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Depth of Market Order Entry

As a leading edge provider for eteanic trading solutions, OEC enhanced the ability to trade
from the DOM with greater ease and flexibility

DOM Trade Advantages

The purpose of this guidetis demonstrate the ease of trading from the DOM.

Already many traders in the OEC community prefdrade from the DOM for these reasons:

The top five bidbased on the exchangnd offers are viewed in redime.
The DOM is easy to setup for cokick ransmission.

The view captureand displays market fluctuation in a small area to allow more space
for charts, technical analysis, and information sharing with peers through instant
messaging.

DOMs link easily to charts and to the quotes window.
Order enty is executed from the DOM with confirmation notices.

Bracket orders define the parameters to limit risk and monitor the risk of specific profit
objectives.

Trade from the DOM Version 3.2
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Four DOM Entry Points into the Market

Quotes Window Access
1. To open a DOM from the Quotes windoselect a contract and click on the DOM icon.

QUBLLI T IRXKAR D= = | K- -
Spmbol | PO/ | Last | Lastval| Bid | BidSize | Ak | AskSize | High | Low| s
ESME F 1376.00 & 13575 20 [
ER2M8  F 7250 1 7250 2 - =102
YMM8  F 12485 2 12484 1 Dlagz T Ay Ad- =2 &
FOAME F £980.0 10 a0 15

= TotalPAL: | £ 5,610.00
ZOME F 116225 1 116220 3
ZNME F 115130 1 115125 50 Pos | 4 @355 Eu’talr-'lkt&fad[ Flrmm&l:adl
FGELME  F 1283 2 1283 145

EMeF 1576t 15759

T LT

ZGER F: nre [1] oo 1]

Trade from the DOM Version 3.2
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The Staging Area

1. To open a DOM window from the Depth of Market Or&eitry, €lect the contract

symtol from the dropdown menu then press Launch

e P2 o)

smoot [ M| Lo |
smoot [ T]& o |
smoot [ c]A| Lo |
smoot [ ] A Lo |

@ Connected

Trade from the DOM

Depth Of Market Order Entry LY 6AMS - Depth of Market

=10] x|
Plagz TaevyrAdy- =T g
ay [ 0= Toal P | $15.380.02
Pos: | 7@ EatMksCd | RevesetCu |

@ Connected

11:31:27 AM ¢

Version 3.2




HEE E ER L [ | .
open e cry- User Guide

PagelO I June 182008

Chart Access
1. Toopen a DOM from the chart, click on the DOM icon in the Toolkeafier to the Figure
below.

R Chart - 5 min (ESMB) - (=] 1|
Fle View Quotes TradeMode Insert Preferences Toobox Help

S min v lyStyle » Qview - Q Q Q- 3 7% unacaas ‘f)ms-@:'j{,

73

@ 1ol ,
'37‘°°°°“me33'.'l« T RAOSY AW = & l” 197725
N oy [ 03 Toal P | $ 2667500 l ri"‘ ||”| I| 1976 75
N Pox [ 11@142325 EmatMktacd | Revesesod | | o=

I
|ll*l I ||| 117575
' 197525

CD
- ||” 137425
S
|| I 137275
137225
#
3 1372.75
" ©2008 Open € Cry. L
s | ws 0w
s . 1]
®c @ Connected 11:33:47 AM ¢ 11:33:47 AM .:

Trade from the DOM Version 3.2
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View Access

1. Under View, click on DOM to display the DOM Contract window
2. Select a contract from the dreggown menu.Refer to the Figures below.

View I Reports Setup  Toc

Lock Windows
Show Tabs

Layout »

Positions ¥
Account Summary
Active Orders

Completed Orders
Order Tickets »
Quotes

| Depth of Market > m New...
Charts » ESME
Communications » 2Ka
AutoX > 6V

Custom Indicators

EURCHFMS - 3 Month Euroswiss
EYM8 - 3 Month Eurayen
EY3TBME - 3 Month Euroyen TIBOR
F2MXM8 - MDAX

FCK8 - Feeder Cattle (pit)

FCEKS - CAC 40

FDAXME - D&X

FESXM8 - DJ Euro STOXX 50
FEU3KS - 3Mo. EURIBOR

Trade from the DOM Version 3.2
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Order Entry Descriptions

The ticket is subdivided into specific sections that detail the terms and conditions of the order
that include the overall strategy of a particular trade event. The information is presented in
tables of information to describe umile diffelences. Refer to the Figure below

- — ~, Basic DOM Graphic Layout

"« ESM8 - Depth of Market =] 3 The DOM is a graphical representation
3 J i A S Y  DEMO023674 - > that identifies the range of the market
Qty: | 103: Total P/L: | $ 825.00 prices for bid and offer prices. Here is

an example brief description and

£as: |10 @1 ExitatMkta cx l Flaveten | layout. Refer to the Figure below.

Cancel Bids I Cancel All I Cancel |
~ #  Symbol
- This dsplaysthe selected contract in
1406.50 the DOM window title barThe
:jgggg il contract symbol displays in the
7 ]p 140575 window title bar of the DOM. This is

.......... Lo the alphanumeric ode by which

- |- futures are identified on a futures

exchange; a corporation which

Eoy M S0 ot an I SRR provides thefacilities to trade futures
Buy Bid Sell Ask contracts This is displayed at the top

Default Command Toolbar
This dsplaysiconshorizontally at the top of the DOM.

Account Number
This dsplays in the upper right corner of the DQMder thetitle bar.

Quantity
This refers to the number of contradier each orderThis is displayed at the top left corner of

the DOM.

Total P/L: | F— Total P/L
Esit at Mkt & Ticks This displays the t.otal profit and loss figures for the
Painks selected contract in that DOM.
0.01
Hidden
Camastl ANl

Trade from the DOM Version 3.2
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Notes: Hidden removes the fi&from the DOM.

To change the units of measure for the contract, right click in the Total P/L text field to display
the drop-down menu.Refer to the left Figure above.

Position (Pos)
This displays the number of filled contracts at a specific position.

d - Exit at Market and Cancel
[ 6ame - Depth of MaHEEER. =10IXI1| This commandiisplays théVarming
L ESG2TEABSYAD- = window, exits at the current market
ay: | 1=  Totapa: | $14.619.99 | price and cancel all working orders.

Refer to the Figure below.

Pos: I H@ 3386 Exit at Mkt | Reverse |

Breakeven factor: Il].l]3 3: Breakeven | Re_verse . '

I?_ This command displays the Warning

scaleQty: | 1=] _Scaleowt | _Sealein ||| \indow and inverts the position for
Cancel Bids Cancel All Cancel Offers the working orders.Refer to the

Figures at the left.

"

Breakeven Factor
This theincremental unit for limitng

the risk with a stop.

Breakeven
This places a stogt a predetermined
Buy Mt Gotolast |  Sell Mkt factor.
Buy Bid Sell Azk
Cancel Bids
@ Connected H#3735FM 1 This command displays the Warning
K wWarning! %] window to confirm the action to cancel

the Buy orders.
@ Aue you sure pou want bo cancel 5 orders?

Cancel All
This command displays the Warning
Yes No window to confirm the action to cancel
™ Do not ask this again both Buy and Sell orders.

Cancel Offers
This command displays tW¥arning window to confirm the action to cancel the Ask orders.

Trade from the DOM Version 3.2
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Note: The last price displays in bold color font; Red for Sell and Green for Buy.

Market Selection

This is the section of order entry that identifies the quantity (total) and the specific contract

commodity.

Side
This refers to the action and the positiofthe trader.

Buy Bid

DIa92 TSV AS- EF

i

=10l

i

Qty: | 4 Total P | $ 780.01

Pos: Exit at Mkt & Cxl | Reverse & Cx|

Scale Qty: [ 14 Scale | Scale In
Cancel I Cancel All | Cancel
PN
7336
7335

7334
7333

B 5 | 7332
ﬁ 7331
Buy Mkt Go to Last | Sell Mkt
Buy Bid Sell Ask
@ Connected 12:26:43PM .

price. Refer to the green column on the left dfe DOM.

Trade from the DOM Version 3.2

ABidis an offer made by an
investor, a trader or a dealer to
buy a conmodity or option. The
bid will stipulate both the price at
which the buyer is willing to
purchase thecontractand the
guantity to be purchased.

TheBuy Bidcommandbutton
purchases the contract at the bid
price.

To display this command on the
DOM,check the box under the
Options Tab in the DOM Setup
window. Refer to DOM setup in
this document.

Buy Market

This is a prchaseof a certain
commodityor optionat a certain
date inthe future at a preset
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Go to Last

This command displayes the bold figure in the grey columnthag lastprice.

Trade from the DOM Version 3.2
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=T
Plagz daevyiAd- =

Qty: | 4 Total P | $ 820.00

Pos: Exit at Mkt & Cxl | Reverse & Cx|

Kl

Scale Qty: [ 14 Scale Scale In

Cancel | (:;m(;el/\ul Cancel

-~

7334
7333
733.2
7331

733.0
7329

U
Buy Mkt Go to Last | Sell Mkt
Buy Bid Sell Ask

@ Connected 12:29:10PM .

this document.

Sell Market

This is the sale @& certain
commodityor option. Refer to
the red column on the righdf the
DQM.

Sell Ask

The price a seller is willing to
accept for aaommodity or option,
also known as the offer price.
Along with the price, the ask
guote will generally also stipulate
the amountor quantity of the
contract to be sold at that price.

TheSell Askcommand purchases
the contract at the pricelte
trader accepts.

To display this command on the
DOM, check the box under the
Options Tab in the DOM Setup
window. Refer to DOM setup in

Available LotsThese figures displag bold white font for either Bid of Ask columns.

Market PricelncrementsThese figuresidplay in the grey center column. Clicktbe column

directional arows to move the rows up or down.

Bid/Ask Quantities ¢These amountsidplay in the white columns.

GreenBold Dollar Amount¢This price tbplaysasthe lastBid price.

RedBold Dollar AmountThis price tplaysasthe last Ask price.

Trade from the DOM Version 3.2
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Order Flags

This is a condition or set of conditions placed on an ordée clock icon represent the tool for

Order Flagen the DOMRefer to the Figure below.

=10 x|
P B2 T AGY AP EF|

ay: [ 13 Total P/L: | $14.619.99

2

Pos: | 5@93.86 Exit at Mkt | Reverse I
Breakeven factor:  [0.03 - Breakeven I
Scale Qty: ,—13 Scale Out | Scale In I

Cancel Bids l Cancel All | Cancel Offers I

Ask

Bid -
95.68
95.67

95.66
9565 |
9564 N

~—

v

Buy Mkt Go to Last | Sell Mkt
Buy Bid Sell Ask
— Order Flags
“ None  GIC ¢ FOK ( I0C

Release time: r default
Cancel time: IF default

@ Connected 4:00:09PM .

None
Thereare no conditions plackon
the order.

Good Till Cancelled (GTC)
The order remains workingntil
cancelledor it isfilled.

Fill or Kill (FOK)
This is a limit order not filled
immediately and isancelled

Immediate or Cancel (I0C)
IOC ordershat arenot filled
immediately are cancelled.

This timestamp informations
subdivided into release and cancel
default check boxes to facilitate
auto-execution events for a
specific contract.

Releasetime - This is the
timestamp that controls the
transmission of tk order.

Canceltime - This is the timestamp that terminates the order from the Active Orders window.

Both release and cancel times can be set for a specific date in the future and at a certain number

of hours/minutes/seconds.

Default checkbox-This is thespecified time that is set for autexecutionto display the time

sequence

Red/Green Dash Line Indicators

Green displaythe lowest price for the trade session. (Scroll down to locate the marker.)
Red displays the highest price for the trade sessiomo{[Sp to locate the marker.)
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Order Specs on the DOM

These are market classifications to set parameters for time, date, price, and market source
availability factorsThe Stopscon represent the tool for market conditions on the D@t
involve stop oders Refer to the Figure below.

These are further described in this following section.

Trade from the DOM

Version 3.2

Market (MKT )

These are alers to buy/sell at the
best possible price as soon as
possible. They are the first orders
filled at any given price, and are used
to enter or exit the market quickly,
regardless of the current price.

Limit (LMT)
Theseordersaregenerally used to
buy/sell at a speciid price, or
better. They do notnove once the
limit price has been reached anid
not becomemarketorders.

Stop (STP)

These are ordersaded only vhen
the Marketprice trades at othrough
the Stopprice.

ABuyStoporderis placed above the
currentMarket price and is
transformed into aviarket order
when the futures price trades or is
bid at or above thé&topprice.

A &ll Stoporder is placed below the
currentmarketprice, and is
transformed into anarketorder

when the futures price is traded or is
offered at or below the stop price



