1156.00 N = A I

L13, 1462 115575  1150.00 1600
115650  1158.25
115625  1158.50

L13, 1155.00 1158.75

115475  1159.00

115450  1159.25

115425  1159.50

115400 1153.75

115275 116000

115350 1160.25

115325 116050

115200 116075

115275  1161.00

115250 1161.25

115225  1161.80

115200 1161.75

Trail Buy | Trail el |
Bup at MKT | Pull &l Orders | Sell at MKT |
Lanlie ~ PulandFlaten Join Ask |

Please note that open futures orders can be modified by using the Change Order feature available in
the Trade Manager’s Open Orders pane or by the Change Order Hot Key. Please contact your
broker-dealer for information on which routes support modifications to price or contract size.

Trail Buy/Trail Sell orders will also appear in the appropriate Open Order column with a “T”
designation and the number of contracts.
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FuturesDome1 -- Long 1 e-mini sttp 500 Futures{T20D7777039)

ESME « |Hi 1158.50 Lo: 1149.00 Op: 1157.50 C: 115725

Sz 127x854 Yal 310322 v 11532200
b aint [ritial Spread  Cuantity L FPosition  Clozed Pl
|32IZIIII.IIIIIIIZ |4nnn.nnt|ann.nu |13 j‘ - -1567.5000
Open Order Lirnit Stop/Size Elu:l - - .-’-\:._s_k Stop/Size Lirnit COpen Order
127 115625 115650 ah4 T13,
493 115600 1156.75 B3R
724 1156575 1157.00 1314
1745 115560 115725 1041
1065 115525 1157 .50 955

1156.00 115775
1154.75 1158.00
1154.50 1158.25
1154.25 1158.50
1154.00 1158.75
1153.75 1153.00
1153.50 1153.25
116225 11538.50
11632.00 1158.75
115275 1160.00
1152.50 1160.25
116225 1160.50
1152.00 116075
1151.75 1161.00
1151.50 1161.25

Trail Buy | [ Tral Szl |
Bup st MKT | Pull &)l Orders | Sell at MKT |
Lanlid ~ PulandFlaten Join Ask |
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Market View

The Market View displays multiple columns of detailed trading data for a user-defined list of stocks,

futures symbols, or market indices in a single screen

MarketView1

Fre_Cls Hi Low | Change Close | @
=% 85.75 85.7000 86.87 85.2500 0.0500
INTC 2642 261100 26.4300 260600 0.3100
oPY 112.15 111.8900 1122200 111.7500 02600 I
INDUAS  10289.82 10219.3400 102402100 10199.2300 104800 [
1116.75 2.7500 | |
GEGZ 0.2000 0.2000 0.2000 0.2000 p.oooo i
SOx.x 446.53 4349.1400 447 6300 439.1400 . |
I N R A .
I R D D e
I N R R R

| s

In addition, the user can open and save multiple Market View windows and create as many custom
stock and futures symbols lists as needed as well as select and arrange the desired columns.

To open the Market View window, click on Trading Tools (from the main menu) and select “Market

View”

Using the Market View Window

All functions within the Market View window can be adjusted and customized by right clicking in

the window and selecting the desired function from the menu.
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Faont

v Grid

Irnpork
Expork

Print
Prink Pr

Colar, .,

Decimal Places ko Display

Prinkt Setup

Save As,.,

| ]]
Delete Row
Add Qpen Position
Add Svmbaol{s)

Symbols From an Excel C5Y file
Symbols to an Excel Z5Y File

eview

The menu

Columns

selections are:

Column

Delete Row

Add Open Position

Add Symbol(s)

Font

Color

Grid

Decimal Places to Display

Import Symbols from Excel CSV file
Export Symbols to Excel CSV file
Print

Print Preview

Print Setup

Save As...

The Column menu selection allows the user to determine which columns will be displayed within
the Market View window. (see image below)
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Select Columns

]

[ Dizplay &l Columns

[ Dizplay Default Columns

v Syrnbal [ Marme v Lazt

v Pre_Cls [ Open v Hi

[v Lo [v Change Cloge W Change Close®;
[v Change Open W Change Open® W “Yolume

v Ak v Bid [ Time

[ *r_High [ r_Low [

™ I I

[ [ v Ask Size

[v BidSize v HiApproach v Low Approach

.

v WsAP Cumency

Cancel

e To add a column to the Market View window, click in the box or boxes that you want to
display in the Market View window, then click “OK”

e To remove a column from the Market View window, remove the checkmark (by clicking) in
the box or boxes that you no longer want displayed in the Market View window, then click
“OK”

e To display all available columns, click in the “Display All Columns” box

e To display the default columns, click in the “Display Default Columns” box

Column Definitions

Symbol
The symbol of a particular security in the Market View window

Last
The last trade price/value of the symbol

Pre_Cls
The value or price of a particular security at the previous day’s close of trading

Low
The lowest price in which a security traded for the current trading day

High
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The highest price in which a security traded for the current trading day

Volume
The number of shares or contracts that have traded in a particular security for the current trading
day

Ask Size
The number of shares available at the current inside ask price for a security

Low Approach
The amount (in dollars) that a particular security is away from the low price of the current trading
day

High Approach
The amount (in dollars) that a particular security is away from the high price of the current trading
day

Name
The name of the company for a stock and a description of the contract if the symbol is a futures
contract

Open
The opening price for the current trading day for a particular security

Change
The change in price for a security for the current trading day from the previous day’s closing price

Change Close%
The change in price for a security for the current trading day from the previous day’s closing price,
expressed as a percentage

Change Open
The change in price for a security for the current trading day from the current day’s opening price

Change Open%o
The change in price for a security for the current trading day from the current day’s opening price,
expressed as a percentage

Ask
The current inside ask price for a security

Y:_High
The high price for a security over a 1 year period

P/E
The Price to Earnings ratio for a security

Yield
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The Yield value for a particular security

Bid Size
The number of shares available at the current inside bid price for a security

Last
The last price in which a security traded

Change%
The change in price in percentage terms for a security for the current trading day

Bid
The current inside bid price for a security

Yr_Low
The low price for a security over a 1 year period

Mkt_Cap
The Market Capitalization amount for a security

Avg Vol
The average volume for a particular security

Ask Size
The number of shares currently at the inside ask price for a particular security

Bid Size
The number of shares currently at the inside bid price for a particular security

Hi Approach
The dollar amount that the current price is below the current trading day’s high price

Low Approach
The dollar amount that the current price is above the current trading day’s low price

VWAP
The Volume Weighted Average Price for the current trading day

Currency
The currency code for the particular security

Gap Amt $
Reflect gap amount in dollar value

Sz
Displays the size of the inside Bid & Ask

Last Size
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Displays the size of the last trade

Delete Row

The Delete Row function allows the user to delete a specific row from the Market View window.

e Highlight the row you wish to delete
e Right click and select “Delete Row”

e The selected row will be deleted from the Market View window (see image below)

MarketView1

Low | Change Cloze | ZChange

4, 418200 |
KLAC 44,3100 45,2300 Seling )
Ik 5936400 54,9000 Delete Row IR
amcC 86,6200 87.0700 Add Open Position Q0
uTsl 17.2000 16.9300 add Symbalis) 1
ESHA 11922500 1195.7500 -0
I3 76.4800 76.5600 Font -0
Q04U 0.0500 0.0500 color. . 0
CsCo 18.3400 18.7400 g .2
MWLS 26.2200 26.9200 _ _ -2
QEa0 20 4110 20 7300 Cecimal Places to Display |
UM 46.0600 45 5100 1

Impart Symbols Fram an Excel C5Y File
Expart Symbols ko an Excel C54 File

Prink

-

Add Open Position
If the user wishes to add all of the symbols which are represented by Open Positions in the account,
right-click and choose “Add Open Position”. The symbols will be added to the Market View
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MarketView]

Colurnn

Delete Fow

Add Cpen Position
Add Symbaolis)

Fank

Colar. ..

Ga@rid

Decimal Places to Display
Ablways On Top

Import Symbols From an Excel CSY File
Export Symbols to an Excel C3% File

Prink

Fre_Clz High Low | Change Cloze

HAL 42,3000 41.8200 42,4300 41.7000 04300 1
kLAC 44,2900 45,2300 45,1300 44.1800 -0.5400 2
B 93.6500 34.9000 95,1500 93.M00 -1.2500 1
OrMC 86.6400 87.0700 8¢.1300 86.6000 -0.4300 ]
UTEI 17.2100 16.9300 17.5000 16,8300 02300 1
ESHA 11925000 1195.7500 115972500 1150.0000 -3.2500 -0
3] FE.4700 ¥B.5600 FE.F100 7B 2200 -0.0300 -0
1]
E
2
]
1

=040 0.0500 0.0500 0.0500 0.0500 0.0000
C5Ca 18.3400 18.7400 18.6300 182300 -0.4000
MALS 26,2200 26.8200 2E.9490 261500 -0.6000
Looo 384150 38.7200 38,7500 38,3300 -0.2050
LR 46.0500 45.5100 46.1300 45.4300 0.5400

Add Symbol

The Add Symbol function allows the user to add symbols to the Market View window.
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Add Symbol

i~ Add Symbol

Symhbal : Country ; The Add Symbaol

li s = i Nl o

Add | Cancel ‘

Adding symbols to Market View window
e Right click in the Market View window and select “Add Symbols”
e This will open the Add Symbols window
e Enter the desired symbol in the symbol field

Symbal :

—

e Then click the “Add” button or press the enter key

Adding Futures Symbols
When adding a Fututres symbol to a Market View window, add the \ key before the rest of the
symbol. For example, the NQZ2 futures symbol would be entered as \NQZ2

Surnbol | Lastl F're_EIs] Hi | Lu:uwl Change | Ehangefé] "v"u:ulume]
MOz 1048.00 1065.50 1073.50 1048.00 -17.5000 00164 22BE27

Adding Options Symbols
When adding an options symbol to a Market View window, add a “.” before the rest of the options
contract symbol. For example, to add the options contract symbol GEGZ, you should type .GEGZ

Add Symbol(s) (%]
Add Symbaoll=]

Syrnbal ; Contry |

GEGZ s -

Add | Cancel |
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MarketView1 Z E| [z|
Last| Pre_Cls Hi Loy

02500 02000  0.2500 02000
R N I

Font

Font allows the user to select the type, size, style, and color of the font within the Market View
Window

Changing the Font settings in the Market View window

e Right click in the Market View window and choose “Font”
e Seclect the desired Font, Font Style, Font Size, Color, and Script from each menu
o After all selections have been made, click “OK”

Eont: Faont style: Size:

Reaqular

5 ok |
ltalic: 10 Cancel

Bold 12

Bald [talic 14
18

{} 0ld English Text MT 24
(F Oy b
Effects - | [ Sample- The Font Selection menu
[ Strikeout T
[ Underline AR
Calar;

]- Black :_j Script:
1Western Lj

Color

The Color set up menu allows - the user to change and customize the color selections for the
Market View window background, text, text background, Positive/Negative Change, and Flash
When Quote Changes:
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x]

Color Setup

Calor
BackGround Text Text Back
Alt backaround every rows [~ Flash When Quote Changes

e =
Pos. Change  Meqg. Change

[ - [— -

Canicel |

Changing the color settings in the Market View window

e Locate the item you want to modify (such as background color)
e From the drop-down menu, select the desired color

The Alt background ever row field will display the color chosen for every other row. For
example, if the Alt Background Every Row field is set to 2, and the Alt color is white, every
other row will be white (see image below)

Surnbal ] Last] Pre Clz | Hi | Laow ] Ehange] Change? | Yalunie ]
CSCO 1416 14.0800 100 14.0300 0.0800 0.0057 B9E73524
MSFT BE.356 5E.6300 57.0370 5E. 2500 -0.3340 -0.0055 22211390
ooo 26.28 26,4400 26,7700 26.2000 -0.1600 -0.00&1 1864300
A0L 15.1 15.4400 15,6000 150800 -0.3400 -0.0220 9623400

For the Flash When Quote Changes, the background will “flash” with that particular color whenever
a change in the displayed field(s) occurs. The “flash” will last for 1-2 seconds before disappearing:
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Bx

Surnbal L ast Pre_Clz High Law | Change Cloge | %Change Close | Change Open | #

MarketView1 :

HAL 42 2300 41.8200 42 4300 41,7000 04600 1.1000 05100
44 3100 45 2300 44 1300 - -2.0340]
IEM 93,5700 349000 35,1500 93.0100 -1.3300 -1.4015 -1.3200
aMC BE.6400 a7.0700 87.1300 96 6000 -0.4300 -0.4333 -0.1200
LTSI 17.2000 16.9300 17.5000 16.8300 02700 1.5948 -0.1200
ESHS 115925000 11957500 11572500 11900000 -3.2500 02718 -3.5000
IR 76,4300 765600 76,7100 62200 -0.0% 00 -0.0914 0.0400
=040 00500 0.0500 0.0500 0.0500 RN, RN RN
C5CO 18,3600 18,7400 185300 18,2300 -0.3800 20277 -0.3000
MYLS 2E.2500 26,8200 26.9430 26.1500 NE=wdulal il el Lol
LAOL 33,4200 38,7200 38,7500 38,3300 -0.3000 -0.7743 -0.3300
LIk AL Q200 455100 46,1900 45 4300 [ 5700 12028 05200

| #

After all changes have been made to the color settings, click “OK”

Market View Arrows

In addition, Market View now offers the user the opportunity to visually determine if a stock is
above or below the previous day’s closing price by adding a Red or Green arrow next to the symbol.
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W MarketView1

B

s

(£

1T

]

Grid

If the symhbal is below the
PREVIOUS CLOSE, Market View
gives the symbal a Red Arrowe. In
this example "EMRE" is above the
open, but still below the Previous
Close so Market Wiew gives
"EME" a Hed Arrow.

If the symbaol is above the
PREVIOUS CLOSE, Market
Yiew gives the symbol a Green
Arrows. In this example "MMC"
I below the apen, but still
above the PREVIOUS CLOSE
s0 Market View gives "MMC" 3
Green Arrow.

Grid allows the user to set up grid lines in the Market View window.

Adding grid lines to the Market View window

selection (see image below)

Right click in the Market View window and select “placing a check mark™ next to the Grid
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MarketView?

Hi
6600 m Caluran

Bk 63.6900 d3.4900  0.0000 .

=Ry 111.55 111.7300  111.54

Delete Row
Fonk

INDUA$  10213.2200 102132200 00000 0. Color... 102
ESU4 111200 111275 111500 1110.00 g
GEGZ 0.2000 02000 0.0000

Add Symbal(s)
Ahways On Top

Save As...

Removing Grid lines

e Right click in the Market View window
e Seclect “Grid” by removing the checkmark

MarketView?2

Last F"reiCIs i Chan... | #%Ch...
278600 27 8e00 0.0000 00000

SPY 111 63 1117300 11163 111.59 Calurmn
NOUAS 102132200 10213.2200  0.0000  0.0000 Delete Raow
E=L4 1112.00 111275 111500 111000 Font
GEGZ 0.2000 02000 00000 00000 Calar..,
Add Symbal(s)
Ahways On Top

Save As...

Decimal Places To Display

If the user wishes to change the number of decimal places to display in the Market View then right-
click and choose “Decimal Places to Display.” The user is allowed to choose from 2 to 6 decimal
places.
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Decimal Places to Display

x]

Decimal Places to Dizplay

M

Cancel |

Import Symbols From Excel CSV file

If the user wishes to import a symbol list from Excel then it must be from a “.csv” file extension.
The user must set up the “.csv” spreadsheet with three columns:

e TFirst column: Type of symbol
O Enter a zero (“0”) for an equity symbol
O Enter a one (“17) for an option symbol
O Enter a two (“2”) for a futures symbol
e Second column:  Country Code
O Put “US” for all US symbols
e Third column: Symbol
O In the Excel file you do NOT have to place a period (“.”) in front of options
symbols
0 In the Excel file you do NOT have to place a slash (“\”) in front of futures
symbols

Here is an example:

o us ABC
ous ABT
aus ACE
aous ADBE
aous AEDS
ous AET
nirs AH

Exporting Symbols to Excel CSV File

If the user has created a list of symbols in the Market View and wishes to export it to an Excel CSV
file then right-click and choose “Export Symbols to Excel CSV File.” Save the file in the desired
folder.

Print, Print Preview, and Print Setup
The Market View can now be printed. Follow the traditional rules for printing as in any traditional
Windows-based program.
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Removing Symbols from a Market View Window

e Highlight the symbol you wish to remove within the Market View window
e Then right click and select “Delete Row”

Adjusting the Columns in the Market View Window

e To move a column, click on the desired column with the left mouse key

e Hold the left mouse key down and move the column to the desired location in the Market
View window

Sizing a column

e C(lick on the desired column with the left mouse key

e While holding the left mouse button down, move the mouse right or left to adjust column
size

Saving a Market View Window

e To save a Market View window, highlight the Market View window
e C(lick on “File” in the main menu at the top of the screen and choose “Save As”
e Alternately, you may right-click in the Market View window and choose “Save As”

e This will open the “Save As” window; allowing you to choose a name for the Market View
window (see image below)

Save As E]E|
Save jn: | ) DATA =] * £ B2~

(2w

OB Marketview1
B Marketviewl s
B Marketviews
| MarketViewTech

File name: |Market‘v’iewFutures

iz
Save as type: IMarkeNiew Files(". mar) / L] Cancel
/ N n n
Choose afile name faryour Then click the "Sawve
tdarket Wiew window hutton

The Market View window will now be saved.
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Opening an existing Market View window file

e C(lick on “File” from the main menu at the top of the screen
e Then select “Open”

e Locate all the Market View files in the “Files of Type” menu

Open @

Laok jr | 9 DATA <] « & cf B
I b
,ﬁ Marketviewl After locating the Market View file
B Marketview1s types. choose the specific
BB Marketviews il Market View file to open
5 MarketyiewTech

After choosing the
specific Market View
file, click "Open"

Files of tupe:  ||SER A==l = = Cancel

File name; ]

- |
N
Locate the karketViewfiles

inthe "Files oftype" menu

e After locating the Market View files, select the specific Market View file
e (lick “Open”
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Time of Sale

The Time of Sale window - allows the user to monitor all trades and quote changes for a particular
stock. This information comes directly from the market data feed. It is shown in real-time and can
be customized to individual need

Opening a Time of Sale window
e Seclect “Time and Sale” from Trading Tools in the main menu

N Trading Tools =Taa=@4

Crder Box
Baskets
Market Yiev
Time of Sale
Charts

Items in the Time of Sale Window

[ TimeAndSale1 E|@E|

The price at which the
trade or quote change
took place

The exchange ar market
2 where the trade or quote
change took place

The number of shares in the The time atwhich the trade
trade or quate change or quate change took place
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Included in the Time of Sale window are:
e The price at which the trade or quote change took place
e The number of shares in the trade or quote change
e The MMID of the activity that took place
e The time at which the trade or quote change took place
e The exchange or market where the trade or quote change took place

Customizing the Settings in the Time of Sale Window
By right clicking in the Time and Sale window, you can customize the individual settings. Once
you have right clicked in the Time and Sale window, a menu list will display with the following
choices:

e Font

e Background Color

e Customize

e Column

e Decimal Places to Display
e Save As...

1880
100 1: Background Color, ..
a00- 1. Cuskomize
EO0
400

Colurmn

700
(L

=00
=00
1100
120

1000

130
400

Font

Font will allow the user to select the font, the font style, size, color, and script of the font in the
Time and Sales window.
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Font @@
Fant zhyle: Sizer

|Hegular ]E QE. |
Italic 10 Lancel

T MT Extra Eold 12
{} MY Bl Bold Italic 14
T OCRE = 18
) 0ld English Text MT 24
() Orps Bl

To change the Font settings.
Effects - Sample - choose the desired setting from
[ Shiceoit each of the menus and click "OkE"

AaBhby
[ Underline s

Calar;
]- Black _v_J Seript:
|Western Li

e To change any of the font settings, highlight the desired font, font style, font size, color, or
script in the font window and click OK. The desired font selections will be applied to the
Time and Sale window

Background Color

Background color allows the user to select or change the desired background color for the Time and
Sale window. (see image below)

TradeStream Global Trading Guide Page 111 of 326



?:) TradeStream Analytics

Basic colors;

Nl FEl NN

Er T ErFEEE
-ﬁ-----ix\
EEEEEEN

EEEEEEERE To change the background colorin
the Time and Sales window, select
: - EEETE the desired color fram the colar matrix
or create custom color selections by
Lustom colors: clicking an the "Define Custom

I_I_I_FI_F_FI— Colors" button
HENEEER N
/

Define Cugtam Caolaors »»

k. | Cancel |

After all color selections hawe
been made, click "Ok"

Changing the Background color
e Choose the desired color from the color matrix, or click the Define Custom Colors button
to create personalized color selections
e C(lick OK and the new color selection will be applied to the Time and Sale window

Customizing
e The Customize selection allows the user to customize the Time and Sale text colors, settings,
and MMID (market maker identification) filter (see image below)
e The Time and Sale can now be set to display only new highs or lows for the symbols they
contain.
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Customize Preferences E |

| Trade Below Best Bid Level 1 Bid
Trade Af Best Bid Level 1 Ask
Trade Above Best Ask Level 2 Bid
Trade At Best Ask Lewvel 2 Ask
Trade Between Bid/Ask BackGround Mew Lows

B ackGround Hew Highs

Ticker Setting

i~ MMID Filter-
[~ BEid i Level £ IR - Display New
[ O Level 2 F i Highz/Lowsz only
¥ Trades ~

kin Trade Size 1 £ Specific MMIL
Win Increment |1 '] Centjs) | Minimum Block Trade Amt. 993333
BackGround Block Trades I:I -

k. | Cancel

The Ticker Color allows the user to customize the color selections for trades below the best bid
price, trades at the best bid price, trades above the best ask price, trades at the best ask price,
trades that occur between the bid/ask price, as well as the Level I and Level 11 bid/ask, and the
Background New Highs and Background New Lows

i~ Ticker Caolor

Trade Below Best Bid I:I x: Level 1 Bid
Trade &t Best Bid | ~|  Levell sk

- Level 2 Bid
- Level 2 dzk

Trade Above Best sk _l
[

Trade At Best Azl

Trade Between Bid/dzk
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I:I w| Trade Between Bid/Azk | * | BackGround Hew Lows
Ev BackGround Hew Highs
Ty i

The user can choose the Background color for
Ticker Setting}when a new High or new Low trade is made.

(==

Changing the color

Select the desired color for each of the items from the drop down menus
To change the Ticker settings, check (or un-check) the desired boxes

By clicking in each of the respective boxes, the ticker will display the changes in each of the
selected boxes (see image below)

Ticker Setting

[ Bid + | evell

[ Ask " Level 2
v Trades

tin Trade Size !':'7

For example, clicking the bid and ask boxes will display changes in the bid and ask prices as they
occur. Clicking the Trades box will show all the trades for a selected stock.

Note:

You can adjust the size of the trades viewed within the ticker by adjusting the number of shares
in the Min Trade Size box.

kMin Trade Size !Di

The MMID filter allows the user to filter the time and sale information for all market
participants, (all MMID) ECN’s only, specific MMIDs or gives the user the ability to exclude
certain ECN’s by clicking in the respective boxes.

MIID Filker
v Al MMID

[ ECM Only
[ Esclude ECM

[ Specific MMID

Once all selections have been chosen, click the OK button and the changes will be applied
to the Time and Sale window
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The user may also set the minimum amount which constitutes a “Block Trade” and the background
color associated with trades at or above that minimum number of shares/contracts:

The user can determine the
trade size and hackground color for

what constitutes a "Block Trade™
1

Mimirum Block Trade Amt, | 999333
BackGround Block Trades |:| -

Setting Columns

Column setup allows the user to choose the columns that are displayed in the Time and Sale
window (see image below)

Column Setup E|
Mo Dizplay Drizplay

» |
Ewxchange Code

5 | MDD
Frice
Time
Yalume

[
<
Cancel | k. |

e To change the columns to be displayed, highlight the desired column and click on the > to
add to the displayed columns, or click the < button to remove the column from the ticker
window

e To add all columns, click the >> button, and to remove all columns, click the << button

e After all changes have been made, click the OK button

Save As...
To save the Time Of Sale, right-click in the Time Of Sale window (alternately, highlight the Time Of
Sale window and click File > Save As...) and choose Save As...

The following window will appear and allow you to choose the name for the saved Time Of Sale
window:

TradeStream Global Trading Guide Page 115 of 326



?:3” TradeStream Analytics

Save As

Savein | ) DATA = cF E2-

=
| Def aultLayout
TimeOFSale 1. tim

File name: [T eT]
Save as type: | TimeOF Files [ tim) - Cancel |
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Charts

Choose “Charts” from Trading Tools in the Main Menu or select the Charts Icon.

am PRO Y 3. 102050114

Trading Tools sy HGF:
Crder Box r
Baskets
Markek Wiew
Time af Sale

Charts

Al - [ 9

The Charting tool allows the user to view a graphical representation of the price and time values of a

particular symbol, for a user-defined period of time.

When the charting tool is opened, right click in the body of the chart, and a menu will open with the
following choices:

option chart

dual axis chart
tick chart
comparison chart
spread chart
ratio chart
indicator
parameter

edit bad tick

set default
decimal places to display
draw lines

print

print preview
refresh

save as...
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Chart2 -- Hasdag-100 Index Tracking Stock{QQ00-1 Min)

Hi:38.4410 L... [2]

B

& E GG Y |5IntraDayj|1ha1in j«:{}ﬂ%}."ﬁ% v 2

=]

Q00 55 4400

i

|
i
T“mh |

Option Chart
Dual Axis Chart
Tick Chart
Comparison Chart
Spread Chark
Ratio Chart

Indicator, ..

Parameker. ..

Edit Bad Tick
Set Default. ..
Decimal Places ko Display

Draw Lines

Prink
Prink Presview

Refresh

Save As...

L L L T

ﬂ 'J w"‘"

1300

L
-

38.5300

38.9200

35.5100

3§.5000

35.4900

354500

35.4700

354600

35.4:500

354400

35.4300

35.4200

35.4100

35.4000

35.35900

38.3500

35.3700

In addition to the charts menu, there are icons that perform many of the same functions as the
menu selections. They are located on the right half of the icons bar.

Chart Tool Icons

These icons are (from left to right) go left, go right, zoom in, zoom out, refresh, tick chart, snap
to window, chart type selector (intraday, daily, weekly, monthly, quarterly), intraday chart time
frame selection menu, comparison chart, dual axis chart, spread chart, ratio chart, option chart,
add this no lines, draw straight line, draw straight line to left, draw straight line to right, draw
straight line to both ends, draw Fibonacci Retracements, Fibonacci time series, draw Fibonacci
Arcs, draw Fibonacci fans, and print.

Chart1.cha -- Nasdag-100i Index Tracking Stock(0000-1 Min) Hi:37.6400 Lo:37.6300 Op:37.6390 | :37.6300 Chg:-0.4500
€ 5 & GG |5IntraDayj|1Min j e IV ES LENE £ &

TradeStream Global Trading Guide

Page 118 of 326



?:) TradeStream Analytics

Changing the Chart Type (Intraday, Daily, Weekly, Monthly, Quarterly)

The Chart type and the chart time frame can only be changed from the icon bar.

B Chart3 -- Nasdag-100 Shares(000-1 #in) Hi:36.1... [= (B[]

¢ > QG I |5IntraDayJ |1M|n j s ™
Q Q 561340 1|r|""[| " ...............
= ‘ 2 IntraDay - 325
- 3 Intralay N
. h + 4 IntraDay |63
- * B IntraDiay -
= * 30 Intralay —|36.21
N Daily =
T Waekly —|36.19
“ bAanthly -
Quarterl ’ I —|36.17
: T *,
: vu
:_ —: 311
10:00
[ [

The chart time frame can only be changed when using an intraday chart.
Intra-day Chart Data

The Intra-day charts offer the user the ability to look at multiple days of data, coupled with the
option of choosing a specific time frame to view within the chart.

For example, the user can choose to look at intra-day chart that consists of 1,2,3,4,5,15, or 30
days of intra-day data and longer time frames as well.
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™ Chart1 -- Nasdaq-100 Shares(Q00-Daily) Hi:37.4400 L0:36.9700 Op:37.2000 C:37.1... [2|[B]X]

€PRREG w W Day <[ n |1 1% 2 vy L=l @ 2
Ll St ey 12 :m::g:ﬁ The user can choose to look at a —{39.00

- 3 IntraDa chart that includes 1 day of *+J[. .

N 2 raD ¥ 4 intraday data all the way to 30 Jr".|.+ +II .

: LD days of data, and daily, weekly, |‘1l ' B

B % monithly, and quarterly data T‘I' —|z7.00

) &aﬂykl L Wlm- _

- i* Eakly i .

- l J* honthly LT * i N

- !l!ﬂ *l~+‘ l S l T Hl IT 1_I'.I —fps 00
i 'Tl 1!+ ne T -

i_!-l- —_33.|:IEI
Q'3 Moy '03 Dec '03

‘ [ [

In addition, the user can also choose the time frame for each bar or candle within this period.

- BX

™ Chart1 -- Nasdag-100 Shares{000-1 Min) Hi:37.1300 Lo:37.1050 Op:37.1300 C:37.1...

€ G W |5IntraDayj|1Min jvﬂﬂ*‘i’ﬁ“ W2y L=l @&
QQ0: 37.1200 1 Min —|z7.25
N 2 Mins [ a
- 3 Mins z
— iTT **H ;m@ns —|37.20
N i I Ins N
— l X gm!ns H, “ "l 15
TN i ns i i
:_ The user can also choose a speu:'ljﬁ-I::Jlt:i:mI T1 i iH!l ’ l ‘T H _: 370
~  frame in which to view intra-day data 30 Mins , N
- B0 Mins + “ ‘+ —|37.05
: {90nins [l Jr* l -
= Custorm + —:3T.E||:|
- 14:00 15:DD_
4 B'D

Using the Intra-day data selection tool
e Open a chart window

e From the drop-down menu in the chart icons, select the desired number of days of intra-day
data

e Sclect the time frame that you want to view within the intra-day chart
e The chart will update based upon your settings
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Chart3 -- Hasdag-100 Shares(0Q0-1 Min) Hi:36.1...

=]

0y 361340

pirts,

f

From the ::]rn:\p—dnwn

meny, select the

desired mumnber of

days of intra-day data

B[=1/e3

1 IntraDiay
g IntraDay
F3 IntraDay
4 IntraDay
5 IntraDay
30 IntraDay
Daily
Weekly
kdanthly

[]uarterl

i
A %“

€ 2 QG |5IntraDay J |1 bin j s ] | ¥

10:00

36.25
36.23
36.2
36.19
3617
3615
3613

36.11

1O

Chart3 -- Masdaqg-100 Shares{000-1 Min) Hi:36.1...

EOX

=]

€ QG W |smraDay | [1Min w| w5 ] ] M
fmq 36. 12513 4Mins A e
- * ‘ bding =
e h + 8 Mins —|36.23

* 9 Mins -
~L “ 10 Mins —|36.21
13 Mins -
" ' 15 Mins —|36.19
17 Mins -
*' 20 kins —zE17

- ‘ 30 Mins -

- | Then select the number of l B0 kins “la5 15
" | minutes for which you wish to 90 bins # m
| display within the intraday Custom » 'I lag 13
" | charr ‘ s
. —|36.11

16

If the user wishes to customize the number of intra-day minutes that constitute a particular bar or
candle, the user would select “Custom” from the Intra-day Chart Time Selection window:
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™ Chart1 -- Nasdaq-100 Shares{000-1 Min) Hi:37.1600 Lo:37.12000 Op:37.1...

B3

€ > RAQAEG il |[5inraDay ~| |1 Min

-

iMoo IV ES LE|

Q0aqQ: 371600

'H“m Ay
:

il+TiT‘li*“lTT'i++
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¢ kins
3 kins
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13 Mins
15 Mins
20 Mins
a0 Mins
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EIEI Mms
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l T1EI kins

T**m*”

'm'"ﬁ”h

3T25

3720

TS

3rao

3705

37.00

Aallllllllllllllllllllll
=
o

14:00

L
L=

A window titled “Minutes Setting” will display and the user can then enter the desired number of
minutes per bar in the field above the “Add” button. For example, if the user wishes to create a 17-
minute bar, the user should enter “17” into the field and then click “Add.”

Minutes Setting

binutes List

1 Min

Z Mins
3 Mins
4 Mins
5 Mins
10 Mins
13 Mins
15 Mins
20 Mins
30 Mins
60 Mins
90 Mins

o]

Delete

Add desired
number of
mirnites per
hat hete, and
then click
IIﬁddll

Cancel
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Minutes Setting [‘S__<|

intes List

1 Min 17

Z2 Mins

3 Mins Add

4 Mins —
5 Mins
10 Mins
13 Mins

1L bl
T I

17 Mins el

Delete

ZiHins appears i
30 Mins the "hlitnates
0 Mins List." The
90 Mins user should
then click
IIOKII
2k, Cancel

Scroll, Zoom, and Refresh

If the user wishes to scroll to the right or left, zoom in or out, or refresh the data, the user may click
on the appropriate icons:
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™ Chart1 -- e-mini sitp 500 Futures(ESH4-1 Min) Hi:1129.7500 Lo:1129.... [= |[B]X]

€ & & G ¢ |5IntraDayj|1Min jwf*iﬂ@*’f'f“ [}\t’f_’ﬁ.ﬂ.
ESH4: 1123, ]

Z ffn\mtn goroll, Zoom, ‘l :1131 -
- and refresh — :
i | l -

:_ } —:1131.|:u:|
f_ ‘” ‘ —31130.50
f_ } J ‘ }! —f113u:u.|:u:|
_ I ‘ X x q J —51129 50
1T LY

- H —|1129.00
: J z

_ 112850

16:00
) 42

In order to Zoom In and Zoom Out on a particular chart, the user should click on the following
icons found on the Chart Toolbar:

¢ % & Q& " IntraDay -

The Zoom In/Out lcons on the
Chart lcon Tool Bar

e The Zoom In function allows the user to zoom in on the chart in order to magnify specific
areas of the chart (shows fewer bars)

e The Zoom Out function - enables the user to zoom out on specific parts of the chart to
allow a broader perspective of the chart (shows more bars)

If the user wishes to scroll to the left or to the right, the user should click the following icons found
on the Chart Toolbar:
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IntraDay -

The Go Left and Go Right lcons
on the Chart lcon Tool Bar

Go Left and Go Right selections - allows a user to shift the focus of the chart all the way to the
left side of the screen, or all the way to the right side of the screen.

Decimal Places To Display

If the user wishes to alter the number of decimal places to display (from 2 to 6) then right-click and
choose “Decimal Places to Display”.

Decimal Places to Display

Decimal Places to Display

Cancel |
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Tick Charts
The Tick Chart allows the user to view a trade by trade breakdown of a specific stock, with the last
trade price indicated by a green price bar (last trade price is greater than the previous trade price) or

by a red price bar. (last trade price less than the previous trade price)

If the user wishes to view a Tick Chart, the user should click on the following icon:

™ Chart1 -- e-mini sitp 500 Futures(ESH4-1 Min) Hi:1130.7500 Lo:1129.... [= |[B]X]

B @lﬁlﬁiuﬂlﬂ |5IntraDayj |1rv1in j N I R RN I Y | N

ESH&: 113050

:_ Icon for Tick 1 “
N Chatt
' || -l

113150

0 Op:42.9400 C:42, 9500

¥ hvwZS LENMSE &

Cption Chart
Dual Axis Chart
Tick Chart

43.75

1 Comparison Chart
l Spread Chart
'. Ratio Chart

4350

i Indicatar... 4325

Parameter...
43.00
Set Defadlt, .,

Edit Bad Tick FTI'P‘H

I Draw Lines 3 4275

. Refresh

Save .ﬁ.:s. o j

Then a Tick Chart appears:
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"™ ChartTickView1 -- ESH4 M=E3
P & GG

ESH4: 113050
+ 113033

113078
113073
1130 65
113063

113055

1130.53

[ R I

1130.45

113043

16:14:33 16:14:54 16:14:33 16:14:36 16:14:55

* N

The user may also convert the Tick Chart to display in a Candle Stick format where the user
determines the number of ticks that would constitute a candle. The user would right-click on the
Tick Chart and then chooses “Ticks Per Candle”:
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™ ChartTickView1 - ESH4

> & QG I

S[=/ed

ESH4: 113050

Indicator...
Parameter...

Ticks Per Candle. ..
Set Default, ..

Refresh
Zoom In
Zoam Ok

o Right

Save As...

[ [

113083

113075

113073

113065

113063

1130.55

1130533

1130.45

1130.43

16:14:53 16:14:54
4

16:14:55 16:14:56

16:14:55

[

Tick Chart Configure. ..

Ticks Per Candle: |E

Cancel

[Eemt

If the user desired five (5) ticks to constitute one candle, the user would enter “5” in the field and

click the “OK” button.

The user would then have to adjust the chart to be a Candle Stick Chart. By right-clicking on the
Tick Chart and choosing “Indicator” then Candle Stick Chart, then clicking “OK” the following

chart would display.
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x]

Overlay Indicators
Styles

" Close Only Chart

Dverlay Indicators

| Baolinger Band [ Candle Pattern Detector

[ Simple Ave. [ Short Term Reverzal Signals
[ E=p. Moving dwve. [ Kelner Channel

|ndicators

|Seleu:t an indicatar. . ﬂ Add
FParameters

Current Indicators:

Remove

Remowve Al

Lk

Cloze
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" ChartTickView1 -- ESH4-5 ticks =13
> RQAG I

ESH4: 113050
+— 113083

|

! ]

113075

1130.73

113068

113063

1130.58

1130.53

1130.45

113045

The Tick Chart can also have indicators placed on it such as Bollinger Bands, Simple Moving
Averages, Relative Strength Index, etc.

Snap To Window

If the user wishes to look at a Snap To Window Chart (the ability to see all of the available data for
the given chart time frame), the user should click on the Snap To Window icon:
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™ Chart2 -- Nasdaq-100 Shares(Q00-Daily) Hi:37.4400 Lo:36.9700 Op:... [= |[B]X]

@ _;i@‘ G Wil [[Daly <] [inine /=118~ N W 2SN L
— h -

_ l'! ﬂ'_mu

i Tﬂ -

- I + *H' e

H*"h” I '***I i
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Once the user clicks on the Snap To Window icon, the following type of chart will display:
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™ Chari2 -- Nasdag-100 Shares{Q00-Daily) Hi:37.4400 Lo:36.9700 0p:37.2... [= |[B]X]
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Additional Charting Capabilities

In the body of the chart, right click and the charts menu will open

Option Chart

Select “option chart” from the menu or from the Chart tool icon.

“Option Charts” will provide the user with a charting tool that is based on the options of the
underlying stock originally shown in the chart.

Note: Option Charts and the Options Calculator is a stand-alone feature within the
software. The Theoretical Price & the “Greeks” are based on the Black-Scholes pricing

model.

The Option Chart allows the user to choose the type of option contract (call/put) European or
American style settlement, index or equity options, the option expiration date, and also allows the
user to enter a specific strike price, determine which factors to plot on the x and y axis, and then by
clicking on the plot button, the user—defined values will be plotted on the option chart.

Option Chart ﬂ

Calculate

Index Price: |ER

Strike Price: Ir
"alatility: lr %

Interest B ate: |57
Diiv ield: IT %

(« ExpDate {002 -
" Days Until Exp [23

W ol atility
Thearetical Price;  |2.018

Delta: [[0.468
Gamma: [0.072
Day Thets: [0212
Vega o107

Rhe: (004

* Pyt f* Europear {* |ndex Options Close
" Call  Americat " Equity Optiong
— =143.84490
— —|33.0649
— —|22.2809
— —|11.4988
— 07127
20000 30.00 40.00 40.00 60.00 70.00 g0.00
FParameters & Cal W fis Y - Az
Azzet Price: |40 " Put {* Azset Price o 4alue

Wolatility: (g5 Flot £ Walatiliy " Delta

Rizh Free: [ " Risk Free " Gamma

b aturity: |4 " M aturity " Theta
Strike Price: [45 " Strike Pric " Wega

Div "rield: [ " Div Yield " Rho

Dual Axis Charts
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Select “Dual Axis Chart” from the charts menu or from the icon
The dual axis chart allows the user to compare a chart of one specific stock to that of another stock.

This tool can be very useful to compare the performance of different stocks, futures contracts, or

indices.

When clicking on Dual Axis Chart from the view menu, a dual axis chart window will display with
tields for two stocks, futures contracts symbols, or indices.

Dual Axis Chart

Campare

Ticker: [INTC WS, Ticker |msft
Enterthe symbols of 2 Stocks,
k. | Cancel

Futures Contracts, ar Indices, and
click "OE"

e [Enter the desired symbols and click ok

A new chart window will be created with the price axis of each stock on each side of the chart
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ChartCompare¥iew1 -- Comparing MSET ws DELL (10 Mins)

EBEX

s @G i
27 409 MSFT:27 2600 DELL:35.9900 |38.038
27.380 —E 35982
27382 —E 39827
27 E23 —f 35873
27294 —f 35818
27 266 —f 35764
2T 23T —E 35709
27.208 —E 35655
27180 E 35600

1200
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Comparison Charts

Select Comparison Chart from the charts menu or from the icon on the Chart toolbar

The Comparison Chart allows the user to compare the relative performance of equities, futures
contracts, option contracts, or indices (both market and sector) in a new chart window with

different colored chart lines.

Once Comparison Chart is chosen, a Compare Chart window will display with fields for two
symbols.

Compare Chart

Campare

Ticker: [I[MTC WS, Ticker |dell

= Enter the desired symbals in

| (] | Cancel | each of the ticker fields and

click "OK" to open the
Comparison Chart

e Enter the desired symbols and click the “OK” button

The new comparison chart will be created

ChartCompare¥iew? -- Technical Chart (10 Mins)

s @G i

[INTC DELL | T

0.2y

0.0036

0.0044

0.000z

-0.0038

-0.0021

-0.0123

-0.0164

1200

=
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Once the user has created a Comparison Chart, the user may then right-click and select “Ticker

List™

9 BAG I

| ChartCompare¥iewl -- Technical Chart [10 Minz]

(000

MSFT |

Set Defaul...
Ticker List...

Refrezh
Zoorm [h
Zoorn Dut
Go Left
Go Right

Slisays W Tjop
Save bz,

5

12:00

1200

0.0133

0.0105

0.0073

0.0041

0.0009

-0.0024

-0.0056

-0.0055

-0.0120

-0.0153

-0.0185

-0.oy

El

The list of symbols can be imported from an Excel CSV file (like the Excel CSV file format for
Market View, Ticker, etc.). This is only for Comparison Charts.
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Ticker List  [X]

W USOONN
v LSSFY

Irpart fram File

The Comparison Chart can now be printed (like regular Charts).

If the user wishes to add multiple symbols to Comparison Chart, the user may now merely type
additional symbols directly on a constructed Comparison Chart. For example, if the user wanted to
see a Comparison Chart with symbols INTC, MSFT, DELL, and QQQ the user would do the
following:

1) Create a Comparison Chart from Chart Tool for INTC and MSFT:
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- ChartCompare¥iewd, -- Technical Chart [Daily) Z E'E'

e >RGP

[INTC MSFT |

01452

0107

o.aorzz

0.0337

-0.000F

-0.0372

-0.0737

-0a102

-0.1467
H O

2) Then click on the chart and type DELL. Then type QQQ. There will now be a
Comparison Chart with all four symbols:

Dec'03

Fe

- ChartCompare¥iew? -- Technical Chart [Daily) |Z||E|b__(|

s REE I

[INTC MSFT___ DELL 000 | 0.2097

01563

01029

0.0434

-0.0040

-0.0374

-0.1108

-0.1642

-0.2176

H O

Moy '03 Dec '03

Fe
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You may also change time frames for the Comparison Chart just like you can in a regular Chart.

ChartCumpare‘l.r'iew1 -- Technical Chart {1 Min)
€ > & QG W |5IntraDayj TMin ~| &

1 Min
smins PP 1
3 Mins |

4 bins
/\ 2|5 Mins
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Spread Charts:

TradeStream’s Chart Tool offers the user the ability to create a “Spread Chart.” This feature
compares two different symbols (a “Primary” symbol and a “Secondary” symbol), adjusts the
Secondary symbol’s price by a multiplier in order to have both symbols on the same scale, and then
subtracts the difference between the Primary symbol’s price and the “adjusted” Secondary symbol’s
price.

When a Chart is the active window, you will see the following icon:

¥ Chart2 -- INTL BUSINESS MACH{USIBM-1 Min)
-j - | - e s
¢ » QG |5IntraDayJ |Hv1|n J s ™ . e

1BM: 50.2200 Spread Chart g0.41

3036

g0.31

IT.Jrl

R
. ** P

g0.26

I

g0.21

1300

016

1
W .
i

g0.11

d0.06

=5
L
v

When the user clicks the “Spread Chart” icon the following menu pops up:
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Spread Chart E|

Setting

Type of Price:| |[EESLERENRITE

| Ticker & |IEM | Multiplier & |1

Ticker B: | Multiplier B: |1

r——

s | \ Cancel |

Y

L "Spread” can be calculated
vy Last Trade Price, Bid
Frice, Ask Price, ar WVWAF

——__ Area to enter "multiplier”
(howe to calculate multiplier
is at the trader's discretion,

although an example will be

Primary symbol Secondary symbol

provided).
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For example, if a trader wanted to compare the “Spread” (difference) between IBM and DELL,
based off the Ask Price, the trader would perform the following steps:

1) Create a chart with IBM like the one featured earlier. Be certain to select the appropriate
timeframe on the main chart, in this case a2 one-minute chatt.

2) Click the Spread Chart icon

3) “Ticker A:” should be IBM. Since this is the Primary symbol, leave the multiplier as 1,
although a number other than 1.00 can be selected if so desired.

4) “Ticker B:” should be DELL.

5) Click on the drop-down arrow to select Type of Price and then click on Ask Price

Spread Chart E|
Setting

] | Cancel |

6) Trader must now “adjust” DELL so it starts the comparison on the same Y-Axis scale. An
example of how to do this is to take the previous night’s closing price of IBM and divide it
by the previous night’s closing price of DELL. In this example (August 7, 2003), the
August 6th closing price of IBM was = $79.75 and the August 6th closing price of DELL
was = $31.30. Then divide IBM by DELL = $79.75/$31.30 = 2.548 (rounded).

7) Put “2.548” into the “Multiplier B:” box.

8) Click OK

The following chart will display after clicking the “OK” button:
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M Chart4 -- (USIBM * 1.00 - USDELL * 2.55 Last Price)

€ % & QG |3InraDay ~||[1Min  ~|

‘i
e iﬁu
T v -

;‘ | s
ol
g TR

Yalues on Y-axis = IBM's price - (2.54E*DEI_L s price). This value fluctuates throughout the
day which allows traders who engage in "pairs trading”, "spread trading”, and other hedging
styles to visually interpret the range aver which the spread travelled.

It is also possible to run studies on the Spread Chart just like a regular chart (e.g. Bollinger Bands) by
right-clicking on the Spread Chart and choosing Indicators and Parameters just as a one would do

on a regular Chart.

™ Chart4 - (USIBM * 1.00 - USDELL * 2.55 Last Price) A=E
¢ » & GG |3IntraDayj ‘Hﬂin j

IEM*1.00 - DELL*2.55 Last: 011530  Bollinger(10,2.00:0.41 025017
074

0.69

054

0.49

0.39

0.29

014

0.0s

1320 14:00

I

o
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Ratio Chart

Note: A Ratio Chart is just the same as the Spread Chart except for the following formula:

Spread Chart:
i. Choose Last Trade Price, Ask Price, Bid Price, or VWAP
i. Enter the desired Multiplier(s) for the symbols
iii. Formula (assuming Last Trade Price is selected):
e (Last Trade Price of Symbol A * Multiplier value for Symbol A)
minus (Last Trade Price of Symbol B * Multiplier value for Symbol
B)
Ratio Chart:

i. Choose Last Trade Price, Ask Price, Bid Price, or VWAP
i. Enter the desired Multiplier(s) for the symbols
iii. Formula (assuming Last Trade Price is selected):
e (Last Trade Price of Symbol A * Multiplier value for Symbol A)
divided by (Last Trade Price of Symbol B * Multiplier value for
Symbol B)

Right click on the Chart window to select the Ratio Chart Option or click the “A/B” icon (the icon
for Ratio Chart).

e

& » ® QG W“|I'||-°‘jélntraDay_vj'5Mins || s ] EQ&’F ﬁa% E}\ﬁ ﬁ&.j

e 3

C )

_spx.x: s “ R;\tiu Chart il:l::n

E I-*!T,ll "'th —|111=.uu
[ RatioChartz - (SPX.X * 1.00) / (ESU4 * 1.00) Last Price Hi:1.0015... E]@

. « 5 & GG B IntraDay ;JJE hding H*_E} Vs LE(l @&
N :|:SP}{.J('1.0EI] ! (ESU41.00) Last: 1.0010 s g
it fiTTT\H#*HWM *+H\H+WH,&+H T LIEN
! (= —zﬂuE
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Chart Types and Technical Studies

Indicator

° Choose indicator from the chart menu

EEX

p:43.0000 C:432, 9800

v 28

il & «

Cption Chart
Dual Axis Chart
Tick Chart
Comparison Chart
Spread Chart
Ratio Chart

Indicator, ..

Parameter...

Edit Bad Tick.
Set Default, ..

Draw Lines

Refresh

Save As,..

TI‘M‘

4375

4330

4325

43.00

4275

Bl

Indicator allows the user to select a chart type (bar chart, candle stick, close only (aka “line”)
chart, and point & figure chart), a series of moving averages (simple and exponential), and in

addition, choose from an extensive list of technical studies to apply to the charts
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Overlay Indicators

Styles
{* Candle Stick Chart

" Cloge Only Chart

Owerlay Indicators

[ Bollinger Band
[ Simple Ave.
[ E=p. Moving dwve.

Indicators

[ “olume *Weighted Average Frice

3

" Bar Chart
" Point and Figure Chart

[ Candle Pattern Detector
[ Short Term Reversal Signals
[ Eglner Channel

|Seleu:t an indicatar...

Parameters

Current Indicators:

| Add

\

Remove

Femove Al

e Same scale for same type of overlay indicators

Uszet chooszes the type of
chart desired

Uzet chooses the desired
studies that will ovetlay
the price data

User chooses the desired

" technical indicators that

will displayin a
witidowrs) below the
price data
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B Chart1 -- SPDRS(SPY -Daily) Hi:115.95 Lo:115.41 Op:115.53 1:115.62 Chg:0.07 BX
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Changing the chart type
e Click the box for the desired chart type

Styles
¢ Candle Stick Chart " Bar Chart
" Cloze Only Chart " Paint and Figure Chart

Adding a price chart overlay
e Click the box for the specific type of price overlay
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Overlay [ndicators

[ Linear Begression

[ Parabolic 5AR [ Sk Envelope
[ Bollinger Bands [ Candle Pattern Detectar
[ Simple Moving &werage [ Short Term Reversal Signals

[ Exponential Moving Average | Kelther Channel
[ Volume 'Weighted Average Price [ Show Trades on Chart

Adding a technical study
e Click the box to apply each desired technical study

For example if the user wishes to have a fourteen-period Relative Strength Index indicator on the
chart, the user would be able to choose that indicator by the following steps:

Overlay Indicators E|
Styles
* Candle Stick Chart " Bar Chart
" Cloge Only Chart " Pgint and Figure Chart

Overlay [ndicators
[ Bollinger Band [
[ Simple Ave. [
v Exp. Moving Ave. [ K
[ %olume Weighted Average Price

LCandle Pattern Detectar
Shart Term Rewverzal Signalz
k.gltner Channel

Indicator
Select a indicatar... j Add
Select a indicatar.... ~
BB Indicataor

Chande Mormenturn O scillator
Commodity Channel Index
Directional Mowving Index

kD Indicator

Moaowing Ave. Canv. /Dive.

On Balance Yolume
Fercentage Yolume Dsillator

Price and Volume Trend Femove User selects Relative
Percentage Price Ozcillator
: Strength Index after
| Fslstive Strengh index SR clicking on the
thChaSth |I"IE|ICEI[D[[T-3$|Z] erp-dDWﬂ MEenLU arro.
Stachastic Indicatar] zlaw)
Stochastic Indicatarfull] v

Cloze

Once the user clicks on the Relative Strength Index, the user then can select the period and the
Overbought and Oversold levels:
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X

Overlay Indicators

Styles

¢ Candle Stick Chart " Bar Chart

" Cloge Only Chart " Paint and Figure Chart
Owverlay [ndicators

[ Ballinger Band [ Candle Pattern Detectar

[ Simple Moving Awerage [ Shart Term Feverzal Signals

[ Exponential Moving Sverage [ Keltrner Channel
[ Wolume ‘Weighted Average Price | Show Trades on Chart

Indicatars

|F|elati\-'e Strength [ndex

Pararneters
Short |1 4 First, enter the Parameters for

Overzald |3|:| - :‘l:dilgﬂz:tlfr and then click the
Owerbought |?I:I

[v Period for SkA of indicatior |3

;
Current Indicatars: /

R5I(14] Remove

Remowve Al

Hote: All one-line technical indicators
allow for a user-defined length Simple
Moving Average of the indicator's
value.

Cloze

i

The user may then repeat the process to add other indicators, if desired.

Note: All one-line technical indicators (such as Relative Strength Index, Momentum, etc.) offer the
user the option of plotting a user-defined length Simple Moving Average of the indicator’s value.
Multiple line indicators (such as Full stochastics, MACD, ADX w/ +DMI & - DMI, etc.) do not
offer this feature. For example, the user can plot a 12-period SMA of the 20-period Relative
Strength Index:
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“) Chart1 -- UNITED TECHNOLOGIES CORP(UTX-5 Mins) Hi:93.8400 Lo:93.6... - |OJEd
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[4=]
(%]
[=]
[==)

81.00

80.00

o After all selections have been made, click the CLOSE button

Multiple Instances of the Same Indicator

TradeStream Pro C++ now offers the user the ability to display the same indicator in Chart Tool
with different parameters. This feature will allow the user an opportunity to pinpoint entry and exit
conditions by using the same indicator over different timeframes. For example, if the user wants to
have two Relative Strength Index indicators, the trader now has the ability in C++ to implement
that particular style.

Example: Stock “TRMS” 2-minute chart:
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™ Chart1 -- Trimeris. Inc. - Common Stock(TRMS-2 Mins) Hi:24.3400 Lo:24.3400 ... [ |[B]X]

& *@l“&l@ W“H"P‘f |1IntraDayj|2Min5j ”‘Fiﬂwﬁ [}\:ﬂ’ﬁﬁi.fllll@

TRMS: 24 3400

Tu*hi

23.50

2523

|

25.00
2473
24.50
2425
24.00

2373

10:00 11:00 12:00

The user now can choose his Relative Strength Index (RSI) parameters. Assume he chooses RSI (8)
for his “fast”-term and RSI (21) for his “intermediate”-term values.

When the user right-clicks on the chart and clicks on “Indicator” the following menu will display:
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x]

Owverlay Indicators

Styles
* Candle Stick Chart " Bar Chart
" Close Only Chart " Paint and Figure Chart
Dverlay Indicators
| Baolinger Band [ Candle Pattern Detector
[ Simple Ave. [ Short Term Reverzal Signals
[ E=p. Moving dwve. [ Kelner Channel
[ Waolume Weighted &verage Price Select the Relative
- Strength Index from
ndicator R
|Seleu:t a indicator ﬂ Add I this dl’Op-dOWﬂ menu
and then enter the
Parameters parameters desired
for the first RSI

Current Indicators:

Remove

Remowve Al

The first RSI value should be ready when it looks like this:
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Overlay Indicators

Styles

* Candle Stick Chart " Bar Chart

" Close Only Chart " Paint and Figure Chart
Overlay [ndicators

| Bollinger Band [ Candle Pattern Detectar

[ Simple Moving Awverage [ Short Term Reverzal Signals

[ Exponential Moving Average [ Kelner Channel

Indicators
|F|elati'-.fe Strength Index j Add
Parameters
short |14 . Add the “8” for the Short field (where
Oversold |30 h the user enters the parameter) and then
Owerbought |70 adjust the Overbought and Oversold lines
[ Period for SMA of indicatior |8 if so desired. In this example, the user
changed them to “10” and “90” from the
Current Indic atars: default “30” and “70.” Then click the
“Add” button next to where it says
| “Relative Strength Index.”

Cloze

Once the user clicks the “Add” button, the Indicator window will still stay open, but the RSI (8) will
now be visible on the chart. Since the user’s strategy is to have two RSI indicators, all the user now
has to do is make sure the “Indicator” field still reads “Relative Strength Index” and change the
following fields:
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Owverlay Indicators

Styles
* Candle Stick Chart

" Close Only Chart

Dverlay Indicators
| Baolinger Band
[ Simple Ave.
[ E=p. Moving dwve.
[ Yolume "Weighted Average Frice

[ndicator

x]

" Bar Chart
" Paint and Figure Chart

[ Candle Pattern Detector
[ Short Term Reverzal Signals
[ Kelner Channel

|Helative Strength [ndex

Parameterz

Shaort |21

| Add

Change these fields so the second

A

Jwverbought |3|:|
Oversold |?d

Current Indicators:

RSI indicator is 21 periods, has
an overbought/oversold of 30/70
and then click the “Add” button.
The second RSI will appear on

RSI1E)

rerl the chart. If the user is finished
adding indicators, he simply
remd Clicks the “Close” button.

——

Cloze

If the user wishes to remove any or all of the indicators, he may simply highlight the desired
indicator(s) in the “Current Indicators” box and then click “Remove” or “Remove All.”’
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Overlay Indicators

Styles
(¥ Candle Stick Chart

" Close Only Chart

Overlay [ndicators
| Bollinger Band
[ Simple Moving Awverage
[ Exponential Moving Average

Indicatars

" Bar Chart
" Paint and Figure Chart

[ Candle Pattern Detector

[ Short Term Reverzal Signals
[ Kelner Channel

|F|elati'-.fe Strength Index

El

Parameters
Short |21 _SE(;?Cttthet ;
Inaicator to pe
Owersold |30 \
Dverbought [70 removed, if
renen desired
[ Period forSka of indicatior—o
Current | -«
RIlE] Remowve
RSI21) 4

User would click
“Remove” or

Remove Al

Cloze

“Remove All” if
desired.

Once the user clicked the “Close” button the following chart would display:
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S Chart1 - Trimeris. Inc. - Common Stack{TRMS.2 Mins) Hi:24.4500 Lo:24.4500 o... [Z |[B][X]
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Two REL indicators display
with different parameters

The user can then combine the two indicator panes by placing the cursor over the indicator value at
the top left of one of the panes, holding down the mouse button, and dragging the indicator on top
of another indicator or the actual price chart.
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2 Chart3 -- 34 COMPANY (MMM-2 Mins) Hi:87.5%00 Lo:87.5%00 Op:87.5900 C:87.5%00
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If you wish to retnewe this space, click the "3" in the box located at the upper right of the pane
4 [ [
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Parametets

e The parameters for all moving averages and some of the technical studies can be

established in the next chart menu selection, Parameter

C:42.9800

S LENG &

S[=/e9

uT

bl

Cption Chart
Dual Axis Chart
Tick Chart
Comparison Chart
Spread Chart
Ratio Chart

Indicataor. ..

Patareter...

Edit Bad Tick.
Set Default, ..

Draw Lines 4

Refresh

Save hs...

L

4350

43.00

0%
0%
0%
30%

B

After selecting Chart Parameters,

display. These include:
e Chart Height
e Comparing to a second symbol

e Setting the calculation for all moving averages

e Selecting the settings for the Short-Term Reversal Signals

e Seclecting the settings for the Candle Pattern Detector

e Setting the parameters for the Parabolic SAR indicator

e Setting the parameters for the SMA Envelopes

e Setting the parameters for the Linear Regression overlay indicator

the user has the opportunity to adjust the settings for the chart

e Setting the parameters for Bollinger Bands, Keltner Channels, and the VWAP overlay

Once the user has selected Chart Parameters the following window will display:
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Parameter

Main | SMaSEMA| STRS | CPD | Others|

Chart Height

%)

Inthe "IIain" tab if the
uset checks the hox the
chatt's height (1.e. V-Axis)
will default to the high and

Comparzion
[ Second Symbal

Ticker: |
Multiplier: |

Cancel

o]

lowr of the displayed range

If the nser unchecks the
hox the user can set the
desired high & low for the
chart to display

If the user wishes to compare the symbol on the chart with a second symbol (and even adjusting the

second symbol by a multiplier) the user may do so.
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X

Parameter
Main | SMaSEMA| STRS | CPD | Others|

Chart Height
[+ Default Highd/Low Check the "Second

High: Ii Srymbol" box B
Lo |

Enter the second

Comparsiah symb ol for which to
v Second Syrnbol compare
Ticker: |SFY

. —— FEnteradesired
Muliplisr:|1
HHPET saltiphier (default is 1)

et the color line of the
second symbol by
clicking on the color

k. | Cancel

The Second Symbol Comparison Chart would then display:
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™ Chart4 -- Nasdaq-100 Shares(Q00-Daily) Hi:37.3100 ... [2 |[B]X]
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SMA & EMA Tab

If the user wants to use simple moving averages or exponential moving averages then the user
should click on the “SMA & EMA” tab. In this window the user can choose to display up to six (6)
simple moving averages and six (6) exponential moving averages.
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Parameter [z|

Main  SMASEMA | STRS | CPD | Others|

Shis

v Peied® 2 Type: [Close |
W Period2 |10 Type: |DDEH -
[v Perod3 |20 Type: |':'F'E” -

'7 Period 4 30 T_IrIpE: ||:||:IEI"| -

[v Period5 |40 Type: ||:||:IEI"| -
v Periodf |50

Type: |':'F'Eﬂ -
EbdA

Iv Period 1 |57 . | I m
[v Period 2 IT — | Y] Im
[v Period 3 IT . T D Im
[v Period4 |30 — | YPE |Elpen -
¥ Peiiod§ |40 e Tppe |Open v

[v PeriodE& |50 —e Type: |EI|:|er'| =

ok | Cancel |

The user can then set the value for each moving average.
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Parameter

Main  SMASEMA | STRS | CPD | Others|

Sha

[v Period & |5|:|

——
eriod 1 |5

{both Simple &
ponential)

................... " Izi T}lpe m

v Period 2 |1':' or each desired

W Period3 |20 oving average, the |
W Period4 |30 ser can check the :|
v Peiod5 |40 boxles) desired and set|

of each mowing average

3

]
]
o

I+ Perod2 |10

¥ Period3 [20 e o
[v Period 4 |3|:| —— | YPE |I:I|:|en
[v Period 5 |4EI ——— T ype; |0 pen

v Period B |5|:| e T |0 pEN -

-

o]

Cancel |

Then the user can determine the method of calculating each type of moving average.
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Parameter [5__(|

Main  SMASEMA | STRS | CPD | Others|

Sk,

W Peiodl 2
W Period2 |10

W Period3 20
W Peiod4 [30
W Peiod5 [40
W Peiod& |50

Erdd,
lv Period1 |5 — | YDE |I:I|:|se -
[v Period2 |10 — | WpE; |Open -

[v Period 3 IT —— T ype Im
v Period 4 |3E|7 — ] PE Im
[v Period 5 |4I37 — T e Im
¥ PeindB [0 ——— Tupe Open =]

ok | Cancel |

The user can choose from the following six methods of calculating the moving averages:

e Open

e High

e JLow

e (lose

e (High + Low + Close) / 3
e (High + Low) / 2

The user can change the color of a specific moving average by clicking on the color next to the
parameter field of a specific moving average.
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]

a
upe: |0pen -
vpe: |Dpen -
upe: |0pen -
vpe: |Dpen -
vpe: |Dpen -
bpe: m
bpe: [Open -
ype: |Open -
vper |Open -
bpe: |Open -

Parameter

Main  SMASEMA | STRS | CPD | Others|
Sk,
W Peiod1 [2 | e—
W Period 2 |10 —
W Period3 [20 | e—T
W Peiod4 (30 | e—
v Period 5 |40 —
v Pericd& |50 —
Eba,
v Period1 |5 —
W Peiod2 [10 | T
W Period 3 |20 — T
v Period4 |30 — |
W Period5 [40 | s—T
W PeiodB [0 | =T

Choose the colorﬁ

clicking on the color line

o]

Cancel |

Bazic colors:

_ SN A B

N TEEEEN
EEEEEEEN
EEEEE .

EEEEEENEN
HEENEN BN

Custom colors:

HEEEEENEBN
HEEEEENEBN

Define Cugtom Colors »»

(o |

Cancel |
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Candle Pattern Detector

TradeStream has now enhanced its functionality of Candle Pattern Detector which can be an overlay
on any desired Chart, on any timeframe. User should go to “Chart: Indicators” and then select the
Candle Pattern Detector.

Overlay Indicators E|
Styles
¢ Candle Stick Chart " Bar Chart
" Cloge Only Chart " Paint and Fiqure Chart
Owerlay Indicators
[ Bollinger Band [ Candle Pattern Detectar
[ Simple Ave. | Short Term Reverzal Signals
v Exp. Moving dove. [ Eglner Channel
[ “olume *Weighted Average Frice
Irdicator Once user has chosen to
|Seleu:t a indicator... j Add dlSp|El§,-’ (uiandle F'attn_ern
Detectar" on the desired
Parameters chart by clicking in the

box to the left (which
wiould produce a check
mark), the user should
then go to "Chart;
Cument Indicatars: Farameters" to use the
new functions in Candle
Remove

4 Fattern Detector
_Remove Al |

Femove Al

Once the user goes to “Chart: Parameters™:
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Parameter &|
- lUser should select the "CPD" tab
Main | SMASEMA | STRY CPD [Others] to be able to choose the desired
Candle Pattern Detectar Candle Patterns.
[ Dark Cloud Cover(R)
[ Daiill)
[ Engulfing(R)
™ Ewering Star[R] User may select any or all of the
™ HaramiR] ilsted Candle Patterns by clicking
B s Zls Bl in the box to the |eft of the
ong Black Bod(C) specific Candle Pattern (which
| Long white Body(C] wiould produce a check mark).
[ Morming Star[R)
[ Piercing Line(R]
-
Bearish: User may select the desired
ol | — color for a Bullish Candle,
Indecision: _BE:_aHS_h Candle_, or & Candle
indicating Indecision.
ak | Cancel

The Candle Patterns are labeled with an “R”, “C”, or “1.” These indicate:
“R”:  For a potential reversal pattern
“C”:  For a potential continuation pattern

“1: For a pattern that indicates a state of indecision

Here is an example of a Candle Pattern that indicated a potential reversal on the daily chart:
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™ Chart3 -- OMNICOM GP INC(OMC-Daily) Hi:76.5000 Lo:75.... [= |[B]X]
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A "Harami" Candle Pattern was identified by the
Candle Pattern Detector. This Pattern gave the
user an early warning of a possible reversal, as
indicated by the "R" after the word "Harami"

Short-Term Reversal Signals

Like the Candle Pattern Detector, the user can see Short-Term Reversal Signals when they appear
on all charts from 1-Minute all the way to Monthly & Quarterly charts. To access the Short-Term
Reversal Signal selections, the user should right-click on the chart, select Parameter, and then go to
the STRS tab:
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X

Parameter

Main | SMASEMA STRS |CPD | Others|

Shaort Term Reverzal Signals

[v OCRbuy/OCR=el

v PPRbuy/FPRzel
[v KRk kR el
v HRbuyHRzel —

v |Rbuy /IR el

| k. | Cancel |

The user may select from the following signals:
e CPR Buy/CPR Sell (Closing Price Reversal)
e OCR Buy/OCR Sell (Open-Close Reversal)
e PPR Buy/PPR Sell (Pivot Point Reversal)
e KR Buy/KR Sell (Key Reversal)
e HR Buy/HR Sell (Hook Reversal)
e IR Buy/IR Sell (Island Reversal)

The Short-Term Reversal Signals to be displayed (as well as the colors) can be configured in the
same manner as the Candle Pattern Detector by checking the boxes for the desired Signals; then the
user will click on the color next to the checked Signal in order to change the color.
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%)

Parameter

Main | SMAGEMA STRS |CPD | Others|

Short Term Rewverzal Signalz

v OCRbuy/0CR=el

[v PPRbuy/PPRzel
[v KR bk Rzl

v HREbuyHR el

v |Rbuy/ IRzl

User can click on the color
azsociated with the desired Short
Term Feveraal Bighal

k. | Cancel

Bazic colors:

_ SN A B

Hl [TET NN
BTN EEN NN

EEEEEENEN
HEENEN BN

Custom colors:

HEEEEENEBN
HEEEEENEBN

Define Cugtom Colors »»

k. | Cancel |

The user may select from the following signals:
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e CPR Buy/CPR Sell (Closing Price Reversal)
e OCR Buy/OCR Sell (Open-Close Reversal)
e DPPR Buy/PPR Sell (Pivot Point Reversal)

¢ KR Buy/KR Sell (Key Reversal)

e HR Buy/HR Sell (Hook Reversal)

e IR Buy/IR Sell (Island Reversal)

SAR

This tab will allow the user to set the Parabolic SAR parameters and color. Please refer to
appropriate sources which will give the Parabolic SAR calculation in greater detail if the user needs
to know more about the parameters listed.

Parameter rz|
Sk Ervelope ] Line Regreszzion ] Others ]
Main | SM&tEMa | STRS | CPD SAR
Farameters

Iitial AF |m

AF [ncrement |I:I.I:IE
b ainiurn AF |':'-2

Colil  m—

| k. | Cancel

SMA Envelope

This window allows the user to set up the parameters Simple Moving Average (SMA) Envelopes.
Like the SMA/EMA tab (see above), the user may select the calculation for the SMA Envelopes.
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Parameter [g|
Main | SMakEM& | STRS | cCPD | saR |
SMaA Ervelope l Line Regression ] Others ]
Parameters

Price Type: Cloze -

Period Abowve IF
Above % Izi
Period Below IT
Below % |27

Color

Calar —

| ak. | Cancel

Linear Regression

This window allows the user to set various configurations for the Linear Regression overlay
indicator. Like the SMA/EMA tab (see above), the user may select the calculation of the Price
Type. The user then chooses the number of bars/candles to include in the calculation of the Linear
Regression line.

The user then has 3 choices:
e Standard deviations above/below the linear regression line
e Raff Channel (please see appropriate sources for the calculation of Raff Channels)
e Linear Regression only

The user also has the choice of the number of bars to extend to the right (Default = 0).
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Main | sSMakEMs | STRS | CPD | sam
Shits Envelope Line Feagression ] Others

Parameter [E|
|
l

Price Tupe:  |Cloze -

Drata R ange

(" Automated using last (0 barz

" Standard Deviation(z] AboyedB elow |
(' Faff Channel

" Line Regression Orly

Extend |0 bars to right

Color
FRegrezsion — ——
Channels —
| ak. | Cancel
Others

Next, the user can click the “Others” tab to adjust the settings for the overlays that can display on
the price chart. The three overlays for which the user can adjust settings in this tab are:

e Bollinger Band (including choosing SMA or EMA for the moving average calculation).
e Keltner Channel

e VWAP
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X

Parameter

Main | SM&EMA| STRS | CFD  Others |

Buollinger Band

Period

n 2
Type Shda, -
eltner Channel l'"-,
Peiod |20

h 15

g

Yolume *Weighted|dwverage Price

User can set the
petiods and "n"
Uset can change the standard deviations
color agzociated with the iti these fields
Eollinger Band, Keltner

Channel, and VA7AP

© ovetlays by clicking on
the specific color k. | Cancel

Basic colors:

N TN
Hl [N NN

BTN EENNEN
HTHEENENN
EEEEEENEN
HE NN .

Cuztom colors:

HEEEEENN
HEEEEENEBN

Define Cugtom Colors »»

] | Cancel |
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Edit Bad Tick Tool

The user can now manually remove a bid tick to correct a chart (provided that the user has the
accurate data for the high & low of the particular time period being charted) by right-clicking in the
chart and selecting “Edit Bad Tick™

B Chart1, -- PHELPS DODGE(PD-Daily) Hi:102.6800 Lo:100.6000 0p:101.20... (2 |[B)X]

**@laﬁiﬁll"wmmly jl v%’iﬂ@"’ﬁ% L 2%
PO: 101.7300
— . 102.000¢
. Cption Chark B
N Dl dxis Chark -
N Tick Chart N
. Comparison Chart —|103.000C
N Spread Chart -
s Reatio Chart —_ 103.000¢
N Indicator. .. N
= . Parameter, ., __ 101.000¢
. * Edit Bad Tick s -
I I Set Defaulk... -
Decimal Places to Display N
—|57 0000
- Drraw Lines r -
= Print —|95.0000
N Print Previgw N
— a3 0000
= Refresh -
— |91 0000
N Save As... N
Febk '05 far '05
\ [ [

Once the user selects “Edit Bad Tick” the user can then make the necessary adjustments in the
window that will then display:
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Edit Bad Tick

The symbol will be displayed

FD

200507121

Time: |

in this field

<< Previous | M etz > |

High: |39.86
Lowe |35:42

User must make sure that the
Date/Time is correct. To adjust, click
the "Previous” or "Next" buttons to
get to the appropriate Date/Time.

Open: (988
Cloze: [958.49

User can adjust one (or more) of the
High, Low, Open, or Close values
for the given time period.

Once the bad tick is corrected, the chart will adjust any indicators and the ranges of each axis as
necessary. Please note that TradeStream already has internal filters to reduce the number of bad

ticks that appear on the charts.

Also, the user must report the bad tick to his broker-dealer who will then, in turn, report it to
TradeStream. The Edit Bad Tick feature works only for the user’s PC and only for the day. If a bad
tick is not reported and/or corrected on TradeStream’s side, it will appear again the next day and the
user must use the Edit Bad Tick tool again to correct the Chart.

The Edit Bad Tick tool will work for Spread & Ratio Charts as well.
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Set Default

The next choice from the charts menu is Set Default

B Chart1 -- Nasdag-100 Shares{000-1 Min) Hi:34.2700 L... = |[B]X]
€ B QG W |sinraDay | [1Min w| =] ]2 K%

Qe 342400 24 27

3425

3423

M

I Dual Axis Chart
Tick Chart

Comparison Chart

Spread Chart

h'ﬂ'f"wlf .

Parameter...

Edit Bad Tick

0
”Xn ny —

Refresh

Save As...
15:06 rosog

& NE

Set Default allows the user the set the default settings for the chart window itself
The “Chart Default” window has three tabs:

o General

e Font
e Color
General Tab

The General Tab allows you to set several parameters:
e  Graphics (Grid lines, Candle fills, and Borders)
e Displaying the values of price and indicators (Y-Axis or at top of the chart)
e Data (whether or not to include pre & post-market data)
e Whether or not to always display the order box
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Chart Default [5__(|
General | Font | Color |
Graphic
r Gru:i [+ Filled Candle Iv Border
Dizplay the values D ata
" Atthe top of chart [ Include post-market data
" Onthe axis [ Always display the data box
k. | Cancel
Font Tab

The font tab allows you set the fonts for the title and the scale

e To change the font settings for the title or scale, choose the desired setting (from the drop-
down menu) for the font, style, and font size

Chart Default r$_(|

General Font lEu:qu:ur ]

beszage Font

Faont Style Size

Im j |F|egular j |'I 4 j
Scale Font

Font Style Size

Auial ﬂ |Hegular ﬂ |'| 4 ﬂ

k. | Cancel

Color Tab
The Color tab allows the user to select the color settings for the chart
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Chart Default Ps__<|

General ] Font Color l

[ g rerd/tier | I Hozonascae ||
Down Trend/Open | [N veicaisc-- | NI
Up Cardle/Body Line | [N Horzontal Grid Line | [

Down Candle/Body Line| [N~ veticalGidLre [

Backgound || Drawingline | [
CandeBorcer | [ Use0sor |

] | Canizel |

Up Trend/Open
This color choice is for the candles that are trending to the upside and for the opening price (for
that time frame that each bar represents) in a bar chart

Down Trend/Close
This color choice is for the candles that are trending to the downside and for the closing price (for
the time frame that each bar represents) in a bar chart

Up/Down Candle/Body line
This color choice is for the wick, or line extending from the body of a candlestick, or the color of
the body of each up/down bar in a chart

Horizontal Grid Line
This color choice is for the horizontal grid lines that correspond to price levels

Vertical Grid Line
This color choice is for the vertical grid lines that correspond to time

Horizontal Scale
This color choice is for the bottom and top horizontal lines that show time (bottom) and the date,
time, open, high, and low indicators at the top of the chart

Vertical Scale
This color choice is for the vertical scales on the left and right side of the chart (prices)

Background
This color choice is for the background color for the body of the chart

Drawing Objects
This color choice is for the Draw Line function of the charts
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Filled Candle

Clicking this box will display solid color candlesticks; if the box is not checked the candlesticks will

only have a color outline

Grid
Clicking in this box will apply gridlines to the chart

To change the colors of any of the functions listed above click in the field with the color to the right

of the field that needs the color change

e C(lick on the color bar that corresponds with the desired function (A color grid window will

open)

e Choose the desired color from the grid, or click on the define custom color tabs and create
custom color choices

Chart Default $
Fant Calor I

;

p Trend/O
Dawn Trend/

Jp Candle/Bo _

|

Diawn Candle/By &

Hor Grid Lif Custom colors;

G EEEEEREEE

D efine Custarn Calors >

o |

Cancel |

e When you have selected the desired color, click OK
e C(lick the Cancel button to change your selection or simply choose a different color.

To change the calor settings, click
the desired color, or click on the
I_ I_ I_ I_ I_ I_ I_ I_ ~|Define Custorm Colars buttan to
create custom colar choices, after
color selection is made, click OF

e After you have made your selection and clicked the OK button, click the apply button in the

set default window to apply your color selection to the chart
o After all font and color selections have been made, click the OK button

Note:
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Make sure that the background color of your chart and the horizontal grid lines, vertical grid
lines, candle/body lines, hotizontal scale, and vertical scale lines are a different color, ot they will

not be visible.

Decimal Places

If the user wishes to change the number of decimal places on the chart then right-click and choose

Decimal Places to Display. The user can choose from between 2 to 6 decimal places.

Decimal Places to Display

Decimal Places to Dizplay

M

Cancel |

3

Draw Lines

o Seclect Draw Lines from the charts menu

I

-

“) Chart1 -- (SPX.X-5 Mins) Hi:1110.9100 Lo:1110.1800 Op:1110.9100 ... (- [OJE3

€ > & QG W [5inraDay ~|/[5Mins

SRR 11103

;_* h—amm

i 3 |I
ol | !

]
L--*Ll

13:00 14:01

RSI(20): 25.12 SMA(12):40.82

DI

v Mone E J
——  Draw Straight Line
Draw Straight Line to Left
4 Draw Straight Line to Right
l- Draw Straight Line to Both Ends 114.00
L Draw Continuous Line to Left

Draw Continuous Line to Right
Option Chart Draw Continuous Line to Both Ends
Dual Axis Chart ] ] 108.00
Tick Chart F!I:u:nan:n:f F'\EtI'EICEI'!'IEI'ItS

) Fibonacd Time Series

Comparison Chart . i

Fibonacc Arcs
Spread Chart ) i
catio Chart Fibonacc Fans 10400
Indicator... F‘rev?uus Day O.pen.LinE
Parameter... F‘rew'!cuus Day High !lne

Previous Day Low line
Edit Bad Tick Previous Day Cloze line 0%
Set Default. .. SupportResistance Line -
Draw Lines * Delete All Ttems
Refresh & S0

| i

Note:
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A check mark will appear to the left of the last menu selection made. If “None” is selected, the
cursor will appear as normal.

Draw Straight Line

e Select Draw Straight Line from the Draw Lines menu
e Draw Straight Line allows the user to draw a straight line on the charts
e This is mainly for use in drawing trend lines

=) a{USINTC-1 Min) M=1E3
15.7100

136760

156420

Example ofthe "Draw Straight
Lines" charttool function

\ | llilm“"

To draw a line, choose the area on the chart in which you want to draw a line and, with the cursor,
hold down the left mouse button and move the mouse in the direction you want to draw the line.
When you have reached the desired ending point, let go of the left mouse button. The line will be
drawn

Draw Straight Line to Left

e Draw straight line to the left allows the user to draw a straight line that will go from the user-
defined starting point all the way to the left axis of the chart

e Drawing the line is accomplished in the same manner as described above, use the left mouse
button, move the mouse to the desired area on the chart, and let go of the mouse button,
and the line will be completed

Draw Continuous Line To Left

e The same logic as Draw Straight Line to Left, except that the line will continue in the same
direction if the user scrolls back in time
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Draw Continuous Line To Right

e The same logic as Draw Straight Line to Right, except that the line will continue in the same
direction if the user scrolls forward in time

Draw Continuous Line To Both Ends

e The same logic as Draw Straight Line to Both Ends, except that the line will continue in the
same direction if the user scrolls backward or forward in time

B Chart4 -- Nasdag-100 Shares{000-1 #in) Hi:36.2... = (B[]
¢ B QG I |5IntraDay j |1 hdin j s ™

iy 362000

I
o T“T i
RS,

1322 14:00

: [

Draw Straight Line to Right

3622

36.20

3618

3616

im

IIII|IIII|IIII|IIII|II£:I

3614

3612

3610

Draw straight line to the right allows the user to draw a line from a specific area on the chart all the
way to the right axis of the chart
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B Chart4 -- Nasdag-100 Shares(000-1 Min) Hi:36.1... [ |[B][X]

€ B AEG I |5IntraDay j |1 bin j s ] ™

Q0 361800

i
e W“f iy

36.22
36.21
36.20
36.149
3618
38T
3616
3615
3614
3613
3612
36.11
36.10

Il

IIII|IIII|IIII|IIIlllllllllllllllllllllﬂ

im

=
R —————— R
e ————— R

h

1323 14:00

[ 10

Draw Straight Line to Both Ends

Draw straight lines to both ends allows the user to draw trend lines that span from one chart axis to
the other

Bl Chart4 -- Nasdag-100 Shares(000-5 Mins) Hi:36.... [ |[B][X]
€ % QG W |5raDay ~|[EMine w| w5 ] | M

Gl 361530

YM

36.25

iy

3810

|
i

36.05

|
o

11:00 1200 1300 14:00

36.00

3285

—
.
fo
iy

=
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Drawing Fibonacci Lines

On the Chart Tool, the user has the ability to draw all of the Fibonacci lines in order to determine
areas for a possible reversal in price. Several websites and books explain the rationale and
philosophy of Fibonacci numbers and comparable geometric patterns.

Following is an example of a regular daily price chart of the NASDAQ 100 Index Trust (Symbol:
“QQQ):

B Chart4 - Nasdag-100 Shares(Q00-Daily) Hi:35.1200 Lo:35.2500 Op:35.2600 €:35.1200 [Z |[E]X]
€ RQAG W |Daity  ~|| Al Y ES LEN @ £

_QQQ: 35.1200 N
‘ Option Chart laran

Dual Axis Chart .

l' Tick Chart N
Camparison Chart —|=7.00

Spread Chart .
Ratio Chart lsgen

Indicakor. .. .
Parameter... _: 3600

Edit Bad Tick. .
Sef Default.. -

Draw Lines MNone
Psfresh Drraw Straight Line L- o
HITEs Drraw Straight Line o Left ’
Drraw Straight Line ko Right

Save hs,.. Drraw Straight Line to Both Ends %4 50

Drrawe Conkinuous Line to Right 54.00

Drawe Continuous Line to Both Ends

[ TT! ‘ .| Drawe Continuous Line bo Left

Fibonacci Retracements 533.50
Fibonacci Time Series
Fibonacci Arcs

Fibonacci Fans 53.00
Previous Day Open Line

Previous Day High line 32.50
Previous Day Low line

Previous Day Close line 22 00

Jun ‘0 Jul'na P Support/Resiskance Line
1 Celete All Ikems _| j

Drawing Fibonacci Retracements
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Now you will learn how to use the Fibonacci tool to determine possible price levels where a reversal
may take place. These levels are percentage retracements (or extensions) of an instrument’s move

over a certain period of time.

™ Chart4 -- Hasdag- 100 Shares{QQ0-Daily) Hi:38.6300 Lo:3... i =]

€ > QA | [Daily |

I

QOQQ: 37.9400 35.00(0.0%)

33 TEC00.0%)

Dec'03

L
L~

= = 39.00
s *. —|38.50
E "—H E Value now
— i — 3500 displays as the
- T TE236%) / T"' i = Fibonacei price
- - levrel and the
:_ _: Sl Fibonacei
- - o percentage.
- 37.00038.2%) ! 37.00 The percentage
N N displays in
. B patentheses.
- A6 BE050.0%) —|36.50
u I -+ Zlas.00
+ a5, ?8(61 LY B

” l ' ‘ ‘T* —|as.50
= | —|a5.00
= x —|34.50
= * —|34.00

Once the user clicks on the Fibonacci icon or right-clicks onto the “Draw Lines = Fibonacci
Retracements,” (or clicks the Fibonacci Retracements icon) the user may then choose a “swing low”
or “swing high” (the lowest low or highest high during a given period). The user would move his
cursor to the left-most swing point (either high or low) and then left-click his mouse, hold down the
left mouse button, and move his mouse to the desired swing point to the right. When the user then
lets go of the left mouse button, the default Fibonacci lines will be drawn. Here is an example:
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Bl Chart1 -- Nasdag-100 Shares{Q00-Daily) Hi:35.1100 Lo:34.4700 Op:34.6100 C:35.1000

€« 2 @QAG W [aly <[ | A% % hVES Ll @£
QOQ: 35.1000%)
_— —_32.00
" an.omse ) i —
— 20 870 2% —|30.00
" zzoess0ow) _29 o
| os ot s i
- —{2a8.00
— ‘ —|2¥.00
l ! —|28.00
- 5 ZE60100.0%) 5

flary 03 Jun '03 Jul '03 Aug '03
‘ __| []

Once the default Fibonacci levels are drawn, the user may select different Fibonacci percentages in
order to determine different possible reversal points. The user may do this by moving his cursor on
the chart until the cursor is on one of the Fibonacci lines. Then the user will right-click his mouse
and select “Set Levels.” From this same sub-menu, the user may also erase any or all Fibonacci lines
drawn on the chart, as well a change the Fibonacci line color. Here is an example of the menu that
displays when the user clicks “Set Levels™:
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Fibonacei Lines

Levels
[ 76.4% (41.63) T OT0.7% [43.41) idth
[ -38.2% [(42.09) [ 7E.4% [43.48)
[ -26.4% (42.24) [ 78.6%(4351)
WV 0% [42.58) v 100% [43.76)
v 23E% (42.84) [ 127.2% (44.09)
[ 26.4% [42.87) [ 138.2% (44.23) Set Defaul
v 38.2% [43.02) [ 141.4% [44.27)
v 50.0% [43.16) [ 161.8% [44.51)
v E1.8% (43.30) [ 261.8% (45.72)
Cancel

If user were to then select the following Fibonacci Lines:

Fibonacci Lines

Levels
[ -7E.4% [30.46) W 70.7% [27.43) |1_ Width
[ -38.2% (35.60) ™ 7E4% [27.01)
T 2E4%(34.71) W 78.6% [25.84)
WV 0% (32.73) W00 [25.24)
W 236%(30.97) W 127.2% (23.20)
[ 26.4% (30.76) ™ 138.2% (22.37) S et Default
W 38.2% (29.87) W 141.4% [22.13)
W 50.0% [28.99] W
W E18% (28.10] ™ 261.8%(13.10)
Cancel

The daily chart (which had the Fibonacci Lines changed to the color blue) would then display the
newly-selected percentage retracement lines. Please note that due to the scaling of the chart, the
127.2% retracement will not display:
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& Chart4 -- Nasdag-100 Shares(Q00-Daily) Hi:36.2500 Lo:35.9200 Op:35.9600 C:36.2200 M=E3
€ % QG Il |Daily ] il hvEZS LEMN S £

QG 36.22000.0%:)

32.00

LN

30 87(23 Fi%)

| L
1
20.95(38 2%) i i““f“ Th!

| |I“I —fsn.nn
I W :
28 .06(50.0%) HH i IJf —:ES.DD
ZE.08061.5%) 'l“,I' i |l| E
! I TN =25 .00
27 J0F0.T %) . ""L* h‘ ol
28 8078 B%]_J.l ! —|o7 00
XW“

25 AB(100.0%)

Apr 03 May '03 Jun ‘03 Jul'os Aug 03

Drawing Fibonacci Time Series

If the user wishes to use the Fibonacci Time Series function, the user should right-click on the chart,
select “Draw Lines” and then select Fibonacci Time Series click on the Fibonacci Time Seties icon:

:36.9640 C:36.... [= |[0)[X]

LV ZN LSNE £

39.00

Fihonacei Titne Jeries
icon

3550

The user should then scroll the chart to the right so that the chart is only displaying data in the left-
most two-thirds of the chart:
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™ Chart5 -- Nasdag-100 Shares(000-Daily) Hi:37.3100 Lo:36.8000 0p:37.2400 C:36.... [= |[B][X]

€2 RAG  W|Day | | #1% VLS LEN S Z

Q0: 36.5500 _l3g.00

N *~ ‘ —|38.50

— T '”. . —|3&.00

— \ —|37.50

— ' —|37.00

o H‘ croll using green Right —[&=0

B Artowr go that chart data is .

. only in the left-most 600

: “ *“ twro-thirds of the chart - '

n * * Y ‘T* —|35.50

— H v T —|as.00
—|34.50
—|a4.00

Dec'03
‘ __ |

The user should then choose the desired “swing” point. This is the price where the user determines
the market made a significant reversal in price. The user should then put the cursor on that point
and hold down the left mouse button. While still holding down the left mouse button, the user
should draw a straight line to the right edge of the chart in order to draw the Fibonacci Time Series.
The Fibonacci Time Series Lines, according to the Fibonacci philosophy, indicate possible times in
the future for significant reversals in price.

TradeStream Global Trading Guide Page 191 of 326



?:3” TradeStream Analytics

™ Chart4 -- Nasdaq-100 Shares(Q00-Daily) Hi:37.3100 Lo:36.8000 0p:37.2400 C:36.... [= |[B]X]

€ 3 QAEG I |Daiy || il e 2N LENS £
EQQ: 36.9230 o
i Fossible titmhes for E
. *. significant reversals —|38 50
n it price, according to N
:_ }l the Fibonacei _: 3800
- User-determined T philosophy -
. switg point ’ a7 50
. I' I —|37.00
5 ”' —|36.50
. ” *“I —|36.00
. I* —|35.50
oLt :
. * T —|35.00
.--] —|34.50
—|34.00
Dec '03
K _

User may change the colors of the Fibonacci Time Series by right-clicking on one of the Time Series
lines, and selecting “Change Color.” The user can change the color in the same fashion as changing
colors in other features of the software.
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"WChart? - INTL BUSINESS MACH[IBM-Daily] Hi:92.7000 Lo:92.1400 Op:92.2000 C:92.5200

e« 2 QAEG v W[[oay  [fun =011 2 v eSS LENS Z

IBM: 92,5200

*I‘ /
| by
‘ﬂ “' i mw !"’

—1—0—0—0— ] [ | [ | [

o

Tln

H||I“

‘ * MTI

93.00

+|li*1'|i

91.00

l C h:1r||:||-'| alar
Delete This [berm
Delete All ltems
oct'os Mow '03 Dec'03

ADX: 24058 +Di14 .52 -DE15.67

258.00

158.00

5.00

Drawing Fibonacci Arcs

If the user wishes to use the Fibonacci Arc tool, the user may right-click on the chart, select “Draw
Lines”, and then select Fibonacci Arcs. Or the user may click on the Fibonacci Arc icon on the

Chart Toolbar:

0p:37.2400 C:36.... = |[B]X]

v ZS LENE £

39.00
Fihonaceoi &te icon

To propetly use Fibonacci Arc tool, the user must scroll the chart to the right so that the chart data

displays in the left-most two thirds of the chart:
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™ Chart5 - Nasdag-100 Shares(000-Daily) Hi:37.3100 Lo:36.8000 Op:37.2400 C:36.... [= |[B][X]

> RAG w W oay [ | l% = N VeS L=l @ Z

_gm:a: 36 8500 —|a00

— *~ ‘ —|38.50

:_ T '”. . —: 35.00

— \ —|z7 50

:_ ' —: 37.00

. ”‘ croll using green Right |30

. Arrow 2o that chart data is B

. oty it the lefi-most i

n “ *“ two-thirds of the chart 4

:_ * * Y ‘T* —: 35.50

:_ H v T —: 3500
—: 3450
—|34.00

Dec '03
‘ __|

The user would then determine the most recent “swing” point. This is the price where the market
made a significant reversal in price. The user should then put his cursor over that point, and then
hold down the left mouse button. While still holding the left mouse move the cursor BACK TO
THE LEFT and over the previous swing point. Doing so will produce a series of arcs in Fibonacci
ratios.
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™ Chart4 -- Nasdaq-100 Shares(000-Daily) Hi:37.3100 Lo:36.8000 0p:37.2400 C:36.... [= [B[X]
€ > RAG W Day  ~|| Ao hVES LENS &

QO 36.6530

39.00

3550

33.00

3750

37.00

36.50
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F3.00

34.50

34.00
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L
B

Drawing Fibonacci Fans:

If the user wishes to use the Fibonacci Fan tool, the user may right-click on the chart, select “Draw
Lines”, and then select Fibonacci Fans. Or the user may click on the Fibonacci Fan icon on the
Chart Toolbar:

2400 C:36.8650 [2 |[B)X]

23 LEI 8 &

I /‘SQ.DD

Fihonacei Fan icon

To propetly use Fibonacci Fan tool, the user must scroll the chart to the right so that the chart data
displays in the left-most two thirds of the chart:
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™ Chart5 -- Nasdag-100 Shares(000-Daily) Hi:37.3100 Lo:36.8000 0p:37.2400 C:36.... [= |[B][X]

€2 RAG  W|Day | | #1% VLS LEN S Z

Q0: 36.5500 _l3g.00

N *~ ‘ —|38.50

— T '”. . —|3&.00

— \ —|37.50
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B Artowr go that chart data is .

. only in the left-most 600

: “ *“ twro-thirds of the chart - '

n * * Y ‘T* —|35.50

— H v T —|as.00
—|34.50
—|a4.00

Dec'03
‘ __ |

The user should then choose the desired “swing” point. This is the price where the user determines
the market made a significant reversal in price. The user should then put the cursor on that point
and hold down the left mouse button. While still holding down the left mouse button, the user
should draw a line to the right-most desired swing point. When the user lets go of the mouse button
a series of Fibonacci Fan lines will display:
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™ Chart4 -- Nasdag-100 Shares{000-Daily) Hi:37.3100 Lo:36.8000 0p:37.2400 C:36.9200 [C |[B]X]
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Drawing Pivot Lines:

The user has the choice of drawing Pivot Lines (S1, R2, etc.) on the chart. Please refer to
appropriate sources of information to obtain the calculation of Pivot Lines. Right-click in the Chart,
and then select “Pivot Line.” The Pivot Lines should appear on the chart:

Chart1 -- Hasdag-100 Index Tracking 5tock{Q000-20 Mins) Hi:3

€ % QG W |5 nraDay -] |20Mins ~| ] R0 2

=]

QO 34 9700
Option Chart

Cual Axis Chart
Tick Chart
Comparison Chart
Spread Chart
R.atio Chart

Indicatar, .. '
Parameter. ..

Edit Bad Tick *
Set Default. .

Decimal Places to Display | II '

Draw Lines 4 None
Draw Straight Line
Drraw Straight Line to Left
Draw Straight Line to Right

[ e e N T T T T O N A A RO R R O
=
=

Prink
Prink Presview

Refresh Draw Straight Line to Both Ends
Draw Conkinuous Line to Left
Save As,., Draw Conkinuous Line to Right
I Draw Conkinuous Line ko Bokh Ends

Fibonacci Retracements
Fibonacci Time Series I
Fibonacci &rcs
Fibonacci Fans

Pivak Line

Previous Day Open Line
Previous Day High line

Presvious Day Low line
Presious Day Close line
SupportfResiskance Line

]

TradeStream Global Trading Guide Page 198 of 326



?:) TradeStream Analytics

Chart1 -- Nasdag-100 Index Tracking Stock(0000-20 Mins) Hi:34.9900 Lo:34.9600 ... [= |[B]X]
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:_ —:35.5000
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M| JI * y | . -

? L “ ' ! | ! i | ‘l' —|35.3000
f * ‘ | }l l ‘ —fss.zunu
f_ “ J. “ ‘l * Wl"‘b —fss.mnn
E"ivnhﬁﬁ.ﬂz&?j L | T | ‘ f :

- | ”* —|3s.0000
f_ V' —334.9000
%_1'334-8':'333 | —E 34,8000
5 | o

The user may right-click on any of the Pivot Lines and then either delete them or change the color.

Drawing Previous Day Lines:
The user has the option of having a line plotted that will display the previous day’s significant lines:

e Previous Day’s Open
e Previous Day’s Close
e Previous Day’s High
e Previous Day’s Low

In order to plot one of these lines, right-click and choose the proper Previous Day lines. In this
example, the Previous Day’s Close line will be selected:
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*) Chart1 - (SPX.X-5 Mins) Hi:1110.9100 Lo:1110.1800 0p:1110.9100 ... [~ |[OJE

¢+ RQAEG |I|||-"‘| BintraDay - | 5 hins | ¥ 1'ON® S
——  Draw Straight Line
SPRX 1110 Draw Straight Line to Left
B || Draw Straight Line to Right
- .- Draw Straight Line to Both Ends 11400
. L Draw Continuous Line to Left
B Draw Continuous Line to Right
m Option Chart Draw Continuous Line to Both Ends _
—_ I Dusl Axis Chart Fibonacd Retracements 1
i 'JT I Tick Chart i
. I Comparison Chart I Dnaccf e SEri=s
e e m -0 ll Spread Chart EEDHEEE? Ares
i T Ratio Chart bonacd Fans 104.00
13:00 14:00 Indicator... F‘reviuus Day O_DEH_UHE
RSI(20): 26.12 SMA(12):40.82 Parameter. . G s
- Previous Day Low line
. Edit Bad Tick Previous Day Close line 0%
- set Default. .. Suppnrt,-ﬁesistance Line -
. Draw Lines r Delete All Items
B Refresh - |h v
< B

Once “Previous Day Close line” is selected, the following line will appear:
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2 Chart3 - TOLL BROTHERS INC{TOL-5 Mins) Hi:41.1800 Lo:41.1400 Op:41.17... Z i Ead

€ RAG W [sinraDay ~||[smins v/l 1 1%~ W 2SN LEI
TOL: 41.1400 -

f_ '! ‘ —541.90
f_ ‘ —341.?5
= =l
In. L*Ill I + -
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= I —|41.45
f_ l' —341.30
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- l! * l +l+. st 4145
5 l |

nl I i ! . Ili! III " 4100
n =t TR | -

N - .

. LU "lanas

1501 10.00 11.00 1200 1301 14.00
. *

If you wish to change the color or remove the line, right-click on the line and choose:
e Change Color
e Delete This Item
e Delete All Items
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B Chart3 -- TOLL BROTHERS INC{TOL-5 Mins), Hi:41.1800 Lo:41.1400 Op:41.17... [=|[B](X]
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Drawing Support/Resistance Lines
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-

-

“) Chart1 - (SPX.X-5 Mins) Hi:1110.9100 Lo:1110.1800 Op:1110.9100 ... [~ |[OJEF

& & B QG W |5IntraDay j |5 hins
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Option Chart
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Ratio Chart

Indicator. ..
Parameter...

Edit Bad Tick
Set Default...

Draw Lines bk

Refresh
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Draw Straight Line
Draw Straight Line to Left
Draw Straight Line to Right
Draw Straight Line to Both Ends

Draw Continuous Line to Left
Draw Confinuous Line to Right
Draw Continuous Line to Both Ends

Fibonacc Retracements
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Fibonacci Arcs
Fibonacci Fans
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Previous Day Low line
Previous Day Close line

I Support/Resistance Line I

Delete All Ttems

S
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0%
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B

Support/resistance lines -allows the user to draw lines on a chart at specific price levels in order
to indicate areas of price support and resistance

Click the draw button

Choose support/resistance lines from the draw lines menu
Determine the price level at which you want to draw the line
Choose the color you want the line to be from the pull-down color menu
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BOE0 To draw supportfresistance lines,

determine the price level(s), select
the line colar, and click the "Draw"

button. Repeat the process to draw
additional lines

Aardn

Support/Resistance Line

Cloze |

Price; |19.625

e  You can draw multiple support/resistance lines on each chart
o  When all lines have been drawn, click the close button

NOTE: If multiple charts are linked through Link Manager, and the charts are displaying the same
symbol, then the appropriate portions of chart lines will appear on the different charts even though
the charts are displaying different time frames:
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Refresh updates the chart data and can be found on the Chart Icon Bar

€« > & @& |IntraDayj |1Min j

Fefresh lcon from the Chart
con Tool Bar

Data Box

In the body of the chart, using the left mouse button, you can click at any point of the chart and
view the following data

B Chart3 -- TOLL BROTHERS INC{TOL -Daily), Hi:41.9900 Lo:40.8400 Op:... [ |[B]X]
€« 2 QAG W [Daily || Al 2N L

TOL: 41.06800

%**H‘ Data Box _245.00
f_ +h| l*i +ﬁ —343.00
n 0 .
— !IHT l l HH- "l I T‘ I*—:-ﬂ a0
Op: 426000 n 4-*111“; -
Hi: 42 7200 -
HE T ﬁ
%CH: 3,671 !ﬂ T —[37.00
WOL: 947700
Apr '04 Mz '04 Jun '04 Jul '04

|
-

Respective to the particular time frame set in the chart that is being displayed, the data box will
display the:

Open

High

Low

Close

Change from close of previous time period (in terms of $)

Change from close of previous time period (in terms of %)

Volume for the particular time period
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e The values of any indicator(s) displayed

The data box may also be constantly displayed in the given Chart window. To do so you must right-
click on the Chart and select Set Default. Then you should check the “Always display the data box.”

Chart Default E'
General | Font | Color |
Graphic
v Gru:i [ Filled Candle [v Border
Dizplay the values D ata
{+ At the top of chart [ Include post-market data
" On the Y asis [ Abways display the data box

k. | Cancel
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Basket Tool

The Basket Tool in TradeStream Pro allows the user to submit “basket” orders. These orders allow
the opportunity to submit multiple orders for multiple symbols (equities, options contracts, e-mini
futures contracts, and Exchange Traded Funds such as the SPY) via multiple routes, if the user so
desires. In addition, Basket Tool gives the user the option of selected portions of the pre-defined
“basket” if the user so desires; and the user can send either Normal or Reserve Order Types (if the
symbol & route support Reserve Order functionality).

Here is an example of the first screen seen when the user opens up a Basket:

™™ Baskets1

-~ Basket Title i~ Basket Detailz

R No. Countyy Symbol Order Type Side | Roue Trade Condiion
55 *
Import Positions

The first step for the user is to create a Basket. The user must type a Basket name in this field and
then click the “Add” button:
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¥ Baskets1
—Basket Title ~ Basket Details -
sk Ha_ | Country | Symhol | Drder Type | Side | Route | Trade Candition

Type a name far
the Basket in this

ho.
Then click the "Add" button.
| i < %
Test Basket = —
Import Positions
Add Delete | J et J S e I J

Once the user creates the new Basket, the user then has the option of importing any open positions
(long, short, or all positions) into the new basket. Importing various types of open positions can be
done by clicking the drop-down menu box under the line saying “Import Positions.”

TradeStream Global Trading Guide Page 209 of 326



?:3” TradeStream Analytics

™ Baskets1

~Basket Title

- Basket Detailz

S[(=1[E9

Mame List

Ma. | Cauntry

|___!_3;._me0|

| Order Type | Side | Roue | Trade Condition

then select
"MIOMNE", "LOMNG
FOSITION",
"SHORT
FOSITION", OR
"ALL POSITICON"

Test Basket

Add | Delete |

Add

Delete

click the drop-down menu arrow
under the line "lmport Positions"

| %

Send Complete| Send Target | Send Selected

MOME

LOMG POSITION
SHORT POSITION
ALL POSITION

For the rest of this example, assume that the user has chosen “NONE.” Now it is time for the user

to add lines to the basket. Look at the example below to see how to add line items to the Basket
and if desired, remove line items:
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™M Baskets1

 Bagket Title ~ Bagket Details
Mame List

il | Country Symbal Order Type Side Foute Trade Condition
|: us MORMAL BUY ARCA MET

every time the user clicks the "Add"
button, a new line will be added to
the Basket.

if the user wishes to delete a
particular line in the Basket,
click the "Add" the user should click on the
button to add a | line to highlight it and then
line to the h click on the "Delete" button to
Basket. remove the line from the
Basket.

1]
Test Bazket =
Import Pozitions

A J Defr J [ | [TTREEETT] péete | SendComplete| Send Target | Send Selected

For the rest of this example, assume that this Basket will be comprised to allow the user to buy the
underlying components of the Biotechnology sector (sector symbol “BTK.X”). This example was
chosen to show the user how to use different routes for orders:
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™ Baskets1 EEIX
Bazket Title [ Basket Details- i
fenale Mo, | Country | Spmbol |[Order Type | Side | Route ITrade Condition | TIF | [Period | Qualifier | Stop Linit Pr

I{1 7 s AMGH | MORMAL BUY 1.-’-‘«FHE.’-‘-. - | [MKT Day |0 AN

First, the user
should click once

in the "Symbal"

field and then type

in the symbal.

I Then the user should

Mext, the user should select the order to be
click on the Then the user a Day Crder, MIN
drop-doven menu to should choose Crder, or IOC Qrder
select the arder whether the order
routing for the shouldbe a
particular symbal. In Market or Limit
this example, the order

route will be SMOMN
for "Super Montage"

I £ >
Test Basket — =
Import Pozsitions

&dd ‘ Delete‘ NOME '] &dd Delete Send Complete]  Send Target | Send Selected
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™™ Baskets1

- Bazket Title Bazket Details-
Mame List

Qualifier [ Stop Limit Price | Price(Stop Price] | | Qtw/Display Oty || Reserve Oty | MMID | Source(Option Only] | Message |
|| "R i i i HONE

The user can

enter any

Stop or Stop The user may also

Limit prices enter a Reserve
Cluantity if the user sa
desires to enter a
Feserve Order

This is where the
user defines the
number of shares
per line iterm

Mowy, the user
should

! !
horizontally scroll ]
to display the
other columns

<
Test Bazket =

Import Positiohs

Add ‘ Delete J MOKE Delete ISendEDmpleteI Send Target | Send Selected

This picture shows the remaining columns that must be displayed by scrolling to the right. This is
necessary in order to input the Quantity and Reserve Quantity for every line item. The user may
cither adjust the column widths in the Basket window or expand the size of the Basket window if
the user wishes to see all of the columns without having to scroll to the right. The screenshots used
were sized this way in order to have sufficient room to explain the columns and fields in Basket
Tool.

In the next screenshot, assume the process has been repeated for several Biotechnology stocks, each
with a Quantity of 100 shares and no Reserve Quantity. Take a look at the last line for symbol
“DNA”:
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B

"M Baskets1
Bazket Title Basket Details-

LELLE Mo. | Country | Symbol
1 s AMGH
2 s BGEN
3 s CHIR
4 s GILD
5 s CEFH
E s GEMZ

— I

"DMA" is traded on the
Mews York Stock
Exchange, not the
MNASDAZ. Thus, the
user must select an
appropriate arder route
for this symbaol.

<

Test Basket
Import Pozitions

Add ‘ Delete J NONE v

Order Type | Side Trade Condition | TIF Period

NORMAL BUY MET D&Yy 0 ANY
HORMAL BLY MET Day 0 AMY
NORMAL BUY MET D&Yy 0 ANY
HORMAL BLY MET Day 0 ANY
NORMAL BUY MET D&Yy 0 ANY
HORMAL BLY MET Day 0 AMY
NORMAL BUY - | MET D&Yy 0 ANY
.S
In this case user chose
MNY'SE to route the arder
w for "OrA"
Add Delete I Send EompleteJ Send Target ‘ Send Selected‘

Quaslifier | Stop Limit Pr

Now that the user has a complete Basket, the user is ready to execute orders based off the Basket.
If the user wants to execute the entire Basket, the user has two options:

1. The user may click on the “Send Complete” button. This button will send an order for the
number of shares listed in the basket. However, if an open position exists in the opposite
direction of one of the stocks in the Basket the order will be split to cover the position and
execute the remaining number of shares in the direction selected in the Basket. For
example: If you have a short position in DELL for 500 shares and DELL is listed in the
basket to buy 1000 shares, when you use the "Send Complete" button, an order to cover the
500-share short position is sent and an order to buy 500 shares of DELL is also sent.

2. “Send Target” sends all orders in the Basket for the total shares listed and also sends an
order to cover any stock listed in the basket that has a current open position. For example,
if the user has a short position in AMGN for 100 shares and AMGN is listed in the basket
to buy 100 shares, when the user clicks the "Send Target" button, an order to cover the 100-
share short position is sent and an order to buy 100 shares of AMGN is also sent.

If the user wishes to send only one line item from the Basket the user would highlight the desired
line item and then click the “Send Selected” button.
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™ Baskets1 E|@EJ

~ Basket Title ~ Basket Details -
R Mo. | Country | Symbol | Order Type | Side | Route Trade Condiion | TIF | Period | OQualfier | Stop Limit Pr
1 us AMGN  NORMAL  BUY  SMON MET DAY 0 BN
2 s BGEN MNORMaL  BUY  SMOM MET DAY O AN
3 Us CHIR  MORMAL  BUY  SMOM MET DAY 0 BN
4 s GILD  MDRMWAL  BUY  SMON MET DAY 0 BN
5 s CEFH  NWORMAL BLY  SMON MET Day 0 ANY
E IS GEMZ  MNORMAL  BUY  SMOM MET DAY 0 BN
[US [ DNA I NORMAL | BUY [NYSE [ MET N Y I
If the user wishes to send anly the line item for symbol "DMA"
then the user should highlight the line item and then click the
"Send Selected" button. This button uses the same logic as
"Send Complete.”
< | >
|Test Basket =
Import Positions
Add ‘ Delete J MOME - Add Delete Send Complete| Send Target | Send Selected

In addition, the user may create multiple Baskets without having to reopen Basket Tool. The user
simply starts the process over again by clicking in the field to add a Basket name and then clicking
the “Add” button directly below:
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™™ Baskets1
i Basket Title- |~ Bazket Details-
.Name Lk || Mo. | Country | Symbol | Order Type | Side | Route | Trade Condition | TIF | Period | Qualifier | Stop Limit Pr

First Basket is saved and then
the user can create the next
Basket.

MNew Basket name.

£ |
Test Basket #2 =

[| Import Pogitions

|

Add J Delete J M OME] x Add ‘ Delete SendEompIeteJ Send Target | Send Selected

Basket Tool should save all Baskets if the user saves the layout upon exiting.

Basket Tool also allows the user to see the cost of each symbol in the Basket (excluding
commissions, fees, etc.). The user does this by clicking on the “Calculate Cost” button in a
completed Basket:
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™ Baskets1 = O] =]
~ Basket Title ~ Basket Detail
Name List Na. | Eount|y| Symbol| Order Type| S\de| Houte| Trade Eonditi0n| TIF | Period Qualifier| 51 F'| Oty/Dizplay Qt_l,l| Reserve Gty | Cost |

1 us MSFT | NORMAL | BUY  ARCA | MKT Day 0 ANY 100 ] 2815.0000

2 us IBM NORMAL | BUY | ARCA  MET Day | 0 ANY 100 100 9250.0000

3 us INTC  NORMAL | BUY  ARCA | MKT Day 0 ANY 100 1 3275.0000

Cost for each entry in the
Basket will display in the
“Cost” column.

< | i

Import Pogitions

IUser's Marual Basket

Add Delete | MNCINE] = Add Delete Send Complete Send Target Send Selected ||! Calculate Cast
=V

Basket Tool Appearance

Basket Tool supports Font, Color, Deci laces To Display, and Switch Account functionality

(like in other windows).

B Baskets1--(T2D7777039)

Bazket Title Bazket Details
Mamme List Mo, | Country | Symbol | Order Type
Exit Long
E it Short
Color...

Decimal Places ko Display

Import Basket data from an Excel CSW File
Export Basket data to an Excel 5% file

Switch Account

Save As...
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Color, Setup

Orders In The List
Background Text

T — -
Orderz In The Mark et
B ackground Text

[ | —

Cancel |

%)

Import/Export Basket Tool

The Basket Tool allows the user to both import and export Basket data to and from an Excel CSV
file. To do this the user would right-click in the Basket Tool and then select the desired operation:

User will click on “Calculate Cost”
button once Basket is completed.
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Alerts/Trade-Ideas Integration

Important Note: Trade-ideas.com requires a separate charge. Contact your broker-
dealer or www.trade-ideas.com for more information.

Here is how to open the Trade Ideas Alerts Window:

0 Y3 12a051021 Connect server

Configurat

QG N pele = Account Management

HENEEE -

Order Box L
Baskets :

Market Wigw
Tirme af Sale
Charts

fxe

Ticker

Top List

Hokkews

Books

Position Monikbar
Wy AP Calculator

Info Bar

Next, the user should right-click in the Alerts section to select the desired columns:
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Tradeldeasflerts1

B 11:18:25 A[FOXH Mew High: +..
DT T e v
11:18:24 A Clear
% Configure, ..
i Collaborate. ..
-- Samples
m Recent Settings

Colurins

Direction

L . . .

Colars

Lagin ...

Edit Svmbil Lisk
Save As ...

11-18:20 AIWE Sign Up Faor Trade Ideas ...

|Elin:k an an alert to zee the description here.

Finally, the user should right-click in the Alerts section and select “Configure” in order to access the
alerts from Trade-ideas. The user should refer to Trade-ideas.com for more information on how to
customize the Alerts feature.

Users can now log into the Trade Ideas module using “Demo” as login/password for access to a
free, configurable New High/Low ticker.

The user should right-click and choose “Login” and then check the “Logon as a DEMO account™
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E - [B]x]|

User ID: |

Fazsword: | Cancel

Enter your tradeidea's |0 and password

v Logon 2z a DEMO account,

|Elin:k an an alert to zee the descnphan here.

Then the user should choose the “Free High/Low Ticker” from the “Samples” selection:

Tradeldeasilerts1

i | FREE HighyLaw Ticker
; cn s loep i ! Skart From Scrakch
Clear ! Mew Highs and Lows For the Most Yalatile Stocks
Configure. .. ¥ P75 30 and 90 Minute Lang Entry Signals
= ':'"E":'rate' - ¥ P75 30 and 90 Minute Short Entry Signals
Samples .
- Recent Settings  * ;'I ICnth::xp;:;ccll:se:ﬂcwlng Up Fast
: Columns B o=
1' 5 m Direction " ! Futures Watcher
4 $ - Colors b \ Large Cap Melt Down
; $ - Login as DEMO ! 52 Week Highs and Lows on High Relative Yolume
3 s - Edit Symbal Lisk ! hart Pattern Recognition
3 $ save hs .. AV 3 Day Breakouts on High Relative Yolume

; - 0:04-4€ AVFC \ 3 Day Breakdowns on High Relative Yalume
Ig -=E ;' Large % Up Mowes on High Relative Yolurme

L I B P \ Large % Down Moves on High Relative Yolurme
|Elin::k ot an alert o zee the description b ¢7| Up Big on Wery Strong Yolume
\ Diowen Big on Yery Strong Yolume
! The "Tape" Reader (see how stocks are trending NOW)

If you wish to access the other features of Trade Ideas, other than the Free High/Low Ticker, then
you can now link directly to Trade Ideas’ sign-up website. Then the Trade Ideas login/password
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can be entered in order to access all of the studies, instead of just the current Free High/Low
Ticket.

Tradeldeastlertsi

Clear

Corfigure. ..

Collabarate. .

Samples
Recent Settings
Columns

Direction

v v vy v v

Colors

Login ...
Edit Swmbol Lisk
Save bs ...

Sign Up For Trade

o
e
i
BEX
i
o

- T Ry T !
- [ [ | ! |

|I:Iin:k an an alert to zee the description here.

You would then uncheck the “Logon as a DEMO account” and then enter your Trade Ideas login
& password in the appropriate fields.

Tradeldeasilerts Login

X
UserID: | oK
_ Careel |

Pazzword: | Cancel

Enter pour tradeidea's |0 and pazssword

[ Logon &z a DEMO account!
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Axe Tool

The Axe displays the frequency and volume with which Market Makers display at the best bid or
ask.

e To open the Axe, click on Trading Tools from the main menu, then select “Axe”

The Axe window lists the top b MFID's based on
theirfrequencyat the inside hid ar ask price on a
given day

| a3k
Cin
Bid Column—This shows
how many times a
padicular MPID (Market
Farticipant 1D was at the
inside hid price

Asl Column—This
shows how many times

a particular MPID was at [ 7 ,
the inside ask price displayed at for corresponding WD

when the Wb has been at the Inside
Bid; the second number shows the same
formation for the Inside Aslk

Wolume Column - The first mumber

showrs the average number of shares

Customizing the Axe Window
e To customize the number of tables in the Axe window, right click and choose from 1, 2, 3,
or 4 tables
e The number of tables correspond with the number of stocks you can view at one time in the
Axe window (see image below)
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To selectthe number of tables

inthe Axe window, right click
1 Table and choose from 1.2.3, ar 4
2 Table ‘ tables.

3 Table

4 Tahle

Settings ...k

To customize the settings in the Axe window, choose settings from the menu

" Axel =]

MSFT

EID | a5k | woL
JPMS 175 GSCO 100 220145

BOF4 154 MLCO 77 148
FECO 71 SCHE E0 BA25
MLCO 56 SBSH 56 a\g
G5SCO 4 JPHS 31 347439

1 Table
2 Table
3 Table

Font

Set Background Calar

Set Text Backaraund Calar
Set Text Color

Slisrae W Tjap
Save bz

Settings will allow the user to customize the Font, the background color, the text background
color, and the text color (see image below)
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Font El Iz|

Fant ztyle: Size:

T MT Extra
{} MY Bali

iHeguIar ]E

K
Italc 10 Lancel

Bald 12
Bold Italic 14

H OCRE 3 18
} 0ld Englizh Text MT 24
€} Oryx »

i Effects - 1~ Sample-
[ Stikeout
[ Underline

LCalar: :
ek | | Serpt:
_ IWestern LJ

BaBbyvEz

e To customize the Font settings, choose the desired Font, Font Style, Font Size, Color, and

Script from each of the menu selections

e When all Font selections have been made, click OK to apply the settings

e To change the background, text background, and text color settings, choose the desired
color from the color matrix, or click on the define custom colors button to create custom

color selections

Basic colors;

. Al fmE F OB
B METFENENR
EFFEENEN

EFEEEEEE
EEEEEEER
Tl s s

Ilse the calor matrix to change
the background, the text

EHE e ]“‘ba;kgruund, and text color
I__ T_u — l-— ]—— ]-—Settmga

Define Cugtam Caolaors »»

] | Cancel |

Cuztom colors:
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e When color selections have been made click OK to apply settings
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Ticker Window

The Ticker Window gives the user the ability to monitor all trades and quote changes for a given
list of stocks. (The list is user-defined)

Ticker1

Yalume

I
I
176
I
I
I
I
I
I

EO0

T24.7400 11:07:42

This information comes directly from the market data feed.

All Ticker Window information is in real-time and can be customized.

e To open a ticker, select “ticker” from trading tools in the main menu, or choose the ticker
from the icons

e By right clicking in the body of the Ticker Window, you can customize the Ticker Window
settings
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Yolume | Time Exchange

Fank

Backaround Calar
Cuskomize

Zolumn

Decimal Places to Display
Edit Symbals

Horizonkal

Save A5,

Once you have right clicked in the ticker window with the mouse, a menu list will display with the
following choices:

e Font

e Background Color

e (Customize

e Column

e Decimal Places to Display
e Edit Symbols

e Horizontal

e Smooth Scroll

e Column

e Save As...

Fonts

The Font choice will allow the user to select the font, the font style, and the size of the font.
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Font style:

(} sbadi MT Conderized —
{} Abadi MT Condense
(} flgerian

B Andy

0} fial

E
)} fbadi MT Co
()} tiial Black b

Effects
[ Strikeout
[ Underline

Colar:

I Elack |

Fegular

Bald
Bold [talic

Script;

To change the Font. Font Style,
Font Size, Color, and Script,
choose the desired setling, and
click "0OK"

e To choose a different font, highlight the desired font, font style, and font size and click OK
The desired font selections will be applied to the ticker window

Background Color

The next choice, Background color, allows the user to select the desired background color for

the Ticker window

e To select a different background color, simply choose the desired color from the color
matrix, or click the Define Custom Colors button to create personalized color selections
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Basic colors:

N [N =

Hl [TET NN
BTN EEN NN
HNMEAEEENEN
EEEEEEEN

Cuztom colors:

HEEEEENN
HEEEEEEE

Define Cugtam Colors »»

Selectthe desired color
fram the color matrix
window, ar create custom
colors with define custom
colors

] | Cancel |

e Once you have chosen the desired color, click OK and the new color selection will be

applied to the Ticker window

Customize

The customize selection will allow the user to customize the ticker text colors, settings, and
MMID (market maker identification) filter.

e The Tickers can now be set to display only new highs or lows for the symbols they contain.
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Customize Preferences E|
Ticker Calor
| Trade Below Best Bid Level 1 Bid
¥ | Trade At Best Bid Level 1 Ask
¥ | Trade Above Best Ask Level 2 Bid
Lewel 2 &sk

¥ | Trade At Best Ask
= | Trade Between Bid/bsk

B ackGround Hew Highs

BackGmound Hew Lows

Ticker Setting

i~ kID Filter-
[~ Eid i Level £ IR - Display New
[ Ask e ieaars ~ o Highz/Lows only
v Trades ~

Min Trade Size |1 ("~ Specihic MMIC
Win Increment |1 '] Centjs) | Minimum Block Trade Amt. 993333
BackGround Block Trades I:I -

k. | Cancel

Preferences __

Trade Below BesThe user can see all trades, all 3id

Trade &t Best E!iu:]::'i":lﬂJ ?11 a.sks, ot any ik
combination of the three 3id

®ehoices
hzk

rade Between F _ -
The user can selecr a mirimum

number of shares thar need to
occur in order to display al

trade.” For E:-cample, 500 shares

TUTIIL.
2

The minimum trade

Min Trade Size |0 increment can be selected if
L, y
yrr— Centie] sa desired (e.g. three cents)

s | Cancel |
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Preferences

any acHvity;

the window

only displays ECIN activity; 4 o
"Exclude BECH prevents
any ECINs from displaying

bID" allows the veer to MMID Filker
exclude a specific MMID o
from displaying ACHIVITY 1N

Min Trade Size a
b Increment |1 ¥ | Cenlfz]

The user can filter the
specific MIMIDs ta display gy pig

in the window, "All _
WMID" allows all MIIDs" B

] ~|  LeveltEid
I ~|  LevellAsk
to display; "ECIT Only"  :BestAsk I:I_ Lewel 2 Bid
L1 Level 2 sk

en Bidddsk

“Spedﬁc

i A

Cancel |

I:I w | Trade Between Bid/dzk
Ev BackGround Hew Highs

||?| » | BackGround Mew Lows

T i

Ticker Setting

The user can choose the Background color for
when a new High or new Low trade is made.

=]

The user can determine the
trade size and hackground color for
what constitutes a "Block Trade™

Mirirum Block Trade Amt, 333393
BackGround Block Trades I:I -

For example, clicking the bid and ask boxes will display changes in the bid and ask prices as they
occur. Clicking the Trades box will show all the trades for a selected stock (NOTE: you can adjust
the size of the trades viewed within the ticker by adjusting the number of shares in the Min Size

Trade box)
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The MMID filter allows the user to filter the ticker information for all market participants (all
MMID) ECN’s only, Specific MMIDs, or the ability to exclude certain ECN’s by clicking in the

respective boxes

Once all selections have been chosen, click the OK button and the changes will be applied to the

Ticker

Editing Symbols

Edit Symbols allows the user to determine the symbols to view in the Ticker window

[ ]
or click the add button

Enter the
symbol here

Edit Sy mbols

SE?I[ I:](] I:Il
GE

Add Dpen F'l:usitiI:unl

Click "Add Open Posttion” to
inpott open postions mto the
icker

lick Delete

Chck "Tp" and "Down” to
scroll through the Ticker List

ghted symbol Delete Al
il delete all symbols in the list

To create a new symbol list, type in the desired symbols in the Symbol field and press enter

Delete

Delete Al

|rmport |
E wport |
Cancel |

ok |

to delete a

Repeat this process until all desired symbols have been added to the ticker

To delete a symbol from the symbol list, highlight the symbol you wish to remove and click

[ ]
the Delete button
e To delete the entire symbol list, click the Delete All button
e To scroll the symbol list up, click the Up button
e To scroll the symbol list down, click the Down button
[ ]

To add all open positions to the ticker symbol list, click the Add Open Position button
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e To import a symbol list from Excel, the file must be in a “.csv” file format.

Irpart

dd

0 Click the Import button S

O The Excel “.csv” file must be in this format in order for the Ticker to accept the
symbol(s):
The user must set up the “.csv” spreadsheet with three columns:

e First column: Type of symbol
O Enter a zero (“07) for an equity symbol
O Enter a one (“17) for an option symbol
O Enter a two (“2”) for a futures symbol
e Second column:  Country Code
O Put “US” for all US symbols
e Third column: Symbol
O In the Excel file you do NOT have to place a period (*.”) in front of options

symbols
0 In the Excel file you do NOT have to place a slash (“\”) in front of futures
symbols
Here is an example:

ous ABC
ous ABT
ous ACS
ous ADBE
ous AEODS
ous AET
nirs AH™

Columns

Column setup allows the user to determine the columns that are viewed in the ticker window.

e To change the columns to be displayed, highlight the desired column and click on the > to
add to the displayed columns, or click the < button to remove the column from the ticker
window

e To add all columns, click the >> button and to remove all columns, click the << button

e After all changes have been made, click the OK button (see image below)
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Column Setup le

Mo Display Digplay

» | BT

Currency
5 | Exchange Code
MMID

Price
Symbaol
Time
Yalume

[«
<
Cancel | Qk |

Decimal Places to Display
If the user wishes to change the number of decimal places to display (from 2 to 6 decimal places),
then the user can change the number in the following window:

Decimal Places to Display [5_(|

Decimal Places to Display

4

=

Cancel |

Horizontal Ticker
If the user wishes to display the Ticker in a horizontal format, right-click and then select Horizontal.
Then choose either Horizontal Columns or Vertical Columns:
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= Ticker1

Yolume | Time Exchange

Fank

Background Calar
Custarmize

Colurnn

Decimal Places to Display
Edit Svmbaols

orizonk: u Columns
Wertical Columns

If the user chooses Horizontal Columns, here is what will display:

Symbol Price Yolume | Time Exchange

E

Symbaol Price Yolume | Time Exchange

Once the user chooses a Horizontal Ticker, there will be the option to have a Smooth Scroll to the
action of the Horizontal Ticker.

To return to a regular ticker, uncheck the selection of either Horizontal/Vertical Columns.
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Top List

The Top List tool allows the user to view a list of the top stocks in percentage gain and loss, price
gain and loss, as well as top volume stocks for NASDAQ, NYSE, and AMEX in order to find
suitable trading candidates.

e To open the Top List, click on Trading Tools, from the main menu, then select “Top List”

e The Top List can also be opened with the “Top List” icon, located at the top of the screen.

8] TopList1 EEX
] MM Percentage Gainers -
Symbal | Time Last Ch %Ch | Wal |
USMIPS 11:36 5 6700 0.9700 20,64 F93971
USCPTY 136 21.7900 3.4300 19.07 2023822
USSMDE, 136 541500 7.7700 1675 15436278
USBTLI 134 120200 1.6500 15.91 B24465
USCREE 136 25,5600 3.2600 1462 4425544
USGO0G 136 3403300 37.1300 1225 15121740
USADYS 136 31.0500 3.1500 11.29 276702
LIS CAMD 11:36 8.2400 0.2000 10.75 552094
USLEXR 11:36 7.8200 0.7100 999  EE11764
USCHRT 11:36 £.0R00 0.5400 9.78 94022
USCOHU 135 233000 1,900 9,29 362984
USFRNT 11:35 8.3900 0.7100 924 1350084
USBCSI 136 461000 37100 875 302866
USSTYNP 11:34 7.0400 0.5200 7.98 75147
USPGIC 136 10.0200 0.7400 797 1279022
USATLD .23 26.7500 1.9300 7.78 3243
LS CMFL 1112 7.5000 0.5200 7.45 3347
USSUFs 135 33.9600 2.3300 7.37 201825
USCZNG 1113 27.3800 1.8000 7.04 7416
USIACIZ 10:01 12.2800 0.7990 £.96 900

To customize the Top List settings, right click in the Top List window

This will open a menu with the following choices:

e One Table

e Font

Color

Two Tables

Opening One Table will only allow the user to view the Top List in one table, by selecting Two
Tables; this will allow the user to view different Top Lists.

For example, in one table, you can view the NASDAQ Percentage gainers, while in the other table
you view the NASDAQ) price gainers
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TopList1

MAaSOAD MMM Percentage Gainers ad|HAS DAL MMM Price Gainers

Symbol | Time | Last Ch| %Ch| ol | Symbol | Time| Last Ch| %Ch| Yal |
USMIPS 11:38 56500 09500 2021 708245  USGOOG  11:39 3400000 268000 1214 15234952
USCPTY 11:38 217900 34900 1907 2025982  USSNDK  11:33 541500 7.7700 1675 15531641
USSMDK 11:33 541500 7.7700 1675 15531641  USBIDU  11:38 701200 41200 624 1262471
USBTUI 11:33 1198300 16100 1553 632765  USBCSI  11:33 461000 37100 875 309066
USCREE 11:33 255701 32701 1466 4435888  USCPTY  11:33  21.7900 34900 1907 2025992
USGOOG 11:33 3400000 368000 1214 15234862  USCREE  11:33 255701 32701 1466 4435899
USADYS 11:33  31.0800 21800 1140 279602  USADYS 11:33  31.0800 31800 1140 279602

USCAMD 11:33 8.2400 08000 1075 533594 USHw/LIA  11:13 191.0000 31475 168 637
USCHRT 11:38 6.0700 05500 996 35022 USSURS  11:33 339300 @ 23600 746 207538
USLEXR 11:33 77300 06300 956 5728657 USMCH<FP 10:46 15874200 22500 1.22 200

USCOHU 11:33 233000  1.8800 923 387204 USRRGE 11:33 464100 22400 507 422300
USFRWT  11:33 8.3300 07100 924 1373634 USFO=H  11:33 464200 21500 436 365133
USBCSI 11:33 461000 37100 B75 303066 USEMHC  11:33  73.9000 @ 20700 2488 155465
USSP 11:37 7.0800 05800 853 147 USSTRA  11:33 902300 20300 230 63321
USPGIC 11:33 100400 07600 813 1282522 USCOHU  11:33  23.3000 1.3300 3.23 387254
USATLO 11:23 267500 1.9300 7.73 3243 USATLO  11:23 267500 1.9300 773 3243
USSUPX 11:33 339900 23800 746 207538 USYEGI 1112 357800 1.9300 570 12166
USCHFL 1112 75000 05200 @ 7.45 3947 USHIHD  11:33 759300 1.9200 253 215328
USCZWC 11:13 273800  1.8000  7.04 7416 USODFL  11:38 336000 1.3100 603 241353
USIACEE 1001 122800 07330 G696 300 Usamw'D 11:34  31.8700  1.8700 623 22680

To change the Top Lists, simply use the pull down menu at the top of the window to select the
desired top list.

TopList1
A5 DAL MMM Percentage Gainers

MASDALD MMk Percentage Losers s
HASDALD MMM Price Ganers 3
NASDAD NNM Price Losers Us
NASDAR MNM Top Volumes Us
MY Percentage Gainers s
MY Percentage Lozsers us
MY Price Gainers s
MY Price Lozers 115
MY Top Wolumes s
AMEX Percentage G ainers =
AMEX Percentage Losers =
AMEX Price Gainers “lus

USFRMT 11:39 8.3300 07100 924 1573634 U5

In addition, you can change the order of the columns in the Top List windows by holding down the
left mouse button and moving the column (while holding down the mouse button) to a new location
in the window

e To change the Font in the Top List window, select Font from the menu, after right clicking

in the Top List window
This will open the Font window
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Selectfont size

Selectthe desired font
style

In this field, select
the desired font tvpe Fort style:

frarn the rmenu —
: IHBg“|a' ‘ IS After all font
ans Seril e | B | selections or

H MT Entra lgtaolfdc 12 changes hawe been

{} MV Eal  |Bold Italic 14 made, click "OK
H 0CRE 18
()} OldEnglish Test MT 24

Orws |

~ Effects -

. [ Shikeout
Inthese fields, the e AaBhyEz
user can choose to .
add the strikeout or Calor _
underling effects |-B|ack 'I Seript:
J |Wwestem |

Choose the font color from Selectthe desired font
the menu selections scriptfrom the menu

e Seclect the desired Font, Font Style, Font Size, Color, and Script from each of the respective
menus

e When all font selections have been made, click OK to apply the changes

e To change the Color settings in the Top List, choose Color from the menu, after right
clicking in the Top List window. This will open the Color Setup window. (see image below)
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Changes the color of the text
Color Set
BOL-EIRP inthe Top List

Color
BackGround Text Text Back

Changes the ,@ . - I:I'l\

Background color

_ Changes the
selection alt Alk background every rows hackground color in the
| tEt
i | =] .-

Allowes the userto _ _
alternate the number of fUptlckf)annnck

roves between symbols
and change the
background color for the

Changes the downtick
eltemets 1o i | caolor setting for each
| 4 symhbol listed inthe Tap
Changes the uptick N - List
color setting for each After all settings
symbol listed in the hawe been .
Taop List :I:Squlpleted, click

e Choose the desired color from each of the menus (Background, Text, Text Background,
uptick, downtick, etc.)

e When all color selection have been made, click OK to apply

TradeStream Global Trading Guide Page 240 of 326



?::} TradeStream Analytics

Hot Keys

Hot keys allow the user to set predefined execution and cancel functions.
e To set up Hot Keys, click on Trading Tools, then select “Hot Keys”
e Make sure that the Hot Keys are turned on by clicking next to the “ON” selection in the
Hot Keys menu

e C(lick on Trading Tools again, select Hot Keys, then choose “Setup”

This will open the Hot Keys set up window

TradeStream Global Trading Guide Page 241 of 326



?:) TradeStream Analytics

Setting up Hot Keys
Hot Key Configuration le

Commands: Current Keys:

GUICK SHARE CHAMGE -
STOCK AUTO SHORT SELL ]
STOCK. BID
STOCK BLY

STOCK BUY ALL SHORTS

STOCK. CAWCEL ALL ORDERS
STOCK. CAMCEL ALL ORDERS FO
STOCK CAMCEL FIRST ORDER
STACK FXIT AL POSITINNS b

< | 3 s | >
Select Mew ShaortCut Key: I arme
N/ |
bo) e Advanced Orders
[ Load Order Into a Separate "Window
Mull -
Freguency | Y J
1 Order Route Scan Route
Shares/Contracts izhk,
brbik.
|Default ﬂ CIMM
) PALCF 4
Frice Increments IMCA,
Defaul : |BestBid :" NYSE
AMEX
¢ + (¢ |0 $ MITE
SRl (R
Parameter
Route : Type: [ualifier:  TIF: Minutes - MKID ;. Dizplay Type
BRCA »||DSL = | &MY | DAY « || | | =]

OftsetDizcre.] Min Gy

| T R

.f-‘-.ddNew| Edi | Fiemn:uve| Heset.-’-‘-.ll|

Apply | Cancel |

e First, select a command from the Commands box (for example, STOCK BID)
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Commands: Current Keys:

FUTURE BID
FUTURE BLY
FUTURE OFFER
FUTLURE SELL

£

Select "STOCEK BID" from
STOCK BUY the "Commands" box

STOCK. OFFER ™
STOCE S5ELL

STOCK SHORT OFFER
STOCK SHORT SELL

e Now, put the cursor on the edit box of the Select New Shortcut key and enter the key (or
combination of keys) that you want the Hot Key to use for that particular action (see image
below)

Select Mew ShortCut key: M ame
|F1
Load Order Frequency

[ Load Order Inta a Separate ‘Window 1

e Enter the desired name for the Hot Key in the Name field

Select Mew ShortCut Key: Mame
F1 |L|ser's b anual Stock, Bid Hat Key
Load Order Frequency

[ Load Order Into a Separate ‘window 1

Load Order
Load Order will allow user to load an order into a separate order box when the Hot Key
combination is pressed.

Frequency

This allows a Hot Key to send a specified number of orders every time the Hot Key is used.
Default is “1.”

For example, if the user wants the Hot Key to send 2 orders every time that the specific Hot Key is
used, the number in the Frequency field would be set to “2”. The Frequency can be adjusted for
each individual Hot Key.
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i~ Freguency

11
Frequency shows the number of
orders that are sent each time that
paricular Hot Key is used

Selecting the parameters for an order

e Shares/Contracts
This will allow the user to determine the number of shares in which the order will be sent.

e Default
This is the number of shares that are established in the Order Box settings under “Default”

e Default or Closing Position
This is the number of shares that have been established as the default value in the Order Box
ot the number of shares in an open position.

For example, if Default or Open Position was selected, and a user had no open positions,
the order would be sent for the established default number of shares ot contracts, but if an
open position existed, the order (for that particular stock or futures contract) would be sent
for the number of shares or contracts in that open position

e Shares Amount
This is a specific number of shares that can be established for a Hot Key

Shares/Contracts - | Select the desired setting far
-« | ||| 2ach Hot Key

Default or Clozing Position| |
Shares Amount

Advanced Orders
e Auto Direct ECNs
e Auto Size
e Scan Direct Key
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Advanced Orders
Mul |

Order Raoute Scan Route

a_ |
> |
—< |

vi |

Setting Hot Keys with No Advanced order tools:
e Under Trading Tools select Hot Keys and then Setup

e Highlight the command wanted

e Place cursor in the Select New Shortcut Key field and press the key or key combination
desired

e Sclect Load Otder into a Separate Window if desired

e Enter the Frequency

e Under Shares/Contracts make selection from the drop down menu

e Under Advanced Otrders select Null for no advanced order tools

e Under Price Increments make a selection from the drop down menu and Set Defaults if
desired

o Set Parameters and click Add New

e Click Apply
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Hot Key Configuration

)

OffsetDizcre.] Min Gy

|n

Commands: Current Keys:
GUICK, SHARE CHAMGE .
STOCE AUTO SHORT SELL
STOCE BID
STOCE BUY
STOCE BUY ALL SHORTS
STOCEK CAMCEL ALL ORDERS B
STOCK CAMCEL ALL ORDERS FO
STOCK CAMCEL FIRST ORDER
STOCK F=IT Al POSITIONS v
< | | | >
Select Mew ShortCut Key: M ame
N4 |
bl et Advanced Orders
| Load Order Into a Separate "Window
Frequency Im j
1 Order R oute Scan Route
Shares/Caontracts izblk,
brbik,
|Default ﬂ CIHH
. PALCF 4
Price [ncrements [MC2
Default : |BestBid :" NvSE
AMEX
o + |0 $ MNITE
SN it
Fararneter
Foute : Type: [ualifier:  TIF: Minutes - MMID ;. Dizplay Type
WRCA +||DSL =] |aNY | DAY « || | | =]

o0 +{[E0m0 ey ][owh <]
Add New | Edit | Remave | Reset Al |
Apply | Cancel |

Auto-Direct ECNs

Sends a Limit IOC order to the direct connection route (ISLD, ARCA, BRUT, etc.) that has the
most shares at the best bid or best ask.

Note: These are based on Level I quotes not best book
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Setting Hot Keys using the Auto Direct ECNs Advanced order tool:

e Under Trading Tools select Hot Keys and then Setup
e Highlight the command desired

e Place cursor in the Select New Shortcut Key field and press the key or key combination
desired

e Sclect Load Otder into a Separate Window if desired

e [Enter the Frequency

e Under Shares/Contracts make selection from the drop down menu
e Under Advanced Otrders select Auto Direct ECNs

e Under Price Increments make a selection from the drop down menu and Set Defaults if
desired

e C(lick Add New
e Click Apply
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Hot Key Configuration f'5_<|

Commands: Current Keys:

GUICK SHARE CHAMGE ~
STOCK AUTO SHORT SELL

STOCE. BID

STOCE BLY

STOCK BUY ALL SHORTS

STOCK CAMCEL ALL ORDERS
STOCK CAMCEL ALL ORDERS FO
STOCK. CAWCEL FIRST ORDER
STACK FXIT AL POSITINNS b

< | I | >
Select Mew ShortCut Key: M ame
M2,

bl et Advanced Orders

| Load Order Into a Separate "Window

Frequency
1 Order R oute Scan Route
Shares/Cantracts izbk
bibk _» |
|Default j CIHM
: PALCF 4
Price Increments MO
Disfaul - |BestBid :" LIS
AMEX
« + |0 $ NITE
R %
Fararneter

Foute : Type: [ualifier:  TIF: Minutes - MMID ;. Dizplay Type

jaRce, ~|jost = fany ~fjpar «flo | | [~

OffsetDizcre.] Min Gy

s s | s R

AddNew| Edi | Hemu:-ve| Heset.-‘i‘-.ll|

Apply | Cancel |

Auto Size

Sends a Limit IOC order to the MMID with the most shares at the best bid or ask, direct connection
routes (ISLD, ARCA, BRUT, etc.), or Market Makers EXCLUDING ECNs without a direct route
that have the most shares at the best bid or ask.
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Hot Key Configuration

)

Commands: Current Keys:
GUICK, SHARE CHAMGE s
STOCE AUTO SHORT SELL 0
STOCE BID
STOCE BUY
STOCE BUY ALL SHORTS
STOCK CAMCELALL ORDERS
STOCK CAMCEL ALL ORDERS FO
STOCK CAMCEL FIRST ORDER
STOCK F=IT Al POSITIONS v
< | s e >
Select Mew ShortCut Key: M ame
MNAA |
bl et Advanced Orders
| Load Order Into a Separate "Window
Frequency Pl Eie j
1 Order R oute Scan Route
Shares/Caontracts izblk,
brbik,
|Default ﬂ CIHH
. PALCF 4
Price [ncrements [MC2
Default : |BestBid :" NvSE
AMEX
« + |0 $ MNITE
SN it
Fararneter
Foute : Type: [ualifier:  TIF: Minutes - MMID ;. Dizplay Type
OffsetDizcre.] Min Gy
s s | s e e
AddNew | Edt | Remove | Resstél |
Apply | Cancel |

Scan Direct Key

Limit order scans the routes selected. Largest size gets the order. Sends a limit order to the MMID
within a user- defined list of direct routes that has the most shares at the best price.

TradeStream Global Trading Guide

Page 249 of 326



?:) TradeStream Analytics

Hot Key Configuration

Commands: Current Keys:

)

GUICK SHARE CHAMGE
STOCK AUTO SHORT SELL
STOCE. BID

~

STOCE BUY

STOCE BUY ALL SHORTS
STOCE CAMCEL ALL ORCERS
STOCK CAMCEL ALL ORDERS FO
STOCE CAMCEL FIRST ORDER
STOACK F¥IT A1 POSITINNS
L |

b

Select Mew ShortCut Key:

IR

Load Order
| Load Order Into a Separate "Window

Frequency
1 Order R oute Scan Route
> I
Shares/Caontracts izblk,
brbik, 2
|Default ﬂ CIHH
B t PACF _< |
fice [ncrements [MC2
; LSS
Default : |BestBid :" NvSE
AMEX
o + |0 $ MNITE
S
Fararneter
Foute : Type: [ualifier:  TIF: Minutes - MMID ;. Dizplay Type

jaRce. ~|jost ~||

OffsetDizcre.] Min Gy

ljpav o |

| [

- | e T
Add New | Edit | Remave | Reset Al |
Apply | Cancel |

Price Increments

The Price Increments parameters allow the user to establish the price level at which the hot key will

send the corresponding order.

In the Price Increments parameters the user can select:
Default

This allows the user to send an order based upon default price
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e Last The last price in which the stock or futures contract was traded
e Best Bid The best inside bid price
e Best Ask The best inside ask price

The user can choose the desired selection from the drop-down menu.

Frice [nzrements

Diefaul : |l

A
vest Bid

[ =

Next, the user can choose to add a Delta function to the Default selection.

1
Price |nocrements )
The Delta function
Default ; Best Bid :i' fields.
* + @& |0 %
e

For example, if we are establishing a hot key to send an order that was to Bid (meaning to send a
buy order at a limit price), in the Price Increments parameter, we could choose Best Bid from the
Default menu and send the order.

This will send the order (“Bid” MSFT) at whatever the current Best Inside Bid price is currently
showing. However, we can further modify how a limit order is sent by utilizing the Delta order
functionality.

Note:
The Delta functionality can only be used with Limit Orders

To use the Delta functionality:
e Sclect the Default price level from the drop-down menu

e Then select the top row to create the Delta value in terms of a dollar amount or select the
bottom row to establish the Delta value in percentage terms

Price [ncrements Frequency

Default ;
&+ a_l0 $|=elect the top row for the Delta walue

'S ol [Ty interms of a dallar amount, select
the bottom for percetage amount

e Then enter the actual Delta value in the dollar or percentage field (see image below)
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Price Increments

Drefault ; Best Bid :iv

O of NI
& &

Parameter Section

To establish Parameters:

The Hot Key will now send an order to Bid a stock at a price that is $0.01 above the Best Bid price.
The Delta tool can be a very useful tool for creating Hot Keys for specific trading scenarios.

Parameter allows the user to establish the Route, the Order Type, Qualifier, Time-In-Force, and
MMID (if applicable) for each individual Hot Key.

e First, select the Route from the drop-down menu that matches up with the name that was

created for the Hot Key (the name field)

Pararneter
Foute : Type: [ualifier:  TIF: Minwtes : MMID :

|| drop-down menu that

ILMT = | |aMy «| |Day ]

Select the Foute from the
OF. | Cancel ‘

|| matches the name of the
|| Hot Key

e Next, choose the order type that matches with the name of the Hot Key order type

Type: Qualifier . TIF: Minutes © kb

| -] | 1

LT
A

Select order type

T rirranF B anes

e Then, select the Qualifier for the Hot Key order

[ualifier:  TIF: Minwtes : MMID

1] ;{D.&Y »110

Selectthe qualifier for

Remove | the Hot Key arder

Curr

—_— !

T
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e Now, select the (TIF) Time-In-Force for the Hot Key (Day - good for the day, IOC -
Immediate or Cancel, and MIN - a specified number of minutes - the exact number of
minutes can be entered in the Minutes field)

TIF: b

| Yy -

If MIN is selected in the TIF field, then Minutes can be entered in the Minutes field

Minutes ;

i

MMID - A MMID can be entered in the MMID field, if SNET is selected in the Route field. For
example, if the user wants to set up a Hot Key to Route an order to BTRD, they would choose
SNET in the Route field and enter BTRD in the MMID field (see image below)

Farameter
Route Type: [ualfier:  TIF: Mintes : MBID

ISMET »||LMT «||a0N | |DaY «||0 ETRD

For the advanced ECN order Hot Keys, set the appropriate parameters in these fields:

OffsetDizcre.] Min Gty OffzetPeg)

[0 :f“mn :f“n.nnnn :f“p,ima,y -

All Hot Key Information should now be complete
e Now, click on the Add New button to add the created hot key to the Current Keys window

‘ ﬂddNew| Edi ] Hemwe|

The Hot Key (or Key combination) should now be listed in the Current Key panel
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Current Keps:

g

£ »

Bl mrnm

e Then, click the OK button to apply-- If the Cancel button is clicked or the window is closed
out (by clicking on the “X” in the upper right side of the Hot Key window) then the newly
created Hot Key will not be applied.

Repeat the process until all desired Hot Keys have been created

If you highlight the Hot Key in the Current Key window, all the created parameters will be displayed
in each field.

To go back to the platform & use the Hot Keys, be sure to click the Apply button.
Note:
You can create multiple Hot Key selections for one command. For example, in the Stock Bid
command, you can have multiple hot keys that are created for different routing options (i.e.—
the F1 + Shift key = Bid ISLD, and F1+ Ctrl key = Bid ARCA)

Editing an Existing Hot Key

o Seclect the command that is to be edited from the Commands list

Commands: Current Feyz:
FUTURE BID 3
FUTURE BLY

FUTURE OFFER
FUTLRE SELL

STOCE BUY

STOCK OFFER ~.|Selectthe command that
STOCK S5ELL wou wish to editfrom the
STOCK SHORT OFFER "Commands" list

STOCK SHORT SELL

e Then, choose the Hot Key that is to be edited from the Current Keys list
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Commands: Current Keps:

FUTURE BID
FUTURE BLY
FUTURE OFFER
FUTLRE SELL

STOCE BID

STOCK BUY

STOCK. OFFER
STOCE 5ELL

STOCK. SHORT OFFER
STOCK SHORT SELL

melectthe Hot Key that
ol wish 1o editfrom the
"Current keyws" list

e Now edit the desired Hot Key parameter
e Then click the Edit button

Add New| Edt ] Hemwe| Heset.-’-‘-.ll|

"atter the desired Hat ey s
parameter has been

edited, click the "Edit"

buttan

TOLR BOT |

e Click OK to apply the changes to the Hot Key and then click the Apply button.

Using Hot Keys

When using a Hot Key to place an order, simply press the Hot Key that corresponds with the
desired action. For example, if the Hot Key Shift is set up to Buy ARCA Market, any time the Order

Box is highlighted and the Shift key is pressed, an ARCA market order will be sent.
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Hot Key Maker
The user now has the ability to define independent Hot Keys and assign them to valid open Hot
Key combinations. Once the user selects Hot Key Maker from the Hot Keys menu under Trading

Tools, the user will see a window like this:

"N Hot Key Maker _ O] =]
Current Scripts: — Pararneter
Harme | Hotkey | M ame: Select Mew ShortCut Keay:

Scrpit; .}f:. E | [ | 4 ﬁ, |

4 o

Add Hew Update Remove | Hemu:uvef—\lll

ak. I Cancel |

Feady | | | |Ln 0, Col 0 i

First, the user should enter the name of the Hot Key and then the valid open Hot Key
Combination:
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"SHot Key Maker | |Ofx]
Current Scripts: — Pararneter
Hamme | Hatkey | M arne: Select Mew ShartCut Key:
by First Hot Key IEtrI+AIt+F1
Scrpit: ‘ s ‘ 72 | =2 | & & |

Add Mew Update Remove

Enter name of Hot Key in this
field

<

Enter key Caombination in this

field

o

| Femawve Al |

o]

Cancel |

Compiling fail.

LLn1, Cal 1 A

Next, the user should click into the main Script box and enter the appropriate VB Scripting

programming code:
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S Hot Key Maker

=] F
Current Scripts: — Parameter
Hame | Hotkey | M ame: Select Mew ShortCut Key:
|M v First Hot Ky II:trI+.-'-‘«It+F1
Scrpit; $E|"_’j|ﬁﬁ|

T

T

Enter Tour VE Scripting programmuming code in this box

¥

T

" o

Add Mew Update Remoyve | Hemavef-‘-.lll

ak. I Cancel |

Compiling fail [T

ILn 7, Cal 2 4

The user can edit the VB Scripting manually or by clicking on the appropriate icons above the
“Script” box:
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"= Hot Key Maker

=] E3
Current Scripts: — Pararneter
Marme | Hatkey | Marne: Select Mew ShortCut Fey:
|My First Hot Key IEtrI+.-’-'«It+F‘l
Scrpit: ‘ ||E

* %

*E

Enter ¥our VE 3Jcpiptci progr ng

T
Dictionary
Cut Copy Paste  Undo Find

e o

Add Mew Update Remaove | Flemove.ﬁ.lll

Ok, I Cancel |

Compiling fail || |tn7.coz 4

If the user wants assistance in determining the correct syntax for a piece of code, the user can click
on the “Dictionary” icon and select the desired code:
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™8 Dictionary |
&5 Categony | Findl

Cateqgory Hame
Function Canceldl0rders
Froperty CancelFirstOrder

CancellaztOrder
CancellrdersFordctiveStockBox
E wit&IM Positions

User can select which ExittllPositions
type of syntax and the E:ﬁ::ﬁgﬁ;:mm
choices will display in the StackBuy
"Marme" figld ShockSell
StockS hort
Hate

IBu_I,I all short positions

Example
|BupaliSharts()

Parameters

Type | Walue | Description

s I Cancel

If the user wishes to find something within the Dictionary, the user may click on the “Find” tab at
the top of the window:
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B Dictionary

Once the VB Scripting is finished, the user then must compile the script by clicking the “Compile”
icon:
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"= Hot Key Maker

=] 3
Current Seripks: — Parameter
M ame | Hotkey | M ame: Select Mew ShortCut Key:
|M v First Hot Key ICtrI+.f3\It+F1
Sl Y B@E| 0| M|
¥
T
Enter Your VB Scripting programming co in this box
T
* ¥
Compile icon
K3 Ll_l
Add Mew Jpdate Remove | Hemaver-‘-.lll
1] I Cancel |
|Paste [Cil+y) || |tn7.caz 4

If there are no errors, then the user clicks the “Add New” button and the new Hot Key is added to
the “Current Scripts” field. The user may then remove a created Hot Key by highlighting it and

selecting the “Remove” button.

“Current Scripts” field.

The “Remove All” button will remove all created Hot Keys in the
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ECN Books (INET and ARCA)
The ECN books (INET and ARCA) provide the user a detailed breakdown of all buy and sell
orders for an individual stock in each individual ECN.

The ECN books can show an indication of the depth of market for a specific stock by showing
the number of orders and at what price, indicating supply and demand, as well as possible
buying pressure (large number of buy orders compared to sell orders) and selling pressure (large
number of sell orders when compared to buy orders).

The INET book shows odd lot orders. ARCA does not show odd lot ordets.
The quote feeds are directly from each individual ECN feed.

Opening the ECN Book Window
e The ECN books can be opened by clicking on Trading Tools from the main menu
o Then click on ECN Books
o Choose from INET or ARCA

" ARCA =13

BUy  ORDERS SELL ORDERS

uy and Sell orders for
each ECH sorted by

278000
27.8000
27.8000
27.8000
278000
27.8000

™ INET1

27.8000
27.8000
27.8000
27,7300
27,7300
27,7300 27.8300
277800 27.8300

The symbol entry box (located on the top left hand side) is where a new symbol may be entered.
(See image below)
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BLY EIFED‘EH\Sl I SEIl  ORDERS
13 =ymbial entry field

526600

res e s R -1

Customizing the ECN Book Window
¢  You can customize the Font and Color of the ECN books window by right clicking in the

body of the window
e This will open the settings menu

B ARCA1 M=E3

aQaa
EU  ORDERS SELL 0ORDERS

- amo
s I

Color...
Decimal Places bo Display
Always On Top

Save As...

Font Settings

e To change the Font settings, select the desired Font, Font style, Font Size, Color, and script
from each of the respective menus.
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Font ztyle: Sizer
: Se lHeguIar !E ak. I
MS Seri = italic 10 Cancel |
T MT Exbra Bold 12
€} by Bali - | Bold ltalic 14
T OCRE g 18
() 0ld English Text MT 24
{} Oryx |
~ Effectsz —Sample
I Stikeout
AaBby
[ Underline sz
Calar;
I- Black LI Seript:
!Westem ;]

e When all font selections have been made, click OK to apply the settings

Color Settings

To change the color settings in the ECN books window, click on the Color 1-7 buttons, select the
desired color from the Color matrix, or click on the define custom colors button to create custom
color settings. (See image below)

ECM'z Calar;

ECH
Lizt Calar; Calarl I
Colar2 I

Color settings can be changed
Colar3 RS
by clicking on any of the color

buttons

Colark

Colarf

i

Cancel |
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Basic colors:

W TE =
E TETEEE
N
L LLL LA
EEEEEEEN

............. Choose the desired colar from

A EENET N the colar matrix window, or
S click on the "Define Custom
Custom colors: Colars" har to create custom

EEEEEEE . colors
Ffrrrrrr//

Define Cugtamn Calars >3

k. | Cancel |
T

After all color selections
hawe been made, click
the "OK" button

When all color selections have been made, click the OK button to apply
Decimal Places to Display

If the user wishes to change the number of decimal places to display (from 2 to 6 decimal places),
then the user can change the number in the following window:

Decimal Places to Display ['5_(|

Decimal Places to Display

TradeStream Global Trading Guide Page 266 of 326



?:) TradeStream Analytics

Position Monitor Window

The Position Monitor Window allows the user to monitor all trades and quote changes for any
equity open positions (long or short) in a similar fashion as a Ticker window.

To open the Position Monitor window, select Position Monitor from trading tools in the main
menu, or choose Position Monitor from the icons bar (located directly below the main menu)

The Position Monitor icon can be located by running your mouse across the row of icons

TradeStream PROCY

Note:
If your account has no positions, the position monitor will not contain any information when
opened.

[~ Position]

The Position Monitar
i ] e
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Customizing the settings in the Position Monitor
Right click in the body of the Position Monitor window

This will open the settings menu (see image below)

. Position1

Yolume

Background Color
Cuskomize
Colurmn

Save As...

PR 43 100
MHO 40, 500

GE K 1 200

The menu choices are:
e Font
e Background Color
o (Customize
e Column
e Save As...

Font
This allows the user to select the font, the font style, and font size
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PX]

Fant; Font style: Size:

Fegular S (] |
Italic 10 Cancel

T MT Extra Bald 12
(7} bV Bol Bold Italic 14
H OCRE 3 13
) 0ld English Text MT 24
(} Orgs B

~ Effects - 1 Sample-
[ Shikeout
[ Underline

Colar: =
|- Black LJ Script:
_ 1Western LJ

AaBbyyez

e To select a different font, highlight the desired font, the font style, and font size and click
OK.

This will apply the new settings to the Position Monitor window.

Background Color
Background Color allows the user to change the background color of the Position Monitor window.

Basic colors:

B FEHMENN
HMFEFEEN
EFNFEENEE
ENEEEEEN
ENEEEEER

O

Cuztom colors:

| N W N N
N

Define Cugtomn Colors »»

0k | Cancel ‘
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e Select the desired color from the color matrix, or click on the Define Custom Colors bar to

create custom color selections

e After the color selections have been made click OK

Customize

Customize allows the user to customize the position monitor text colors, settings, and MMID

(market maker identification) filter.

Preferences

Ticker Color
Trade Below Best Bid
Trade At Best Bid

Trade Above Best Ak
Trade At Best bak

Trade Between BidAdzk

bMID Filker
[~ Bid | evel v AllMMID
Ak ¢ Leva2 I~ ECN Only

[ Ewclude ECM

Cancel |

Level 1 Bid
Lewel 1 Ash
Lewel 2 Bid
Level 2 Ask

The Faosition konitar settings
window

Min Trade Size |1 I Specific MMIC

The Position Monitor Color selection allows the user to customize the color selections for

e Trades below the best bid price

e trades at the best bid price

e trades above the best ask price

e trades at the best ask price

e trades that occur between the bid/ask price
e aswell as the level 1 and 2 bid/ask

To change the colors of these items, use the pull down color selection menu, select the desired color

for each of the items
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Ticker Colar

":I = Trade Below Best Bid I:IL Level 1 Bid
Trade At Best Bid I ~|  Levell sk
Trade Above Best Ask |:|L Level 2 Bid
Trade &t Best sk Iﬁ' Level 2 Ask

ade Between Bid/dsk

The calor selection menu .
IC Filker

Al bbaID
ECH Onily

A B L= L= [ T

e To change the Position Monitor settings, check or un-check the desired boxes

Ticker Setting

[ Bid i Leveld

[ Ask T Level 2
¥ Trades

Min Trade Size 1

Selectthe desired ticker
Ssettings

e By clicking in each of the respective boxes, the Position Monitor will display the changes in
all of the selected boxes
For example, clicking the bid and ask boxes will display changes in the bid and ask prices as they

Ooccut.

[ Bid
[ Ask

Clicking in the Level I box will only show changes in the best bid and ask, while clicking on the
Level II box will show ALL price/quote changes, not just changes in the best bid and ask price.

(v | evell
T Level 2

Clicking the Trades box will show all the trades for a selected stock.
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v Trades

The size of the trades viewed within the ticker can be adjusted by the entering the desired number of
shares in the Min Size Trade box.

Min Trade Size 1

MMID Filter
The MMID filter allows the user to filter the ticker information for all market participants (all
MMID), ECN’s only, Specific MMIDs, or the ability to exclude certain ECN’s by clicking in the
respective boxes.

MMID Filker
v Al MMID

[ ECM Ornly
[ Esclude ECM

[ Specific MMID

e To view ticker information from a specific MMID, click on the Specific MMID box and
enter the MMID in the field to the right (as shown below)

MMID Filker
[ Al MMID

[ ECM Only
[ Exclude ECH

V Specific MMID ||

e Once all selections have been chosen, click the OK button and the changes will be applied
to the Position Monitor

Columns
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[== Positiond

CSCO T12.4..

Backaround Color
Cuskamize

CsCo T12.4..
Choose "Columns" from
the settings menu

Column setup

Column setup allows the user to determine the columns that are viewed in the ticker (Position
Monitor) window

e To change the columns to be displayed, highlight the desired column and click on the > to
add to the displayed columns, or click the < button to remove the column from the ticker

window
Column Setup [‘5__<|
Columnhz Colurn To Digplay
Curency Fr E xchangelode
FAKID Price
Symbal
Time
Yalurne
£
<

| \

Helect the
colutnh to
display

MMove the desired

columis) back
and forth by using

the arrowr keys

The desited
columnls) will now
display in the
Paoszition Monitor
vritid oy
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e To add all columns, click the >> button, and to remove all columns, click the << button
e After all changes have been made, click the OK button
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Info Bar

The Info Bar displays information such as the time, a market snapshot (the Dow Jones and
NASDAQ numbers), shows a quote for the S&P Futures, displays day trading buying power figures,
Realized and Unrealized profit/loss numbers, and the number of shares & contracts (separated by
asset class) traded on the day. (see image below)

InfoBar1

Tirne

Dl

Mazdag
SEP

BF 1113454653, 4200

Fealized P/L |.'| 5A7 5000

Open FIFOR/A 12522414300
Open MTM PAL - 194485 8300

Stock Shares ||:|

Future Contracts |2

Option Contracts ||:|

| e

| D wine T2077 77039 LISD

Opening the Info Bar
e Choose Trading Tools from the main menu, then click on Info Bar

Making Info Bar Horizontal

In order to save screen space, the user may convert the Info Bar into a horizontal bar.
e Right-click on the Info Bar and check the “Horizontal” selection:
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InfoBar1

Tirna

Always On Top

Horizonkal

EP 120174733.5200
P 0.0000
Open P/L -472.0000
Stock Shares 0
Future Contracts 0
O ption Contracts 0
|

D nine T2D 7777029 USD

Once selected, the horizontal Info Bar will look like this:

InfoBar1
| DI

To see the pertinent data, simply extend the window by dragging your cursor on the corner of
the window and resizing the Info Bar. Here is an example:

InfoBar1 E“E' |X|
[ 1201747335200 L [0.0000 OpenP/llgrzooo0  Stock Shares(p
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Account Management
Account management allows the user to view important pieces of information regarding their
account such as the status of positions, open orders, and account funding information. The Account
Management section is divided into 4 sections—the Trade Manager, Account Manager, Trailing
Orders, and Switch Accounts

Trade Manager
The Trade Manager allows the user to view all activity within their account, keep track of open
orders, monitor all positions (stocks, options, futures, and any trail/stop orders), cancel any open

orders, and obtain historical trade information.

Opening the Trade Manager

Click on Account Management from the main menu list, and then click on Trade Manager

TradeManager2--(T2DRudd)

Trade Log 1 Stock Positions ] Option Positions ] Future Positions ] Historical Trade Log 1 Intraday PEL ]

EEX

Status | side: | oy | Fil | Liril | Syrabal | Cumency | Price | Trade Co.. | MMID [ Route
EXECUTED SELL LMT 100 1 o SRl UsD 4 5800000 LMT DEM3  ARCA
FARTIALEXECUTED  SELL LMT 100 3 1 SRl UsD 45800000 LMT ARCA,
PARTIALEXECUTED  SELL LMT 100 56 4 SRl UsD 4 5800000 LMT ARCA —
PENDING SELL LMT 100 0 100 SIRI usD 4,5800000 LMT ARCA,
CONFIRMED SELL LMT 100 0 100 SIRI UsD 45800000 LMT ARCA,
SEND SELL LMT 100 0 100 SIRI usD 45800000 LMT ARCA,
REJECTED SELL LMT 100 0 100 ADBE usD 58 4000000 LMT ARCA,
SEND SELL LMT 100 0 100 ADBE UsD 524000000 LMT ARCA,
CANCELED BUY OPEN .. 20 0 20 DLOEZIUS.  USD 28000000 LMT CBOE  BELZ ™
< | ts
Open Orders CANCELALL | CANCELSELECTED |
Status Side [ oty | Fill | Uriil | Syrbal Curency Frice | TradeCa.. | MMID Fioute
£ 2
[ Activity Log
Status Side | Oty | Fil | Unfill | Symbol | Cumency Frice | TradeCa.. | MMID Route
EXECUTED SELL LMT 0 SRl 4 0 LMT | DEM3
CANCELED BUY OFEN .. 0 0 20 DLOEZUS.  USD 2.8000000 LMT CBOE 2
CANCELED BUY OFEN .. 20 0 20 DLOEZUS.  USD 28000000 LMT CBOE SIS °
CANCELED BUY OFEN .. 20 0 20 DLOEZUS.  USD 28000000 LMT CBOE S5 &
5 ! =
Auto Orders CANCELALL | CANCEL SELECTED
Indicator J Side ] Reserve Qt}l] Display Qt_l,l] Symbol 1 F'lice| Foute Trade Condi... | Trade Type | TIF | Qualifier Trade D
S ! 2
The Trade Manager’s top pane contains seven (7) tabs:
e Trade Log
e Stock Positions
e Option Positions
e Futures
e Historical Trade Log
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Trade Log

Intraday P&L
Average Price

The Trade Log tab allows the user to view all trading activity in their account in the top window

panel.

TradeManager2--(T2DRudd)

=169

Trade Log 1 Stock Positions ] Option Positions ] Future Pazitions ] Hizstonical Trade Log 1 Intraday PEL ]
Status | side | ay | Fil | Linill | Symbal | Cumency | Price | Trade Co.. | MMID | Route &
EXECUTED SELL LMT 100 1 0 SRl UsD 4.5800000 LMT DEM3  ARCA
PARTIALEXECUTED SELL LMT 100 3 1 SIRl UsD 45800000 LMT ARCA
PARTIALEXECUTED  SELL LMT 100 £l 4 GIRI UsD 45800000 LMT ARCA—
PENDING SELL LMT 100 i 100 SIRI UsD 45800000 LMT ARCA
CONFIRMED SELL LMT 100 ] 100 SIRI UsD 4.5800000 LMT ARCA
SEND SELL LMT 100 0 100 SIRI UsD 45800000 LMT ARCA
REJECTED SELL LMT 100 0 100 ADBE ush 58.4000000 LMT ARCA
SEND SELL LMT 100 0 100 ADBE usD 584000000 LMT ARCA
CANCELED BUY OPEN .. 20 0 20 DLOEZ(US.. USD 2.8000000 LMT CBOE BELZ ¥
£ | >
Upen Orders CANCELALL | CANCEL SELECTED |
Status | side | oty | Fill | Uil | Syrbal Curency Price | Trade Co... | MMID | Route
£ 2
[ Activity Log
Status | Side | ity | Fill | Uriil | Syrmbal | Curency | Price | Trade Co.. | MMID | Route &
Ex SELL LMT 100 0| SRl UsD : i LMT | DEM3 :
CANCELED BLUY OFEN ... 20 0 20 DLOEZ(US.. USD 2.8000000 LMT CBOE
CANCELED BUY OFEN ... 20 0 20 DLOEZ(US.. USD 2.8000000 LMT CBOE
CANCELED BLY OFEN ... 20 ] 20 DLOEZ(US.. USD 2.8000000 LMT CBOE
£ |
Auto Orders CANCELALL | CANCEL SELECTED
Indicator J Side ] Reserve Qt}l] Display Qt_l,l] Symbiol 1 F'ric:e| Route Trade Condi.. | Trade Type | TIF | Qualifier | Trade 1D
) | <]

The Trade Log displays the status of all open orders as well as a breakdown of all executed and
partially filled orders. The columns in the Trade Log include:

the Status of the order
the side (buy, sell, short sell)
the original quantity of shares or contracts in the order
the filled quantity amount
the unfilled quantity amount
the symbol of the stock, option, or future
the currency of the symbol (e.g. “USD” is for US Dollars)
the price of the sent order
the liquidity tag
0 Add, Take, or Out for ECN
O Billable, Non-Billable for listed securities
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e the trade condition (e.g. Limit or Market order)

e the MMID

e the route on which the order was sent

e the order qualifier (any, AON, etc).

e the time-in-force

e the liquidity tag (Add, Take, or Out)

o the date

o the time

o the trade ID

e the description field

e stop/trail Limit amount

e value type
[ Status | side | oty | Fil Uil | Symbal [ Frice | MMID | Route | Qualiier | TIF | Time Date
EXECUTED SELL 100 41 0 USMSFT 484200 ARCA ANY Dy 10-11-2002 14:57.58
PARTIAL EXECUTED  SELL 100 15 41 USMSFT 484200 ARCA ANY DAY 10-11-2002 14:57.53
FARTISL EXECUTED  SELL 100 44 86 USMSFT 48,4200 ARCA ANY DaY | 10-11-2002 14:57.58
FEMDIMNG SEEE 100 1] 100 USMSFT 484200 ARCA ANY Day  10-11-2002 14:57.58
COMFIRMED SELL 100 1] 100 USMSFT 48,4200 ARCA ANY Day 10-11-2002 14:57:58
SENT SELL 100 0 100 USMSFT 484200 ARCA ANY DAy

Text Justification in Trade Log
If the user wishes to justify the text for a given cell, right-click in the column heading, choose
Alignment, and then choose Left/Center/Right. This will have to be done for each column desired.

TradeManagerI--[TID????UE"J‘]

Trade Log l Stack F'n:nsitin:nns] Option F'n:nsitin:nns] Future F'n:nsitin:nns] Histarical Trade L

Status

. = I |
Side : =
| alignment k| w Left

Center
Right

Stocks, Options, and Futures Positions Tabs

Lrifill

The Stocks, Options and Futures Positions tabs - show all positions (For each security type) in
the user’s account
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TradeManager1--{T2DRudd)

EBX

Trade Log ] Stock Positions ] Option Pogitions ] Future Pozitionz ] Historical Trade Log ] Intraday PiL ]
Status | side | QO | Fill | Unfll | Symbiol | Curercy | Piice | ~
PEMDING BUY LMT 10000 0 10000 ADEE 5D 582700000 —
COMFIRMED BUY LMT 10000 0 10000 ADEE 5D 582700000
SEMD BLY LT 10000 0 10000 ADEE 5D . 2700000
EXECUTED SELL LT 1000 144 0 |.ESE@ 5D 17. 2600000
PARTIAL EXECUTED  SELL LMT 1000 a0 144 C5CO 5D 17.2600000  »
&l | >
Open Orders CANCELALL | CANCELSELECTED |
Statuz ] Side ] I:JtH Fi||1 Llnfilll Semnbol | Currency | F'lice] Tra
PEMDING BLY LMT 10000 0 10000 ADEE usD B8, 2700000
% 4
Activity Log
Status | Side | Oty | Fill | Unriill | Svmbal | Cumency | Piice | 4
EXECUTED SELL LMT 1000 1000 i [.ESCO aD 17,2600
EXECUTED BLY LT 1000 1000 0 C5Co usD 17,2600 =
EXECUTED SELL LT 100 100 0 SIAl uso 4.5800000
REJECTED SELL . L4 100 0 100 ADBE uso 58. 4000000
CAMCELED BUY OPEN ... 20 0 20 |DERESNS - | BISE 2.8000000 ™
< | b
Auta Orders CANCELALL | CANCEL SELECTED |
Indicatar ] Side ] Reserve E!t_l,l] Dizplay I:!t_l,ll Symbal ] F'riu:el Route | Trade Condi... | Trade Type | TIF
£ b

In each of the Stock, Option and Futures position tabs, the following columns are displayed:

e The symbol of security type

e The side of each position (long, short, flat)

e The number of available shares or contracts (this refers to the number of shares or contracts
in the position)

e The number of locked shares or contracts (this is the number of shares or contracts in a
position that may have an existing open order. For example, an account is long 500 shares of
MSFT, and then decides to send an order for 200 shares of the 500-share position. The
available shares would show 500, but 200 would show as “Locked.”

e The currency for the symbol (e.g. “USD” is for US Dollars)

e The FIFO cost of the position

e The Mark-To-Market (MTM) cost of the position

e The price in which the last trade of the particular security occurred
e The Closed Profit/Loss for the symbol

e The Open FIFO Profit/Loss in dollar amounts

e The Open FIFO Profit/Loss in percentage amounts

e The Open MTM Profit/Loss in dollar amounts
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e The Open MTM Profit/Loss in percentage amounts

e The number of traded contracts/shares

e The average closed Profit/Loss for the symbol

e The current bid price for each symbol

e The current ask price for each symbol

e The underlying symbol corresponding to the contract (for derivative positions)

Note: The Back Office platform can now allow any specific account to display LIFO
information instead of FIFO information. The user must log out & log back in to see the
display changes; and the choice can be changed by the Back Office Administrator. LIFO

information can be seen in:

e Trade Manager’s Positions tabs

e Info Bar

Displaying Flat Positions
If the user wishes to display Flat positions in the various “Positions” tabs then right-click and check
(or uncheck if the user wishes to hide) “Display Flat Position.”

TradEManagerI--[TID????ﬂE?]

Trade Log  Stock Positions l Option Pogitions ] Future Pozitions ] Histoncal Trade Log ]

Surnbaol | Side | Ayva Shares | Locked Sh... | Currency | FIFO Cc
Long 3524 1] 5D 40910001
org N ¢ 1-0)
Long w Display Flat Paositian 7. E10000
Lang Display Cnly Executions In Ackivity Lo SRl
Long FEy e B, 500001
Expart Trade Log Ta Text File
_—
0 o Export Trade Log ko Excel CSY File —
pen raers CANCE Export Histarical Trade Log To Text File |
Status | Side Expart Histarical Trade Log To Excel C5% File E_l,lml:u:ul
4 Float Open Order Pane |
ot L Float Ackivity Log Pane —
sty Log Float Auto Crder Pane |
Statuz Side ribial
Switch Accounk L
< |
Prink —
Autto Orders CaMCE Prink preview |
|ndic:ator | Side | Rezeme Print setup ke
Save As,..

TradeStream Global Trading Guide

Page 281 of 326



?:) TradeStream Analytics

Historical Trade Log

Historical Trade Log allows the user to view their trade log for a specific date, or range of dates
by entering the date (or dates) in the From and To date fields, and then clicking the Query
button.

B[i=]E9

TradeManager --{T2DRudd)

Trade Lag ] Stack Positions ] I:Iptu:un Pazitions ] Future Positions  Histarical Trade Log ] Intraday PEL ]
Fram:
7 x|lePR - |[2005 __] ]2? | laPR __|]2m5 ~||[auerv | PRINT |
-~ Filter
Symbal | SideALL | Status JALL | TradelD |
Status | Side | Gty | Fill | Unfill | Srnbal | Currency | Price |
COMFIRMED BUY OFEN ... 20 1] 20 DLREZUS.. USD 28 -
PEMDING BUY OPEN ... 20 0 20 DLEEZUS.. UsSD 28
PEMDING CaMCEL BLY OPEN ... 20 0 20 DLOEZWS..  USD 28
& | %
Open Orders CANCELALL | CANCELSELECTED |
Statuz | Side | I:Jty{ FiII] Llnfilll Swmbol | Currency | F'licel Tra
PENDING BLY LMT 10000 0 10000 ADEE usD B8, 2700000
£ 2
BActivity Log
Statux | Slde | I:Jtyl FiII] Llnfllll S_I.Jml:u:ul ] Currenu:y I F'nu:el b
EXEEUTED BLIY LMT 1EIEIEI 1000 EI ESEEI LISD 1? EEEIEI
E .\:'. TE i l (¥ 100 -;f.,:'"' 4 Wl -v-
£ |
Aute Drders CANCELALL | CANCEL SELECTED |
Indicatar ] Side ] Reserve Lty | Dizplay Lty | Symbal 1 F'riu:e] Route I Trade Cond... ] Trade Type TIF
% 2

In addition, the user can filter the Historical Trade Log search by:

e specific symbol

e side (buy, sell, or short sell)

e status (e.g. executed, canceled, pending, etc.)
e tradelD

To use this function, enter the symbol of the security in the symbol field, choose the side the
trade occurred on (buy, sell, short sell), and the status then enter the date the trade occurred,
and then click the Query button
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Tra deManager1 -—-{TZDRudd) —r;' |E_|rz]

Trade Log ] Stock Positions 1 Elplu:nn Pazitionz ] Future Positions  Histarical Trade Log ] Intraday PiL ]
From: -
]2? ~|laPR +||2005 __j ]2? | 4P _J]znna _J QUERY | PRINT ]
-~ Filter . ;
Sibai | Side |ALL  +| Status 1 | Tradein |
Statuz J Side i (AL - |II1 Llnfllll Symbol ] Currency ] F'riu:ei ~
COMFIRMED BUY OPEM ... 2|Pending 0 20 DLAEZWUS..  USD 28 |
PEMDING BUY OFEM ...  2|Rejected Cancel -0 20 DLEEZWS..  USD 28
PEMDING CaMCEL BUY OPEM ... 2|Review 0 20 DLREZWS..  USD 28 |
P Canceled 5
== Rejected =
Executed o
Open Orders CANCELALL | CANCELGELECTED |
Statuz Side | Bt_l,l1 FiIIJ LInfiIII Sumbiol ] Currency Price | Tra
PENDING BLY LMT 10000 0 10000 ADEE uso 58, 2700000
= >
Activity Log
Status | Slde | Btyl FiII] Llnfllll S_I.JmI:lDI I Currency I ~
EKEELITED ELIY o 1000 1000 0 |:5|:|:| USD 17 2suu
EXECUTED SELL LMT 100 100 0 SIRl 4.5800000 38
<_ | .3.‘_
Auta Orders CANCELALL | CANCEL SELECTED |
Indicator 1 Side 1 Reserve E!t_l,ll Digplay I:!t_l,ll Symbol 1 F'riu:e] Route I Trade Condi... ] Trade Type TIF
¢ >

Below the Trade Log, Stock, Options, Futures, and Historical Trade Log window panels are three
(3) window panels:

e Open Orders

e Activity Log

e Auto Orders
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Open Orders CAMCEL ALL CAMCEL SELECTED
The Open orders panel, the Activity
Activity Log log, and the Auto Orders panel
EXECUTED SELL MSFT 100 @& 484200 ARCA 10-11-2002 14:57:58 0210111 45780003 ]
EXECUTED BUY MSFT 100 & 424200 ARCA 10-11-2002 14:57:50 021011145773333

Auto Orders CANCELALL | CANCEL SELECTED |
Indicator 1 Side I Reserve Qtﬂ Display Qty1 Symbal | Price] Route Trade Con}dﬁl(on 1 Trade Type 1 TIF ‘ Quialifier 1 Trade [T 1
Intraday P&L Tool

An addition to the Trade Manager which will reflect the profit and loss for all trades (per symbol
and totals) for the current trading day only (on a FIFO basis).

TradeManager -- {T2DRudd) E|E|[‘g|

Trade Log ] Stock Positionz ] Option Pozitions ]
Future Poszitions ] Historical Trade Log Intraday PEL
Sernbol | Side | Traded Shares I dua Shares 1 &ya Cost | Clozed Intra_PEL | Ope
DELL  Flat 2000 1] 0.000000 1830000000 1]
GE Long 500 B0 35,980000 00ooooo - 95
W
£ [ »

Total Closed Intraday PEL ]1 830000000

Total Open Intraday P&L 195_|:||:||:||:||:||:|

Sum of Open and Clozed PEL ]1 925 00000

Average Price Tab

There is a new tab in the Trade Manager called “Average Price.” It works for US equities only and
will list any symbol traded during the day. The tab will display:

e Number of shares traded for Buys

e Number of shares traded for Sells/Shorts

e Net Position Shares for the Buys and Sells/Shorts

e The Average Price for Buys and Sells/Shorts

e The Net Position Amount for Buys and Sells/Shorts
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TradeManager -- (T2D7777039)

Trade Lu:ug] Stack Pn&itinn&] Option Positions] Future Po&itinn&] Hiztorical Trade Log] Intraday P&L 4w, Price ]

Symhbal | Side | Traded Shares | Met Fosition Sha... | L. Price | Met Position Amount |ﬁ
HaAL Buys 0 0 0.0 0.0

HaL Sells 100 100 53.950000 5849.000000

|G Buys 0 0 0.0 0.0

=] Sells 4055 4055 83.730000 339525.150000

CsC0 Buys 200 2500 17.150000 42475.000000

CSCo Sells 0 0 0.0 0.0

HOC Buys B300 1498 54.440000 51561.120000

MHOC Sells 4602 I 54440000 0.0
F_———— 3
< I *
Total Buys Shares |gg|:||:| Total Met Position Shares Long |3ggg

Total Sellz Shares |gg57 Total Met Position Shares Short |41 55

Separating Trade Manager Panes
If the user wishes to separate the panes in Trade Manager then right-click and choose to “float” the
appropriate pane desired. Repeat the process for each desired pane.

TradeManager?--{TED????ﬂEI'}]

Trade Log Stock Positions l Option F'u:usitiu:uns] Future F'u:usitiu:uns] Historical Tra

Syrnbol | Side | &yva_Shares | Locked Sh... | Currency
HaL Long 524 1] sD
MSFT [ T — —————— Y —
KLAC Lerg Fort..
15 Lon v Display Flat Position
OrC Lar  Display Only Executions In Ackiviky Log
TSI Lo
< Export Trade Log To Text File
Export Trade Log ko Excel 5V File =
Open Orders | Export Historical Trade Log To Text File
Bl Export Historical Trade Log To Excel CSY File g
¥ Floak Open Order Pane
Float Activity Log Pane F
Activity Log Float Auka Order Pane
Status Swikch Account g
<
Prink b
Auto Orders I Prink preview
Indicator | Side | f| Frintsstup i
Save As...

Here is an example of all four panes separated:
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Bl TradeManager2--(T207777039) =0
Trade Lag ; 2tock Position. I (Option Pasitions i Future F‘ositionsl Histarical Trade Log I
Symbol | Side | Awa Shares | Locked Sh.. | Curency | FIFD Cost| MTHM Cost | Last| ClosedPel| OpenFIFOPSL| %OpenFIFOPRL|  OpenhTa
HAL Long 3524 ] I 409100000 422000000 41.7900000 0.0000 71363600 21785 140/
MSFT Long 10000 i Ush 26,0500000 259500000 255400000 0.0000 -2100.0000 05061 40
KLAC Long 3427 i s 45.1500000 438500000 435600000 0.0000 44208300 -28571 ¥ |
IBM Long 3851 i UsD 57.6100000 931000000 93.0000000 0.0000 19676.6100 52351 23
omC Long  E7E1 i UsDh 4. 9247168 859200000 95.0600000 0.0000 72661600 -1.2655 33
uTsl Long 1300 i USD 15 SO00000 TESEOO000 16 3200000 .00 2500000 ana 8
IR Long 100 i UsD 75 SE00000 FEZZ00000 74 5A00000 .00 256 0000 -33%5 28
osco Long 32424 i USD 18 B24377 TRIB0O000 18 3400000 .00 14334 0800 -2 4535 E1E
LS Long 14000 i 1Ush 7. 9554285 260000000 259500000 0.0000 “30330.0000 77468 280
o0an Shot 100 i 1sD 387800000 30.0800000  37.4300000 0.0000 135.0000 34612 g
UM Shat 100 i s 462300000 458800000 45.5500000 0.0000 -33.0000 07138

Open Order £
Open Drders CANCEL ALL CAMCEL SELECTED
Status [ Side | Fil

Unfill|_Symbal | Currency | Piice | Tiade Co.. | MMID | Rouwte | Qualfier TIF_| Lig

i . o

Activity Log

Uinfill | Symbol Curency Frice | Trade Co.. | MMID Route | Qualfier | TIF [ Lig. |

Auto Order

liAuto Orders CANCEL ALL CANCEL SELECTED

Pmcei Foute I Trade Condi... I Trade Type I TIF I Qualifier I Trade ID

Display Oty [ Symbol [

|ndicatar ISide I Reserve Dlyl

Open Orders

The panel allows the user to view and cancel any and all open orders

Open Orders

CAMCELALL _ |

CANCEL SELECTED -l

The Cancel Al button cancels
ALL open orders

this panel

All existing open orders are listed in

Tocancel a selected arder,
highlight the order you wish to
cancel, and click an the Cancel
Selected button

e To cancel a single order, highlight the order in the Open Orders window, and then click the
CANCEL SELECTED button

e To cancel ALL open orders, click the CANCEL ALL button

Note #1: All of the orders (including reserve, stop, trail, partially-filled and non-filled
pending orders) can be canceled in this field
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Note #2: While specific types of orders can be canceled in other windows (such as using a
Hot Key to cancel the oldest pending stock order), all orders can always be canceled in the
Open Orders panel

Sorting Open Orders
If the user wishes to sort the all pending (open) orders then click on the column headings to sort by
ascending/descending rank for that particular column. Also, the user can rearrange the columns in
the Open Orders pane.

Open Order
Dpen Orders CANCEL ALL CANCEL SELECTED
Statuis | side | oy | Fill | Unifil | Fyrobol | Curency | Fiice| Tiade Co.. | MMID | Fowe | Qualiier | TIF | Lin.. |
1
Click on lings to sort by ling/d ling rank
4 ¥

Opening the Change Order Window
If the user wishes to change a pending open limit order then right-click on the specific order in the
Open Orders pane to make the Change Order Window appeat.

l:-I;:tTan D;‘der
Dpen Orders CANCELALL | CANCEL SELECTED |
Status | Side | | Fit| unin | Spmbal ] Frice | Tra.. | Route | Qualiier | TIF | Lig.. | Date|  Time| Trade D |:

PENDING  BUY LMT 6000

|

0 BO0O SPY 117.6300000

LMT  ARCA  ANY

DAY

01-21-2005 034523 050121034523105 |

|%

After clicking on that pending order here is what should appear:

Change Order

i~ Order Detailz - Original Order (D
|E=LIY |LISMSFT 1#—‘-.HE.& IIZIEIII41 2161125313
[Cluantiby 1~ Price =

E od i

/10000 __-L]:.PE'EE fZH I

intes

i~ Stop Price

i~ Date

Cloze

']:

."'-.-"III|LII'I'IET_|,|I:IE'. [ty Traded Feserve Show Size

|

|n

' [10000 [100

= Min Aty [ncrement

¥ Set as default

X

Please note that not all routes and order types/trade conditions support the Change Order feature.

Contact your Broker-Dealer if you have any questions.
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Note: In Trade Manager you may now select the choice to make one right click on a
pending order (in the Open Orders pane) and send a cancel request for the order.

019 Connect server OK

e IE N Wiew  Window  Help
Change Password
Market Time

v Display Order Confirm Box
Link Manager
Mexk Login Using Floating Windows
Header Toggle Key Combination
Always On Top

Open Order

CAMCEL ALL CAMCEL SELECTED

Side ay
PENDING BLly LMT

|

| 2

Activity Log

The Activity Log shows all executed, canceled, rejected, and partially executed orders including:
e the status of the order

the side of the order

the security symbol

the quantity of shares or contracts filled

the quantity of shares or contracts unfilled

the currency for the symbol (e.g. “USD” is for US Dollars)

the price in which the order was executed

the trade condition (e.g. Limit or Market, etc.)

the MMID

the route on which the order was sent

the Time In Force

the liquidity tag (Add, Take, or Out if applicable)

the date the order was executed

the time the order was executed

the trade identification number

the description field

stop/trail Limit amount

value type
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Activity Log

Status | Side | oty Fi| unfit| Sym.. | Cu.. | Price | Trad... | MMID | Route | Qualiier | TIF | Lig... | Date|  Time| Trade D
CAMCELED SELLLMT 1 0 1 TOLGI USD 01000000 LMT CBOE SIS ANMY DAY 07072004 1318:20  040707114923567
CANCELED SELLLMT 1 0 1 TOLGI USD 00500000 LMT ISE SIS AMY DAY 07072004 11:4%:07  040707104719749

Displaying Executions Only in Activity Log
If the user wishes to only see Executions in the Activity Log then right-click and choose “Display
Only Executions in Activity Log.”

TradeManager?--{TED????ﬂB?]

Trade Log  Stock Positions l Option Pogitionz ] Future Pozitions ] Higtarical Trade Log ]

Sprnbuol | Side | &yva Shares | Locked Sh... | Currency | FIFO
HAL Lang 3524 0 uso 403100
MSFT Lang 10000 0 usD 260500
FLALC Lang 3427 1] UsD 451500
[ 3251 p—

aMc Lang B7E1 o - :
LTS Lang 1200w Cisplay Flat Position I
IR Long 100 Display Only Executions In Ackivity Log [
CsCAa Lang 3242 :
MLS Laona 1400/ Export Trade Log To Text File :

Auto Order

The Auto Order window panel shows the status of all Reserve orders (those not supported by
the route/exchange), as well as orders that were initiated through the use of Black Box and
Automated strategies.

This panel shows:
e the indicator
e theside
e the reserve quantity
e the display quantity
e the symbol
e the price
e the route
e the trade condition
e the trade type
o the Time-In-Force
e the qualifier
e the trade ID
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Auto Orders CANCELALL | ceNcELsELECTED |
Indicator 1 Side 1 Reserve E!ty1 bis_play Qtﬂ Symbol \I\\ F'rice] Route ] Trade Condition 1 Trade Type 1 TIF I Qualifier 1 Tre
ALERT BUY 100 100 UsSQQg 27.0000 ARCA LMT MARGIN DAY ANY 10
Open Auto Order To cancel all open Auta To canc_el a selectad Auto
Crders, click on the "Cancel Order, highlight the order, then
All" button click an the "Cancel Selected" | *

- _

e To cancel an order in the Auto Order window panel, highlight the desired order, and click
the CANCEL SELECTED button.

e To cancel ALL Auto Orders, click the CANCEL ALL button

NOTE: Trade Manager Sorting Capabilities

Trade Manager’s Trade Log or Activity Log may be sorted by simply clicking on the desired column
heading. The columns may be sized manually by the user, and the user can drag one column
heading to the left or right to change the order of columns if so desired.

Exporting Trade Data

If the user right-clicks in the top section of Trade Log or Historical Trade Log then the user has the
option of exporting the data. The user has four choices:

Export Trade Log to Text File

Export Trade Log to Excel CSV File

Export Historical Trade Log to Text File
Export Historical Trade Log to Excel CSV File

el

Switch Account
Trade Manager also allows the user to switch accounts by right-clicking in the top window and
selecting Switch Account:

Printing
The user now has the ability to Print, Print Preview, and Print Setup the Trade Manager. Please
follow the regular shethod for printing as in all Windows-based programs.
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Account Manager

The Account Manager displays specific account information such as buying power, margin
exposure, and account equity, and delivers this information in a concise, easy-to read format.

Opening the Account Manager window

e (lick on Account Management in the main menu, and then select Account Manager.

This will open the Account Manager window

AccountManageri |Z| |E| [z|

(ALLOUNT DETAILS ] TRADE DETAILS | HISTORICAL ACCOUNT | HISTORICAL TRADE |

Expozure _Buy Power ] B asic Account Details ]

Long Equity Margin -~ 933.004.04 INTRADAY B.P. 3,376.990.83

Shart Equity Margin - 0.00 YERMIGHT B.P 4 427 52925
Cash Exposure 0,00

Total Expozed
Equity Yalue 933,004.04

Total Margin Equity 4 oz
E xpozure

Option
Long Option Yalue  1.845.00
Short Option Yalue  5.00

Total Option alue  1.850.00
CASH BALAMCE 1,765,632 63

The Account Manager has 4 tabs:
e Account Details

e Trade Details

e Historical Account

e Historical Trade

[~ AccountManager

o=1ES

PACCOUNT DETAILS | TRADE DETAILS | HISTORICAL ACCOUNT | HISTORICAL TRADE |
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Account Details Tab

The first tab, Account Details, has two sub-tabs, Exposure_Buying Power and Basic Account
Details.

Exposure Buy Power | Basic Account Detals |

The first sub-tab, Exposure_Buying Power, displays values for:
e Long Equity Margin
e Short Equity Margin
e (Cash Exposure
e Total Exposed Equity Value
e Total Margin Equity Exposure %
e Long Option Value
e Short Option Value
e Total Option Value
e Intraday BP
e Overnight BP
e (ash Balance

Please contact your broker-dealer for more information on these fields as the data is either
imported from the clearing firm or calculated.
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Long Equity M argin

Shart E quity Margin

Cash Exposure

AccountManageri

Total Expozed
E quity "/ alue

Total Margin Equity
E xpozure

Option

Taotal Option alue

933,004.04 INTRADAY E.P.
0.00 OVERMIGHT B.P
0.00

933,004.04

100.00%

Long Option Yalue  1.845.00
Short Option Yalue  5.00

1.850.00
CASH BalLaMCE

(ALLOUNT DETAILS ] TRADE DETAILS | HISTORICAL ACCOUNT | HISTORICAL TRADE |

Expozure _Buy Power ] B asic Account Details ]

3,376.990.83
4,427 52325

1.765.632.63

=3

The last sub-tab in the Account Details tab is the Basic Account Details tab.
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AccountManageri

BX

ACCOUNT DETAILS | TRADE DETAILS ] HISTORICAL ACCOUMT ] HISTORICAL TRADE ]

Exposure Buy Power | Bazic Account Detalls l

ACCOUMT NO. T2D7777039
MakE D nine
ADDRESS M/
SSM/SIM MA&

TELEPHOME M4
EMaAIL M/,
BASE CURRENCY UsD

Aooount Activity
DATE OPEMED  12-12-2002

This tab displays basic information about the account such as

The bottom part of the tab shows account activity information such as:

the account number

the name of the account holder

the account holder’s telephone number
address

e-mail address

base currency

the date the account was opened

The next tab in the Account Manager is the Trade Details tab.
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[~ AccountManageri |Z| E| f‘5__<|

Trade Summary Statisticallnfﬂ Ealance.n’E:-cpl:usure] Longs/Short F'-:nsiticuni

— Shock -
Mo, of Trades [Round Tripz] 1
Taotal PAL Q.00
EPAL 0.00% The Trade Details tab with Trade
summarny sub takb

Ayerage Trade PL 0.00

Total Cost 43420000
Excluding Best aforst

Mo, of Trades [Round Tripz] 1]
Tatal PAL [Clozed Trades) Q.00

Average Trade P/L Q.00

Trade Details Tab

The Trade Details tab has 4 sub-tabs:
e Trade Summary
e Statistical Info
e Balance/Exposure
e Long/Short Position

Trade Summary sub
This tab provides a breakdown (for stocks only) of:
e the number of round-trip trades
e the total profit/loss (in terms of §) - FIFO
e the total profit/loss (in terms of %) - FIFO
e average profit/loss per round-trip trade

It also displays the same details for all round-trip trades, excluding the Best/Worst trades on the
day.
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Stock
Mo, of Trades [Round Tripz] 1
Tatal P/L 0.00
ZPAL 0,00
Average Trade PAL 0.00
Total Cost 4242.0000
Excluding BestAd arst
Mo, of Trades [Round Trips] 1]
Total PAL [Cloged Trades) .00
Average Trade PAL .00
Statistical Info Tab
Trade Surmnrmary StatIStICa”ﬂfD Balance/Exposure | Long/Short Position ]
Stock,
Mo. of Profitable Trades 1
Walue of profitable trades: 0.00
Best Trade: 0.00
&verage Profit Per profitable 0.00 Statistical Infa sub4ah
% of Trades Profitable: 1000000
Mo, of Losing Traders: ]
Yalue of logsing trades: 0.00
“Wwoorgt Trade: 0.00
Average Lozs per Lozing Trade: 0.00

% of Trades Losing 0. 00003

The Statistical Info tab displays (for stocks only):
e the number of profitable trades
e the value of those profitable trades
e and the value of the best trade
e the average profit per profitable trade
e the percentage of trades that are profitable.

It also displays these same values for the losing trades.
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Balance/Exposure tab
Trade Summar_ui Statistical Info | Balance/Exposure §| | ong/Short Position
Starting Equity: 0,00
Mo. of Open Posttions: 4
Current Equity  -216,962.31 The Balance/Exposure

sub-tah
Market Walue Of Pogitions 8.125.00

The Balance/Exposute tab displays:
e the day’s starting equity value
e the number of open positions
e the current equity value
e the market value of open positions

Long/Short Position tab.

Trade Surmmary ] Ctatistical Info ] Balance/E xposure | Long/Short Position ;

Stock
Mo, of Long Trades 1

Mo.of Profitable Long: 1

0.00

Average PAL Per Long:
The Lang/Short

Mo. of Shart Trades: 0 position sub-tab

Ma. af Profitable Shart 0

Average PAL Per Short 0.00

The Long/Short Position tab shows:
e the number of long trades
e the number of profitable long trades
o the average profit/loss per long trade.

The same values are also displayed for short trades.
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Historical Account tab

S=1e3

AccountManager

ACCOUNT DETAILS ] TRADE DETAILS : HISTORICAL ACCOLUNT l HISTORICAL TRADE ]

Expozure & Buy Power

20 «||an = ||2005 | QUERY

Laong Equity barain
INTRADAT B.P.
OYERMIGHT B.P

Short Equity Margin
Cazh Expozure

Tatal Equity W alue

Tatal kargin Equity
Expozure

Long Option Y alue
Shart Option Y alue

Total Option *Yalue
CASH BALAMCE:

e The Historical Account tab allows the user to select a specific date (enter the date in the
date boxes provided), click the query button and the information will be displayed.

Historical Trade tab
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AccountManager1

ACCOUNT DETAILS ] TRADE DETAILS ] HISTORICAL ACCOUNT  HISTORICAL TRADE l

2 -l | 204 4

TRADE SUMMARY l STATISTICAL INFO ] LOMG/SHORT POS ]

Ma. of Trades: 5
Total PAL: -3.0
EPAL: -0.00%
Average Trade PrL: -0.60

Excluding BestAs arst:

Mo, of Trades: 3
Total PAL: -10.00
Awerage Trade PAL: -3.33

The Historical Trade tab has 3 sub-tabs:
e Trade Summary
e Statistical Info
e Long/Short Positions

Trade Summary Tab

Trade Summary allows the user to select a specific date (in the date selection boxes), and click
the “Query” button to display

e the number of trades (round trips)

e the total profit/loss (for closed trades)

o the percentage profit/loss

e the average trade profit/loss for the selected date.

In addition, the specified date’s best/worst trade will be excluded and the same values as
mentioned above will be displayed.

Statistical Info tab
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AccountManager1 |Z| |E| E'

ACCOUNT DETAILS | TRADE DETAILS | HISTORICAL ACCOUNT  HISTORICAL TRADE |

2 v [l | feooe 4]

TRADE SUMMaRy [STETISTIEALTNFEY Lone/sHORT POS |

Mo of Profitable Trades: 2
“alue of Profitable Trades: 2E.99
Best Trade: 26.93
Axerage prafit Per profitable Trade: 1349
% of Trades Profitable: 40. 00005
Mo. of Lozing Trades: 3
Walue of Loging Trades: 30,00
Worst Trade: -20.00
Average Loz per Lozing Trade; -10.00
% of Trades Lozing BO0.0000%

This tab allows the user to specify a date (in the date selection boxes), click the “Query” button,
and display the information such as:

e the number of profitable trades

e the value of those profitable trades

e the best trade

e the average profit per profitable trade

e the percentage of trades that were profitable

The same information on losing trades is also displayed.

Long/Short Positions tab
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AccountManageri |Z| |E| [z|

ACCOUMT DETAILS ] TRADE DETAILS ] HISTORICAL ACCOUNT  HISTORICAL TRADE l

2 vl | |eone 4]

TRADE SUMMARY | STATISTICALINFO { LONGISHORT S

Mo . of Long Trades: 2

Ma.af Prafitable Lona: 1
Average PAL Per Lonag: 19.99
Mo .of Short Trades: 3

Mo, aof profitable Sharts: 1

Average PAL per Short -23.00

Long/Shortt positions allows the user to select a specific date, click the query button, and view
information such as:

e the number of long trades
e the number of profitable long trades
o the average profit/loss per long trade

The information on short trades for the specified date will display as well.

TradeStream Global Trading Guide Page 301 of 326



?:) TradeStream Analytics

Trailing Orders Window

The Trailing Orders Window allows the user to monitor all Trailing Stop orders in one convenient
location. The Trailing Stop orders can be monitored, as well, in the Open Orders section of the
Trade Manager.

TrailingOrders1--(T2D777703%) E\E|E|

Spmbol | Side Route Oty Trail ¥ alue/Stop Limit Price Trail/Stop Price | Start Side Start Price Fill Unifill Last Fill Amount | Last Fill Time | Trade ID

Cancel Al | Cancel Selected |

Once a Trail Stop order has been placed (in either § or %) and the “Start Price” has been
determined (Bid, Ask, or Custom), the Trailing Orders Window will display the Trail Order.

Note About % Trail Orders

Any Trail Stop order sent in % terms will be automatically calculated into § terms in the Trailing
Orders Window.

Columns in the Trailing Orders Window

Here are the columns available in the Trailing Orders Window:

e Symbol
e Side

e Route

e (Quantity

e Trail Value/Stop Limit Price
e Trail/Stop Price

e Start Side

e Start Price

e Fill

e Unfill

e [Last Fill Amount

e [Last Fill Time

e TradeID #

Trailing Orders Window Configuration

The Trailing Orders Window can be configured in the following ways:
e Font
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Colors

Decimal Places to Display
Switch Account

Save As...

To access these configurations, right-click in the Trailing Orders Window and choose which one
you wish to access:

Trailingﬂrderﬂ - [T2DF777039)

Symbaol | Side R oute [ty Trail *falue/Stop Limit Price Trail/Stop Price | Start Side Sta

Colars, ..

Switch Account

Save As,..

Cancel Al Cancel Selected

Eant: Font style: Size:

5 Sanz Se R eqular a ] |
W5 Sans Serif
M5 Set Italic 10 ﬂ

M5 SpgtemEx Bold 12
T w5 11 Gothic EBold Italic 14
H MT Extra — 18
() My Boli 24
T Myriad Condensed we ¥

(>

Effectz Sample
[ Strikeout
[ Urnderline
Caolar;
|- Elack ﬂ Script:

|Western ﬂ

AaBby'yez
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Colors

Color, Setup

%)

BLY
B ackground Test

I

]
rrl

SELL
B ackground

SHORT
B ackground

I

Cancel |

Decimal Places to Display

If the user wishes to change the number of decimal places to display (from 2 to 6 decimal places),
then the user can change the number in the following window:

Decimal Places to Display P§|

Decimal Places to Display

M —

Cancel |

Cancel All and Cancel Selected for Trailing Stop Orders

If the user wishes to cancel a Trailing Stop Order, it can be done via a specific Hot Key, in the Trade
Manager, or by highlighting the desired row(s) in Trailing Orders Window. Once the order(s) is/atre
selected, click either:

e Cancel All: this will cancel all Trailing Orders
e Cancel Selected: this will cancel only the selected Trailing Order(s)
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Switch Accounts
If the user has access to multiple accounts, there is a way to switch from one account to another

e To change accounts, click on Account Management from the main menu and then click on
“Switch Accounts.”

This will open a window that will list the accounts in which the user has access.

Tradestream PRO @

SEDdemoR00
SkDderma?00

In the account window,
selectthe desired account
to switch to and click "OK"

e Highlight the desired account and click OK
The user will now have access to that account

NOTE: the “Switch Account” feature is available in Stocks Order Box, Trade Manager, and in
other areas of the software.
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Configuration

Configuration allows the user to configure various settings within the software. Configuration
consists of:

e Change Password

e Market Time

e Display Order Confirm Box

e Link Manager

e Next Login Using Floating Windows
e Always on Top

Changing your TradeStream Pro Password

e Click on Configuration in the main menu, then click on “Change Password”

This will open the Change Password window.

Password Change E|

0ld Pazsword |

Mew Pazzword |

Confirmn Mew Pazzward |

Enter your Old Pazsward

Mew pazsword miles:

1. Minimurn 7 And b aximum 20 characters

2. Alphanurmeric.

3. Mixed cazes are allowed and case-zensitive.
4. Mo zpaces, aztenzk [*], question mark 7],
percentage gign (%), zingle quate [4'] and
double quates(\"] are allowed.

Cancel

e TFollow the new password rules listed at the bottom of the Password Change window
e You must enter your old password

e Enter the new password

e Then confirm your new password
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Changing the Market Time

Market Time allows the user to adjust the time in which Market Makers” and ECN’s markets and
quotes are displayed in the order box (pre and after market hours)

e C(lick on Configuration from the main menu, then click on “Market Time”

This will open the Market Time window, which will allow the user to change the time settings.

Market Time |
Time Lone
+ U3, Canada User shoald select the
i~ Euronest, *etra thatket desired
i~ Landon

b arket Open Time :

Haour kiriLite Second
1 . 1
I e e
b arket Close Time [ Tser should use the

Haur MinLte Secon — " arrow keys to set the
I-IE =1 |3EI = = desited market titne
=] = =]
L—COnce the user has set the

market time, the user should
click the "OF" button

Cancel

e Use the up and down arrows in each of the Hour, Minute, and Second fields to adjust the
market time to the desired settings

e Once all settings have been completed, click the OK button to apply

e You must close the Stocks order box down and re-open before Market Time settings will be

applied
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Displaying the Order Confirm Box

The Order Confirm Box - displays a message when the user is about to send an order that lists
the details of the order and asks for confirmation that the order is to be sent to market.

Tradestream PRO

@ You are about ko send an order, The order is:

SENT BUY MSFT 100 @ 56,9400 ARCA 11-04-2002 11:39:06 0

Please confirm wou want to send this order,

The message that is displayed
Ma when "Order Confirmation” is
= selected

e C(lick on Configuration from the main menu, then click on “Display Order Confirm Box”
This will activate the Display Order Confirm Box, and a checkmark will be placed next to it.

e To discontinue use simply click on Configuration and then click on Display Order
Confirmation Box, removing the checkmark.

TradeStream Global Trading Guide Page 308 of 326



?:) TradeStream Analytics

Link Manager

The Link Manager allows the user to link a series of tools together (such as the stocks order box, the
charts, time of sales, Market View, etc) in order to function more efficiently. For example, if the
Stocks order box is linked together with a chart window, and the time and sales window, and in
addition the Market View window, the user could simply click on a symbol in the Market View
window and have the symbol displayed in the order box, in the chart window, and in the time and
sales window, instead of having to individually enter the desired stock symbol in each of the
windows.

Using the Link Manager
e Select “Configuration” from the main menu

e Then select Link manager from the Configuration menu
This will open the Link Manager window.

The Link Manager will have 3 different window panels—the Parent Windows, or the windows
that can be linked, the Child Linked Windows, or the windows that have been linked to other
Parent Windows and the Window Name panel which lists the windows that are available to be
linked (see image below)

Link Manager EJ

Parent Windows : Child Linked *windows; YWindow Mame

<4

2

Al

Cancel

The Link Manager window
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Linking A Window

e To link a window, highlight the window that you want to link another window to in the
Parent Window panel. For example, highlight a Stocks (order box) window in the Parent
Windows panel.

e Then choose the window (from the list in the Window Name panel) that you want to link to
the Stocks order box window. For this example, we will choose a chart window.

e Highlight the chart window in the Window Name panel and then click the < button, which
will move the chart window into the Child Linked Window panel

e C(lick the OK button (see image below)

Link Manager g|
Parent \windows ; Child Linked ‘windows: "Window Mame ;
ChatUSCE0] s
Chart{U5C5C0] Ehart[USES Caj
b arketyiew Marketiew()
Stocks[ISCSED) Ticker)
TimesndS ale[USCS I:III]/ ot TimesndSale(USCSED)

=
Inthe Farentwindow, select

the toal that wou want the
Child windaow linked to

Select the window name that
ol wantto link to the Farent
wincl oy

b b

Ok

After selecting the desired
window, click the € keyto mowe
that window to the Child Linked
window. The Child window will now
be linked to the Parent window

The Chart window is now linked to the Stocks order box window.
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Link Manager @

Parent Windows Child Linked “Windaws: YWindaw Mame :
Chart[USCS5C0O] Chart{USCSCO) Chart{USCSCO]
Chart{USC5C0) Marketiiiew()

b arkefyiew Ticker(]

Stocks{LUSCSCO) TimeAnd3 ale(USC3C0)
TimedndSale{USCSCO) Q

3
oK

Cancel |

S
[ ue |

The Chart window will now be
linked to the Stocks Order Box
Wi 1] O

When a new symbol is typed into the Stocks order box, the chart will display the symbol that was
entered in the Stocks Order Box window. This process can save the user time and effort in looking
at new charts by linking the chart to the symbol entered in the Order Box.

e Repeat this process to link all desired windows

e To unlink a window, highlight the Parent Window and the windows that are linked will be

displayed in the Child Linked Window panel
e Highlight the window in the Child Linked Window panel that you no longer want linked
e Then click the > button and click OK. The windows will no longer be linked

Note:
After all windows have been linked, it is recommended to save the layout so that all links will
remain in place.
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Next Login Using Floating Windows

This feature allows the user to move the windows to desired locations within the platform. For fixed
windows simple unselect the option. If the user wishes to enable the Floating Windows feature,
click on “Configuration” and then select “Next Login Using Floating Windows” making sure the
checkmark is visible. Once done, the next time the user logs into the software the Floating
Windows feature will be enabled.

™ Tradestream PRO Connect server OK

File 3Stocks Trading Tools  Account Management  Communications Begi@iEERES Yiew  Stindow  Help
By IS i | A B Bt | 3 | A : Change Password
— Parket Time
"M Stock 2.sto -- S&P Dep Receipts |._||E|E w Display Order Confirm Box

Link Manager

Hi91.9800 Lo90.3000 C:90.2300 Op90.4300
L 915300 1.3500 Sz10«5 Ewd W 24500900 Alwawvs On Top

100 —He1.140 .l—?_-ILM wlfan ~lfisL v |[Nar + |

5T | oL | Rav [oay « |

SHT

ASE | wOL

91.5700 9
J1.5700 3
91.5900 108
91.5300 333

91.5800
91.5800
91.5600
91.5500
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Always On Top

The Always on Top feature (when enabled) allows the TradeStream Analytics Pro to “always be on
top” of all other applications that may be running simultaneously.

For example, if you have several other programs running, in addition to TradeStream Analytics Pro,
and the “Always On Top” feature is checked, TradeStream Analytics Pro will always be displayed on
top of all other applications unless it is minimized.
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View
View displays all tool bars in the TradeStream Analytics Pro application
The Tool bars:
The Main Tool Bar
This tool bar is located at the top of the screen and includes the icons for Market View, Time

and Sales, Market View, Charts, Axe, Ticker, Top List, Info Bar, ECN Books, Baskets, Trade
Manager, Account Manager, and Symbol Lookup which is a Web page. (see image below)

KEBWM o »HES @ g SRl

The Order Box Tool Bar
The Order Box Tool Bar is located on the left side of the screen and includes icons for the

Stocks Order Box, the Options Chain Order Box, the Options Order Box, the Futures Order
Box, and the Futures Dome Order Box. (see image below)

IrEEEBET

The Status Bar

The Status Bar is located at the very bottom of the screen and displays the current status of the
application.

LM

Adding a Tool Bar

e (lick on “View” from the main menu

e Click on the title of the Tool Bar to be added
If the Tool Bar has a checkmark next to the title, it is already displayed
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Window  Help

v [Main ToolBar
v Charts Toolbar
v Order Box Toolbar
w Sbaktus Bar

Each tool bar will be displayed if
a checkmark is placed next to
the title

Toremowe atool bar, click on
the desired toal bar, rermowving
the checkmarlk

Removing a Tool Bar

e Click on “View” from the main menu
e Then click on the title of the Tool Bar that is to be removed
If the Tool Bar does not have a checkmark next to the title, it is not displayed
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Window

Window lists the active windows within the TradeStream Pro application. In addition, the “Cascade”
and “Tile” menu selections can help arrange the windows.

mm Help

Cascade i
Tile

1 Stockl

2 TimeAndSalel
| 3 Tickerl
| w 4 TopListl
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Help

The Help menu selection has three choices:
e Symbol Lookup
e  About TradeStream Pro
e Uset’s manual

Symbol Lookup

Symbol Lookup opens up an internal frame that enables the user to search for the ticker symbol for
a stock.

e (Can search by three methods: symbol, company name or ISIN.

Symbol Lnnkup—r;] |E| E'

= ===

4M12/2005 3:58:18 PM

Search By

i Symbaol:
7 ISIN No.:

{ Comp. Hame:

Method: ® Euacr O Leading " Contents Searcllﬂ

About TradeStream Pro

This displays the current build and version number information.

Tradestream PRO Yerzion 43,10

t_)* Build No. 050119
Copyright [C] 2005

User’s Manual
This link takes the user to this uset’s manual
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Appendix A: Rejection Messages

These are the messages generated by the client interface. In addition to these types of messages
clients can get messages from the servers or from the markets. Market and Server messages vary so
they cannot be outlined here.

Messages from Markets can be confirmed or explained by calling the market.

Messages from servers must be confirmed or explained by TradeStream Analytics support staff.
Client Messages

"Trading Not Permitted." Error Code:-3

This means that the account has not been given permission to use that route, trade that country or
trade that security type. The trader should get trader support to enable that route for them to trade
via it.

"Closing Transactions Only!" Error Code:-4

This means that the client has been locked from trading and is permitted only to sell their existing
positions. The client should contact trader support to ask why they are locked and trader support
has the power to unlock them.

"Data Format Error" Error Code:-1

This means that the system message contains information which is incorrectly formatted, such as
missing decimal place, or letters where numbers should be. If a trader gets this message TradeStream
developers should be notified as it is unusual and should not happen.

"Order Format Error" Error Code:-2

This means that the order message contains information which is incorrectly formatted, such as
missing decimal place, or letters where numbers should be. If a trader gets this message they should
first check that they have correctly entered data and then TradeStream developers should be
notified if the trader entered correct data.

"Exceeds Share and Dollar Limit!" Error Code:-5

This means that the account has been given restriction levels of either total shares, accumulated
shares or dollar value and that the current order is exceeding one of those restrictions. The client is
therefore not allowed to do that trade and should contact trader support to have the limits changed
if they want them higher.

"Exceeds Day Trading Buying Power!" Error Code:-5

This means that the client has used up their day buying power and is being prevented from trading
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due to this restriction. It prevents exceeding their allowed margin.
"Exceeds Long Position!" Error Code:-8

This means that the client is trying to sell more shares then they hold without shorting. A client
should sell their long positions and short the additional shares.

"Option Trade not permitted!" Error Code:-10

Same message exists for Futures and Equities. This means that this account is not enabled to trade
options. The client should have trader support add Options to the available securities types that
account can trade.

"Market Connection Off-line!" Error Code:-22

This means that the order server has closed its connection to the market route. This happens when a
market closes or when a market has a failure. If this message happens when a market is open the
client should contact technical support as it likely means there has been a line failure or

market failure.

"Exceeds Open Options Position!" Error Code:-11

This means that the client is trying to trade options to close and does not have an existing option
position. They should buy to open.

"Insufficient Shares to Cover Contracts!" Error Code:-12

This means that the client is trying to trade options to cover and the underlying equity does not exist
in their account.

"Please sell Long Position first!" Error Code:-24

This means that the client is trying to short while holding a long position. They should first sell the
long position. This prevents a straddle.

"Save Client ID Error!" Error Code:-13

This means that the system has had a failure in writing data that is related to a login error. The client
should log out and log back in. If this problem persists contact TradeStream technical support. It is
most likely with FIX hub and automated trading systems and unlikely with clients using the user
interface.

"DB Off-line!l" Error Code: -14

This means that the database is not available to authorize or process the trade. The client should
contact TradeStream technical support.

"Invalid Order Size!" Error Code:-16
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This means that the selected route does not accept the specified order size. The client should change
the order size to the amount allowed by that route or change the route to one which allows that size.

"Order canceled by market!" Error Code:-17
This means that the market has sent a U R OUT message and the order has been canceled. It is
likely on IOC orders and sometimes happens when market makers decide to reject a trade or
unlikely but possible when ECNs have system failures.

"Cancel Timed out!" Error Code:-18
This means that the cancel has been rejected.

"Order Filled: Too Late to Cancel!" Error Code:-19
This means that the order was completed before the cancel message was received by the market.

"Existing cancel pending for this order!" Error Code:-20

This means that there is already a cancel order in the market and the client has attempted to send
another.

"Too soon to cancel - Order in route." Error Code:-21
This means that SNET 10sec rule is being enforced and the order cannot be canceled yet.

"Can't find Trade ID." Error Code:
This means that the server is not able to find the trade ID or the trade ID is false. If the trade ID is
real the client should contact trader support to cancel or correct their order and TradeStream
technical support to identify the cause of the failure.

"No Cash Awvailable." Error Code:-26

This means that the client has used up all their cash and is being prevented from trading. The client
should deposit cash in their account.

"Internal Network Problem." Error Code:-27

This means that the client has lost its connection to the Dallas ASP or the ASP is having a network
problem and cannot communicate across the Internet or between servers.

"Order server connection error." Error Code:-28

This means that the order server has lost its connection to the client and the client should contact
TradeStream technical support.
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“Exceeds Bullet Position” Error Code:-30

This means that the client has used up all their Bullet position, can’t send sell order.
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Appendix B: License Agreement

TRADESTREAM ANALYTICS LTD. “PLAIN LANUAGE” LICENSE AGREEMENT
STATEMENT AND LIMITED WARRANTY FOR TRADESTREAM ANALYTICS
SOFTWARE PRODUCTS.

IT IS IMPORTANT THAT YOU READ THIS FULLY AND CAREFULLY BEFORE
INSTALLING.

This license statement and limited warranty constitutes a legal agreement ("License Agreement")
between you (either as an individual or single entity) and TRADESTREAM ANALYTICS LTD.
("TRADESTREAM") for the software product ("Software") identified above, including any
software, media, and accompanying on-line or printed documentation.

BY INSTALLING, COPYING, OR OTHERWISE USING THE SOFTWARE, YOU AGREE
TO BE BOUND BY ALL OF THE TERMS AND CONDITIONS OF THE LICENSE
AGREEMENT.

The term of this license is perpetual, commencing upon your installation, copying or use of the
software. If you do not agree with the terms and conditions of the License Agreement, promptly
terminate the installation.

Upon your acceptance of the terms and conditions of the License Agreement, TRADESTREAM
grants you the right to use the Software in the manner provided below. This Software is owned by
TRADESTREAM and is protected by copyright law, international copyright treaties, as well as other
proprietary notices. Therefore, you must treat this Software like any other copyrighted material (a
book for example), except that you may either make one copy of the Software solely for backup or
archival purposes or transfer the Software to a single hard disk provided you keep the original solely
for backup or archival purposes.

You may transfer the Software and any documentation on a permanent basis provided you retain no
copies and the recipient agrees to the terms of the License Agreement. Except as provided in the
License Agreement, you may not transfer, rent, lease, lend, copy, modify, translate, sublicense, time-
share or electronically transmit or receive the Software, media or documentation.

You acknowledge that the Software in source code form remains a confidential trade secret of
TRADESTREAM and therefore you agree not to modify the Software or attempt to reverse
engineer, decompile, or disassemble the Software, except and only to the extent that such activity is
expressly permitted by applicable law notwithstanding this limitation.

As a Confidential trade secret, you shall use your best efforts to protect the proprietary or
confidential information supplied by TRADESTREAM in its Software, in the same manner in
which you would protect your own proprietary or confidential information, but not less than
reasonable precautions to protect such proprietary or confidential information and shall not use
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such proprietary or confidential trade secret for your own benefit or the benefit of any other person
or entity, except as may be specifically permitted hereunder.

If you have installed any upgrade version of the Software, it constitutes a single product with the
TRADESTREAM software that you upgraded. You may use or transfer the upgrade version of the
Software only in accordance with the License Agreement.

This Software is subject to U.S. Commerce Department export restrictions, and is intended for use
in the country into which TRADESTREAM provided it (or if sold into the European Economic
Community, intended for use therein).

The Software might include source code, redistributable files, and/or other files provided by a third
party vendor (Third Party Software). Since use of Third Party Software might be subject to license
restrictions imposed by the third party vendor, you should refer to the on-line documentation (if
any) provided with Third Party Software for any license restrictions imposed by the third party
vendor. In any event, any license restrictions imposed by a third party vendor are in addition to, not
in lieu of, the terms and conditions of the License Agreement.

All TRADESTREAM Software provided under this Agreement, including but not limited to
libraries and source code remain TRADESTREAM's exclusive property. TRADESTREAM will
retain all right title and interest in and to the libraries, source code, and other files, including the
Intellectual Property contained in such property (including but not limited to, ownership of all
copyrights, patents, trademarks, service marks worldwide). Regardless of any modifications that you
make, you may not distribute any files (particularly TRADESTREAM source code and other non-
executable files).

Nothing in the License Agreement permits you to derive the source code of files that
TRADESTREAM has provided to you in executable form only, or to reproduce, modify, use, or
distribute the source code of such files.

LIMITED WARRANTY Software provided under this Agreement, including but not limited to
libraries, source code and other files are provided "as is," without warranty of any kind,
TRADESTREAM warrants that the Software, as updated and when properly used, will perform
substantially in accordance with the accompanying documentation, and any Software media will be
free from defects in materials and workmanship, for a period of ninety (90) days from the date of
receipt. Any implied warranties on the Software are limited to ninety (90) days. Some
states/jurisdictions do not allow limitations on duration of an implied warranty, so the above
limitation may not apply to you.

TRADESTREAM's and its suppliers' entire liability and your exclusive remedy shall be correction,
repair or replacement of the Software that does not meet TRADESTREAM's Limited Warranty.
This Limited Warranty is void if failure of the Software has resulted from accident, abuse, or
misapplication. Any replacement Software will be warranted for the remainder of the original
warranty period or thirty (30) days, whichever is longer.

TO THE MAXIMUM EXTENT PERMITTED BY APPLICABLE LAW, TRADESTREAM
DISCLAIMS ALL OTHER WARRANTIES AND CONDITIONS, EITHER EXPRESS OR
IMPLIED, INCLUDING, BUT NOT LIMITED TO, IMPLIED WARRANTIES OF
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MERCHANTABILITY, FITNESS FOR A PARTICULAR PURPOSE, TITLE, AND NON-
INFRINGEMENT, WITH REGARD TO THE SOFTWARE, AND THE PROVISION OF OR
FAILURE TO PROVIDE SUPPORT SERVICES.

THIS LIMITED WARRANTY GIVES YOU SPECIFIC LEGAL RIGHTS. YOU MAY HAVE
OTHERS, WHICH VARY FROM STATE/JURISDICTION TO STATE/JURISDICTION.
LIMITATION OF LIABILITY TO THE MAXIMUM EXTENT PERMITTED BY
APPLICABLE LAW, IN NO EVENT SHALL TRADESTREAM OR ITS SUPPLIERS BE
LIABLE FOR ANY SPECIAL, INCIDENTAL, INDIRECT, PUNITIVE OR
CONSEQUENTIAL DAMAGES WHATSOEVER INCLUDING, WITHOUT LIMITATION,
DAMAGES FOR LOSS OF BUSINESS PROFITS, BUSINESS INTERRUPTION,
GOODWILL, LOSS OF BUSINESS INFORMATION, OR ANY OTHER PECUNIARY LOSS)
WHETHER BASED ON BREACH OF CONTRACT TORT (INCLUDING NEGLIGENCE)
OR OTHERWISE, ARISING OUT OF THE USE OF OR INABILITY TO USE THE
SOFTWARE PROVIDED BY TRADESTREAM OR THE PROVISION OF OR FAILURE TO
PROVIDE SUPPORT SERVICES, EVEN IF TRADESTREAM HAS BEEN ADVISED OF
THE POSSIBILITY OF SUCH DAMAGES. IN ANY CASE, Trade stream’s ENTIRE
LIABILITY UNDER ANY PROVISION OF THIS LICENSE AGREEMENT SHALL BE
LIMITED TO U.S. $2500. BECAUSE SOME STATES AND JURISDICTIONS DO NOT
ALLOW THE EXCLUSION OR LIMITATION OF LIABILITY, THE ABOVE LIMITATION
MAY NOT APPLY TO YOU.

NO AGENCY The parties to this Agreement are independent contractors and will have no power
of authority to assume or create any obligation or responsibility on behalf of each other. This
Agreement will not be construed to create or imply any partnership, agency or joint venture.

HIGH RISK ACTIVITIES The Software is not fault-tolerant and is not designed, manufactured or
intended for use or resale as in hazardous environments requiring fail-safe performance in which the
failure of the Software could lead directly to substantial financial loss ("High Risk Activities").
TRADESTREAM and its suppliers specifically disclaim any express or implied warranty of fitness
for High Risk Activities.

GENERAL PROVISIONS This License Agreement may only be modified in writing signed by you
and an authorized officer of TRADESTREAM. All terms of any purchase order or other ordering
document shall be superseded by this License Agreement. If any provision of this License
Agreement is found void or unenforceable, the remainder will remain valid and enforceable
according to its terms. If any remedy provided is determined to have failed for its essential purpose,
all limitations of liability and exclusions of damages set forth in the Limited Warranty shall remain in
effect. Failure by either party at any time to enforce any obligation by the other party, to claim a
breach of any term of this Agreement or to exercise any power agreed to hereunder will not be
construed as a waiver of any right, power or obligation under this Agreement, will not affect any
subsequent breach, and will not prejudice either parties as regards any subsequent action.

This License Agreement shall be construed, interpreted and governed by the laws of the state of
Texas. This License Agreement gives you specific legal rights; you may have others which vary from
country to country.
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TRADESTREAM reserves all rights not specifically granted in this License Agreement. Neither
party may assign any rights or obligations under this Agreement without the prior consent of the
other; except that this Agreement may be assigned in whole as part of a corporate reorganization,
consolidation, merger or sale of substantially all of its assets, provided that it has notified such other
party within thirty (30) days subsequent to the effective date of such event. The provisions of this
Agreement that by their nature and content are intended to survive the performance hereof shall so
survive the completion and termination of this Agreement. END
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