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1. Introduction

The electronic trading system Xetra is developed and implemented on a step-by-step basis.
After the Xetra front end was made available in Release 1.0 by Deutsche Boérse AG on June
10, 1997, the Xetra back end was introduced in Release 2.0 on November 28, 1997. The
market model for equity wholesale trading was also implemented on this occasion. Members
were provided with an extended front end functionality with Release 2.1 on March 30, 1998.
The introduction of Xetra Release 3.0 on October 12, 1998 saw the complete implementation
of the market model for exchange trading of stocks and bonds. Release 3.1, introduced on
May 3, 1999, contains further optimizations of the Xetra front end, including the extension of
the Designated Sponsor functionality and support for the first price determination of initial
public offerings. With Xetra Release 4.0, introduced on May 2, 2000, a new market model for
warrants, multiple settlement accounts and an increased transparency in auctions for highly

liquid instruments were implemented. Xetra Release 5.0, introduced on October 2, 2000,
extends the existing trading functionality further with the implementation of European Alliance
Requirements, multiple exchange support capabilities, the introduction of dynamic profiles,
OTC broadcasting, and manual quote requesting for high volume instruments traded in
continuous auction. Xetra Release 6.0 launched on April 30, 2001, contains fundamentals for
the CCP (Central CounterPart) amongst other functionality.

On May 29, 2000, Deutsche Bdrse AG also introduced the java-based front end @Xetra
Trader Release 4.0 medium. It is available to the members in addition to the Xetra Trader
front end. It enables access to Xetra via the Internet (called @Xetra). With the introduction of
@Xetra Release 4.0 medium, Deutsche Borse AG established a secure Internet access for
members to the Xetra Release 4.0 infrastructure of Deutsche Bdrse AG. On October 2, 2000,
@Xetra Release 5.0 medium was introduced. It enabled access to the Xetra Release 5.0
Xetra back end and extended the existing trading functionality (e.qg., introduction of iceberg
orders and market-to-limit orders, display of number of orders per limit). @Xetra Release 6.0
medium was introduced on April 30, 2001. It enabled the access to the Xetra Release 6.0
back end and extended the existing trading functionality of @Xetra Release 5.0 medium by
various functions. The @Xetra Release 6.0 medium did not include all functionalities of the
Xetra Trader front end.

With Xetra Release 6.5 the Xetra J-Trader (former @Xetra Trader) was enhanced to have
exactly the same scope as the Release 6.0 Xetra Trader. Xetra Release 6.5 was launched on
November 19, 2001. Xetra Release 6.5 extended the existing trading functionality, among
others, by the functions listed below:

Enhanced front end functionality (full trading functionality with the Java-based front end Xetra
J-Trader). Some differences like control segment login (separate and parallel login to e.g.
Xetra FFM, Xetra VIE, Xetra Dublin, EEX, and Eurex Bonds), profile handling, and extended
functionality in overview screens are added to Xetra J-Trader R6.5. Some windows are
combined to allow easier and faster use of the trading functions. Since the Xetra J-Trader is



Deutsche Boérse Group

Xetra Release 14.0 Version 1.0

J-Trader User Manual
8/26/13
Page 2

implemented in Java, the layout and window handling is different to the Xetra Trader
application, e.g. the help text system differs from the one of the Galaxy based application.

With Xetra Release 7.0 Xetra BEST was launched in 2002. With the introduction of Xetra
Release 7.0 all prices and inside market information provided by Xetra for Eurex Bonds
control segments are distributed via CEF/TPF.

Xetra Release 7.1, launched in 2004, introduced the new trading model “Manual Auction” for
energy trading. Moreover, the subscription rights trading and the minimum order size were
introduced and the “Online Time and Sales Sheet” window was added.

Xetra Release 8.0, launched in April 2007, extended the existing functionality by some new
GUI features. These new features included:

. Clear Settings. It is possible to go back to the state before the window settings were
saved the first time.

. Clear Window Configuration. The same as Clear Settings for the whole window config-
uration.

. Sort. Allows sorting for all columns of a table.

. Find. Allows searching for values in a table.

. Print. Prints the content of a table.

. Export. Overview windows allow exporting data into a file.

. Autofit All. Adapt the column width to the smallest possible size.

Furthermore, for some windows the new feature Full Table Mode is offered - which shows
within the actual window size only the table without buttons and icons. This mode can be
enabled / disabled via Menu Item "Window" or the shortcut F11. All windows receiving a
broadcast and having only one table allow the Full Table Mode (i.e. QRO, CRO, OTC, OO0,
0QO, BOI, NEWS, IW).

Xetra 8.1, launched in October 2007, introduced some new GUI features:

. Xetra OTC Trading - Post - Trade Transparency Services according to MiFID.
. Xetra BEST Enhancements.

. Extension of the Xetra J-Trader.

Xetra 9.0, launched in April 2008, introduced the new continuous auction trading model for
market maker / issuer and specialist trading:

. A new continuous auction trading model will replace the old continuous auction trading
models for standard quotation volume and for high quotation volume. It has two
options: Continuous Auction with Market Makers (Issuers) or Continuous Auction with
Specialists.
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. A new locked stock concept is introduced with the continuous auction with specialist
trading model. Basically, specialists can (for their instruments) manually initiate a state
change to the auction freeze phase. As a result, the order book is "frozen" for all partic-
ipants except for the specialist and Market Supervision. All order entries, modifications
and deletions (also for stop orders) enter a locked stock queue. Only after the freeze
phase has been terminated, either manually by the specialist or automatically after a
maximum specified period of time, will the corresponding requests for (stop) order
entries, modifications and deletions in the locked stock be applied to existing orders in
the order book. An order can only be modified or deleted if it has not been executed,
either fully or partially. Pending changes to fully executed orders are discarded (can-
celled).

. The old continuous auction trading models for standard quotation volume and for high
guotation volume will be discontinued.

Xetra 9.1, launched in November 2008, introduced the new order type Midpoint order:

. Midpoint orders are not disseminated to the market, only the last midpoint order trade
price is shown in the inside market information. Also midpoint orders are shown in the
inquiries and reports. Midpoint orders are only allowed for continuous trading model
instruments. Midpoint orders can be inserted with or without a limit. Nevertheless, the
limit serves only as a boundary and shows only up (down) to which midpoint price the
respective buy (sell) order shall be executed. All buy orders with a limit exceeding or
equal to the current midpoint and all sell orders with a limit below or equal the current
midpoint are considered for execution.

Xetra 10.0, launched in July 2009, introduced the new order types Discretionary Orders and
Hidden Orders:

. The Discretionary Order is a new order type for the open order book of Xetra. It
enhances the already existing limit order by a second parameter, the “Discretionary
Range”. The Discretionary Range is hidden and therefore not visible for other market
participants. It defines the amount by which the Discretionary Order is allowed to trade
at a price that is more aggressive than the visible limit.

. Another new order type introduced with Xetra Release 10 is the Hidden Order. Hidden
Orders enable trading participants to enter non-visible Limit Orders in the Xetra order
book. Pursuant to the “Markets in FInancial Instruments Directive” (MiFID), hidden
orders must be large in scale compared with normal market size.

. For members requiring a faster response from Xetra concerning their order status, non-
persistent orders and quotes are introduced. All quotes become non-persistent by defi-
nition. Members can choose whether they send their orders as persistent or as non-
persistent orders. The main functional difference is that non-persistent orders and
guotes are removed from the order book in exceptional circumstances, i.e. typically, if
there are technical problems on the exchange's back-end side or when a product
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leaves the “HALT"” state. In both cases a “Market Reset” is triggered, whereby only per-
sistent orders are restored in the order book. A message is displayed in the Message
Log window to point out which set ids are affected; in case of Market HALT or Instru-
ment HALT the market reset information contains rather the instrument id.

The Midpoint Order introduced with Xetra Release 9.1 is enhanced in the course of
Xetra Release 10 by the introduction of an additional parameter on order level, the Min-
imum Acceptable Quantity (MAQ).It can be defined by the trader for each Midpoint
Order separately. An order with a MAQ executes only against other orders if the MAQ-
restriction is fulfilled.

Enhanced Transaction Solution a new optional trading interface is introduced for low-
latency market access and transaction processing. Enhanced Transaction Solution is
expected to be used by electronic trading machines, such as quote-machines or algo-
rithmic trading engines.

The Enhanced Broadcast Solution is a new optional interface that delivers market data
with significantly improved performance, makes more efficient use of bandwidth, offers
a more granular subscription model and provides un-netted prices with order book
depth which exceeds the current level of ten.

In both Continuous Auction trading models, data distribution is enhanced. Depending
on the trading model it is possible to broadcast the Specialist Quote or the Market
Maker Quote as well as inside market information via VALUES and the Xetra J-Trader.

Two new reports CB062-"Designated Sponsor Refund” and CB143-"Specialist Refund” are
provided in the Report Selection window.

Xetra 11.0, launched in June 2010, introduced the new execution restriction BOC (book-or-
cancel), extended tick-size settings, a new quote type indicator for Indicative Quotes (1), a
longer Settlement Account field, the Settlement Code is reduced to the value DVP, the
settlement date T+1 for OTC trades, enhanced data distribution for the Continuous Auction
models, Mass Order Entry import and special behavior for currency GBX.

With Xetra Release 11.0 the performance of Xetra is improved. The processing time of
non-persistent orders and quotes is significantly reduced by the introduction of a differ-
ent back-end processing for non-persistent orders and quotes versus persistent orders.

The new order execution restriction “BOC” (book-or-cancel) is introduced. It requires
that the order has to be placed as resting liquidity into the open limit order book. When-
ever immediate execution upon order entry is possible (i.e. the order is aggressive), the
BOC order is rejected. Thus, the BOC order condition ensures that the order is always
passive. The BOC order execution condition is only applicable with limit orders. The
BOC order is applicable with any validity constraint and is not allowed in combination
with a trading restriction. All BOC orders are deleted when an auction or a volatility
interruption is triggered.



Deutsche Boérse Group

Xetra Release 14.0 Version 1.0
J-Trader User Manual
8/26/13
Page 5

With regard to the introduction of a harmonised tick size regime in Europe the tick-size
is extended to allow up to 4 decimals for equities.The number of tick-size settings is
extended to a maximum of 11 price limits for each instrument.

A new quote type indicator Indicative Quotes (l) is introduced with Xetra Release 11 to
be used in the continuous auction with market maker / issuer trading model. This new
type implements indicative quotes with volume. It behaves like a standard quote with
no volume, while displaying the entered volume.

Another change is made in the Settlement Account fields (StlAct). The length is
changed from 10 alphanumeric characters to 35.

The Settlement Code (StICod) has now only one selectable value (DVP). The two other
values, DFP and DAP are not longer available. Furthermore, T+1 is enabled as a valid
settlement date for OTC trades. T+1 OTC trades in CCP instruments are processed as

non-CCP trades.!
For OTC trade entries in instrument type "EQU" it is possible to enter any price which is

an integer multiple of 10 to the power-(DispIay Decimals for the instrument)

In both Continuous Auction trading models, data distribution is enhanced. For instru-
ments traded in one of the Continuous Auction trading models where currently order
book information is already available via VALUES the same information as in the Pre-
Call Phase will also be available during Pretrading. Depending on the trading model the
Specialist Quote or the Market Maker / Issuer Quote as well as inside market informa-
tion is broadcast in the Pretrading Phase.

It is possible to import a set of orders from file in the “CSV” and “TXT” format into the
Mass Order Entry window in the Xetra J-Trader GUI. Data items in this file have to use
a semicolon (*;") as a separator.

A special processing is added for instruments listed with trading currency British Pence
‘GBX’. The field StICurr contains British Pound (‘GBP’) and the fields MktVal, StIAmt
and AccMktVal are displayed with the corresponding value in British Pound. For netted
trades note that the AvgPrc is derived from the settlement amount and is not the aver-
age of the match-prices. It is calculated as the accumulated market value for the netted
trade divided by the accumulated quantity for the netted trade. To be consistent with
the price, the AvgPrc is calculated in GBX units for instruments listed in Xetra with price
currency GBX.

Xetra 11.1, launched in May 2011, introduced following features:

L]

For bonds with denomination currency different from Euro, but with settlement currency
which is Euro an up-to-date exchange rate is needed. Xetra will be enhanced in the
way that an actual exchange rate can be provided. Specialists can enter the exchange

1. Only applies to trades entered by users admitted to Frankfurt Stock Exchange.
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rate when entering a matching quote in the Quote Entry window using the new field
ExchRate.

. In order to make bonds with variable coupon period dates tradable on Xetra a solution
to update the coupon date will be implemented. Finally bonds with pool factors will be
supported in Xetra system.

Xetra 12.0, launched in November 2011, introduced following features:

. Strike Match Order: The Strike Match Order gives members the possibility to define
apart from the normal order limit a minimum limit for buy orders or maximum limit for
sell orders. Rationale of this new order execution condition is that, depending on the
user’s trading strategy on derivatives’ markets buying (selling) a security might only be
reasonable if the relevant underlying’s auction execution price is above (below) a cer-
tain limit. As derivatives’ markets usually rely on underlying’s auction prices, Strike
Match Orders are only relevant during closing auctions. i.e. they have to be entered
with trading restriction “Closing Auction”.

. Flexible Trading Times for Continuous Auction: This requirement addresses a
shortcoming in the existing implementation of continuous auction market model. It is
currently only possible to define one common trading schedule for all continuous auc-
tion instruments on one Xetra instance and it will be possible to define individual trading
schedules. A new exchange segment will be set-up for each group of instruments that
follows the same trading schedule. For each exchange segment an own ISIN exists
that is used to broadcast the state changes of an exchange segment.

. Multiple Markets: With Xetra 12 the existing limitation that one ISIN can only be listed
on a single market per Xetra environment will be removed. Instead the combination
ISIN plus market needs to be unique per Xetra environment. The ISIN defined by the
member’s application plus the market specified at user logon uniquely defines the
instrument. One important exception are broadcasts which will be enhanced by the
instrument’s MIC in the Xetra broadcast structures. This allows member applications to
collect broadcast data of different users on different markets and also allows a straight
forward realization of broadcast retransmission requests.

. Clearing Member Stop Button: The Clearing Member Stop Button enables Clearing
Members to declare in an automated manner that they no longer consent to process
the transactions of their Non-Clearing Members, if the latter exceed their agreed trad-
ing limits. Clearing Members can thereby stop the trading activities of their Non-Clear-
ing Members. Once the Clearing Member has applied the Stop Button, all orders and
guotes of the Non-Clearing Member concerned are deleted and entry of new orders
and quotes is prevented. The entry or approval of OTC trades is no longer possible for
the Non-Clearing Member and also trade modifications are not allowed anymore.

. Cross Request: The Xetra rules for crossing will be changed with Xetra 13. Members
that want to enter a cross trade, have to inform the market via cross request. This cross
request is distributed to all Xetra members and gives members the time to react
accordingly in order to participate in the trade.
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. External Reference Price Feed: Xetra Release 12.0 supports integration of current
order book information from a reference market through an external reference price
stream. This feature will not be active as of the start of Xetra Release 12.0.

. TOP Order: A trading restriction for Xetra 12.0. Only limit orders with execution restric-
tion top-of-book are possible, but no BEST orders. TOP orders can only be entered via
ETS. The orders are non-persistent. TOP orders may be entered for the trading model
continuos trading only. No trading restrictions are supported. Incoming TOP orders are
in general not permitted for executions against visible orders. A sitting limit order can
be changed to a TOP order but not vice versa. A new TOP order that leads to a narrow
spread is placed in the order book. A new TOP order that doesn't lead to a narrow
spread is cancelled.

. Common Report Engine: With Xetra 12.0, a common report engine service will be
introduced which will enable centralised provision of reports. Members need to pre-
select reports they would like to receive via the Common Report Engine on the J-
Trader GUI. This will enable members to retrieve all their GUI selected reports from a
single source. The service is provided independently from the existing MISS infrastruc-
ture.

Xetra 13.0, launched in November 2012, introduced following features:

. TOP+ Order: As second step, after introduction of TOP order, a new restriction TOP+
was introduced. TOP+ orders behave in many aspects identical to TOP orders but they
are also accepted if they are not at real top-of-book but also if a limited amount of visi-
ble order volume has a more aggressive limit. In addition execution conditions for TOP
and TOP+ orders are changed. If a TOP or TOP+ order is executable with its limit
against visible orders at the other side of book it gets cancelled independent of order
book constellation of hidden orders. TOP+ order functionality via J-Trader is restricted
to order deletions. Full functional coverage is offered via Enhanced Transaction Solu-
tion.

. Quote Request for Continuous Auction: Quote request is offered for continuous
auction instruments with Specialists. Quote request information is distributed to Spe-
cialist. Continuous Auction Special Auction: A new trading restriction will be offered for
continuous auction instruments with Specialist. Orders entered with this trading restric-
tion only participate in auctions which are marked as special auction by Specialist at
price determination / matching quote entry. Prices from special auction are distinguish-
able from other prices in the Ticker window.

. Order Validity: Order validity was extended from T+89 to T+359 for all trading models.

. Initial Password Change: With the Xetra 13 system update, new users are forced to
change their initial password. If new users choose J-Trader for initial logon, Change
Password window will pop up and force password change.

. Bilateral Aggregation: Xetra market segment was enhance its services by bilateral
aggregation for non-CCP instruments. If both members support bilateral aggregation in
the respective A/ P accounts and if the instrument is configured for bilateral aggrega-
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tion support, the Xetra trade information distributed to members and visible on internal
interfaces will be enhanced by bilateral aggregation display. In trading model Continu-

ous Auction one of the counterparties must be the Issuer of the instrument, if the mem-
ber and the non-CCP instrument are eligible for bilateral aggregation.

OTC Enhancements (Xetra Trade Entry): Xetra OTC functionality was enhanced by
the following features: In order to support switch of OTC services from XONTRO to
Xetra, some enhancements were implemented. OTC automatic approval will be config-
urable by the member that receives OTC trade for approval. If receiving member has
configured to automatically accept OTC trades from the entering member, the OTC
trade will get approved automatically. Automatic approval settings per member can be
configured more granular by restriction to certain instrument groups and by definition of
a maximum market value up to which automatic approval is supported. OTC functional-
ity will be furthermore enhanced by new entry fields, which define whether a trade is
supposed to be cleared in CCP and by an additional cost amount which is added to the
settlement amount. Cancellations / reversals of OTC trades will be enabled for mem-
bers. In addition, it will be possible for members to enter OTC trades on behalf of two
other members.

Number of Tick Bands: The number of tick bands was enhanced from 11 to 20, in
order to be able to set up instruments according to all current FESE tables. Enhanced
tick band information will be provided in all member interfaces, which provide tick
bands / master data.

Price Movement Barrier Enhancement: The price movement barrier functionality,
introduced with Xetra 12, was enhanced that orders which are outside the range and
besides aggressive will be rejected, i.e. Xetra will now accept buy / sell orders below /
above the price barrier.

New Features A summary of the new functionality in Release 14.0:

Validity of Iceberg Orders: The validity of iceberg orders is extended to T+359

Market Maker Protection: Designated Sponsors can define order and quote thresholds for
Designated Sponsor Orders and Quotes that cause automatic deletion of orders and quotes
in continuous trading trading model instruments.

1.1 Purpose

The purpose of the user manual is to:

Identify the supported business functions,

Explain the structure and the content of the windows,
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. Familiarize the user with the “look and feel” of Xetra and its features.

This user manual is intended to be a reference guide, where information about Xetra windows
can be quickly accessed. It focuses on giving a detailed description of the windows and their
functions.

The user manual comprises 5 chapters.

Chapter 1 introduces the purpose and usage of the Xetra J-Trader user manual.
Chapter 2 gives an overview of the Xetra front end system and window flow.
Chapter 3 describes how to access the Xetra front end.

Chapter 4 describes the Xetra J-Trader windows in detail.

Chapter 5, the appendix, contains an overview of;

. icon names,

. specific error messages and warnings,
. resource access levels,

. instrument states and system states,

. glossary.

1.2 Prerequisites

To ensure that each user can trade electronically and use Xetra effectively, the following
prerequisites should be met.

A full installation and configuration of Xetra.
The user should check with his network and system administrators that all network, hardware
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(including Smart Card reader in case of the Internet access), and Xetra front end software
configuration requirements have been met.

A login identification and password for the Xetra front end.
A Xetra user ID and password for the Xetra back end.
A trader license for Xetra.

For access to the Xetra System via the Internet, each user is given a Smart Card that
provides a mechanism to identify the singular user and his assignment to a member ID.

1.3 Common Window Controls

The following section provides an overview of the standard window components and
introduces specific terms that are used throughout this document.

Control Field Menu Field Tool Menu Title
Button Name Item Group Bar Bar Bar

Min/Max

Button
FTDRB - 535000 - FFM - Own O: der Overvicw
Window /Order Select Colur :l::tso':l
WS | Y| B
Exch: [FFM O Profile (& Instr O InstrGrp DRB b )
|_—| Button
B/S Instr_ WKN ISIN Name |Exch ImRat issuer| | [ Add.  4Af
8 |DRB 535000 |DE0005350003 | DRESDNER BANKAG NAO.N, [FFM_| | [
8 |DRB 535000 DE0005350003 DRESDNER BANKAG NAO.N. [FFM_| | | Add Using... Vertical
e |DRB 535000 |DE0005350003 DRESDNER BANKAG NAO.N. [FFM_| | | ==
B |DRB |535000DE0005350003 |DRESDNER BANKAG NAO.N. [FFM | | | «—poany.. | Scroll Bar
e |DRB 535000 |DE0005350003 DRESDNER BANKAG NA O.N. [FFM | | |
8 |DRB 535000 DE0005350003 DRESDNER BANK AG NAO.N_[FFM | | [ Delete
e |DRB |535000|DE0005350003 | DRESDNER BANKAG NAON. [FFM | o | 1 List Box
8 |DRB 535000 DE0005350003 DRESDNER BANKAG NAO.N. [FFM | | | Hold
B |DRB |535000 |DE0Q005350003 | DRESDNER BANK AG NAO.N_|FFM | | |
S DRE |535000 | DEOD0S5350003 DRESDNER BANK AG NAO.N. [FFM | | | Release =
§|DRB |535000 |DE0005350003| DRESDNER BANKAG NAO.N. |FFM_| | | Horizontal
S DRB |535000 DE0005350003 | DRESDNER BANKAG NA O.N. [FFM_| | | —1Scroll Bar
S DRB |535000 |DE0005350003 | DRESDNER BANK AG NAO.N, FFM | //
S/DRB 535000 | DE0005350003 | DRESDNER BANK AG NA O.N. |FFM |
< > Message
e ]
FFM | i) 100 BOOKED «— | Bar

Figure 1.1:Xetra Windows Common Controls

Note: The window snapshots in this user manual are taken from a Microsoft Windows XP
(Intel) platform. The exact 'look and feel’ of the windows depends on the underlying platform
window manager. Your current workstation may differ slightly from the snapshots shown in

this user manual.
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Control Button

Field Group

Menu ltem

Field Name

Entry Field

Display Field

Title Bar

Menu Bar

Min. Button

Max Button

Close Button

Buttons

The Control Button enables the user to manipulate the active window.
Double clicking on the left mouse button (assumption is a right-hand mouse) closes the
window. Other typical window options are enabled via a single click, such as Move or Resize.

A field group combines two or more display, entry fields and / or buttons, which allow the user
to specify certain settings or functional selections.

Each menu of the menu bar may contain several Menu Items which can be chosen in the
same way as menus.

Name of field where entries can be made.

A window may contain one or more entry fields. In these fields, values can be entered and
modified using the keyboard, or by selecting the values from a field specific context menu by
pressing the right mouse button.

A window may contain one or more display fields that contain information for the user. Values
displayed within display fields cannot be changed.

The Title Bar displays the current window title.

The Menu Bar contains the menus available in the window. Menus are accessible by either
using the left mouse button or the mnemonic (“<ALT>-key” keyboard combination).

The Min. Button allows the user to minimize the window, and to display as an icon either the
active window or any window that can be accessed through this window.

The Max Button allows the user to maximize the size of the window to fill the entire display. If
the window is maximized, the Max Button then shrinks the window to its former size.

The Close Button allows the user to close the window.

Windows may contain buttons, which can be used to execute the function indicated by the
button label. For example, clicking the Submit button initiates a transaction and closes the

1.Differences may occur on a Sun Solaris platform.
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List Box

Horizontal Scroll-

bar

Vertical Scrollbar

Message Bar

Toolbar

window when the transaction is successfully completed. If an error occurs, the window will
remain open.

Buttons are only enabled when the button’s action is executable. Buttons are disabled
(shaded) if the entry of values in one or more fields in the window is still necessary.

List boxes display information in the form of a table. Each column within the list box is
described.

The Horizontal Scrollbar allows the user to view parts of a window that may not be seen, e.g.,
elements of lists which cannot be displayed in their full width within a window.

The Vertical Scrollbar allows the user to view parts of a window that are hidden, e.g.,
elements of lists which cannot be displayed in their full height within a window.

Responses and error messages from an action in the window, or one of its child windows, are
displayed in the message bar at the bottom of the window.

Various menu functions available in any given window can be accessed directly from the
Toolbar. Clicking on an icon performs the corresponding function exactly as if the function had
been chosen via the menu, shortcut, or function key (as applicable). The following is a sample
of all possible icons (note that not all windows have all icons available as depicted here).

E DRB - 535000 - FFM - Own Order Overview

Window Order Select Columns Help XETRA
ddd<se e | Y BERE0NE |9

Figure 1.2:Example Toolbar

The icons are left aligned and there is a separating space to form icon groups for “Window”,
“Filter” and “Columns”. The title of an icon appears in a pop-up field when the cursor is left to
rest on it for a brief time. The icons also appear to the left of the corresponding pull-down
menu items.

The toolbar has a vertical toggle button that allows the user to collapse the toolbar. If the
toolbar is collapsed, the toolbar is hidden and instead a thin toggle bar is shown that contains
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a thin horizontal button to expand the collapsed toolbar. If this button is pressed, the toolbar
will be expanded again.

The state of the toolbar (expanded or collapsed) can be saved using the Window/Save
Settings menu action.

In the following, the individual icons are depicted in large size, and the related functions are
briefly described.

Save Settings

=

Figure 1.3:Save Settings toolbar icon

Clicking on this icon saves the current settings for the window.

Clear Settings

ks?

Figure 1.4:Clear Settings toolbar icon

Clicking on this icon clears the currently saved settings for the window.

Sort
Figure 1.5:Sort toolbar icon

Clicking on this icon opens the Sort window, which is described in section 1.6.1.

Find
Figure 1.6:Find toolbar icon

Clicking on this icon opens the Find window, which is described in section 1.6.2.

Print
.
-

Figure 1.7:Print toolbar icon



Deutsche Boérse Group

Xetra Release 14.0 Version 1.0

J-Trader User Manual
8/26/13
Page 14

Clicking on this icon opens the Print Table window, which is described in section 1.6.3.

Export

%

Figure 1.8:Export toolbar icon

Clicking on this icon opens the Export Table window, which is described in section 1.6.4.

Select Filter ...
< r
Figure 1.9:Select Filter ... toolbar icon

Clicking on this icon opens the Filter window.

Select Instr/Grp/Prof ...

- 't}
Figure 1.10:Select Instr/Grp/Prof ... toolbar icon

Clicking on this icon opens the Instrument/Group/Profile Selection window.

Delete Columns

=

Figure 1.11:Delete Columns toolbar icon

This icon is used to remove columns from a list box. Select the column or columns to be
deleted. The Shift key can be used to select a block of columns as follows: click on either end
of the desired block, hold down the Shift key and click on the opposite end of the block, and
the block is highlighted. Separate non contiguous columns can be selected by holding down
the Ctrl key (Strg on German keyboards) and clicking on the desired columns.

Clicking on the Delete Columns icon deletes the highlighted columns in the list box (actually
the columns are only hidden; the underlying data is, of course, not affected).

Add All Columns

B
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Figure 1.12: Add All Columns toolbar icon

This icon restores the original column configuration to the list box.

Select ...

Figure 1.13:Select ... toolbar icon

Clicking on this icon opens the Column Selection window, which is described in section 1.6.5.

Freeze Columns
-

e

Figure 1.14:Freeze Columns toolbar icon

This function allows the user to select a block of columns on the left side of a list box which
will remain visible while the rest of the columns are scrolled to the back left. Select a column
from which the block to remain visible is frozen (including the selected column), click on the
Freeze icon, and the scroll bar is reduced to the unfrozen block of columns to the right of the
frozen block. Scrolling across in the unfrozen block leaves the frozen block visible; the
scrolling columns disappear under the frozen block.

Unfreeze All Columns
L

Figure 1.15:Unfreeze All Columns toolbar icon

This icon removes a frozen block setting as described above. The scrollbar is restored to full
size under all columns, and the entire list box scrolls as usual.

Autofit All

=)

Figure 1.16:Autofit All toolbar icon



Deutsche Boérse Group

Xetra Release 14.0 Version 1.0

J-Trader User Manual
8/26/13
Page 16

Clicking on this icon adapts the column width to the smallest possible size.

Inquire

Pa

—

Figure 1.17:Inquire icon

Clicking on this icon allows to (re-) inquire for data from the Xetra back end.

Reload

&

Figure 1.18:Reload icon

Clicking on this icon allows to refresh the data in the list box.

Stop

9

Figure 1.19:Stop icon

Clicking on this icon allows to stop long running inquiries.

Xetra Logo

XETRA

Figure 1.20:Xetra logo
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Clicking on the Xetra logo allows the user to get immediately to the Main Menu (SC-L) or to
bring all windows of one Xetra J-Trader session to the front (DC-L). The Xetra logo is
available in the upper right corner of any screen.

1.4 User Manual Conventions

To standardize the description of the functions and the front end windows, this manual uses a
standard set of conventions for terms, abbreviations, etc. The following explains the terms
used for the window descriptions.

Each window description provides the user with information about specific structure and
contents of the window. Therefore, the description for each window includes one or more of
the following points:

L]

menu bar,

list box(es) and specific mouse usage within the list box(es),
tabbed pane,

field group(s) and specific mouse usage within the field group(s),

button(s), global context supporting specific mouse usage.
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Menu Bar

Menu

List Box

The description of the window menu contains:

(1) menu bar commands with mnemonic (for using the keyboard instead of using the mouse),
(2) menu items with mnemonic for each command,

(3) an explanation of the command function, and

(4) its corresponding keyboard short cut (if applicable), which initiates the same function using
the keyboard instead of using the mouse to select a menu item.

Menu Bar (1) Item (2) Description (3) Short Cut (4)
Window Save Save the current Ctrl+S
Settings window settings.
Close Close the window Shift + F4
without further action.
Order Add... Open the described
window.

List boxes display information.

The columns of each list box are described by:
. title
. description of the column content

Additionally, the usage of the mouse to initiate a command for each specific field / column is
described. This may also include context menus (see section “Context Menu” within this
chapter) which provide a list of possible actions that can be performed. The context menu can
be opened by clicking the right mouse button in the list box. Releasing the right mouse button
executes the selected action. All columns in the list boxes can be resorted. This can be
performed by clicking on the column header with the right mouse button and dragging the
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Tabbed Pane

columns to the appropriate position. Information that is momentarily not needed can be
hidden by deleting the column from the list box display.

[Instr | WKN | ISIN |BidQty| Bid | Ask |AskOty|
ALC |6E1900|DEODOGET 3000
ALY |840400|DEODOS404005
AMZ |504700|DEODOS047005] 300, M
BAS [515100|DEO0DS1A1005| 5300 G3.00[  m5.00[  GOD
BAY |575200|DE0OO0S7S2000
BMiY | 519000 |DEODDS190003 | 28000 1,415.08[ 141510/ 100
BUD |527800 |DENO0S278006
DRE |535000 |DEODOS350003| 200/ 100.00[ 10100 600
DTE [555750 [DEOO0S557508

Figure 1.21: List box example: Order Inside Market list box.

Order Inside Market List Box

Column (1) Description (2)

Instr Instrument short name.

WKN Wertpapierkennnummer.

ISIN International Security Identification Number.

BidQty Accumulated quantity for the bid limit.

Bid Bid price of the order - the value ‘M’ indicates the existence of market

orders or market-to-limit orders in the order book.

Ask Ask price of the order - the value ‘M’ indicates the existence of market
orders or market-to-limit orders in the order book.

AskQty Accumulated quantity for the ask limit.

A tabbed pane is a switch panel used to select a specific pane within a fixed number of panes.
The selected pane determines the content of the corresponding list box. A tabbed pane is
described by:

. an identifier

. an identifier description.



Deutsche Boérse Group

Xetra Release 14.0

J-Trader User Manual

Version 1.0

8/26/13
Page 20

The selected pane is described by the corresponding list box.

Ne: Profile Entry / Maintenance

Window Instrument FilterSet Columns  Help XETRA
| Profiles | InstrGroups | FilterSet|

Exch  |InstrGrp GrpName Instriyp |
EXT EXTE EXTERMAL INSTRUMENTS EXT

FFM__ |BAST BASIS INSTRUMENTS BAS

FF M BND1 BOND GROUP ONE BOM

FFh BND2 BOND GROUP TWO BOM

FFM END3 Bonds 3 BON

FF BEND4 Bonds 4 BON

FFi EQU1 EQUITY GROUP ONE EQU

FFM EQU2 EQUITY GROUP TWO EQU

FFM EQU3 EQUITY GROUP THREE EQU

FF N FBAS BASIS INSTRUMENT FOR FRANKFURT |BAS

Exch |instr _ |LongName |WKN [ISIN |QuotProv  WarCateg |

Figure 1.22: Tabbed pane example: Profile Entry window (partial screenshot).
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Field Group

Instrument Source Selection Tabbed Pane

Identifier Description
Profiles Opens the Profiles selection pane.
InstrGroups | Opens the InstrGroups selection pane.
Filter Set Opens the Filter Set pane.
Instrument Groups Selection Pane
Instrument Groups Selection List Box
Column Description
Exch Exchange ID
InstrGrp Short name of the instrument group
GrpName Instrument group long name
InstrTyp Type of instruments (equity, bond, warrant, or basis instrument)

A field group combines two or more display and / or entry fields, which allow the user to
specify certain settings or functional selections.

Exch: :FFM

O Profile O Instr & InstrGrp

Figure 1.23: Field group example: Instrument Selection field group.

As part of the window description the field group explanation lists for each of its elements:

. Field identifier,

. Identifier type,
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. Description of its function,

. Value / syntax for field entries,

. Notion if a context menu is given, and

. Mouse usage concerning available context menus.

If a field specific context menu containing possible field entry values exists, an asterisk "*" is
placed within the CT column (CT = Context menu) and the field specific mouse usage is
added to the field group description.

Conventions for the identifier type within a field group are as follows:

. B = Button

. D = Display only field

. EM = Entry field mandatory

. EO = Entry field optional

. S = Selection (chooser or radio button)

A button allows the user to execute a specific command; e.g., submit an order. The button
label and its corresponding command / action are described. An ellipsis "..." after the button
label indicate that pressing the button opens another window to execute that command.
Buttons are enabled as soon as all entries / settings required to execute the respective
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function have been made. Entry fields are enabled where entries of specific orders are

required.
Quick Filter Field Group
Identifier | Type Description Value / Syntax CT
Exch D Exchange at which the instrument is being | 3 characters:
traded. The field is disabled and pre-filled | alphanumeric.
with the logged-in exchange.
Profile S Select a profile as filter criterion.
Instr S Select a single instrument as filter
criterion.
InstrGrp S Select an instrument group as filter
criterion.
Instrument | EM Instrument short name, max. 5 *
field characters:

alphanumeric

or
Wertpapierkennnummer,

or
max. 9
characters:
alphanumeric,

or or
ISIN, 12 characters:
alphanumeric.
or or *
Instrument Group ID, max. 4
characters:
alphanumeric for
Instrument
Group ID.
or or *
Profile ID. max. 20
characters:

alphanumeric
and special.
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Mouse Usage (6) | Column Description
SC-L Any Select row and show the according instruments in the
Instrument Selection list box.

Context Menu

Mouse Usage

Field groups may contain entry fields, which have a field specific context menu. A variety of
possible field entry values exist in this context menu. Context menus provide a list of possible
entry values for the respective entry field and can be opened by clicking the right mouse
button in the entry field. Selecting an item with the left or the right mouse button pre-fills the
entry field with the selected value.

EBMW - 519000 - FEM - Order Entry

Window Select Help
(|9

BUY
Exch: FFM el ‘EUvalue |Description |
Instr: B aty: [ M Maret
Limit I B
ExecRes: | TrdRes: [ ] Midpoit
Act: P | validity: [_1_8. D Discretionary
Text | WEETEO. | lHidden
stoplimit | | Peakaty | )
OnBehalf: .A‘T’RBM ' ExeclD; | '
OrderNo: | Hold: @

Figure 1.24: Context menu example: Order Type field in Order Entry window

Conventions for describing the usage of a standard right-handed mouse in all descriptions are

as follows:

. SC-L single click left,

. DC-L double click left,
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Split Pane /
Divider

Global Context

. SC-R single click right.

A split pane with list boxes is a pane which is divided into two areas both containing a list box
and a divider (horizontal or vertical line element) between them.

By mouse-dragging the divider, space can be shifted from one area to the other, thus enabling
the user to change the proportion between the list boxes.

Fe: Profile Entry / Maintenance

Window Instrument FilterSet Columns Help XETRA

| Profiles| InstrGroups | Filterget|

Exch |InstrGrp GrpName InstrTyp | .
EXT __|EXTE EXTERNAL INSTRUMENTS Al
FFM___|BAS1 BASIS INSTRUMENTS ‘|

- BOND GROUP TWO BON ,
FFM__ |BND3 Bonds 3 BON .
FFM__ |BND4 _ |Bonds 4 BON '| | Divider
FFM__ [EQU1 EQUITY GROUP ONE EQU /,,/[’
Exch  Instr | LongName . WKN ISIN
FFM__ |AUC  |[BONDAUC 113482 |DE000114 |
FFM__|BADD _|BUNDANL.Y.94/24NK OZSSSTVFLAT 114200 |DEOOO11 |
FFM__ |BAD1 _|BUNDANLV.97/07NK OZSSSTV FLAT 114201 |DE00011 |
FFM__ |BAS1 |BUNDANLY.90 (2000) STV20.10.  [113481 _ |DE00011
FFM__ |BCCA2 |B.BAHN ANL 90 92/00 VARSTV 13, |BC1150795 BCO0011 |
< >

Figure 1.25: Split Pane / Divider example: Profile Entry / Maintenance window.

Context menus that are not field-specific, but affect the contents of the whole window, for
example, switching between different order books on the Order Instrument Overview window,
are described in the last section of the window description. Global context menus are
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accessed by clicking the right mouse button outside of any field groups or list boxes in the
window. Context menus only exist in selected windows and fields.

1.5 General Functions and Features

Xetra Online Help ~ The majority of the J-Trader System User Manual has been integrated into the online help
facility for Xetra J-Trader. This facility offers a rich source of quickly available information

about the system and its functions.

Keyboard Usage In addition to the convenient usage of the mouse, Xetra J-Trader provides also keyboard

navigation by using commands.

Menus can be accessed with the <Ctrl> - key combination in the same way as using the
mouse. A menu item within an opened menu can be selected by entering the underlined

character.

Short Cut Function
CTRL+A Select all cells in a table
CTRL+E Open the Export Table window
CTRL+F Find
CTRL+G Preferences
CTRL+ Online Time and Sales Sheet
CTRL+L Login / Logout
CTRL+M Order Market Overview
CTRL+N News
CTRL+O Order Instrument Overview
CTRL+P Open the Print Table window
CTRL+Q Exit
CTRL+R Fast Order Entry
CTRL+S Save Settings
CTRL+T Trade Information

Version 1.0
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CTRL+U

Add all columns to a table

CTRL+W

Save Window Configuration

Figure 1.26: Keyboard navigation and associated action

There are also a number of global function keys that are valid over the entire application.

Function Key

Function

F1

Help

F2

Order Entry

F3

Quote Entry

Ctrl+F3

Filter...

F4

Quote Request Entry

Shift+F4

Close window

F5

Ticker

F6

Profile Overview, Instrument/Group/Profile Selection. By pressing this
key in some windows of the application, the windows Profile Overview,
Instrument/Group/Profile Selection will be opened.

F7

Main Menu

F8

Own Order Overview

F9

Open OTC Trading

F10

Back Office Information

F11

Full Table Mode

Shift+F11

Quote Request Overview

F12

Instrument Watch

Figure 1.27: Global function keys valid over the application
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In addition to the global control keys, there are local control keys which allow rapid access to
the various functions of the Xetra J-Trader. The precise functionality of these keys is window-
specific and can vary according to the window which is active.

For example, the user can use the combination of the <ALT> key + corresponding mnemonic
(underlined) letter of the button label to select a menu command or function. These
mnemonic letters are shown within the window description subject to the following
convention:

W = Mnemonic, e.g. the combination of <Alt> + W allows the selection of the Window menu.
Changing to other fields within the window is also possible by using the <TAB> key.
The <ALT> + <TAB> key combination allows to switch between open windows on the screen.
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Moving and
Resizing
Columns

Special
Characters

When Changes
Affect Windows

Dynamically
Updated
Windows

It is possible to configure the list boxes in each window to an individually defined layout. This
is done by clicking the right mouse button on the column header and dragging that column to
the desired position.

The width of a column cannot be changed.

Only insertion of ascii-codes between 32 and 126 is allowed.

Changes become effective in active windows on the front end either:

. Immediately

In the majority of windows changes take effect and can be seen immediately. This applies for
all entry and maintenance windows. An example of this is the Profile Maintenance window. If
an instrument is added to a profile, this instrument is displayed immediately in the Profile
Maintenance window.

. After closing and reopening the window

In several windows, changes can only be seen after the active window has been closed and
reopened. This applies to calling windows in which a profile is being used. If the profile, which
is currently used in an active window, is changed, the new profile will appear in the calling
window only after the profile has been re-selected or if the profile has been saved in the
window, after the window has been closed and reopened.

. After logging out and back in to the system

In several windows, changes can only be seen after the user has logged out of and back into
the system. This applies to changes relating to password and user authorization. If the user's
authorization is changed, the user can only see these changes after logging out of and back
in to the system.

. Logging into the system after a nightly batch run on the Xetra back end

For example if the user's instrument assignment is changed, the changes become effective
after the Xetra back end's nightly batch run.

The following windows receive private or public broadcasts
. Order Instrument Overview
. Order Market Overview

. Open OTC Trading

L]

OTC Reporting
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. Own Order Overview

. Own Quote Overview

. Quote Request Overview

. Cross Request Overview

. Back Office Information

. Trade Information

. Ticker

. Instrument Watch

. Risk Monitoring Maintenance
. News

. Message Logs (Standard)

1.6 General Windows

In the following chapters, all general windows of the Xetra J-Trader are described in detail.
The window screenshots shown in this document are taken from the Windows XP (Intel)
platform and may differ slightly from the windows in applications run on another platform.
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1.6.1 Sort Table

Overview

The Sort Table window allows users to define sorting criteria for selected overview windows.

E Back Office Information - Sort Table @@@

Window Selection Help XETRA

Available Columns Sorted Columns

ISIN Al @ Prc

Name & oty

Exch Add

i Delete

IntRat

Issuer

InstrSubTyp =

MryDat T :Default Sort Columns .
S g I

AvgPre f} -, A

Yid Descending | sl

AccOty T‘ ’

Curr |

Memnber ~| . : s

i OK | [ Apply l [ Cancel ||

|

Figure 1.28:Sort Table window

Traders may choose either the default sorting, or enable the user defined sorting to create
their own sort order, if no profile has been previously selected. If a profile is selected, the
sorting criteria specified in the profile is used. For user defined sorting, as many columns as
are needed may be added from the available columns to the sorted columns list box. The
columns, which are deleted in the parent window, are marked in the Available Columns list
box.

The user can identify these deleted columns and exclude them from sorting. For each
column, traders may choose either ascending or descending sorting by selecting the column
and clicking on the according button. The resulting sorted table is sorted according to the
sequence of the specified user defined sort criteria, then according to the default sorting
order.
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The Save Settings function saves any user-defined sorting. The sort order is restored the next
time the window is opened.

Action Clicking the OK button sorts the parent window list box and closes the Sort Table window.
Clicking Apply sorts the parent window list box but leaves the Sort Table window on the
screen. Clicking Cancel closes the window without further action.

Menu
Menu Bar Item Description Short Cut
Window Close Close the window without further action. Shift+F4
Selection Add Adds selected available column to sorted
columns
Delete Deletes the selected columns from sorted
columns
Ascendin | Defines ascending sort order for selected
g column
Descendi | Defines descending sort order for selected
ng column
Help On this Open the Help window. F1
window...
Window

Column Selection Lists

Identifier Description

Available Columns Displays the names of all columns available in the table of the
parent window except the ones already in Sorted Columns.

Sorted Columns Displays the name, order, and sort direction of the selected
columns.

Default Sort Columns | Displays the name of the default sort column and its default sort
order.
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Buttons

Identifier Description
Add Adds selected available column to sorted columns.
Delete Deletes the selected columns from sorted columns.
Ascending Defines ascending sort order for selected column.
Descending Defines descending sort order for selected column.
OK Sort the parent window’s table and close this window.
Apply Sort the parent window’s table and leave this window open.
Cancel Close the window without further action.
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1.6.2 Find

Overview

Action

The Find window is used to search for a given string in certain overview list boxes. This
window allows the user to quickly locate individual records, such as orders or trades.

Window Help XETRA

Find

(] Match Case

[]whole Word

[ Find Previous H Find Mext ][ Cancel
l_

Figure 1.29:Find Table window

The Find window is used to search for a given text. This window allows the user to quickly
locate individual records, such as orders or trades.

The user enters the text to search for in the Find entry field. Checking the Match Case box
specifies a case sensitive search. Checking the Whole Word box restricts the search to whole
words only. Clicking the Find Previous button searches for the entered text from the current
position backwards through the list box. Clicking the Find Next button searches for the
entered text from the current position forward through the list box. If a match is found, the
cursor is set to the first occurrence of the search text. If no match is found in the direction of
the search, it continues at the other end of the list box, and a message “WRAPPED
AROUND" is displayed in the status bar. If no matching item is found in the entire list box, the
message “STRING NOT FOUND” appears in the status bar.

The search stops and the cursor is repositioned whenever the searched for text is found,
even if it is just part of a larger text. This means that searching for "123" finds "4.123" or
"123,81". The data is searched in its formatted form, as displayed in the list box. This means
that searching for "1234" does not find "1.234" or "12,34". A list of recently used search texts
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Menu

Window

is maintained for each instance of the application. Saving the window settings does not store
this list of search texts. Clicking Cancel closes the window without further action.

Menu Bar Item Description Short Cut
Window Close Close the window without further action. Shift+F4
Help On this Open the Help window. F1

window...
Find Entry Field Group

Identifier Type Description
Find EO Text to search for.

Match Case S Match case when searching.
Whole Word S Look for whole words only.
Buttons
Identifier Description

Find Previous

Search backwards for matching text.

Find Next

Search forwards for matching text.

Cancel

Close the window without further action.
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1.6.3 Print / Print Table

Overview

Action

The Print / Print Table window allows to print the content of a window.

NG Print Table
Window Help XETRA
Range Orientation
Selection All ® Landscape
Format Font
Ad v ESansSe_rif—P!ain 9 3_:
Separation
() None (%) Tahle Row Contrast () Lines
[ Brint l [ Preview ] [ Cancel

Figure 1.30:Print Table window

The Print window is used to print a screenshot of the window (e.g. Trade Maintenance) for
windows without a list box. The Print Table window is used to print the contents of the list box
on windows with a list box. Apart from the title, the Print and the Print Table window are
identical.

The user may customize the print settings according to the defined print parameters.

The Range radio button group provides the choice of printing all or part of the list box. Some
overview windows may not allow the selection of rows; only the full table can be printed from
these windows. The Orientation radio button group allows the choice of portrait or landscape
formatting. The Format menu allows the selection of different paper formats. Currently A4, A3,
letter, and legal are supported. The Font menu allows selection of different font sizes. The
font size can be set from a minimum of 5 to maximum of 15. The Separation radio button
group provides the choice for separating the adjacent printed rows. The user can also choose
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to separate the rows with row contrast or a line. If the option none is selected in the button
group, no separation will be made.

For windows without a list box the Range radio button group and the Separation radio button
group are disabled.

Menu
Menu Bar Item Description Short Cut
Window Close Close the window without further action. Shift+F4
Help On this Open the Help window. F1
window...
Window

Print Table Entry Field Group

Identifier Type Description

Range S Allows either a selection or all contents of
the list box to be printed. Disabled for
windows without a list box.

Orientation S Selects portrait or landscape formatting.
Format S Selects paper format.

Font S Selects the font size.

Separation S Selects the type of separation between

adjacent rows. Disabled for windows
without a list box.
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Buttons
Identifier Description
Print Send the contents to be printed to the printer.
Preview Displays the contents to be printed.

Cancel

Close the window without further action.
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1.6.4 Export Table Dialog

When exporting table data to files, a file selection dialog is used to allow browsing of the file
system and to select a file.

E Export Table @

Lookin: | () exportfiles b ? EE

LY (%) Trades_20080207.csv

£ ] Trades_20080208.csv
My Recent
Documents

Desktop
My Documents

8

AP4321

% Filename:  [Trades_20080208cv = Export Table
Iy Nekwork
Places Files oftype. | CSV Files (m.cov) v

Figure 1.31:Export Table window

Overview When exporting table data to files, a file selection dialog is used to allow browsing of the file
system and to select a file. Notice that this dialog is a service of the operating system and
therefore looks different on different platforms.

Action Using this dialog, traders may browse the file system and check other directories as well.

The file name field is pre-filled with a suggestion for the file name, containing the name or
abbreviation of the window from which the export file will be created and the filter criteria that
have been selected. Additionally, these data will be part of a title row in the file itself.
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Window

Only text files (*.txt) and CSV files (*.csv) are supported. The type can be chosen from the
Files of Type chooser.

Clicking the Export Table button causes the file to be written. If the file already exists, a
confirmation dialog is displayed. All data in tables are exported in csv format, regardless of
any selection, deletion, rearrangement or freezing of columns.

Clicking the Cancel button closes the file selection dialog without further action.

Buttons

Identifier

Description

Export Table

Save the table data to an ASCII file.

Cancel

Close the window without further action.
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1.6.5 Column Selection

Overview

The Column Selection window allows the user to determine which columns in a list box are

visible.

E Own Order Overview - Column Selection

g

Instr
WWKN

ISIN
Name
Limit
RemQty
RemRLQty
ExecQty
PeakOty
MinAccQty
OrdTyp

|

Window Selection Help

Deleted Columns

B=1Ey

XETRA

Exch

IntRat

Issuer

InstrSubTyp |
|

Add |
™|

oK I[ Apply I[ Cancel

I

Figure 1.32:Column Selection window, as called up from the Own Order Overview window

The Column Selection window is available in windows containing list boxes. This window can
be accessed either via the menu item Columns...Select... or the Select... icon in the toolbar.

The Column Selection window opens as a unique child window to the window from where it
was opened. This means if the parent window is closed the child window is closed as well and
if the parent window is hidden the child window is hidden as well. The window will contain the
name of the parent window in its title together with the name Column Selection, as in the
above example Own Order Overview - Column Selection. If the user tries to open a second
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Action

Column Selection window from the parent window the existing Column Selection window is
activated.

The Column Selection window contains two lists that represent the status of the columns as
shown (on the left side) and deleted (on the right side).

Two buttons Delete and Add are located between these two lists that allow the user to move
one or more of the selected columns into the opposite list. Columns can also be deleted or
added using the Selection...Delete and Selection...Add menu items.

Selection of the column names is by single mouse click. The Shift key can be used to select a
block of columns as follows: click on the top or bottom of the desired block, hold down the
Shift key and click on the other end of the block, and the block is highlighted.

Individual columns can also be moved from one list to the other by a double mouse click on
the column name.

The sequencing of columns can be done in the Shown Columns list box by dragging and
dropping the columns with the right mouse button.

The Column Selection window has OK, Apply and Cancel buttons. If the user presses the OK
button, the new list of active columns is communicated to the parent window and the Column
Selection window is closed. If the user presses the Apply button, the new list of active
columns is communicated to the parent window that will refresh the display of its list box
according to that list and the Column Selection window will stay open. If the user presses the
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Cancel button the Column Selection window will close without changes to the columns of the
parent window.

Menu
Menu Bar Iltem Description Short Cut
Window Close Close the window without further action. Shift + F4
Selection Delete Move the selected column(s) from the
Shown Columns list to the Deleted
Columns list.
Add Move the selected column(s) from the
Deleted Columns list to the Shown
Columns list.
Help On this Open the Help window. F1
window...
Window

Column Selection Lists

Identifier Description
Shown List of columns, that will be visible in the parent window’s list box.
Columns
Deleted List of columns, that will not be displayed in the parent window’s list box.
Columns
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Buttons
Identifier Description

Delete Move the selected column(s) from the Shown Columns list to the Deleted
Columns list.

Add Move the selected column(s) from the Deleted Columns list to the Shown
Columns list.

oK Communicate the list of shown column to the parent window and close
the Column Selection window.

Apply Communicate the list of shown column to the parent window and leave
the Column Selection window open.

Cancel Close the window without further action.
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1.6.6 Date Chooser

The Date Chooser is a graphical component that allows a date to be chosen from a calender-

like window.

7

Figure 1.33:Date Chooser

The calendar displays a whole month and is opened by clicking on the arrow button of the
date chooser. Arrow buttons in the pop-up calendar can be used to select the month and year.
The month can also be selected by clicking on the month in the calendar and using the pop-
up month menu. The year can be changed by clicking on the year in the calendar and
entering the desired year or by using the year scrolling arrows. The date can be chosen by
clicking on the respective calendar date. Once the date has been selected, the calendar
closes and the selected date is displayed. The format of the display is: day of week, date,

month and year.

g
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4 m Rp g 10
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Version 1.0
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2. Xetra J-Trader - Changes to windows

2.1 Changes to windows compared to the previous Xetra J-Trader Release

The following table lists the window-specific modifications made to the previous J-Trader GUI.

Main Menu

Item Window Name in Xetra J-
Trader

Comment

Login and
Message
Log

Login/Logout

Change Scoach to Structured Products
Market 1-3

Trading

(Fast) Order Entry, Mass Order
Entry, and (Mass) Order
Maintenance

Iceberg orders can now be submitted
with Validity T+ 359.

Trading

Market Maker Protection

New window to define order and quote
thresholds.

OoTC

OTC Reporting

Window renamed from MiFID
Reporting to OTC Reporting.
Renamed OffOrdBk to ETF/ETP.
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2.2 Xetra J-Trader Windows - Quick Overview

The following diagrams show the Xetra J-Trader windows for Xetra J-Trader.

Xetra Trading System

Oircher Market

Cuerview

Oveer Market

—*  Oveniew

Trading

N order Entey

|pf Festoner
Entry

Mass Order
™ Entry

y
Ortler Entry TQuote Entry ¥ Cuotednry
|| Criate sequest Mass Cate
Cerview Entry
rags Ragusst
— Quote Request
Cverview — Entry
e Tk
Fiarket Maker
» Proedection
Crdire Time
Ll anasales .
L] t
Sheet o
Unikiarged
et Mznu Ite s ¥
il fram Hel 13

Figure 2.1: Xetra J-Trader Window Flow Part 1.
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Figure 2.2: Xetra J-Trader Window Flow Part 2.

ulteier Emiryy
mialrkenance

Changed for
Ral 140

Help

What's nrw

‘eszage Log

LegindLagaut

¥
Fapirac
“amsward
range
Passward

Mew for
Ral 144



Deutsche Boérse Group

Xetra Release 13.0 Version 1.0

J-Trader User Manual
8/26/13
Page 49

3. Accessing the System

This chapter describes the startup and access to Xetra and is divided in four parts which
illustrate:

» How to start the application,
« System Connect window and the user identification for the front end,
* Login / Logout window and user identification for the Xetra back end,

* Main Menu window allowing access to all functions supported by Xetra
J-Trader.
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3.1 Starting the Application via GATE

Depending on how the installation has been done, the application can then be started by
clicking on an icon or using a command line.

Before starting the Xetra J-Trader, the communication links with the Xetra back end have to
be established. The communication links must be closed after closing the trading session.
Starting and closing the trading session works as follows:

1. Start GATE session
To start a trading session, the communication links with the Xetra back end have to be
established using the "StartGate35" command line / icon.

2. Start Xetra trading session
After establishing the communication links with the Xetra back end, the trading session can
be started by clicking the "StartXetraApplicationR90" command line / icon.

3. Stop trading session
At the end of the trading session, the communication links must be closed by clicking the

"StopGate35" command line / icon.
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3.2 Login and Message Log Windows
3.2.1 System Connection Window
Description The System Connection window allows the user to log into the Xetra Trading System. Since

there are two alternative ways for accessing the Xetra Trading System, there are two different
connection windows:

XETRA

UserlD: |gateadm
Password: 2000000
QK ] [ Cancel

Figure 3.1:System Connection window (via GATE).

Functionality The System Connection window opens automatically after the application has started.

. Connection window (via GATE)
To login to the Xetra Trading System it is necessary to enter an identification and a
password. The identification and password should be provided by the system operator.
The OK button will be enabled after the minimum length (1 character) of the identifica-
tion and the minimum length (1 character) of the password have been entered. The
background graphics depend on the setup locally installed.

Window

Login Field Group for the System Connection Window only

Identifier Type Description Value/Syntax CT
UserlD EM Enter the login name. min. 1 - max. 20
characters:
alphanumeric
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Login Field Group for the System Connection Window only
Identifier Type Description Value/Syntax CT
Password EM Enter the password. min. 1 - max. 20
characters:
alphanumeric
Buttons
Button Description
OK Open the Login / Logout window and close the System Connection window
after user identification and password or the correct pin have been
successfully validated.
Cancel Close the System Connection window without further action.
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3.2.2 Login / Logout Window

Description

Functionality

The Login / Logout window allows the user to log into and to log out from accessible
exchanges of the Xetra Trading System.

IXE Login f Logout

Window  Help XETRA
TraderlD FPassword
DEFFRLTRO04 || |
l Long Name Status TraderlD ] Description Login
Fid i Logged in EFFRLTRO04 The Leading Pan-Eurapean Liguidity Pool
FRA [¥ETRAFRANKFURT 2 Available The Pan-Eurapean Multi-Market venue
SC1 |STRUCTURED PRODUCTS MARKET 1 |Availahle Structured Products Market 1
SC2 |STRUCTURED PRODUCTS MARKET 2 |Availahle Structured Products Market 2

SC3 |STRUCTURED PRODUCTS MARKET 3 |Availahle Structured Products Market 3
MM XETRA INTERMATIONAL MARKET Available HETRA INTERMNATIONAL MARKET

DUE [IRISH STOCK EXCHANMGE Available IRISH STOCK EXCHANGE
EUB |[EUREXEBOMDS Available Welcome to Eurex Bonds
BUL [BULGARIAN STOCK EXCHANGE Available BULGARIAN STOCK EXCHANGE

CEH_|CAYMAN ISLANDS STOCK EXCHANGE |Available CAYMAN ISLANDS STOCK EXCHANGE

AL [MALTA STOCK EXCHANGE Available Malta Stack Exchange

WIE  [WIENMA STOCK EXCHANGE Mot Available WIENMA STOCK EXCHANGE
PRA |PRAGUE STOCK EXCHANGE Mot Available PRAGUE STOCHK EXCHANGE
CEG |CENTRAL EUROPEAN GAS HUB Mot Available CENTRAL EUROPEAN GAS HUB
BUD |BUDAPEST STOCK EXCHANGE Mot Available BUDAPEST STOCK EXCHANGE
LU [LJUBLIANA STOCK EXCHANGE Mot Available LJUBLJAMA STOCK EXCHANGE

XETRA

FFM 'j 05004 - USER LOGGED IN SUCCESSFULLY

Figure 3.2:Login / Logout window.

The Login / Logout window opens automatically after login into the Xetra Trading System, and
it allows the user to login into an exchange. To log into the system it is necessary to enter the
correct identification and the corresponding password. As a default, the Login button is
disabled and will remain disabled until the identification and the password have been entered.
The password is cleared after clicking the Login button and the identification is cleared if the
window is closed and re-opened. A message will be displayed in the message bar at the
bottom of the window, telling the user if the login or logout succeeded or failed for the selected
exchange.If the user ID or password is not valid, the user will not be logged into the
exchange.

With the initial login of a new trader, the Password Expired - Change Password window pops
up and the password has to be changed.

Once logged in, if the user opts to login to any other exchange, the user has to logout from the
previously logged in exchange. At any point of time, a user can be logged into only one
exchange.

The different exchanges are listed in the exchange list box. Xetra Frankfurt is at the top of the
list by default.

The Status column in the exchange list box is updated dynamically. If the user is logged into
an exchange, 'Logged In' is displayed as the status for the exchange and the corresponding
trader ID is shown. If an exchange is available to the user and the user is not logged into the
exchange, the Status column will display 'Available'. In cases where the exchange is not
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Menu

Window

available to the user because of system failure or access restrictions, the Status column will
display 'Not Available'.

Logout from the system is similar to login. The Logout button is disabled unless the user
selects the exchange into which he is logged in, from the exchange list box. Once the Logout
button is enabled, the user can click the Logout button and confirm the logout of the selected

exchange.

The Login / Logout window opens once the application has started. It can be closed and re-
opened. To open the Login / Logout window select Login / Logout from the Settings menu of
the Main Menu window.

o Short
Menu Bar Iltem Description cut
Window Close Close the window without further action. Shift+F4
Help On this Open the Help window. F1
window...
Access Field Group
Identifier Type Description Value/Syntax CT
TraderID EM Identification (user ID). 11 characters:
alphanumeric.
Password EM Password, is interpreted as uppercase 8 characters:
only. alphanumeric.
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Exchange List Box

Column Description
Exch Exchange identification.
Long Name | Exchange long name.
Status Exchange status.
TraderID Trader identification. Only displayed for the exchange the trader is logged
into.
Description Description of the exchange.
Access Field Buttons
Identifier Description
Login Connect to Xetra (for the selected exchange), the Login / Logout window
remains open.
Logout Finish the selected Xetra session (for the selected exchange), the Login /
Logout window remains open.
Cancel Close the Login / Logout window without further action.
Icon Area
Icon Displays the logo of the logged in exchange.




Deutsche Boérse Group

Xetra Release 13.0 Version 1.0
J-Trader User Manual
8/26/13
Page 56
3.2.3 Expired Password - Change Password
Description The Expired Password - Change Password window pops up when a new user logs in for the
first time or until he has changed the initial password.
Password Expired - Change Passwornd E]
Wind o
Your Password has expired and must be changed:
Old Password Mew Password Confirmation
| zancel
Figure 3.3:Expired Password - Change Password window.
Functionality The Expired Password - Change Password window opens automatically after login into the

Xetra Trading System. It allows the user to change his initial password. Once the password
has been changed to another password than the initial password, the user will be fully logged
in. If the user does not change his initial password, login will not be possible.

Menu
. Short
Menu Bar Iltem Description cut
Window Close Close the window without further action. Shift+F4
Window
Password Field Group
- . C
Identifier Type Description Value/Syntax T
ol EM Old Password. 8 characters:
Password alphanumeric.
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Password Field Group
e A C
Identifier Type Description Value/Syntax T
New EM Password, is interpreted as uppercase 8 characters:
Password only. alphanumeric.
Confirmation | EM Confirm new password 8 characters:
alphanumeric.
Password Field Buttons
Identifier Description
Apply Applies the changed password
Cancel Close the Password Expired - Change Password window without further
action.
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3.2.4 Message Log Window - stand-by and window-specific

Description

Functionality

The Message Log window is used to display certain system generated messages in
chronological order. It also displays the title of high priority news messages sent by Market
Supervision.

EMessage Log g@@

Window Columns Help XETRA
No Alert No OTC Alert

FFM_[(07.04.2009)|(12:58:52)| i) SUCCESS 05004 - USER LOGGED IN SUCCESSFULLY| =

Exch] Date Time Severity Messag

FFM |{07.04.2009) |(12:58:48) | 1)SUCCESS |09269 SUCCESSFULLY LOGGED OUT s

FFM |(07.04.2009) |(12:58:45)| &/ SUCCESS |05004 - USER LOGGED IN SUCCESSFULLY
FFM |(07.04.2009)|(12:58:40)| &/ SUCCESS |08268 SUCCESSFULLY LOGGED OUT
FFM |(07.04.2008) |(12:58:38)| £) SUCCESS |05004 - USER LOGGED IN SUCCESSFULLY

FEM_|(07.04.2008) |(12:58:34)| 4) SUCCESS |08269 SUCCESSFULLYLOGCED OUT
FFM |(07.04.2009) |(12:58:30)| ) SUCCESS |05004 - USER LOGGED IN SUCCESSFULLY
FFM |(07.04.2008)|(12:58:25)| &) SUCCESS |08268 SUCCESSFULLY LOGGED OUT
FFM |(07.04.2008) |(12:56:21)| £/ SUCCESS |05004 - USER LOGGED IN SUCCESSFULLY
FFM |(07.04.2008) |(12:58:15)| £/ SUCCESS |08269 SUCCESSFULLY LOGGED OUT
FFM_|(07.04.2009) |(12:58:12)| &) SUCCESS |05004 - USER LOGGED IN SUCCESSFULLY

FFM !(U?,04,2009) (12:58:07) —EJSUCCESS 08269 SUCCESSFULLY LOGGED OUT v

Figure 3.4:Stand-by Message Log window.

G Fast Order Entry - Message Log @@@

Window Help XETRA
FFM [(08.04.2009) |(09:36:58) | 1/ INFO |100 EXECUTED
I Exch| Date Time | Severity Message

FFM |{08.04.2009) |(09:36:50) | +/INFO 400 BOOKED
FFM |(08.04.2009) (09:36:43) | 2/INFO 100 BOOKED 300 EXECUTED
FFM |(08.04.2009)|(09:36:31) | 2/INFO |200 BOOKED

Figure 3.5:Window-specific Message Log window of Fast Order Entry window.

Stand-by Message Log window.

The stand-by Message Log window opens automatically upon successful system login. All
major exception codes generated from the Xetra front end are displayed on the stand-by
Message Log window with their date and time of appearance on the front end (date and time
in brackets), the exchange they originate from and their severity. The member can only see
messages of the markets he is logged in. Additionally, instrument suspensions, volatility
interruptions, sold out auctions, market order interruptions, extended volatility interruption,
freeze after extended volatility interruption, fast market situations, market reset events for the
affected set ids, stop or release actions, high priority news-headlines, and freezing / un-
freezing of midpoint order book are displayed for the relevant Xetra back end. If the user logs
out of an exchange, the entries shown with the time of appearance at the Xetra back end for
that exchange are not removed. The newest message is always shown at the top line
regardless of the user's position scrolled in the list box.
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Menu

If the Open OTC Trading window is not open, the button OTC Alert/ No OTC Alert is active. Its
label is set to OTC Alert whenever, for the receiver or the senior trader of the receiver, an
open OTC trade has been entered. This also applies for OTC Trade reversals, which still
need to be approved.

If an Market Maker / Issuer has subscribed to the Issuer Specific Information broadcast, the
Message Log window informs the Issuer about the executable quantity during the call-phase.

Reached instrument watches are displayed with the time of appearance on the front end (time

in brackets). The background color of a reached instrument watch is displayed with the Xetra
highlighting color and the alert toggle button switches from No Alert to Alerts Pending if an
instrument watch is reached. When the button is clicked, it becomes disabled but the rows are
still highlighted. If the user double-clicks on a row, the highlighting of this row is cleared.

Members are informed immediately about the stop or release action by a message in the
Message Log window and highlighted in red color.

Window-specific Message Log window.

A window-specific Message Log window can be opened by double-clicking on the message
bar at the bottom of windows to display past responses or exception codes for that window.
The window-specific Message Log window displays the last 50 received messages of the day
regardless of the login status of exchanges. The newest message is always shown at the top
line regardless of the user's position scrolled in the list box.

Menu Bar Item Description Short Cut
Window Close Close the window without further action. Shift+F4
(Window-specific Message Log window
only).
Print... Open the Print Table window to print all Ctrl+P
messages.

(Stand-by Message Log window only)

Export... Open the Export Table window to save the | Ctrl+E
messages in an ASCII file.
(Stand-by Message Log window only)

Columns Delete Delete the selected column(s) from the
(Stand-by display.

Message

Log)

Add All Restore the display of all columns. Ctrl+U




Deutsche Boérse Group

Xetra Release 13.0 Version 1.0
J-Trader User Manual
8/26/13
Page 60
Menu Bar Iltem Description Short Cut
Select... Open the Column Selection window to
determine which columns in a list box are
visible.
Autofit All Resize all visible columns according to
their content.
Help On this window... | Open the Help window. F1
Window
Message Log List Box
Column Description
Exch The exchange to which the message belongs to.
Date (Stand- | Date of the message.
by Message
Log)
Time (Stand- | Time when the message was initiated.
by Message
Log)
Severity Severity of the message.
Message Contents of the message.
Mouse Column Description
Usage
SC-L Any Highlight message.
DC-L Highlight | Clears highlighting of the reached alert message.
ed alert
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Message Log Buttons

Identifier

Description

Alert toggle
button

The alert toggle button is switching from No Alert (disabled) to Alerts
Pending (enabled) if an instrument watch is reached in the stand-by
Message Log. If then the alert toggle button is clicked, it switches back to
No Alert (disabled).

OTC Alert
toggle button

The OTC Alert toggle button is switching from No OTC Alert (disabled) to
OTC Alert (enabled) if an open OTC trade has been entered and the Open
OTC Trading window is not open, also applies to OTC Trade reversals,
which still need to be approved and for OTC trades entered on behalf. If
then the OTC Alert toggle button is clicked, it switches back to No OTC
Alert (disabled). The OTC Alert toggle button is also changed to No OTC
Alert and disabled, if the Open OTC Trading window is opened.
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3.2.5 Xetra J-Trader Window (Main Menu)

Description

Functionality

The Main Menu window allows the user to access all main windows and the full system
functionality.

P4: Xetra J-Trader - 07.02.2008

Window OrderMarket Trading OTC Own Information Settings Help

Figure 3.6:Xetra J-Trader window.

The Main Menu window as well as the stand-by default Message Log window and the What's
new window (optional) open after the user has successfully logged into the Xetra Trading
System.

The Main Menu window is the main window of the application and provides access to all
system functions. After login the current business date is displayed in the title bar.

The user can interact with several windows at the same time. There is no restriction on the
number of open windows. All open (parent) windows are inserted into a list below the Window
menu. Clicking on a title in the list restores the window to its previous size (if it was minimized)
and brings it to the front, along with any open filter/selection windows belonging to it.

Besides providing access to all main windows, the Main Menu window allows the user to save
the current window configuration, i.e. all windows which can be directly opened from the Main
Menu. The location, size, column settings, filter settings and profile settings of the currently
open windows are saved by choosing the Save Window Configuration menu item from the
Settings menu. The next time the user logs in, the last saved window configuration is
restored. The following events can interfere with the Save Window Configuration if multi-
exchange-profiles have been applied for overview windows:

. Login into a Xetra exchange opens windows which are saved in Save Window Configu-
ration and settings are applied using the logged in exchange instruments.

. Logout from a Xetra exchange closes all existing windows, excluding Main Menu, Mes-
sage Log and Login/Logout Windows.

The Clear Window Configuration menu item allows the user to delete the window
configuration saved before.

For the Main Menu window menu items to access a certain window are automatically enabled
in case a login event to an exchange authorizes the user the first time for the corresponding
requests and are automatically disabled in case a logout event.

The Fast Order Entry window pops up after login to the first exchange if the user has the
‘enter order' right and is closed after logout.

The system functions and their corresponding windows are grouped into the following menus:
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Menu Description
Window Logout from Xetra Trading System.
Order Comprises all windows for the order market and enables the trader to
Market quickly carry out order entries.
Trading Comprises all windows to enter orders, quotes, cross and quote requests.

OoTC Comprises windows to enter, delete, and approve OTC trades and to enter
trade reports for MiFHBOTC trade reporting.

Oown Comprises all windows to view own activities, i.e., orders, quotes, and
trades, in the market as well as execution and trade confirmations.

Information Comprises all windows for general information, risk monitoring and
instrument watch.
Settings Comprises all windows for the configuration of trader specific settings such
as profiles, desktop setup, reports, etc.
Help Comprises all windows for Xetra online help.
Menu
Menu Bar ltem Description Short Cut

Window Exit Close the window without further action, if the Ctrl+Q
user is not logged into an exchange.
Otherwise, a confirmation window appears to

confirm the logout of the entire system.

[Overview Lists the parent windows currently opened,
Window Title] | displayed with the selected filtering criteria. If
the user selects one of the windows from the
list, the overview window along with its opened
child windows are restored to their size before
they were minimized.
Order Order The Order Instrument Overview window Ctrl+O
Market Instrument displays detailed order book information for
Overview one particular instrument.
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Menu Bar ltem Description Short Cut
Order The Order Instrument Full Overview window
Instrument displays detailed order book information for
Eull Overview | one particular instrument. This window has no
limit on the depth of the displayed order book,
but it is not updated dynamically by
broadcasts.
Order Market | The Order Market Overview window displays Ctrl+M
Overview market relevant information concerning the
overall order market. Up to the best 10 bids
and asks for a selected profile are displayed.
Quote The Quote Request Overview window displays | Shift+F11
Request all incoming quote requests for the selected
Overview instrument, profile, or instrument group.
Cross The Cross Request Overview window displays | Shift+F11
Request all incoming cross requests for the selected
Overview instrument, profile, or instrument group.
Ticker The Ticker window displays online trade price | F5
information.
Online Time The Online Time and Sales Sheet window Ctrl+l
and Sales displays general trade information.
Sheet
Trading Order Entry The Order Entry window allows the user to F2
enter a new order.
Fast Order The Fast Order Entry menu item activates the | Ctrl+R
Entry Fast Order Entry window to enter orders.
Mass Order The Mass Order Entry window allows the user
Entry to enter more than one order at the same time.
Quote Entry The Quote Entry window allows a Designated | F3
Sponsor or a Liquidity Manager to enter a
guote, an Issuer or a Specialist to enter a
guote, and a BEST Executor to enter a BEST
quote.
Mass Quote The Mass Quote Entry window allows the user
Entry to enter more than one quote at the same time.
Quote The Quote Request Entry window allows the F4

Request Entry

user to enter a quote request for a particular
instrument.
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Menu Bar ltem Description Short Cut
Market Maker | The Market Maker Protection window allows
Protection members to define quote execution thresholds
for automatic quote deletion.
Cross The Cross Request Entry window allows the F4
Request Entry | user to enter a cross request for a particular
instrument.
oTC Open OTC The Open OTC Trading window allows the F9
Trading user to see all own open OTC trades
designated for him for approval, all his open
OTC trades and an OTC entry field group to
enter a new OTC trade.
OTC Entry on | The OTC Entry on Behalf window allows the Ctrl+B
Behalf user to enter OTC Trades for two other
members.
oTC The OTC Reporting window allows the trader
Reporting to enter trade reports to disseminate
information about OTC trades as required by
MiFID. This window is normally used to report
OTC trades that have not taken place on the
Xetra system.
Own Trading Board | The Trading Board window is an individual
configurable frame set which includes the
information and functionality of several
windows.
Own Order The Own Order Overview window displays an | F8
Overview overview of all own orders for selected filter
criterion. Senior traders can view all orders of
traders within their subgroup.
Own Quote The Own Quote Overview window displays all
Overview own quotes for the selected filter criterion.
Back Office The Back Office Information window displays F10
Information own trades for the selected filter criterion.
Trade The Trade Information window displays Ctri+T
Information incoming own trades for the selected filter
criterion.
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Menu Bar ltem Description Short Cut
Informatio | News The News window displays Xetra specific Ctrl+N
n news. For example, new tradable instruments,
delay in trading start, suspension of an
instrument.
Instrument The Instrument Watch window allows to F12
Watch specify alerts for prices, asks, bids and
volume.
Risk The Risk Monitoring Maintenance window
Monitoring allows a clearing member to stop or release
Maintenance trader activities of its non-clearing member and
to watch the Event Log.
Settings Profile The Profile Overview window allows the user F6
Overview to add, modify, delete, or select trader-defined
profiles.
Login / Logout | The Login / Logout window allows the user to Ctrl+L
log in and out of Xetra exchanges. This
window opens automatically after connection
to the Xetra Trading System.
Change The Change Password window allows the user
Password to change the trader login passwords.
Save Window | Save the current desktop configuration, i.e., Ctrl+W

Configuration

the position and setting of the dynamically
updated windows currently open.

Clear Window
Configuration

Delete the saved window configuration.

Report The Report Selection window allows the user

Selection to select certain reports which are generated
and sent to the member during End-of-Day
processing.

User The User Overview window lists all users for

Overview one exchange of a Xetra member.

Subgroup The Subgroup License Maintenance window

License allows to assign instruments with Designated

Maintenance

Sponsor, BEST Executor or Liquidity Manager
status to a trader subgroup for one exchange.
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Menu Bar ltem Description Short Cut
Subgroup The Subgroup Assignment Maintenance
Assignment window allows to assign instrument groups to
Maintenance a subgroup for one exchange.
Default Best With the Default BEST Executor Assignment
Executor window a flow provider can assign a default
Assignment BEST Executor to each instrument.
oTC The OTC Automatic Approval Settings window
Automatic allows members to maintain the OTC Approval
Approval reference data.
Settings
Preferences The Preferences window allows the user to Ctrl+G
configure user-defined settings. It is made up
of the following panes:
- General (including Colors, Fonts, Number/
Date Format, Default Timing, Misc)
- Limit/Quantity
- TextField
- OTC Cpty
Help On this The Help window displays entries froma help | F1
window... document and allows the user to access help
information.
About... Open the About... window to display
application information.
What's new... | The What's new window summarizes the
changes for the current release.
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4. Functions and Windows

The overall sequence and structure of this chapter represents the order of the menus of the
Xetra Trading System window. Therefore, the following sections describe all windows for
Xetra.

Windows which are not directly accessible from a menu of the Xetra Trading System window /
main menu are described following the window from which they are accessible. For example,
the Order Maintenance window is described after the Own Order Overview window from
which it can be accessed by selecting its respective menu item from the view menu.

For each window there is a short description of the window, an explanation of its functionality,
and brief descriptions of the menu bar, field group and list box entries, buttons as described in
the chapter User Guide Conventions.

Xetra does not support the use of special characters such as the German ‘A’, ‘U’ or ‘O’.

4.1 Order Market

4.1.1 Order Instrument Overview Window

Description

The Order Instrument Overview window displays detailed order book information for one
particular instrument, from one exchange.

EELHI - 823212 - FFM - Order Instrument Overview

Window Trading Select Columns Help XETRA
=% | EREE 9

Exch: [FFM ®insy  |HH i

LstPrc | LstOty | LstTime | LstPrcXB | LstOyXB LstTimeXB LsiPrcMP | LstOyMP | LsiTimeMP MeiChg | LstAucPre | LstAucOty |LstAucTim | Valp
100,000 | o0:00:00] | | 0D:00:00 [ | o0.00:00 0,000/ | | oocoo.oof 100,
£ >

BidCnt | BidOty|  Bid | Ask |AskOty| AskCnt|
1500 | 101,000/ 102,000] 1.000 |
1 500 103

FFM | 4/ 00000 SUCCESSFUL COMPLETION

Figure 4.1:Order Instrument Overview window for an instrument during continuous trading.
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[T BMW - 519000 - FFM - Order Instrument Overview

Window Trading Select Columns Help

XETRA
[BWss s |y EBREE 9
Ech:[Fim | @msr  [EI s
LstPrc | LstOty LstTime LstPreXB LstOtyXB |LstTimeXB | LstPrcMP | LstOtyMP | LstTimeMP | NetChg LstAucPrc |LstAucOty LstAucTim Valf
1415000 100 12:00.58 1 | _oooooo 1 | 000000 +0,000 1.415,00] 70l 142837 1.4
£ >

BidCnt| BidQty | Bid Ask | AskOty AskCnt

T
1 100|1.41500/1.417,00 100 1|
141800 100 1

I FFM | 4/ 00000 SUCCESSFUL COMPLETION

Figure 4.2:0rder Instrument Overview window for instruments in an auction traded with an open order book.

{=BI6L - 111516 - EUB - Order Instrument Overview

Window Trading Select Columns Help

Héss e |y BREA 9

Ech [EUB | ®instr |

LstPre | LstQty | LstTime L XB | LstQtyXB LstTimeXB L MP LstOtyMP LstTimeMP NetChg | LstAucPrc LstAucOty LstAucTim ValP
0,010 | oo:00:00 | 00:00:00 | | 00:00:00 +0,00000 | 00:00:00

<

BidCrt | BidOty| Bid | Ask | AskOty AskCnt | Bidvid| Askvid |

AucPre _ AucCity _ Surplus
0,01000

EUB | I%'.*‘ 00000 SUCCESSFUL COMPLETION

Figure 4.3:0Order Instrument Overview window for instruments in an auction traded with a closed order book.
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E DQM4 - CB5SPU - FRA - Order Instrument Overview

Window Trading Select Columns Help XETRA
We*S s |% EBEE| o
Exch: FRA ®Instr  |DOM4 s

LstPrc| LstQty | LstTime | LstPrcXB | LstQtyXB | LstTimeXB | LstPrcMP | LstQtyMP | LstTimeMP | NetChg | EF
10000, |00:00:00 L | oo:00:00 _I | o0:00:00 +0,000 |
< | bal

BidCnt | Bidaty | Bid | Ask | Askaty | Askcnt |

| MRBidQty  MRBid et S ceil
[100 | [100,000 | [100,030 | [100

FRA |3/ 00000 SUCCESSFUL COMPLETION

Figure 4.4:0rder Instrument Overview window for Continuous Auction traded instruments with Specialist.

Functionality The Order Instrument Overview window displays the order book information for one particular
instrument for one exchange. The window is updated dynamically. If no instrument is saved
with the Save Settings command or the window is called for the first time, an instrument has
to be selected via Instrument/Group/Profile Selection window or via the Quick Filter field
group. Pressing the Enter key applies the selection to the Order Instrument Overview window.

The Order Instrument Overview window is divided into the following components:

. The History Line displays statistical data for the particular instrument for the current
trading day. Changes are highlighted when they arrive. The statistical fields LstPrc,
LstQty, LstTime, NetChg, ValPrc, Close, Open, High, Low, Volume, and Trades are not
updated due to crossed trades, Midpoint trades and Xetra BEST trades. After the main

trading phase? in continuous trading, all fields except for NetChg, ValPrc and Open will
still be updated with data from trading phases following the intra-day closing auction.
The Xetra BEST trade detail fields LastPrcXB, Last QtyXB, and LastTimeXB and the
statistical fields XBTrades and XBVolume are filled for BEST trades. The Midpoint trade
detail fields LastPrcMP, Last QtyMP, and LastTimeMP and the statistical fields
MPTrades, MPVolume,and MinMPVal are filled for Midpoint trades. The field MinHidVal
includes the Minimum Hidden Order Value. In case of yield traded instruments the col-
umns LstPrc, NetChg, LstAucPrc, ValPrc, Close, Open, High, and Low display the yield
value instead of the price value.

. The Order Inside Market list box provides an in-depth view of the order book situation
of the currently selected instrument. When applicable, a maximum of ten limits with
their accumulated quantities and their numbers of orders is displayed during continu-

1. The main trading phase is the phase from the start of the opening auction until the end of the intra-day closing auc-
tion.



Deutsche Boérse Group

Xetra Release 14.0 Version 1.0

J-Trader User Manual
8/26/13
Page 72

ous trading and auctions (including all their extensions) with an open order book. If
market or/and market-to-limit (no limit yet associated) orders are in the order book, the
market or/and market-to-limit orders appear at the top of the Order Inside Market list
box. Bid and ask limits of list box cells are sorted such that the best bid and the best
ask limits follow market orders in the Order Inside Market list box. Accumulated quanti-
ties and the numbers of orders in the aggregated order volume of bid and ask limits as
well as for market orders are shown. The list box is dynamically resized depending on
the status of the Auction box.

In case of yield traded instruments the columns Bid and Ask display the yield limit, the
best bid being the lowest bid yield and the best ask being the highest ask yield. The
columns AskYIld and BidYId will display nothing.

There is no market depth displayed for instruments traded in the continuous auction
trading model.

. During all phases except auction phases (i.e., auction pre-call, auction call, IPO, pre-
order book balancing, order book balancing), the size of the Order Inside Market list
box is vertically extended to the Message Bar field.

During the auction phases, the Order Inside Market list box is vertically reduced to allow the

display of the Auction box. The Order Inside Market list box reduction is limited by a minimum
display of the best bid/ask line. In case the window size is not sufficient for a complete display
of the auction box, the window needs to be manually enlarged or scrolled for a complete view.

. The Auction box provides auction details (during auction, order book balancing, pre-
order book balancing, volatility interruption, extended volatility interruption, freeze after
an extended volatility interruption, or market order interruption).

. The order book situation is displayed depending on the trading phases and the instru-
ment reference data:

During the trading phases ADD, DEL, ENDTR, HALT, START, SUSP, PRETR, POSTR,
BETW, no order book situation is displayed.

During the continuous trading (i.e., TRADE), the accumulated round lot order quantities and
the number of orders (from orders with no trading restrictions or trading restriction MT for
main trading) per limit for that instrument is displayed.

During auction trading (i.e., OCALL, ICALL, CCALL, ECALL, VOLA), the information
displayed depends on the open/close book and the market imbalance indicators defined for
that instrument:

For an open book:

. The accumulated order quantities (round lot only or all sizes depending on the auction
lot indicator) and the number of orders per limit for that instrument are displayed.

. Moreover, if the book is crossed then the indicative auction price, the indicative execut-
able volume and the auction quantity are displayed.
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. For instruments traded in Continuous Auction trading model with market maker best bid

Menu

and best ask is displayed including the respective quantity and the market maker /
issuer quote with its quantity in the Pre-Call phase. During the Call phase only the mar-
ket maker / issuer quote and its quantity is displayed. If the Quote Book Indicator is set
to “Yes” for instruments traded in Continuous Auction trading model with specialist the
specialist quote is disseminated in the fields MRBid/MRAsk and its quantity in the fields
MRBIidQty/MRAskQty.

For a closed book:

. If the book is crossed, the indicative auction price is displayed; otherwise the best bid/
ask limits are displayed.

. Moreover, if the market imbalance indicator is switched on and the book is crossed, the
indicative executable volume, the surplus and its side are displayed. If the book is
uncrossed, the accumulated volumes of best bid/ask limits are displayed.

. For instruments traded in Continuous Auction no order book information is displayed.
. In case of yield traded instruments the field AucPrc displays a yield value.

. During the (pre-) order book balancing phases (i.e., OPOBB, IPOBB, CPOBB, EPOBB,
OOBB, I0BB, COBB, EOBB), the surplus and its side, as well as the auction price and
the auction quantity are displayed. The Order Inside Market list box is empty.

The C/E field displays a 'C' on the last trading day before the dividend payment, rights issue
or capital adjustment date. An 'E' will be displayed to the market on the dividend payment or
rights issue day and will be reset to blank the day after. An ‘A’ will be displayed the day after a
capital adjustment occurs; otherwise this field is empty. 'E' indicates Ex-Dividend, in case
there is a new reference price it overrides the last traded price. ‘A’ indicates that a capital
adjustment has taken place. If there is a new reference price it overrides the last traded price.
In addition, the LstTime, LstTimeXB and the LstAucTim field is reset to 00:00:00 and the
LstQty, LstQtyXB, LstPrcXB, LstAucQty, LstQtyMP and the LstPrcMP field is cleared until the
first trade of the day is made.

In case the trader wants to submit an order, a single click on a row in any list box other than
the History Line list box fills the Fast Order Entry window with a matching order (opposite
side) for that instrument. In case of a multiple selection, the Qty field of the Fast Order Entry
window is filled with the total quantity of all the list box cells. The Limit field is filled with the
minimum bid price or with the maximum ask price depending on whether multiple ask or bid
orders have been selected. In case that either the best bid or best ask is included in the
selection, the field AvgPrc is filled with the average price of the order.

Menu Bar Item Description St
Cut
Window Save Save the current window settings. Ctrl+S
Settings
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o Short
Menu Bar Iltem Description cut
Clear Clear the saved window settings.
Settings
Eind... Open the Find Table window. Ctrl+F
Print... Open the Print Table window. Ctrl+P
Export... Open the Export Table window. Ctrl+E
Full Table Set the full table modus to display the list box F11
Mode content only.
Close Close the window without further action. Shift+F4
Trading Add QOrder... | Open the Order Entry window.
Fast Order Activate the Fast Order Entry window. Ctrl+R
Entry...
Add Quote... | Open the Quote Entry window.
Select Instrument... | Open the Instrument/Group/Profile Selection F6
window. Only a single instrument is selectable.
Columns Delete Delete the selected column(s) from the display.
Add All Restore the display of all columns in the Order Ctrl+U
Inside Market list box or in the History Line list
box.
Select... Open the Column Selection window to
determine which columns in a list box are visible.
Autofit All Resize all visible columns according to their
content.
Help On this Open the Help window. F1
window...
Window
Quick Filter Field Group
Identifier Type Description Value / Syntax |CT
Exch D Exchange at which the instrument is being |3 characters:
traded. alphanumeric.
Instr S Select a single instrument as filter criterion. | Default.
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Quick Filter Field Group

Identifier

Type Description Value / Syntax |CT

Instrument
field

EM Instrument short name, max. 5 characters: |*
alphanumeric

or or *
Wertpapierkennnummer, max. 9 characters:
alphanumeric,

or or
ISIN. 12 characters:
alphanumeric.

History Line List Box

Column

Description

LstPrct

Price or in case of yield traded instruments yield of the last uncrossed
trade. If the reference pricelyield has been changed either manually by
Market Supervision or because of a dividend payment or capital
adjustment, then the reference pricelyield is displayed until the first trade
of the day. If a pricelyield is based on a crossed trade, it is not published.

LstQty

Quantity of the last uncrossed trade - If an adjusted reference price is
displayed in the LstPrc field or no trade is done on this day, the field is
empty.

LstTime?

Time of the last uncrossed trade - If an adjusted reference price is
displayed in the LstPrc field or no trade is done on this day, then this field
is 00:00:00.

LstPrcXB

Last Xetra BEST price - Reference price updates do not influence
LstPrcXB - The field is empty as long as no Xetra BEST trade occurred
on the present trading day.

LstQtyXB

Quantity of the last Xetra BEST trade - The field is empty as long as no
Xetra BEST trade occurred on the present trading day.

LstTimeXB

Time of the last Xetra BEST trade - The field is initialized with 00:00:00
until the first Xetra BEST trade of the day occurs.

LstPrcMP

Last Midpoint price - Reference price updates do not influence LstPrcMP
- The field is empty as long as no Midpoint trade occurred on the present
trading day.
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History Line List Box

Column

Description

LstQtyMP

Quantity of the last Midpoint trade - The field is empty as long as no
Midpoint trade occurred on the present trading day.

LstTimeMP

Time of the last Midpoint trade - The field is initialized with 00:00:00 until
the first Midpoint trade of the day occurs.

NetChg?

The NetChg is based upon the valuation price.

For instruments traded in continuous trading, the NetChg will be
calculated for the last time for that business day after the intra-day closing
auction has passed: ValPrc of ty compared to the ValPrc from the
previous business day t(o.1). That means that the NetChg that is shown

after the intra-day closing auction has passed is static and not
dynamically updated anymore until the next business day.

For instruments that are not traded in continuous trading, NetChg will be
the net change of the last uncrossed traded price from the previous
closing price.

In case of yield traded instruments the yield value is displayed.

LstAucPrct?

Price or in case of yield traded instruments yield of the last auction.

LstAucQty?

Quantity of the last auction. This field is updated after an auction and after
order book balancing or is empty if no auction price was determined on
that day.

LstAucTim?

Time of the auction or 00:00:00 if no auction price was determined on that
day.
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History Line List Box
Column Description
ValPrc2 During PRETR and as long as the intra-day closing auction (end-of-day

auction) has not been passed, the ValPrc (Close) displays the respective
value of the previous day.

After the intra-day closing auction only the ValPrc is updated with the
auction price of the intra-day closing auction (ValPrc is filled with the last
price preceding the intra-day closing auction if no price determination has
taken place). The column Close still shows the closing price from the
previous business day until the price determination of the end-of-day
auction.

After the end-of-day auction only the closing price is updated with the
auction price of the end-of-day auction (closing price is filled with the last
price preceding the end of day auction if no price determination has taken
place).

In case an instrument does not have an intra-day closing auction and for
all other trading models, the valuation price is handled equal to the
closing price.

In case of a Warrant without turnover the previous day's ValPrc is
updated with the indicator bid after inquiry.

In case of yield traded instruments the yield value is displayed.

Closel? Last uncrossed trade price of most recent trading day.

In case of a Warrant without turnover the previous day's Close is updated
with the indicator bid

In case of yield traded instruments the yield value is displayed.

Open? First uncrossed trade price of the day.
In case of yield traded instruments the yield value is displayed.

High?2 Highest uncrossed trade price of the day.
In case of yield traded instruments the yield value is displayed.

Low?2 Lowest uncrossed trade price of the day.
In case of yield traded instruments the yield value is displayed.

Volume?2 Accumulated uncrossed trading volume of the day.
Trades? Total number of uncrossed trades of the day.
XBVolume?2 Accumulated volume of today's Xetra BEST trades.
XBTrades2 Total number of today's Xetra BEST trades.

MPVolume2 Accumulated volume of today's Midpoint trades.
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History Line List Box

Column

Description

MPTrades?

Total number of today's Midpoint trades.

MinMPVal?

Minimum Midpoint order value.

MinHidVal?

Minimum Hidden order value.

CIE

Dividend/Capital adjustment. 'C' is displayed for Cum-Dividend on the last
trading day before the dividend payment date or a capital adjustment
date, an 'E' is displayed for Ex-Dividend on the dividend payment date,
and an ‘A’ for capital adjustment on the day a capital adjustment occurs.

FM

Fast Market indicator; displays 'FM' during fast market state.

Phase

Current trading phase. The list of trading phases:
ADD New instrument,

BETW In Between Auction,

CCALL Closing Auction Call,

COBB Closing Auction OBB,

CPOBB Closing Auction Pre OBB,
DEL Instrument not tradable, but still in system,
ECALL End-of-day Auction Call,
ENDTR End-trading,

EOBB End-of-day Auction OBB,
EPOBB End-of-day Auction Pre OBB,
HALT Instrument set to halt,

ICALL Intra Day Auction Call,

IFRZ Intra Day Auction Freeze,

[IPO Intra Day IPO (Initial Public Offering) Call,
IOBB Intra Day Auction OBB,

IPOBB Intra Day Auction Pre OBB,
OCALL Opening Auction Call,

OFRZ Opening IPO Freeze,

OIPO Opening IPO,

OOBB Opening Auction OBB,
OPOBB Opening Auction Pre OBB,
POSTR Post-trading,

PRETR Pre-trading,

START Start,

SUSP Suspend,

TRADE Continuous Trading,

VOLA Volatility interruption,

XCALL Continuous Auction Call,
XFRZ Continuous Auction Freeze,
XPREC Continuous Auction Pre-Call.
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History Line List Box

Column

Description

Ind

Interruption indicator specifies whether a market order interruption ('M"), a
volatility interruption ('V'), an extended volatility interruption ('X"), a freeze
('F", or an extended call phase within a sold out situation ('S') takes place.

PInd

Potential interruption indicator specifies whether a potential market order
interruption (‘M") or a potential volatility interruption (V') takes place.

QR

Quote Request Indicator specifies whether a quote request ('Q’) has been
disseminated.

Manual quote requests:
For instruments not traded in continuous auction trading model, the quote
request is disseminated to all participants.

When the window is opened, the field is initialized with blanks. The entry
is reset to blank after the trader-set time interval has been reached. A
new quote request as well as an interim update with a new quote request
within the same instrument will trigger a highlighting of the indicator and
restart the display period.

Curr

Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage).

RLQty

Round Lot quantity of the instrument.

TrdMdI

Trading Model of the instrument. Displays 'M' for multiple auctions, 'C' for
continuous trading, 'O’ for one auction, ‘X’ for continuous auction and ‘A’
for manual auction.

InstrGrp

Instrument group of the instrument.

DIQ

Marker for an instrument with a Designated Sponsor or Liquidity
Manager. Displays 'D' if a Designated Sponsor exists and a 'Q' if a
Liquidity Manager exists. If both roles are assigned a 'B' is displayed.

IntRat

Coupon rate (only for bonds and basis instruments).

Issuer

Mnemonic of the Issuer (only for bonds and basis instruments).
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History Line List Box

Column

Description

InstrSubTyp

Instrument Subtype (only for bonds, warrants and basis instruments).
ANL Anleihe,

HYP Hyp.- Pfandbrief,

OBL Obligation,

REV Reverse Convertible,

SHZ Schatzbrief,

STR Strips,

VAR Variable Coupon Bonds,
ZER Zerobond,

CIW Company Issued Warrants,
COV Covered Warrants,

CER Certificates,

OTH Others.

MrtyDat

Maturity date (only for bonds, warrants, and basis instruments).

Under

Underlying (only for warrants and basis instruments).

WarCateg

Warrant category (only for warrants):
EQUSTD Equities Standard,
EQUCAP Equities Cap,
EQUFLO Equities Floor,
EQUOTH Equities Others,
INDSTD Indices Standard,
INDCAP Indices Cap,
INDFLO Indices Floor,
INDOTH Indices Other,
CURSTD Currencies Standard,
CURCAP Currencies Cap,
CURFLO Currencies Floor,
CUROTH Currencies Other,
INTSTD Interest Rates Standard,
INTCAP Interest Rates Cap,
INTFLO Interest Rates Floor,
INTOTH Interest Rates Other,
BASSTD Baskets Standard,
BASCAP Baskets Cap,
BASFLO Baskets Floor,
BASOTH Baskets Other,
OTHSTD Others Standard,
OTHCAP Others Cap,
OTHFLO Others Floor,
OTHOTH Others.
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History Line List Box

Column

Description

WarTyp

C call,
P put,

Warrant type (only for warrants):

R range,
F certificate,
O others.

StrikePrc

Strike Price (only for warrants).

QuotProv

Member ID of the Quotation Provider (e.g. an Issuer).

1.Note for following fields: LstPrc, LstAucPrc, Close:

For the continuous auction trading model, if a price has not been generated over a specific time period, the market
maker / specialist has the ability to generate a price without turnover by entering a quote with the flag "W". In this case,
the LstPrc displayed equals the bid limit of this quote.

2.Note for following fields: LstTime, NetChg, LstAucPrc, LstAucQty, LstAucTim, ValPrc, Close, Open, High, Low, Vol-
ume, Trades, XBVolume, XBTrades, MPVolume, MPTrades, MinMPVal, MinHidVal:

This information will not be available during IPO Call, IPO Freeze and auction pre-call for continuous auction.

Mouse Column Description
Usage
DC-L QR Activates the Quote Entry window and fills the Instr field in

the Quote Entry field group with the instrument selected.
BidQty and AskQty are filled with SprdMinQty DS for the
Designated Sponsor respectively with SprdMinQty/LM for the
Liquidity Manager of that instrument. The Quote Entry
window is opened only if the enter quote resource access
level is set. It is opened independently whether the selected
field is empty or not.
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Order Inside Market List Box

Column

Description

BidCnt!

Number of orders of the accumulated bid order quantity at each price level.

BidQty!

Accumulated round lot quantity for the bid limit and market orders in
continuous trading.

Accumulated total auction quantity for the limit of the best bid order in
auction with an open order book.

For a closed, uncrossed order book in auction, this quantity is only
displayed when the market imbalance indicator is switched 'ON'.

BidYId?!

Yield for bid limit (only for bonds traded on price basis with yield calculation
method ‘I").

Bid?!

Bid limit of the order. The value 'M' indicates the existence of a market
order in the order book.

Askl

Ask limit of the order. The value 'M' indicates the existence of a market
order in the order book.

Askyld?!

Yield for ask limit (only for bonds traded on price basis with yield calculation
method ‘I").

AskQty!

Accumulated round lot quantity for the ask limit and market orders in
continuous trading.

Accumulated total auction quantity for the limit of the best asks order in
auction with an open order book.

For a closed, uncrossed order book in auction, this quantity is only
displayed when the market imbalance indicator is switched 'ON'.

AskCnt!

Numbers of orders of the accumulated ask order quantity at each price
level.

1.Note for following fields: BidCnt, BidQty, BidYId, Bid, Ask, AskYId, AskQty, AskCnt:
This information will not be available during IPO Call, IPO Freeze.
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Mouse Column Description
Usage
SC-L BidCnt, Activates the Fast Order Entry window and pre-fills the entry
BidQty fields with the values from the selected limit or volume
BidYld, (exchange, instrument, limit, volume, B/S indicator).
Bid, Ask,
AskYId,
AskQty,
AskCnt
DC-L BidCnt, Opens the Order Entry window and pre-fills the entry fields
BidQty with the values from the selected limit or volume (exchange,
BidYld, instrument, limit, volume, B/S indicator). Validity and Act are
Bid, Ask, | filled with the default value.
AskYId,
AskQty,
AskCnt
SC-R BidCnt, Add Order...Open Order Entry window.
BidQty Add Quote...Open Quote Entry window.
BidYld, Instrument...Open Instrument/Group/Profile Selection window.
Bid, Ask,
AskYId,
AskQty,
AskCnt
Auction Box List Box
Column Description
AucPrcl Indicative auction price - Entries appear only during an auction. During the
order book balancing phase this field contains the auction price.
In case of yield traded instruments the yield value is displayed
AucQtyl Quantity which can be executed at the indicative price - Entries appear only
during an auction with an open order book or during an auction with a
closed order book with market imbalance indicator set to ‘ON'. The order
book must be crossed.




Deutsche Boérse Group

Xetra Release 14.0 Version 1.0
J-Trader User Manual
8/26/13
Page 84

Auction Box List Box

Column

Description

Surplus!?

Remaining auction quantity, which can be accepted at the auction price
during pre-order book balancing or order book balancing and side of the
surplus. There is a B/A indicator displayed (e.g. 'B 2000' or 'A 2000").
During pre-order book balancing, the surplus can only be accepted by the
Designated Sponsors or Liquidity Managers of the instrument. During
auction call phase with a closed, crossed order book and market imbalance
indicator switched on, the surplus of the current indicative auction price is
displayed but cannot be accepted. If an indicative surplus is displayed it is
marked by an asterisk.

1.Note for following fields: AucPrc, AucQty, Surplus:
This information will not be available during IPO Call, IPO Freeze and auction pre-call for continuous auction trading

model.

2.Note for following fields: Surplus:
This information will only be available during order book balancing, pre-order book balancing and during auctions
when the order book is closed and the market imbalance indicator is switched on and the book is crossed.

Mouse Field Description
Usage
SC-L Surplus Pre-fills the Fast Order Entry window as an accept
surplus order. In the pre-order book balancing phase the
account type is pre-filled with 'D' / 'I'' 'L' depending on the
trading model of the instrument.
DC-L Surplus Opens the Order Entry window and pre-fills it as an
accept surplus order.
Matching Range Box List Box
Column Description
MRBid Matching range bid limit.
In case of yield traded instruments the yield value is displayed.
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Matching Range Box List Box
Column Description
MRAsk Matching range ask limit.
In case of yield traded instruments the yield value is displayed.
Continuous Auction Info List Box
Column Description
MRBId Specialist quote bid limit in case of Continuous Auction traded instruments.
MRAsk Specialist quote ask limit in case of Continuous Auction traded instruments.
MRBIidQty Specialist quote bid quantity in case of Continuous Auction traded
instruments.
MRAskQty Specialist quote ask quantity in case of Continuous Auction traded
instruments.
Global Context
Mouse -
Usage Description
SC-R Opens the context menu and displays list of instruments from the default
profile.
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4.1.2 Order Instrument Full Overview Window

Description

Functionality

The Order Instrument Full Overview window displays detailed order book information for one
particular instrument, from one exchange.

FCLHA - B23212 - FFM - Order Instrument Full Overview

Window Trading Select Columns Help XETRA
@32 ¥ BREAE|9
Bxch: [FFM | @nstr  [LHA |82

BidOty| Bid Ask | AskQty|
500 | 101,000 102,000 1.000
500 | 100,000/ 103,000 500
500| 99,000 104,000 1.500

_1.000] 98,000 105,000/ 2.000

FFM [ i) 00000 SUCCESSFUL COMPLETION

Figure 4.5:0rder Instrument Full Overview window.

The Order Instrument Full Overview window displays the accumulated order quantities per
limit for one particular instrument from one exchange. Contrary to the Order Instrument
Overview window, the Order Instrument Full Overview window has an unlimited view of the
depth of the displayed order book. If no instrument is saved with the Save Settings command
or the window is called for the first time, an instrument has to be chosen via Instrument/
Group/Profile Selection window or via the Quick Filter field group. The Exch filed is pre-filled
with the logged-in exchange and it is disabled. Clicking the Enter key applies the selection to
the Order Instrument Full Overview window.

If the user logs out from the exchange of the selected instrument, the window is closed. The
window header displays the instrument short name, the exchange, and the WKN (or ISIN or
long name respectively, depending on which one is available).

The Order Book list box provides an in-depth view of the order book situation of the currently
selected instrument. If market orders are in the order book, the market orders appear at the
top of the Order Inside Market list box. Bid and ask limits of list box cells are sorted such that
the best bid and the best ask limits follow market orders in the list box. Accumulated
quantities of bid and ask limits as well as market orders are shown. During an auction with
closed order book, IPO call, and IPO Freeze, the list box is empty. In case of yield traded
instruments the columns Bid and Ask display the yield value.

For instruments traded in Continuous Auction trading model with market maker best bid and
best ask is displayed including the respective quantity and the market maker / issuer quote
with its quantity in the Pre-Call phase. During the Call phase only the market maker / issuer
quote and its quantity is displayed.

In case the trader wants to submit an order a single click on a row in the list box fills the Fast
Order Entry window with a matching entry (opposite side) for that order. In case of a multiple
selection, the Qty field of the Fast Order Entry window is filled with the total quantity of all the
list box cells. The Limit field is filled with the minimum bid pricelyield or with the maximum ask
pricelyield depending on whether multiple ask or bid orders have been selected. In case that
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Menu

either the best bid or best ask is included in the selection, the field AvgPrc is filled with the
average pricelyield of the order.

In case the trader wants to submit a quote, the item Quote Entry can be chosen within the
menu or the context menu. This item opens the Quote Entry window. Exchange, instrument,
and limit attributes are pre-filled with the list box values and the default values apply for the

quantity field.
Menu Bar ltem Description Short Cut
Window Save Settings Save the current window settings. Ctrl+s
Clear Settings Clear the saved window settings.
Eind... Open the Find Table window. Ctrl+F
Print... Open the Print Table window. Ctrl+P
Export... Open the Export Table window. Ctrl+E
Full Table Mode Set the full table modus to display the list | F11
box content only.
Close Close the window without further action. Shift+F4
Trading Add QOrder... Open the Order Entry window.
East Order Activate the Fast Order Entry window. Ctrl+R
Entry...
Add Quote... Open the Quote Entry window.
Select Instrument... Open the Instrument/Group/Profile F6
Selection window. Only a single
instrument is selectable.
Columns Delete Delete the selected column(s) from the
display.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window to
determine which columns in a list box are
visible.
Autofit All Resize all visible columns according to

their content.




Deutsche Boérse Group

Xetra Release 14.0 Version 1.0

J-Trader User Manual

8/26/13
Page 88
Menu Bar ltem Description Short Cut
Help On this window... | Open the Help window. F1
Window
Quick Filter Field Group
Identifier Type Description Value / Syntax CT
Exch D Exchange at which the instrument is 3 characters:
being traded. alphanumeric.
Instr S Select a single instrument as filter Default.
criterion.
Instrument EM Instrument short name, max. 5 *
field characters:
alphanumeric
or or *
Wertpapierkennnummer, max. 9
characters:
alphanumeric,
or or *
ISIN. 12 characters:
alphanumeric.
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Order Book List Box

Column

Description

BidQty

Accumulated round lot quantity for the bid limit and market orders in
continuous trading.

Accumulated total auction quantity for the limit of the best bid order in
auction with an open order book.

For a closed, uncrossed order book in auction, this quantity is only
displayed when the market imbalance indicator is switched on.

Bid

Limit of the bid order in continuous trading and in auction. The value 'M'
indicates the existence of a market order in the order book.

Ask

Limit of the ask order in continuous trading and in auction. The value 'M'
indicates the existence of a market order in the order book.

AskQty

Accumulated round lot quantity for the ask limit and market orders in
continuous trading.

Accumulated total auction quantity for the limit of the best ask order in
auction with an open order book.

For a closed, uncrossed order book in auction, this quantity is only
displayed when the market imbalance indicator is switched on.

Mouse
Usage

Column Description

SC-L

Any Activates the Fast Order Entry window and pre-fills the entry
fields with the values from the selected limit or volume
(exchange, instrument, price, quantity, B/S indicator).

DC-L

Any Opens the Order Entry window and pre-fills the entry fields with
the values from the selected limit or volume (exchange,
instrument, price, quantity, B/S indicator). Validity and Act are
filled with the default value.
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Mouse Column Description
Usage
SC-R Any Add Order... Open Order Entry window,
Add Quote... Open Quote Entry window,
Instrument... Open Instrument/Group/Profile Selection window.
Global Context
Mouse —
Usage Description
SC-R Opens the context menu and displays list of instruments from the default
profile.
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4.1.3 Order Market Overview

Description

Functionality

The Order Market Overview window displays market relevant information concerning the
overall order market. Selecting an instrument/instrument group/profile determines which
instruments are displayed. This window is the main information window within Xetra J-Trader.

T ALLINSTRY - Order Markel Ovarview
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Figure 4.6:0rder Market Overview window.

The Order Market Overview window displays the best bids and asks for the selected
instruments. The window header displays the profile/instrument/instrument group currently
being applied. Fields in the Order Inside Market list box are updated dynamically. The
statistical fields LstPrc, LstQty, LstTime, NetChg, ValPrc, Close, Open, High, Volume, and
Trades are not updated for crossed trades, Midpoint trades and Xetra BEST trades. After the

main trading phase1 in continuous trading, all fields except for ValPrc, NetChg and Open will
be updated with data from trading phases following the intra-day closing auction. The Xetra
BEST trade detall fields LastPrcXB, Last QtyXB, and LastTimeXB, and the statistical fields
XBTrades and XBVolume are filled for BEST trades. The Midpoint trade detail fields
LastPrcMP, Last QtyMP and LastTimeMP and the statistical fields MPTrades, MPVolume, and
MinMPVal are filled for Midpoint trades. The field MinHidVal includes the Minimum Hidden
Order Value.

In case of yield traded instruments the columns Bid, Ask, LstPrc, NetChg, ValPrc, Close,
Open, High, Low, MRBIid, MRAsK, LstAucPrc, and AucPrc display the yield value. For yield
traded instruments the columns AskYId and BidYId will display nothing.

The fields POwnBidQty and POwnAskQty show the trader’s full own quantity if the dedicated
pricelyield is visible in the Order Marker Overview as public bid/ask. Own hidden orders are
only displayed if there are visible limits on a price level and discretionary orders are displayed
on the level of the regular limit. Only the trader’s own persistent orders are taken into account,
neither quotes nor orders of other traders within the same subgroup are displayed.

The user can select the main filtering criterion in the Quick Filter field group. He can either
choose a profile (the default profile will be displayed when choosing the profile radio button),
an instrument, or an instrument group. If an instrument is selected the context menu contains
the instruments of the static part of the default profile. The Exch field is pre-filled with the
logged-in exchange and it is disabled. Clicking the Enter key applies the filter criterion and
resets the Quick Filter field group.

1.The main trading phase is the phase from start of the opening auction until the end of the intra-day closing auction.
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Profiles are not restricted to an instrument type, so all columns are displayed although
instrument type specific columns are not filled for instruments of other types. If a profile
contains instruments listed in an exchange the user is not logged into, those instruments are
not displayed. The sorting in the Order Market Overview window is based on profile sorting.
For profiles that contain more than 500 instruments the first 500 instruments will be shown
and a message is displayed in the status bar.

The Order Inside Market list box displays up to ten best bids and best asks for each selected
instrument depending on the trading phase and the selected depth of the order book. The
selected order book depth is used for all instruments displayed. The expand / collapse push
buttons on the left side of each row are used to switch between order book depth of 1 and the
selected order book depth.

The Order Inside Market list box displays the order book situation depending on the trading
phases and the instrument reference data:

During the trading phases ADD, DEL, ENDTR, HALT, START, SUSP, PRETR, POSTR,
BETW, no order book information is displayed.

During the continuous trading (i.e., TRADE), the accumulated round lot order quantities and
the number of orders (from orders with no trading restrictions) per limit for that instrument are
displayed.

During auction trading (i.e., OCALL, ICALL, CCALL, ECALL, VOLA), the information
displayed depends on the open / close book and the market imbalance indicators defined for
that instrument:

For an open book:

. The accumulated order quantities (round lot only or all sizes depending on the auction
lot indicator) and the number of orders per limit for that instrument are displayed.

. Moreover, if the book is crossed then the indicative auction price, the indicative execut-
able volume and the auction quantity are displayed.

. For instruments traded in Continuous Auction trading model with market maker best bid
and best ask is displayed including the respective quantity and the market maker /
issuer quote with its quantity in the Pre-Call phase. During the Call phase only the mar-
ket maker / issuer quote and its quantity is displayed. If the Quote Book Indicator is set
to “Yes” for instruments traded in Continuous Auction trading model with specialist the
specialist quote is disseminated in the fields MRBid/MRAsk and its quantity in the fields
MRBIidQty/MRAskQty.

For a closed book:

. If the book is crossed, the indicative auction price is displayed, otherwise the best bid /
ask limits are displayed.

. Moreover, if the market imbalance indicator is switched on and the book is crossed, the
indicative executable volume, the surplus and its side are displayed. If the book is
uncrossed, the accumulated volumes of best bid / ask limits are displayed.

. For instruments traded in Continuous Auction no order book information is displayed.
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. During the (pre-) order book balancing phases (i.e., OPOBB, IPOBB, CPOBB, EPOBB,
0OO0BB, I0BB, COBB, EOBB), the surplus and its side, as well as the auction price and
the auction quantity are displayed. Entries in the auction quantity appear only during an
auction with an open order book or during an auction with a closed order book with
market imbalance indicator set to ‘ON’. The Order Inside Market list box is empty.

The C/E field displays a ‘C’ on the last trading day before the dividend payment, rights issue
or capital adjustment date. An ‘E’ will be displayed to the market on the dividend payment or
rights issue day and will be reset to blank the day after. In case of two consecutive stock
events, an ‘E’ will be displayed to the market on the second day of dividend payment or rights
issue. An ‘A’ will be displayed the day after a capital adjustment occurs; otherwise this field is
empty. ‘E’ indicates Ex-Dividend, in case there is a new reference price it overrides the last
traded price. ‘A’ indicates that a capital adjustment has taken place. If there is a new
reference price it overrides the last traded price. In addition, the LstTime, LstTimeXB,
LstTimeMP and the LstAucTim field is reset to 00:00:00 and the LstQty, LstQtyXB, LstPrcXB,
LstQtyMP, LstPrcMP and the LstAucQty fields are cleared until the first trade of the day is
made.

In case the trader wants to submit an order, a double-click on any field opens the Order Entry
window. The instrument is pre-filled with the list box value and default values apply for the
account type and validity fields. If the trader is an agent trader or a proprietary trader, the
default account type is agent trader (A) or proprietary trader (P), respectively. If the trader is
both an agent trader and a proprietary trader, then the default value for the account is P. The
default value for the validity is the current business day.

With a double-click on BidQty, BidCnt, POwnBidQty, BidYId, Bid, AskQty, AskCnt, AskYId,
Ask or POwnAskQty also the fields quantity, limit, and buy / sell attributes are pre-filled with
the list box values. A double-click on the Surplus cell opens an Order Entry window with
settings preset for an accept surplus order (only in pre-order book balancing or order book
balancing phase).

All order attributes are modifiable (OnBehalf is only modifiable for senior traders).

During continuous trading, auction and auction pre-call, selecting the BidQty, BidCnt,
POwnNBIdQty, BidYId, Bid, AskQty, AskCnt, AskYld, Ask or POwnAskQty or Surplus (only in
pre-order book balancing or order book balancing phase) field of a specific instrument in the
Order Inside Market list box pre-fills the Exch, Instr, Qty and Limit fields of the Fast Order
Entry window.

If multiple cells are selected the Qty field is set to the accumulated quantity, Limit to the price
of the order at the lowest position in the order book and the AvgPrc is filled. If another
instrument is selected, the values of ExR, Act, Text and MIOrdNo are kept, the fields OrdT,
StpLimit and TrR are cleared and the Validity field is set to default. The Buy / Sell toggle
button is automatically set in such a way as to match the selected limit. Nevertheless, this
button can still be used to specify a buy or sell order.

A single click on the Surplus cell pre-fills the Fast Order Entry window with all settings to
accept the surplus. In the pre-order book balancing phase the account type is ‘D’.
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Menu
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Figure 4.7: “one click” actions BUY, SELL and DELETE

If Bid, BidCnt, BidQty or BidYId is selected via SC-R, an additional menu item “Sell Def. Qty”
is displayed, which, when selected, acts as a “one click” shortcut to sell the corresponding
instrument with the quantity entered by the trader as default quantity for this instrument in the
Preferences window and the price defined by the selected market depth. If Ask, AskQty,
AskCnt or AskYId is selected, the pop-up menu offers the new menu item “Buy Def. Qty”,
which buys the related instrument with “one click”, also with the quantity entered by the trader
as default quantity for this instrument in the Preferences window and the price defined by the
market depth. If POwnBidQty or POwnAskQty is selected, the extra menu item is “Delete”. On
a single click it deletes all own orders with the dedicated price from the order book.

If the orderbook position shows a market order, a “one click” buy or sell is not possible, the
corresponding pop-up menu item is inactive. The same is valid for instruments without a
default quantity in Preferences. In Preferences, a “one click” buy or sell is not possible and
the menu item is inactive.

A new parameter in the “Others” pane of Preferences, permits the enabling or disabling of the
“one click” actions. If the “one click” actions are disabled the menu item in the OMO’s pop-up
menu is not visible.

During the batch, the order level netted orders are deleted from the order book, if there is a
change of PTA flag from CCP to non-CCP.

Menu Bar Item Description Short Cut

Window Save Settings Save the current window settings. This Ctrl-S
functionality also includes the saving of
the current setting of the expand/collapse
(+/-) buttons for the displayed market

depth.
Clear Settings Clear the saved window settings.
Eind... Open the Find Table window. Ctrl+F
Print... Open the Print Table window. Ctrl+P

Export... Open the Export Table window. Ctri+E
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Menu Bar Item Description Short Cut
Full Table Mode Set the full table modus to display the list | F11
box content only.
Close Close the window without further action. Shift+F4
Trading Add Order... Open the Order Entry window.
East Order Activate the Fast Order Entry window. Ctrl+R
Entry...
Add Quote... Open the Quote Entry window.
Select Instr/Grp/Prof... Open the Instrument/Group/Profile F6
Selection window.
Collapse all Order | Collapses all detailed order books.
books
Market Depth Number of lines to be shown for the
detail order book information for an
instrument.
Columns Delete Delete the selected column(s) from the
display.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window to
determine which columns in a list box are
visible.
Autofit All Resize all visible columns according to
their content.
Help On this window... | Open the Help window. F1
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Window

Quick Filter Field Group

alphanumeric

Identifier | Type Description Value / Syntax CT

Exch D Exchange at which the instrument is being | 3 characters:
traded. The field is pre-filled with the alphanumeric.
logged-in exchange.

Profile S Select a profile as filter criterion.

Instr S Select a single instrument as filter
criterion.

InstrGrp S Select an instrument group as filter
criterion.

Instrument | EM Instrument short name, max. 5

field characters:

or
Wertpapierkennnummer,

or
max. 9
characters:
alphanumeric,

or or
ISIN. 12 characters:
alphanumeric,
or or *
Instrument Group ID, max. 4
characters:
alphanumeric for
Instrument
Group 1D,
or or *
Profile ID. max. 20
characters:

alphanumeric
and special.
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Order Inside Market List Box

Column

Description

Instr

Instrument short name.

WKN

Wertpapierkennnummer.

ISIN

International Security Identification Number.

Name

Displays the long name of the instrument.

Exch

Exchange at which the instrument is being traded.

IntRat

Interest rate (only for bonds and basis instruments).

Issuer

Issuer (only for bonds, warrants and basis instruments).

InstrSubTyp

Instrument Subtype (only for bonds, warrants and basis instruments).
ANL Anleihe,

HYP Hyp.- Pfandbrief,

OBL Obligation,

REV Reverse Convertible,

SHZ Schatzbrief,

STR Strips,

VAR Floater,

ZER Zerobond

CIW Company Issued Warrants,
COV Covered Warrants,

CER Certificates,

OTH Others.

MrtyDat

Maturity date (only for bonds, warrants and basis instruments).

BidQty*

Accumulated round lot quantity for the bid limit and market orders in
continuous trading.

Accumulated total auction quantity for the limit of the BEST bid order in
auction with an open order book.

For a closed, uncrossed order book in auction, this quantity is only
displayed when the market imbalance indicator is switched on.

POwnNBIdQty

Accumulated quantity of all own persistent orders with a limit displayed in
the Bid column. For iceberg orders the overall quantity is displayed.
Quotes and orders of other traders within the same subgroup are not
displayed. Own hidden orders are only displayed if there are visible limits
on a price level and discretionary orders are displayed on the level of the
regular limit. Midpoint orders are not displayed.
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Order Inside Market List Box
Column Description
BidCnt! Number of orders in the accumulated bid order volume at each price
level.
BidYIgl Yield for bid limit (only for bonds traded on price basis with yield
calculation method ‘I").
Bigl Limit of the bid order in continuous trading and in auction. The value 'M'
indicates the existence of a market and / or market-to-limit order.
Askl Limit of the ask order in continuous trading and in auction. The value 'M'
indicates the existence of a market and / or market-to-limit order.
AskCntt Number of orders in the accumulated ask order volume at each price
level.
AskYld?! Yield for ask limit (only for bonds traded on price basis with yield
calculation method ‘I").
AskQty! Accumulated round lot quantity for the ask limit and market orders in

continuous trading.

Accumulated total auction quantity for the limit of the BEST ask order in
auction with an open order book.

For a closed, uncrossed order book in auction, this quantity is only
displayed when the market imbalance indicator is switched on.

POwnAskQty | Accumulated quantity of all own persistent orders with a limit displayed in
the Ask column. For iceberg orders the overall quantity is displayed.
Quotes and orders of other traders within the same subgroup are not
displayed. Own hidden orders are only displayed if there are visible limits
on a price level and discretionary orders are displayed on the level of the
regular limit. Midpoint orders are not displayed.

MRBid Matching range bid limit
Specialist quote bid limit in case of Continuous Auction traded
instruments.

MRBIidQty Specialist quote bid quantity in case of Continuous Auction traded
instruments.

MRAsk Matching range ask limit.
Specialist quote ask limit in case of Continuous Auction traded
instruments.

MRAskQty Specialist quote ask quantity in case of Continuous Auction traded
instruments.
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Order Inside Market List Box

Column

Description

LstPrc?

Last uncrossed trade price - If the reference price has been changed
either manually by Market Supervision or because of a dividend payment
or capital adjustment then the reference price is displayed until the first
trade of the day. If a price is based on a crossed trade, it is not published.

LstQty

Quantity of the last uncrossed trade price. If there is an adjusted
reference price or no trade is done on this day, the field is empty.

LstTimel

Time of the last uncrossed trade - If an adjusted reference price is
displayed in the LstPrc field or no trade is done on this day, then this field
is 00:00:00.

LstPrcXB

Last Xetra BEST price. Reference price updates do not influence
LstPrcXB - The field is empty as long as no Xetra BEST trade occurred
on the present trading day.

LstQtyXB

Quantity of the last Xetra BEST trade — The field is empty as long as no
Xetra BEST trade occurred on the present trading day.

LstTimeXB

Time of the last Xetra BEST trade — The field is initialized with 00:00:00
until the first Xetra BEST trade of the day occurs.

LstPrcMP

Last Midpoint price. Reference price updates do not influence LstPrcMP -
The field is empty as long as no Midpoint trade occurred on the present
trading day.

LstQtyMP

Quantity of the last Midpoint trade — The field is empty as long as no
Midpoint trade occurred on the present trading day.

LstTimeMP

Time of the last Midpoint trade — The field is initialized with 00:00:00 until
the first Midpoint trade of the day occurs.

C/E

Dividend / Capital adjustment. 'C' is displayed for Cum-Dividend on the
last trading day before the dividend payment date or capital adjustment
date, an 'E' is displayed for Ex-Dividend on the dividend payment date,
and an 'A' for capital adjustment the day after a capital adjustment occurs.

Curr

Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage).
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Order Inside Market List Box

Column

Description

Phase

Current trading phase. The list of trading phases:
ADD New instrument

BETWIn Between auction

CCALL Closing Auction Call

COBB Closing Auction OBB

CPOBB Closing Auction Pre OBB
DEL Instrument not tradable, but still in system
ECALL End-of-day Auction

ENDTR End-trading

EOBB End-of-day Auction OBB
EPOBB End-of-day Auction Pre OBB
HALT Instrument set to halt

ICALL Intra Day Auction Call

IFRZ Intra Day Auction Freeze

[IPO Intra Day IPO (Initial Public Offering) Call
IOBB Intra Day Auction OBB

IPOBB Intra Day Auction Pre OBB
MICAL Manual Intra Day Call

MIFRZ Manual Intra Day Freeze
OCALL Opening Auction Call

OFRZ Opening IPO Freeze

OIPO Opening IPO

OOBB Opening Auction OBB
OPOBB Opening Auction Pre OBB
POSTR Post-trading

PRETR Pre-trading

START Start

SUSP Suspend

TRADE Continuous Trading

VOLA Volatility interruption

XCALL Continuous Auction Call
XFRZ Continuous Auction Freeze
XPREC Continuous Auction Pre-Call

Ind

Interruption indicator specifies whether a market order interruption (‘M’), a
volatility interruption ('V'), an extended volatility interruption ("X"), or an
extended call phase within a sold out situation ('S’) takes place.

PInd

Potential interruption indicator specifies whether a potential market order
interruption ('M") or a potential volatility interruption ('V') takes place.
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Order Inside Market List Box

Column

Description

QR

Quote Request Indicator specifies whether a quote request ('Q") has been
disseminated.

Manual quote requests:
For instruments not traded in the continuous auction trading model, the
guote request is disseminated to all participants.

If the window is opened the field is initialized with blanks. The entry is
reset to blank after the trader set time interval has been reached. An
interim update with a new quote request within the same instrument will
trigger a highlighting of the indicator and restart the display period.

NetChg?!

The NetChg is based upon the valuation price.

For instruments traded in continuous trading, the NetChg will be
calculated for the last time for that business day after the intra-day closing
auction has passed: ValPrc of ty compared to the ValPrc from the
previous business day t _1). That means that the NetChg that is shown
after the intra-day closing auction has passed is static and not
dynamically updated anymore until the next business day.

For instruments that are not traded in continuous trading, NetChg will be
the net change of the last uncrossed traded price from the previous
closing price.

ValPrc?

During PRETR and as long as the intra-day closing auction (end-of-day
auction) has not been passed, the ValPrc (Close) displays the respective
value of the previous day.

After the intra-day closing auction only the ValPrc is updated with the
auction price of the intra-day closing auction (ValPrc is filled with the last
price preceding the intra-day closing auction if no price determination has
taken place). The column Close still shows the closing price from the
previous business day until the price determination of the end-of-day
auction.

After the end-of-day auction only the closing price is updated with the
auction price of the end-of-day auction (Closing price is filled with the last
price preceding the end of day auction if no price determination has taken
place).

In case an instrument does not have an intra-day closing auction and for
all other trading models, the valuation price is handled equal to the
closing price.

Closel?

Last uncrossed trade price of previous trading day.

Open’?

First uncrossed trade price of the day.

High12

Highest uncrossed trade price of the day.
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Order Inside Market List Box
Column Description

Low!2 Lowest uncrossed trade price of the day.

Volumel Accumulated uncrossed trading volume of the day.

Trades? Total number of uncrossed trades of the day.

XBVolumel Accumulated volume of today's Xetra BEST trades.

XBTrades! Total number of today's Xetra BEST trades.

MPVolumel Accumulated volume of today's Midpoint trades.

MPTrades! Total number of today's Midpoint trades.

MinMPVall Minimum Midpoint order value.

MinHidVal? Minimum Hidden order value.

RLQty Round lot quantity of the instrument.

CntcUnt Contract Unit.

LstAucPrcl? Price of the last auction.

LstAucQty?! Quantity of the last auction. This field is updated after an auction and after
order book balancing or is empty if no auction price was determined on
that day.

LstAucTim! Time of the auction or 00:00:00 if no auction price was determined on that
day.

AucPrc3 Auction indicative price - Entries appear only during an auction. During
the order book balancing phase this field contains the auction price.

AucQty? Quantity which can be executed at the indicative price - Entries appear
only during an auction with an open order book or during an auction with
a closed order book with market imbalance indicator set to 'ON'. The
order book must be crossed.

Surplus®* Remaining auction quantity which can be accepted at the auction price
during pre order book balancing or order book balancing and side of the
surplus. There is a B/A indicator displayed (e.g. 'B 2000’ or 'A 2000").
During pre-order book balancing, the surplus can only be accepted by the
Designated Sponsor/Liquidity Manager for other instruments. During
auction call phase with a closed, crossed order book and market
imbalance indicator turned on, the surplus of the current indicative
auction price is displayed but cannot be accepted. If an indicative surplus
is displayed it is marked by an asterisk.
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Order Inside Market List Box

Column

Description

FM

Fast Market indicator; displays 'FM' during fast market state. For
instruments traded in continuous auction trading models, this indicator is
never displayed.

TrdMdI

Trading Model of the instrument. Displays 'M' for multiple auctions, 'C' for
continuous trading, 'O’ for one auction, 'X' for continuous auction.

InstrGrp

Instrument group of the instrument.

D/Q

Marker for an instrument with a Designated Sponsor or Liquidity
Manager. Displays 'D' if a Designated Sponsor exists and a 'Q' if a
Liquidity Manager exists. If both roles are assigned a ‘B’ is displayed.

Under

Underlying (only for warrants and basis instruments).

WarCateg

Warrant category (only for warrants):
EQUSTD Equities Standard
EQUCAP Equities Cap
EQUFLO Equities Floor
EQUOTH Equities Others
INDSTD Indices Standard
INDCAP Indices Cap

INDFLO Indices Floor
INDOTH Indices Other
CURSTD Currencies Standard
CURCAP Currencies Cap
CURFLO Currencies Floor
CUROTH Currencies Other
INTSTD Interest Rates Standard
INTCAP Interest Rates Cap
INTFLO Interest Rates Floor
INTOTH Interest Rates Other
BASSTD Baskets Standard
BASCAP Baskets Cap
BASFLO Baskets Floor
BASOTH Baskets Other
OTHSTD Others Standard
OTHCAP Others Cap
OTHFLO Others Floor
OTHOTH Others Others.
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Order Inside Market List Box
Column Description
WarTyp Warrant type (only for warrants):
C call
P put
R range
F certificate
O others.
StrikePrc Strike Price (only for warrants).
QuotProv MemberID of the Quotation Provider (e.g. an Issuer).

1.Note for following fields: BidQty, BidCnt, BidYId, Bid, Ask, AskCnt, AskYIld, AskQty, LstTime, NetChg, ValPrc, Close,
Open, High, Low, Volume, Trades, XBVolume, XBTrades, MPVolume, MPTrades, MinMPVal, LstAucPrc, LstAucQty,
LstAucTim:

This field is not shown during IPO Call and IPO Freeze, Between auction, Pre-trading and Post-trading.

2.Note for following fields: LstPrc, ValPrc, Close, Open, High, Low, MinHidVal, LstAucPrc:

This field is not shown during IPO Call and IPO Freeze, Auction Pre-Call for instruments traded in any of the continu-
ous auction trading model, Between auction, Pre-trading and Post-trading.

3.Note for following fields: AucPrc, AucQty, Surplus:

A warrant price identifier 'bid' (‘Kurszusatz') is added to indicate a price without turnover for the trading model.
4.Note for following fields: AucPrc, AucQty, Surplus:

A warrant price identifier 'bid' (‘Kurszusatz') is added to indicate a price without turnover for the trading model.

Mouse

Usage Column Description

SC-L All Highlight and update the Exch and Instr fields in the Fast Order
except Entry window with the exchange and the instrument short name
BidCnt, of the selected instrument.

BidQty,
POwnBid
Qty,
BidYld,
Bid,
AskCnt,
AskQty,
POwnAs
kQty,
AskYld,
Ask,
Surplus
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Mouse Column Description
Usage
SC-L BidCnt, Highlight and update the Exch, Instr, Qty, and Limit field in the
BidQty, Fast Order Entry window and set the Buy/Sell button to Sell.
POwnBid
Qty,
BidYid,
Bid
SC-L AskCnt, Highlight and update the Exch, Instr, Qty, and Limit field in the
AskQty, Fast Order Entry window and set the Buy/Sell button to Buy.
POwnAs
kQty,
AskYid,
Ask

SC-L Surplus Pre-fills the Fast Order Entry window as an accept surplus order
(Exch, Instr, B/S, TrdRes is SU, EXR is defaulted to I0C, Limit is
the auction price, Qty is the total surplus quantity, OrdT is 'L"). In
the pre-order book balancing phase the account type is filled with
'D' or 'Q' for all others, independent of saved settings or
Designated Sponsor or Liquidity Manager status of the trader.

DC-L Exch, Opens the Order Instrument Overview window for the selected

Instr, instrument.

WKN,

ISIN

DC-L All Opens the Order Entry window and pre-fills the entry fields with

except the values from the selected limit (exchange, instrument and buy

Exch, / sell indicator - for BidCnt, BidQty, BidYld, Bid, POwnBidQty,

Instr, AskCnt, AskQty, AskYld, Ask, POwnAskQty also price and

WKN, volume). If the trader is an agent trader or a proprietary trader,

ISIN, the default account type is agent trader (A) or proprietary trader

Surplus, (P), respectively. If the trader is both an agent trader and a

QR proprietary trader, then the default value for the accountis P. The
default value for the validity is the current business day. All order
attributes are modifiable.

DC-L Surplus Pre-fills the Order Entry window as an accept surplus order
(Exch, Instr, B/S, TrdRes is SU, EXR is defaulted to I0C, Limit is
the auction price, Qty is the total surplus quantity, OrdT is 'L', Act
is'l','L' or 'D").
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Mouse Column Description
Usage
DC-L QR Activates the Quote Entry window and fills the Instr field in the
Quote Entry field group with the instrument selected. BidQty and
AskQty are filled with minimum quote quantity of that instrument.
The Quote Entry window is opened only if the enter quote
resource access level is set. It is opened independently whether
the selected field is empty or not.
SC-R POwnBid | Context menu with the following entries:
Qty Delete... Delete own orders with this Bid limit.
Add Order...Open Order Entry Window.
Add Quote...Open Quote Entry Window.
Instr/Grp/Prof...Open Instrument/Group Profile Selection window.
SC-R POwnAs | Context menu with the following entries:
kQty Delete... Delete own orders with this Ask limit.
Add Order...Open Order Entry Window.
Add Quote...Open Quote Entry Window.
Instr/Grp/Prof...Open Instrument/Group Profile Selection window.
SC-R Bid Context menu with the following entries:
BidQty Sell Def. Qty ... Sell default quantity.
BidYld Add QOrder...Open Order Entry window.
BidCnt Add Quote...Open Quote Entry window.
Instr/Grp/Prof...Open Instrument/Group Profile Selection window.
Sell Def Qty submits a sell order for the selected instrument using
the selected Bid limit and the default quantity defined for this
instrument in the Preferences window. If no default limit is
defined for the selected instrument, the menu entry is disabled.
Validity of the order is the current business day. The values for
ExXR, TrR, Act, Text and MIOrdNo are taken from the Fast Order
Entry window.
SC-R Ask Context menu with the following entries:
AskOQty Buy Def. Qty... Buy default quantity.
AskYId Add Order...Open Order Entry window.
AskCnt Add Quote...Open Quote Entry window.
Instr/Grp/Prof...Open Instrument/Group Profile Selection window.
BuyDef Qty submits a buy order for the selected instrument using
the selected Bid limit and the default quantity defined for this
instrument in the Preferences window. If no default limit is
defined for the selected instrument, the menu entry is disabled.
Validity of the order is the current business day. The values for
ExR, TrR, Act, Text and MIOrdNo are taken from the Fast Order
Entry window.
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Mouse
Usage

Column

Description

SC-R

All
except
POwnBid
Qty
POwnAs
kQty
Bid
BidQty
BidYId
BidCnt
Ask
AskQty
AskYld
AskCnt

Context menu with the following entries:

Buy Def. Qty... Buy default quantity, but inactive.

Add QOrder...Open Order Entry window.

Add Quote...Open Quote Entry window.

Instr/Grp/Prof...Open Instrument/Group Profile Selection window.
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4.1.4 Quote Request Overview Window
Description The Quote Request Overview window gives an overview of all requests that are available for

either an instrument, a profile, or an instrument group.

IXE - - - Quote uest Overview
ISIE 723610 - FFM - Qi Req 0 i

Window Select Columns  Help XETRA
ICTEESENEA | =1 1 IR

Exch: [FFM O Profile @ Instr O InstrGrp | SIE s

instr] WHN ISIN L MrtyDat | Exch | B/S | Member Oty Time

SIE |723610|DEO0OT236101 | SIEMENS AG NA [FPm | | | 144112

FFM | 1/ 90207 SUCCESSFULLY SUBSCRIBED TO BROADCAST STREAM

Figure 4.8: Quote Request Overview window.

Functionality Upon opening the window, new quote requests for the current instrument, profile or
instrument group are displayed but no quote requests sent before the opening of the window
are displayed. If the profile is changed, the list box is empty until the next quote request for an
instrument of this profile or instrument group is entered. Via the View menu list or the Quick
Filter field group it is possible to select a profile, a single instrument or an instrument group.

The user can select the main filtering criterion in the Quick Filter field group. He can either
choose a profile (the default profile will be displayed when clicking the Profile radio button), an
instrument group, or an instrument. If an instrument is selected, the context menu contains
the instruments of the static part of the default profile. The Exch field is pre-filled with the
logged-in exchange and it is disabled. Pressing the Enter key applies the filter criterion and
resets the Quick Filter field group.

All incoming quote requests for the selected instruments are displayed and updated
dynamically. Traders with Designated Sponsor or Liquidity Manager licenses receive full
quote request information, i.e., instrument short name, WKN, ISIN, Exch, Buy/Sell indicator,
quantity, initiator's member ID and time. Traders without Designated Sponsor or Liquidity
Manager licenses receive quote information, i.e., instrument short name, WKN, ISIN, Exch
and Time.

The information disseminated to the Issuer, i.e. instrument short name, ISIN, WKN, Exch and
quantity, depends on the content of the order book as following:

. If there is a market order, then the instrument, exchange and the accumulated quantity
of all market orders is displayed.
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. If there is a crossed order book, regardless of the existence of a public quote, then the

Menu

instrument, exchange and the maximum quantity of best bid and best ask is displayed.
. If best bid is < best ask and no public quote exists, then no quote request is displayed.

. If a pending manual or time triggered quote request exists, the quantity of the automatic
guote request is the maximum of the quantity derived by the current order book situa-
tion and the quote request quantity.

Double-clicking on one of the quote requests by a trader with Designated Sponsor or Liquidity
Manager license will open the Quote Entry window pre-filled with the corresponding
instrument data.

For instruments traded in trading models other than the continuous auction trading model, the
following rules apply: The Quote Entry window is opened with 'D' if the trader has only a
Designated Sponsor but no Liquidity Manager license, with 'Q" if the trader has only a Liquidity
Manager but no Designated Sponsor license and with 'B' if he has both licenses. If the trader
has both licenses and has saved one license with save settings the window is opened with
the saved value.

The Quote Entry window must be opened every time the trader double-clicks onto a row for
instruments traded in trading models other than the continuous auction trading model. If the
trader has no license the according account field remains empty.

Menu Bar Item Description sggtrt
Window Save Settings Save the current settings. Ctrl+S
Clear Settings Clear the saved window settings.
Sort... Open the Sort Table window.
Find... Open the Find Table window. Ctrl+F
Print... Open the Print Table window. Ctrl+P
Export... Open the Export Table window. Ctrl+E
Full Table Mode Set the full table modus to display F11
the list box content only.
Close Close the window without any further | Shift+F4
action.
Select Instr/Grp/Prof... Open the Instrument/Group/Profile F6
Selection window.




Deutsche Boérse Group

Xetra Release 14.0 Version 1.0
J-Trader User Manual
8/26/13
Page 110
. Short
Menu Bar Iltem Description cut
Columns Delete Delete the selected column(s) from
the display.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window
to determine which columns in a list
box are visible.
Autofit All Resize all visible columns according
to their content.
Help On this window... Open the Help window. F1
Window
Quick Filter Field Group
Identifier Type Description Value / Syntax CT
Exch D Exchange at which the instrument is 3 characters:
being traded. The field is pre-filled alphanumeric.
with the logged-in exchange.
Profile S Select a profile as filter criterion. Default.
Instr S Select a single instrument as filter
criterion.
InstrGrp S Select an instrument group as filter
criterion.
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Quick Filter Field Group
Identifier Type Description Value / Syntax CT
Instrument EM Profile ID, max. 20 *
field characters:
alphanumeric
and special,
or or *
Instrument short name, max. 5
characters:
alphanumeric
or or *
Instrument Group ID, max. 4
characters:
alphanumeric for
Instrument
Group ID.
Quote Request Overview List Box
Column Description
Instr Instrument short name.
WKN Wertpapierkennnummer.
ISIN International Security Identification Number.
LongName Instrument long name.
MrtyDat Maturity date of instrument.
Exch Exchange at which the instrument is being traded.
B/S Display Buy/Sell indicator status:
Buy B,
Sell S,
Space in case of a double sided quote request.
Member Member ID.
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Quote Request Overview List Box
Column Description
Qty Quantity of quote request.
Time Time stamp of quote request.
Mouse Column Description
Usage
SC-L Any Highlight the selected row.
DC-L Any Only with Designated Sponsor, Liquidity Manager or Issuer

status for the selected instrument:

Open the Quote Entry window and pre-fill it with values from the
selected entry for instruments traded in trading models other
than the continuous auction trading model.
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4.1.5 Cross Request Overview Window

Description

Functionality

The Cross Request Overview window gives an overview of all cross requests that are
available for either an instrument, a profile, or an instrument group.

TG BAY - 575200 - FFM - Cross Request Overview M=
__ﬂindclw Trading Select Columns ﬂ_elp XETRA
[BE<5 4| BEEERE| 9

Exch: FFru1 O Profile & Instr O InstrGrp {E@ﬁ‘r_’ ,f;g
WKN |  ISIN_ [LongName |Exch| aty | Time |

\BaY 575200 |DEDOOS7S2000 |BAYER AG |FFM | 400,000 13:52:03

| FFM | i/ 90207 SUCCESSFULLY SUBSCRIBED TO BROADCAST STREAM
L .|

Figure 4.9: Cross Request Overview window.

Upon opening the window, new cross requests for the current instrument, profile or instrument
group are displayed but no cross requests sent before the opening of the window are
displayed. If the profile is changed, the list box is empty until the next cross request for an
instrument of this profile or instrument group is entered. Via the View menu list or the Quick
Filter field group it is possible to select a profile, a single instrument or an instrument group.

The user can select the main filtering criterion in the Quick Filter field group. He can either
choose a profile (the default profile will be displayed when clicking the Profile radio button), an
instrument group, or an instrument. If an instrument is selected, the context menu contains
the instruments of the static part of the default profile. The Exch field is pre-filled with the
logged-in exchange and it is disabled. Pressing the Enter key applies the filter criterion and
resets the Quick Filter field group.

The Cross Request application requests are used to announce a Cross Trade to the market.
When a market participant wants to carry out a Cross Trade (trade in which orders or quotes
of a single member are consciously executed against each other) or a pre-arranged trade (a
trade in which orders or quotes from at least two members are consciously executed against
each other) this must be indicated with a Cross Request.

All incoming cross requests for the selected instruments are displayed and updated
automatically through broadcasts. Cross request information is disseminated through the
inside market data stream and cannot be inquired. Whenever the trader selects another
instrument or profile, the table is cleared and remains empty until a new cross request is
received. Cross requests are listed in chronological order, with new requests appearing at the
top, i.e. descending by time.

If the user double clicks a row showing a cross request, the Order Entry window opens. The
fields of the opened window are prefilled with the values of the selected cross request.
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If an error occurs, an exception code is displayed in the message bar.
Menu
o Short
Menu Bar Item Description cut
Window Save Settings Save the current settings. Ctrl+S
Clear Settings Clear the saved window settings.
Sort... Open the Sort Table window.
FEind... Open the Find Table window. Ctrl+F
Print... Open the Print Table window. Ctrl+P
Export... Open the Export Table window. Ctrl+E
Full Table Mode Set the full table modus to display F11
the list box content only.
Close Close the window without any further | Shift+F4
action.
Select Instr/Grp/Prof... Open the Instrument/Group/Profile F6
Selection window.
Trading Add Order... Open the Order Entry window.
Columns Delete Delete the selected column(s) from
the display.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window
to determine which columns in a list
box are visible.
Autofit All Resize all visible columns according
to their content.
Help On this window... Open the Help window. F1
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Window
Quick Filter Field Group
Identifier Type Description Value / Syntax CT
Exch D Exchange at which the instrument is 3 characters:
being traded. The field is pre-filled alphanumeric.
with the logged-in exchange.
Profile S Select a profile as filter criterion. Default.
Instr S Select a single instrument as filter
criterion.
InstrGrp S Select an instrument group as filter
criterion.
Instrument EM Profile 1D, max. 20 *
field characters:
alphanumeric
and special,
or or *
Instrument short name, max. 5
characters:
alphanumeric
or or *
Instrument Group ID, max. 4
characters:
alphanumericfor
Instrument
Group ID.
Cross Request Overview List Box
Column Description
Instr Instrument short name.
WKN Wertpapierkennnummer.
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Cross Request Overview List Box

Column

Description

ISIN

International Security Identification Number.

LongName

Instrument long name.

Exch

Exchange at which the instrument is being traded.

Qty

Quantity of cross request.

Time

Time stamp of cross request.
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4.1.6 Ticker Window

Description

Functionality

The Ticker window displays online internal and external trade price information for Xetra.

RC: BMW - 519000 - FFM - Ticker

Window Select  Columns  Help XETRA
D | ¥ BREE| 9

Exch: |FFM () Profile &) Instr ) InstrGrp Bhyy i

Instr | WKN| ISIN | Exch | Prc | Time |

Instr| WHN | ISIN |Exch| Prc | TrdTyp|PrcTyp | Curr| Qty| Time |
EMvy 513000 [DEODDS190003 [FFM | 141,0500 ¢ |EUrR 100 09:22:01
EMvY 513000 |DE0ODDS190003 [FFM | 141,0500 C |EUR 100 09:21:53
EMvY 513000 |DE0ODDS190003 [FFM | 141,0999 C |EUR 100 | 09:21:45
EMvY 513000 |DE0ODDS190003 [FFM | 141,0999 C  |EUR 100 | 03:21:41
EMvY 513000 |DE0ODOS190003 [FFM | 141,1000 C |EUR 100 08:21:17
EMvY 513000 |DE0ODDS190003 [FFM | 141,1000 C |EUR 100 09:21:07
FFM | i/ 90207 SUCCESSFULLY SUBSCRIBED TO BROADCAST STREAM

Figure 4.10:Ticker window.

The Ticker window starts to record trade prices as soon as it is opened and a filter criterion is
specified. No inquiry can be made for historic information. The trade price information is
updated continuously. In case of yield traded instruments the yield value is displayed instead
of the price value. It does not perform any historical retrieval upon opening. Updates of trade
prices are indicated by colors: first, the new price is highlighted by changing the background
color for a couple of seconds, then the price information itself is displayed in different colors
according to the current price trend (+, - or unchanged). The window is not updated upon log
out from a certain exchange. The Exch column shows the exchange where the instrument is
listed. Prices and indices of authorized exchanges are displayed as long as the trader is

subscribed and actively connected.

The user can select the main filtering criterion in the Quick Filter field group. He can either
choose a profile (the default profile will be displayed when choosing the profile radio button),
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Menu

an instrument group, or an instrument. The InstrGrp radio button in the QuickFilter field group
is disabled if the user is logged into the Xetra Frankfurt 2 exchange.

The entry field Exch supports logged-in exchanges and "EXT". If the trader selects "Profile",
an exchange can be optionally selected as an additional filter criterion. If no exchange is
selected, all instruments of the profile are displayed (these could be internal or external ones).
If an exchange is selected, only those instruments of the profile are displayed, that belong to
the selected exchange.

If an instrument is selected the context menu contains all the instruments of the default
profile. Before entering an instrument group or an instrument in the Instrument entry field, the
user needs to specify the exchange.

External instruments can only be selected if the trader selects "EXT" in the Exch field.
Clicking the Enter key applies the filter criteria.

There are two list boxes in the Ticker window:

. The Indices list box (top) only displays indices retrieved from the profile sorted accord-
ing to this profile. If a profile contains instruments listed in an exchange the user is not
logged into, those indices are not displayed. When the user logs into that exchange,
the indices that have been selected with that exchange are automatically displayed and
sorted in the list box. When the user logs out, those indices are removed from the list
box.

The Indices list box only updates the Prc and Time columns in the existing index row.
No volume and currency is shown for any indices.

In case EXT has been selected as exchange for an index, EXT is initially displayed in
the Exch column as long as no tick has been received. The Exch is updated with the
first tick and will be highlighted every time it changes.

. For the Ticker list box (bottom), the latest trade information for all instruments listed in
the profile is always inserted at the top of the list.

Trade prices can be filtered using profiles. A mixture of different instrument types is supported
within one profile and external instruments can be added.

OTC trades will not be displayed in this window.

Menu Bar Iltem Description Short Cut

Window Save Settings Save the current window settings. Ctrl+S

Clear Settings | Clear the saved window settings.

Close Close the window without further action. Shift+F4

Select Instr/Grp/Prof... | Open the Instrument/Group/Profile F6
Selection window to select a profile
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Menu Bar Iltem Description Short Cut
Columns Delete Delete the selected column(s) from the
display.
Add All Restore the display of all columns Ctrl+U
Select... Open the Column Selection window to
determine which columns in a list box are
visible.
Autofit All Resize all visible columns according to
their content.
Help On this Open the Help window. F1
window...
Quick Filter Field Group
Identifier | Type Description Value / Syntax | CT
Exch EM/ | This Exch entry field's context menu 3 characters: *
EO includes the logged in exchange and alphanumeric.
“EXT".
Profile S Select a profile as filter criterion. Default.
Instr S Select a single instrument as filter Available.
criterion.
InstrGrp S Select an instrument group as filter Available.
criterion.
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Quick Filter Field Group

Identifier | Type Description Value / Syntax | CT

Instrument EM Instrument short name, max. 5
field characters:
alphanumeric

or or
Wertpapierkennnummer, max. 9
characters:
alphanumeric,

or or *
ISIN. 12 characters:
alphanumeric,

or or *
Instrument Group ID, max. 4
characters:
alphanumeric for
Instrument
Group ID,

or or *
Profile ID. max. 20
characters:
alphanumeric
and special.

Window

Indices List Box

Column Description
Instr Index short name.
WKN Wertpapierkennnummer.
ISIN International Security Identification Number.
Exch Xetra exchange where the index is listed.
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Indices List Box

Column

Description

Prc

Last trade price, plus visual cue (blue/red) indicating whether the price
increased or decreased compared to the previously traded price.

Time

Time of the last calculation.

Ticker List Box

Column

Description

Instr

Instrument short name.

WKN

Wertpapierkennnummer.

ISIN

International Security Identification Number.

Exch

Xetra exchange where the instrument is listed.

Prc

Last trade price

TrdTyp

Type of the trade (* * for Xetra Price, XM for Xetra Midpoint, or XB for Xetra
BEST).

PrcTyp

Indicator for the price type of a trade:

'O" Price from opening auction/opening IPO auction.

‘A" Price from auction/intraday IPO auction/continuous auction.

'F' Price from closing auction.

'C' Price from continuous trading.

'V' Price from volatility interruption in continuous trading.

‘U’ Price from subscription period.

'S' Price from Special Auction; for Federal Bonds the Special Auction
indicator is used for prices determined with Bundesbank participation.
"' No specific price type.

Curr

Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage). Stays empty for all indices.

Qty

Quantity of the last trade. Stays empty for all indices.

Time

Time of the last trade.
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4.1.7 Online Time and Sales Sheet

Description

Functionality

Menu

The Online Time and Sales Sheet window allows members to request basic trade information
for all trade types, between all members, for the current business day and the previous four
business days.

E BMW - 519000 - FFM - Online Time and Sales Sheet

Vindow Select Columns  Help XETRA
[H@des e |(Y20 BEIDEAE 9

Bxch: [FFM | OProfle @ nstr O InstrGrp | BMW s

Exch| Date | Time | ISN___ | WKN |instr|TraType| Prc |aty|curr|
FFM_| 07.02.2008 14:28:37/DE0005130003 519000 |BMW| XP | 1.415,00] 20 |EUR | &

FFM | 07.02.2008 14:28:37 DE00D5190003 519000 [BMW | P 1.415,00/ 50 |[EUR |
FFM | 07.02.2008 14:15:23 DE0O0DS5190003 519000 |BMW|  XP 1.415,00/200 |EUR |
FFM_|07.02.2008] 14:15:23 DEO005190003 |519000[BMY| P | 1.415,00/200 [EUR|
FFm | 07.02.2008 14:15:07/DE00051 90003 | 519000 | BMW XP 1.418,001100 [EUR |
FFM | 07.02.2008 14:15:07 DE000DS190003 (519000 |[BMW | XP 1.417,001100 |EUR |

: 519000 (BMW| XP [ 1.417,00{100 [EUR |
519000(BMW| P |1.417,00100[EUR| o

Figure 4.11:0nline Time and Sales Sheet Window

The Online Time and Sales Sheet window is opened by clicking on the Online Time and Sales
Sheet menu item within the Order Market main menu entry.

The Online Time and Sales Sheet window displays a manually updated overview of all trades
executed for a specified profile, instrument group or instrument selection. The user can select
the main filtering criterion in the Quick Filter field group. He can either choose a profile (the
default profile will be displayed when choosing the profile radio button), an instrument group,
or an instrument. The Profile and InstrGrp radio button in the QuickFilter field group is
disabled if the user is logged into the Xetra Frankfurt 2 exchange. If an instrument is selected,
the context menu contains the instruments of the static part of the default profile. Clicking the
Enter key applies the filter criterion.

Menu Bar Item Description Shortcut
Window Save Settings Save the current settings Ctrl+S
Clear Settings Clear the saved window settings.
Sort... Open the Sort Table window.
Eind... Open the Find Table window. Ctrl+F
Print... Open the Print Table window. Ctrl+P
Export... Open the Export Table window. Ctri+E
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Menu Bar Iltem Description Shortcut
Full Table Mode | Set the full table modus to display the list F11
box content only.
Close Close the window without further action. Shift+F4
Select Eilter... Open the Online Time and Sales Sheet Ctrl+F3
Filter window.
Reload Refresh the trades in the list box. Ctrl+F5
Stop Allow the user to halt long running inquiries.
Columns Delete Delete the selected column(s) from the
display.
Add All Restore the display of all columns Ctrl+U
Select... Open the Column Selection window to
determine which columns in a list box are
visible.
Freeze Freeze the selected columns in the list box.
Unfreeze All Unfreeze all of the columns in the list box.
Autofit All Resize all visible columns according to their
content.
Help On this window... | Opens the Help window F1

Window

Quick Filter Field Group

Identifier Type Description Value / Syntax |CT

Exch D Exchange at which the instrument is being |3 characters:
traded. The field is pre-filled with the alphanumeric.
logged-in exchange.

Profile S Select a profile as filter criterion. Default.

Instr S Select a single instrument as filter criterion. | Available.

InstrGrp S Select an instrument group as filter Available.
criterion.
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Quick Filter Field Group
Identifier Type Description Value / Syntax |CT
Instrument EM Instrument short name, max. 5 characters: | *
field alphanumeric
or or *
Wertpapierkennnummer, max. 9 characters:
alphanumeric,
or or *
ISIN. 12 characters:
alphanumeric.
or or *
Instrument Group ID, max. 4 characters:
alphanumeric for
Instrument Group
ID,
or or *
Profile ID. max. 20
characters:
alphanumeric and
special.
Online Time and Sales Sheet List Box
Column Description
Exch Exchange.
Date Trade date.
Time Trade time.
ISIN International Security Identification Number.
WKN Wertpapierkennnummer.
Instr Instrument Mnemonic.
TrdType Type of the trade (XP for Xetra Price, XM for Xetra Midpoint, or XB for
Xetra BEST).
Prc Price of the trade.
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Online Time and Sales Sheet List Box

Column Description
Qty Quantity of the trade.
Curr Currency.
Online Time and Sales Sheet Message Bar
Mouse —
Usage Description
DC-L Open the Online Time and Sales Sheet - Message Log window.
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4.1.8 Online Time and Sales Sheet Filter Window
Description The Online Time and Sales Sheet Filter window is used to specify filters when displaying
trades in the Online Time and Sales Sheet window.
7T Online Time and Sales Sheet Filter W=
Window Select Help XETRA
%@
Exch: [FFM_ | OProfile ®lnstr O Instrorp |
Date:  |07.02.2008 TraTyp:
Min: iz
Time: .
Price:
[ oK ] [ Apply ] ’ Cancel
Figure 4.12:0nline Time and Sales Sheet Filter window
Functionality This window is displayed as a result of selecting the Filter... item from the list of items under

the Select menu item within the Online Time and Sales Sheet window:

The filter serves to restrict the number of trades that are to be displayed in the Online Time
and Sales Sheet window. Users are given the option of selecting a profile, single instrument,
or instrument group in addition to other optional filter parameters. The Profile and InstrGrp
radio button in the QuickFilter field group is disabled if the user is logged into the Xetra
Frankfurt 2 exchange.

All filter parameters entered are matched. Empty parameter fields are ignored.

The Date field is by default filled with the current business day. In case it is empty, the current
business day will also be used as filter criterion. When inquiring for historic trade information,
the Date field has to be filled with a business day, which is either the current business day or
one of the previous four business days, irrespective of the trading calendar.

The Time/Min field defaults to 00:00, Time/Max defaults to 23:59:59. If a Price/Min is entered,
but not Price/Max, all prices greater than or equal to Price/Min are accepted. If a Price/Max is
entered, but not Price/Min, all prices less than or equal to Price/Max are accepted.

Only prices that are multiples of the corresponding tick size are permitted in the Price/Min and
Price/Max fields, all other numbers are considered invalid, indicated by highlighting the field.
Prices displayed in the context menu may not be based on invalid prices.

The TrdType field is an editable field accepting the values “XP” (Xetra Price), “XM” (Xetra
Midpoint) and “XB” (Xetra BEST).

After clicking Submit or Apply button, the Online Time and Sales Sheet window displays the
filtered data. As soon as a profile, single instrument, or instrument group is specified in the
Online Time and Sales Sheet window, filtering is disabled. The Filter window retains its
settings until the Online Time and Sales Sheet window is closed. The associated filter settings
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Menu

may be saved using the Save Settings menu item in the Online Time and Sales Sheet

window.

If an error occurs, an exception code is displayed in the message bar.

The tables below describe the functions associated with the menu batr, fields, and buttons of
the Online Time and Sales Sheet Filter... window:

Menu Bar Iltem Description Short
Window Close Close this window without any further action. | Shift+F4
Select Inst/Grp/Prof... Open the Instrument /Group /Profile F6

Selection window.
Help On this Open the Help window. F1
window...
Quick Filter Field Group
Identifier Type Description Value / Syntax | CT
Exch D Exchange at which the instrument is 3 characters:
being traded. The field is pre-filled with | alphanumeric.
the logged-in exchange.
Profile S Select the default profile as filter Default.
criterion. The Instrument field displays
the name of the default profile.
Instr S Select a single instrument as filter
criterion. The Instrument field is
enabled and mandatory.
InstrGrp S Select an instrument group as filter
criterion. The Instrument field is
enabled and mandatory.
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Quick Filter Field Group
Identifier Type Description Value / Syntax | CT
Instrument EM Instrument short name, max. 5
field characters:
alphanumeric
or or
Wertpapierkennnummer, max. 9
characters:
alphanumeric,
or or *
ISIN. 12 characters:
alphanumeric,
or or *
Instrument Group ID, max. 4
characters:
alphanumeric for
Instrument
Group ID,
or or *
Profile ID. max. 20
characters:
alphanumeric
and special.
Window
Online Time and Sales Sheet Filter Field Group
Identifier | Type Description Value/Syntax | CT
Date EM Pop-up list allowing the user to select the *
business date (the current plus last four
business days are displayed) for the inquiry.
TrdType EO This field has the following allowable values: | XP, XM, XB *
Trade type (‘Xetra Trade’, 'Xetra Midpoint’,
‘Xetra BEST Trade’).
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Online Time and Sales Sheet Filter Field Group
Identifier | Type Description Value/Syntax | CT
Time/Min EO Start value of the chosen time frame (format | HH:MM:SS *
HH:MM).
Time/Max EO End value of the chosen time frame (format | format *
HH:MM:SS). HH:MM:SS
Price/Min EO Start value of the chosen price frame. *
Price/Max | EO End value of the chosen price frame. *
Filter Buttons
Identifier Description
OK Submit the entries to the Online Time and Sales Sheet window and closes
the Filter window.
Apply Submit the entries to the Online Time and Sales Sheet window but does
not close the Filter window.
Cancel Cancel any changes and closes the window without modification.

Filter Message Bar

Mouse

Usage Description

DC-L Open the Filter - Message Log window.
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4.2 Trading

4.2.1 Fast Order Entry Window

Description

Functionality

The Fast Order Entry window allows the user to enter a new order.

?_T' Fast Ordar Emtry

Wintow  Select  Help XETRA
iU 17 S
Eech  inslr an Lirnit OdTExR  TrR A Vasdity Tt SO Stoplimit Poakiny Drfehail
FEM P |1002 2008 ATRONS
! | Bese [T THok 'O

Figure 4.13:Fast Order Entry window.

E Fast Order Entry
Window Select Help

He P9
Exch  Instr
BUY FFM | P

| l ' Submit Apply ClHoid §2

Figure 4.14:Fast Order Entry window reduced layout.

The Fast Order Entry window as well as the stand-by default Message Log window and Xetra
J-Trader window open simultaneously (if the resource access levels are applicable) after the
login to the Xetra Trading System has been executed successfully.

The Fast Order Entry window displays fields which allow the trader to enter a new order. The
Exch field is pre-filled with the logged-in exchange. The Submit button and Apply button
remain disabled until all mandatory entry fields are filled in the correct format. Mandatory
fields are B/S, Instr, Qty, and Act.

Only the instruments of the static part of the default profile are displayed in the context menu
in the Instr entry field.

The window's fields are either pre-filled by clicking on the fields BidQty, BidCnt, POwnBidQty,
BidYld, Bid, AskQty, AskCnt, AskYld, Ask or POwnAskQty in the Order Instrument Overview,
the Order Instrument Full Overview, and the Order Market Overview windows. In that case
the Exch, Instr, Qty and Limit fields on the Fast Order Entry window are filled.

If multiple cells are selected the Qty field is set to the accumulated quantity, the Limit to the
price of the order at the lowest position in the order book and the AvgPrc is filled. If another
instrument is selected, the values of ExR, Act, Text and MIOrdNo are kept, the fields OrdT,
StpLimit and TrR are cleared, the Validity field is set to default and if the trader is a senior
trader, the OnBehalf field is set to his own ID. The Buy / Sell toggle button is automatically set
in such a way as to match the selected limit. Nevertheless, this button can still be used to
specify a buy or sell order.

In case of instruments traded on yield basis the entry fields Limit and StpLimit as well as the
display only field Average Price contain the yield value.
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If the Fast Order Entry window fields are pre-filled by clicking on the field Surplus of the Order
Market Overview window during the pre-order book balancing phase, the window is filled as
an accept surplus order and the Act field is defaulted to 'D'/'Q'/'I' according to the trading
model of the instrument. During the order book balancing phase the account type stays
unchanged if the current value is 'A' or 'P', otherwise it is set to the default account type. If the
trader is an agent or a proprietary trader, the default account type is agent (A) or proprietary
trader (P), respectively. If the trader is both an agent and a proprietary trader, then the default
value is proprietary trader (P). The default value for the Validity field is the current business
day. These values and other field entries can be modified to create a new order entry.

The Buy/Sell toggle button defines whether the order is a sell or buy order and the
background color of the window (blue for buy orders, red for sell orders - according to the font
color of the button).

The Qty field can be filled via a context menu, which provides valid quantities for the entered
instrument. Quantities entered must comply with the following rule: the quantity entered has
to be equal to or greater than the Minimum Order Size and equal to or a multiple of the
Minimum Tradable Unit.

The Fast Order Entry window supports the entry of iceberg orders. If the order type “I” is
selected the PeakQty field and the Limit field need to be filled with a valid value, otherwise the
Submit and Apply buttons are disabled.

The order limit must be a multiple of the tick size. In addition, it is checked that the order value
does not exceed the maximum order value of the user:

. The value of limit or hidden buy orders or iceberg orders is calculated by multiplying the
(overall) order quantity with the limit.

. For market orders, limit or hidden sell orders and market-to-limit orders the reference
price is multiplied with the order quantity.

. For discretionary orders the order value is calculated by multiplying the order quantity
with the discretionary limit (which is derived from the actual order limit and the addition/
subtraction of the discretionary range).

. For midpoint orders the order value is calculated by multiplying the midpoint order
guantity with the midpoint reference price (last price).

. The entry of midpoint orders must satisfy the minimum midpoint order value defined by
the exchange.

If the Limit is empty when the order is entered the order type will be automatically set to 'M’
(market order), and the order will be submitted as a market order. If the Limit field is filled and
the order type is not explicitly selected, a limit order is assumed and the order type is setto 'L".
Market-to-limit orders (“T"), midpoint orders (“P"), discretionary orders (“D"), hidden orders
(“H™) and iceberg orders (“I") have to be explicitly selected. For the continuous auction trading
model Market-to-limit orders and iceberg orders are not available. The midpoint orders, the
discretionary orders and the hidden orders are only valid for instruments of the trading model
continuous trading.
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The Validity will be checked to ensure that the date entered is later than or equal to the
current business date but not later than 360 calendar days including the current business
date. If GFD (Good-For-Day) is entered or the field is left blank, the order will be submitted
with the current business date. If GTC (Good-Till-Cancelled) is entered, the order is valid until
the maximum possible date (not later than 360 calendar days including the current business
day).

Execution restrictions with the values FOK and IOC can only be entered with an order during
continuous trading or during pre-order book balancing or order book balancing, except for
discretionary orders and hidden orders. During all other trading phases orders with these
execution restrictions will be rejected. An order entered with these execution restrictions and
a trading restriction other than 'SU' or blank will be rejected as invalid. Execution restrictions
with the values FOK or IOC for orders of instruments traded in the continuous auction trading
model are not allowed.

Orders with the execution restriction STP (stop order) can be entered independently of the
current trading phase from start pre-trading until end of post-trading. In this case, the
StopLimit field needs to be filled. The entered value for the stop limit is checked to ensure that
the price restrictions for bid and ask stop orders are followed and the stop limit is a multiple of
the tick size. If the stop limit is lower (for buy orders) or higher (for sell orders) than the
reference price, the order cannot be entered and an error message is displayed. In case of
yield traded instruments the StopLimit field as well as the reference price contain a yield
value. Therefore the stop limit has to be lower (for buy orders) respectively higher (for sell
orders) than the reference price in that case. Stop orders with discretionary range or hidden
stop orders are not supported.

Orders with the execution restriction BOC can only be entered as limit order. No trading
restrictions are allowed. BOC orders are deleted when an auction or a volatility interruption is
triggered. During the auction and the volatility interruption, incoming BOC orders are rejected.
BOC orders can be entered during Continuous Trading. It will be ensured that BOC orders are
always passive with respect to executions, i.e. they are only stored in the order book if no
immediate execution against visible orders is possible. Otherwise incoming BOC orders will
be rejected. If the incoming order with BOC execution restriction can be executed against
hidden orders only, it will be executed and any remaining order quantity will be stored in the
order book.

The strike match order is offered as execution restriction SMO and is an order with two limits
that is applicable only during closing auctions of the continuous trading trading model, but not
for basis instruments. It can be entered as market order and as limit order. For the market
order the first limit is empty. For the limit order the first limit is identical with the limit of a
regular limit order. The second limit allows defining a minimum price for a buy market or limit
order and a maximum price for a sell market or limit order. The second limit does not have an
influence on the priority of the order. A strike match order can only be entered in combination
with the trading restriction Closing Auction. They are not considered during volatility
interruptions. All unexecuted strike match orders are deleted after the closing auction.

For iceberg orders, the total quantity of the order entered is used to compare it to the
minimum order size.The minimum iceberg order quantity is used as a starting position for the
quantity context menu. In case the total quantity is less than the minimum order size, the
order is rejected.

The hidden order is equal to a normal limit order, whereas the order is not visible to other
market participants. Every hidden order has to satisfy the minimum hidden order value which
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is checked only against the reference price, also after a modification, otherwise it will be
rejected.

The midpoint order is completely hidden (hidden limit and hidden volume) and not disclosed
for the market. It does only interact with other midpoint orders and not with orders of the Xetra
open order book. The midpoint order price is rounded to three decimals. A minimum
acceptable quantity can be entered, that has to be multiple of the minimum tradable unit and
the round lot quantity and has to be smaller or equal to the order quantity. The minimum
acceptable quantity can be entered together with the execution restriction IOC, but not with
FOK or SMO. The execution may also be performed on base of external reference prices
from external reference market and not from Xetra order book) if a different RefMkt is defined
as the instruments' market where it is set up. An execution in Xetra is possible between end of
pre-trading and start of post-trading, despite if the instrument runs in Xetra into a vola/auction,
for example. The execution is mainly dependent on the reference markets' trading phase. If
this is in trade, the execution in Xetra is always possible during the pre-defined time slot.

The discretionary range must be entered as an additional optional limit, if OrdTyp 'D’ is
selected. Then the StopLimit field and the identifier switch to the DiscRng field and the
identifier. It enhances the normal limit order by a second parameter, that is hidden and not
visible for other market participants. The discretionary range must be positive for a buy order
and negative for a sell order.It is the amount which is either added (buy orders) or subtracted
(sell orders) from the visible order limit and used for matching.

Orders can only be entered as persistent orders.

If the maximum daily price movement functionality is switched on for the instrument it leads to
a rejection of an incoming buy or sell order if the order limit is outside the price corridor. If an
order is modified so that it would be outside the barrier price range, the order modification is
rejected. In batch the orders are deleted which violate the barrier price range for the next
business day.

Market orders and market-to-limit orders are only allowed with the execution restriction FOK
and IOC. Market orders and market-to-limit orders without this restriction are rejected.

Stop limit orders with a limit (not the stop limit) outside the price range are rejected or deleted
analogous to regular orders.

Stop market orders are only processed with execution restriction 10C after being triggered.
Stop market orders without this restriction are rejected.

The discretionary order limits are checked against the barrier price range including the
discretionary range.

In case the price range was changed intraday for an instrument it is possible that trades are
generated, which are not in the barrier price range. One possible scenario is that e.g. a
market order enters the order book and matches a remaining limit order which is outside the
barrier price range. Here the trade price can be outside the new price range.

Is a stop order entered before the intraday update of the price range parameters and the stop
order is triggered after the change with a limit which is outside the barrier price range, it
creates a trade price outside the new price range.

The OnBehalf field enables a senior trader to enter an order on behalf of a trader in his
subgroup. This field will default to the initiator's ID and will only be modifiable for senior
traders.

After clicking the Submit button the order is submitted and the fields Instr, Qty, Limit, OrdT,
AvgPrc, StopLimit/DiscRng, TrR, PeakQty/MinAccQty and Curr are cleared and the data of all
other fields is kept. The values I0C or FOK of the ExR field will not be cleared out when the
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Submit button is clicked. After clicking the Apply button, the data of all fields in the Fast Order
Entry window is kept and the order number will be shown in the OrderNo display field. If the
limit is outside the price reasonability check range, it can still be entered by clicking the
Submit or Apply button a second time (there is no price reasonability check for instruments
traded in continuous auction ). Clicking the Reset button resets the fields of the Fast Order
Entry window back to the saved settings except for the fields Limit, Qty, StopLimit/DiscRng,
PeakQty/MinAccQty and AvgPrc. In order to prevent unconscious usage of the OnBehalf
field, this field is not supported by the save settings functionality and will be reset to the own
user ID.

The context menu for the trading restriction field displays the allowed trading restrictions
based on the trading model of the selected instrument:

. for instruments traded in continuous trading, only the trading restrictions MT, MA, EA,
AU, OA, CA, and SU are allowed, except for midpoint and hidden orders

. for instruments traded in the one-auction only trading model, only the trading restric-
tions AU and SU are valid,

. for instruments traded in the multiple auction trading model, only the trading restrictions
AU, SU, OA, and CA are valid,

. for instruments traded in the continuous auction a new trading restriction Special
Auction ‘SA’ is valid.

If no instrument is selected, the trading restriction context menu will be empty.
Further checks executed by the system:

. instrument state,

. member and user resource access level,

. instrument assignment,

. member assignment for the currency

. rights during the (pre-) order book balancing phases (account and quotation license),
. trading restriction 'accept surplus' is set in any of the order book balancing phase,

. price reasonability (not for IPO),

. the price is validated against the tick size,

. order type is validated according to the instrument reference data,

. stop orders are not allowed for instruments with a quote book indicator 'Y",
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validity date:

- entered date is later or equal to the current business date,
- entered date does not exceed 360 calendar days including the current business date,

entry of an order with the trading restriction 'OA"' and the current business date is not
possible after the opening auction took place,

entry of an order with the trading restriction 'CA' and the current business date is not
possible after the intra-day closing auction took place,

entry of an order with the trading restriction 'MT', 'MA" is not allowed after the main trad-
ing phase1 has ended and if the validity is GFD,

execution restrictions:

- FOK and 10C are only possible during continuous trading or (pre-) order book balanc-
Ing,

- BOC orders are deleted, when an auction or a volatility interruption is triggered. Dur-
ing the auction and the volatility interruption, incoming BOC orders are rejected,

- strike match orders are only applicable for the closing auction for instruments traded
in the continuous trading trading model, they are deleted, when a volatility interruption
is triggered,

- during (pre-)order book balancing, only FOK and IOC orders are allowed,

- FOK and I0C orders during continuous trading have to be round lots only,

- only FOK and IOC orders are allowed for instruments with a quote book indicator "Y',
- only STP are allowed for instruments traded in the continuous auction trading model

trading restrictions:

- the trading restriction 'SU' is only allowed during the (pre-)order book balancing
phase,

- the trading restriction 'EA' is only allowed if an end-of-day auction is scheduled for the
respective instrument,

- only the trading restriction 'MT" is allowed for stop orders, market-to-limit and discre-
tionary orders.

only orders can be submitted, which have a quantity equal to or greater than the mini-
mum order size,

order is validated if netting is allowed for the member,

for the continuous auction trading model only account types A and P are allowed,

For instruments where either a Liquidity Manager or Designated Sponsor is available, the
Fast Order Entry window also allows entering a quote request. The QR button is enabled if at

1. The main trading phase is the phase from the start of the opening auction until the end of the intra-day closing

auction
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Menu

least an instrument with a Designated Sponsor or a Liquidity Manager and a quantity has
been entered. A Designated Sponsor or Liquidity Manager cannot enter a quote request for
the instruments he quotes. Quote requests can only be entered for instruments for which a
DesignatedSponsor/Liquidity Manager is available. After clicking the QR button, a quote
request for buy and sell is sent to the Designated Sponsor/Liquidity Manager of the
instrument. A quote request cannot be entered for instruments that are traded in the
continuous auction trading model (“X"). The entries in the fields of the Fast Order Entry
window are kept. A message is displayed in the message bar that the quote request was
successfully sent.

New orders for instruments traded in the continuous auction trading model entered during the
freeze phase are stored in the locked stock. For details on locked stock, please refer to the
Glossary section.

An order can be submitted as a held order by selecting the Hold checkbox in the lower right
hand side of the window. Thus, the order is not sent to the Xetra back end, and only appears
as a held order in the Own Order Overview on the front end. None of the above mentioned
checks will be performed for orders entered on hold. This held order can be released or
deleted as any other held order. When releasing a held order all validations described for
order entry are made.

The “<” button switches to another layout of the Fast Order Entry window. This reduced layout
only displays the most important entry fields: Buy/Sell, Exch, Instr, Qty, Limit, Act, the Hold
checkbox and the complete status line.

Also the following fields are cleared after reducing the Fast Order Entry window: OrdT,
StopLimit/DiscRng, PeakQty/MinAccQty. Value in OrdT derives from the entry of the limit: “M”
if limit field is empty, “L” if limit field is filled. Instead the following fields are kept from the
hidden part of the Fast Order Entry window: ExR, TrR, Validity, Text, MIOrdNo. Only “lIOC”
and “FOK” are kept as valid entries in ExR field. “STP” is cleared if Fast Order Entry window is
reduced. OnBehalf field value is taken from Login.

Clicking the “>* button on the reduced layout switches back to the default layout.

Menu Bar Item Description Short Cut

Window Save Settings Save the current window settings. Ctrl+S
Clear Settings Clear the saved window settings.

Select Instrument... Open the Instrument / Group / Profile F6

Selection window. Only a single
instrument is selectable.

Help On this window... | Open the Help window. F1
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Window

Fast Order Entry Field Group

The minimum iceberg order quantity is
used as a starting position for the quantity
context menu.

numeric (max. 9
digits and max.
3 decimals).
Note: However
the display
depends on the
minimal
tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000
or 3 zeros, if
there was
another number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.

Identifier | Type Description Value / Syntax | CT

Exch D Exchange at which the instrument is being | max. 3

traded. The field is pre-filled with the characters:
logged-in exchange. alphanumeric.

Instr EM Instrument short name, max. 5 *
characters:
alphanumeric,
and special,
first alpha

or or *
Wertpapierkennnummer, max. 9
characters:
alphanumeric
or or *
ISIN. 12 characters:
alphanumeric.
Qty EM Quantity of the order. max. 12 digits, *
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Fast Order Entry Field Group
Identifier | Type Description Value / Syntax | CT
Limit EO/ Limit of the order. The order is entered asa | Numeric, max. *
EM market order if this field is left blank. Itis a | 9 digits, incl. 3

mandatory field for limit and iceberg decimals

orders. (equities,

For yield traded instruments a yield value warrants, and

has to be entered. basis
instruments)
and 5 decimals
for bonds.
H enters 100 or
2 zeros, if there
was another
number
entered.
T enters 1000
or 3 zeros, if
there was
another number
entered.

OrdT EO Type of the order: 1 character: *

alphanumeric

Market order, M,

Limit order, L,

Market-to-limit order, T,

Midpoint order, P,

Discretionary order, D,

Hidden order H

Iceberg order. l.
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Fast Order Entry Field Group
Identifier | Type Description Value / Syntax | CT
ExR EO/ Execution restriction: max. 3 *
D/ characters:
EM alphanumeric;
Fill-Or-Kill, FOK,
Immediate-Or-Cancel, I0C,
Stop Orders STR,
Book-or-Cancel, BOC,
Strike Match Orders. SMO.
FOK or 10C is mandatory in the (P)OBB
phase for accepting surplus orders.
For SMO only trading restriction Closing
Auction is allowed (not for basis
instruments).
(Disabled for iceberg, discretionary and
hidden orders.)
TrR EO/ Trading restriction: 2 characters: *
D alphanumeric;
Main Trading Phase only, MT,
Auctions in Main Trading Phase only, MA,
Auction only, AU,
Opening Auction only, OA,
Closing Auction only, CA,
End-of-day Auction only, EA,
Special Auction only, SA,
Surplus. SuU.
(Disabled for hidden orders.)
Act EM Account type: 1 character: *
alphanumeric;
Agent, A,
Proprietary, P,
Designated Sponsor, D,
Liquidity Manager, Q,
Issuer, I,
Liquidity Provider.
Validity EO Validity date of the order; max. 10 digits, *
the default date is the current business GTC or
date. GFD
GTC (Good-Till-Cancelled) or Value/Syntax
GFD (Good-For-Day). depends on
date/number
format chosen.
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Fast Order Entry Field Group

If ExecRes SMO is selected, the field and
the identifier switch to the 2ndLimit field
and identifier (not for basis instruments).

H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000
or 3 zeros, if
there was
another number
entered.

Identifier | Type Description Value / Syntax | CT
Text! EO Free format text field for members' internal | max. 12 *
use. characters:
alphanumeric
and special
characters.
MIOrdNo! | EO Member internal order number. max. 16 *
characters:
alphanumeric
and special
characters.
StopLimit/ | D/ Stop limit is a mandatory field, if the Numeric, *
DiscRng/ EM execution restriction STP is selected. max. 9 digits:
2ndLimit For yield traded instruments a yield value incl. 3 decimals,
has to be entered. (basis
If the OrdTyp D is selected, the stop limit instruments,
field and the identifier switches to the equities and
mandatory discretionary range field. warrants) and 5
+ for buy orders decimals for
- for sell orders Bonds.
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Fast Order Entry Field Group
Identifier | Type Description Value / Syntax | CT
PeakQty/ D/ Peak quantity is a mandatory field for max. 12 digits, *
MinAccQty | EM iceberg orders. numeric (max. 9
If the OrdTyp P is selected, the peak digits and max.
guantity and the identifier switches to the 3 decimals).
optional minimum acceptable quantity Note: However
field. the display
depends on the
minimal
tradable unit of
an instrument.
If there was
another number
entered:
H enters 100 or
2 zeros,
T enters 1000
or 3 zeros, and
M enters
1000000 or 6
Zeros.
OnBehalf D/ Trader ID of the trader the user is acting on | max. 6
EM behalf of. This field is enabled only when characters:
the trader is a senior trader. alphanumeric.
OrderNo D Exchange order number.
AvgPrc D Volume weighted indicative average price | The minimum
based on selected orders on the Order number of
Market Overview, Order Instrument decimals is
Overview or Order Instrument Full defined by the
Overview window. For yield traded instrument
instruments a yield value is displayed. itself. Further
decimals
are only shown,
if the value
differs from '0".
Max number of
decimals in
general is 5.
Curr field D Currency (trading currency for instruments
listed per unit, denomination currency for
instruments listed in percentage).
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1.Note for following fields: Text, MIOrdNo:
In the Preferences window a value for Text and/or MIOrdNo can be defined. Only the context menu of the Text field
displays the specified values.

Buttons

Identifier

Description

Buy/Sell

Buy or Sell status of the order.

QR

Send a quote request without closing the window and keeping the entered
data.

Submit

Submit the order to Xetra and clear the entry fields: Instr, Qty, Limit, OrdT,
TrR, StopLimit, PeakQty and value STP of the ExR field. The values IOC or
FOK of the ExR field are not cleared out. Also resets all the remaining fields
to the content saved via the Save Settings function, except the OnBehalf and
the Validity field. The OnBehalf field is reset to the trader's own ID and the
Validity field is reset to the current business day if the saved validity day has
already passed.

Apply

Submit the order to Xetra and keep the entered data.

Reset

Clears the fields Limit, Qty, AvgPrc, StopLimit and OrdNo fields and resets all
fields to the content saved via the Save Settings function, except the
OnBehalf and the Validity field. The OnBehalf field is reset to the trader's own
ID and the Validity field is reset to the current business day if the saved
validity day has already passed.

Q

Switch to the reduced window layout.

Switch back to the default window layout.

Hold Checkbox

Identifier

Description

Hold

Enter a held order.

4.2.2 Order Entry Window

Description The Order Entry window allows the trader to enter a new order.
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Figure 4.15:Order Entry window.
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Figure 4.16:0Order Entry window displays a midpoint order with a filled MinAccQty.
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Functionality

The Order Entry window displays fields to allow the trader to enter a new order. The Exch field
is pre-filled with the logged-in exchange. The Submit button and Apply button remain disabled
until all mandatory entry fields for the selected order type are filled in the correct format.

The Buy/Sell toggle button defines if the order is a sell or buy order and the background color
of the window (blue for buy orders, red for sell orders - according to the font color of the
button).

Only the instruments of the static part of the default profile are displayed in the context menu
in the Instr entry field.

The content of the window fields depends on the user interaction with other windows (e.g. the
Order Market Overview window or the Order Instrument Overview window).

The order limit must be a multiple of the tick size. If the Limit is empty when the order is
entered, the order will be submitted as a market order. If the Limit field is filled and the order
type is not explicitly selected a limit order is assumed and the order type is set to 'L'. Market-
to-limit orders ('T"), midpoint orders (“P”), discretionary orders (“D”), hidden orders (“H") or
iceberg orders ('I') have to be explicitly selected. For the continuous auction trading model,
market-to-limit orders, hidden orders and iceberg orders are not available. The midpoint
orders, hidden orders and the discretionary orders are only valid for instruments of the trading
model continuous trading.

In case of a stop order ('STP' in the ExecRes field), the order limit has to be within a certain
price reasonability range based on the last price. This check does not apply for instruments
traded in the continuous auction trading model. For stop orders and market-to-limit (‘'T") orders
only the trading restrictions 'MT" and blank will be accepted by the system. In case of yield
traded instruments the Limit contains the yield value.

The validity will be checked to ensure that the date entered is later than or equal to the current
business date, but not later than 360 days including the current business day. If no value is
entered, the validity date will be by default the current business date. If the validity 'GFD’
(Good-For-Day) is entered, the order is valid only on the current business day. If the validity
'GTC' (Good-Till-Cancelled) is entered, the order is valid for 360 days including the current
business day.

Execution restrictions with the values FOK and IOC can only be entered during continuous
trading or during (pre-) order book balancing phase (accept surplus) with the trading
restriction 'SU', except for discretionary orders and hidden orders. During all other trading
phases, orders with these execution restrictions will be rejected. Execution restrictions with
the values FOK or 10C for orders of instruments traded in the continuous auction trading
model are not allowed.

Orders with the execution restriction STP (stop order) can be entered independent of the
current trading phase from the start of pre-trading until the end of post-trading with the
exception of (pre-) order book balancing. In this case the stop limit field must be filled. The
value entered for the stop limit is checked to ensure that the price restrictions for bid and ask
stop orders are followed and the stop limit is a multiple of the tick size. If the stop limit is lower
(for buy orders) or higher (for sell orders) than the reference price, the order cannot be
entered and an error message is displayed. In case of yield traded instruments the StopLimit
field as well as the reference price contain a yield value. Therefore the stop limit has to be
lower (for buy orders) respectively higher (for sell orders) than the reference price in that
case. Stop orders with discretionary range or hidden stop orders are not supported.
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Orders with the execution restriction BOC can only be entered as limit order. No trading
restrictions are allowed. BOC orders are deleted when an auction or a volatility interruption is
triggered. During the auction and the volatility interruption, incoming BOC orders are rejected.
BOC orders can be entered during Continuous Trading. It will be ensured that BOC orders are
always passive with respect to executions, i.e. they are only stored in the order book if no
immediate execution against visible orders is possible. Otherwise incoming BOC orders will
be rejected. If the incoming order with BOC execution restriction can be executed against
hidden orders only, it will be executed and any remaining order quantity will be stored in the
order book.

The strike match order is offered as execution restriction SMO and is an order with two limits
that is applicable only during closing auctions of the continuous trading trading model, but not
for basis instruments. It can be entered as market order and as limit order. For the market
order the first limit is empty. For the limit order the first limit is identical with the limit of a
regular limit order. The second limit allows defining a minimum price for a buy market or limit
order and a maximum price for a sell market or limit order. The second limit does not have an
influence on the priority of the order. A strike match order can only be entered in combination
with the trading restriction Closing Auction. They are not considered during volatility
interruptions. All unexecuted strike match orders are deleted after an auction.

The midpoint order is completely hidden (hidden limit and hidden volume) and not disclosed
for the market. It does only interact with other midpoint orders and not with orders of the Xetra
open order book. The midpoint order price is rounded to three decimals. A minimum
acceptable quantity can be entered, that has to be multiple of the minimum tradable unit and
the round lot quantity and has to be smaller or equal to the order quantity. The minimum
acceptable quantity can be entered together with the execution restriction IOC, but not with
FOK. The execution may also be performed on base of external reference prices (prices from
external reference market and not from Xetra order book) if a different RefMkt is defined as
the instruments' market where it is set up. An execution in Xetra is possible between end of
pre-trading and start of post-trading, despite if the instrument runs in Xetra into a vola/auction,
for example. The execution is mainly dependent on the reference markets' trading phase. If
this is in trade, the execution in Xetra is always possible during the pre-defined time slot.

The discretionary range must be entered as an additional optional limit, if OrdTyp 'D’ is
selected. Then the StopLimit field and the identifier switch to the DiscRng field and the
identifier. It enhances the normal limit order by a second parameter, that is hidden and not
visible for other market participants. The discretionary range must be positive for a buy order
and negative for a sell order.It is the amount which is either added (buy orders) or subtracted
(sell orders) from the visible order limit and used for matching.

Orders can only be entered as persistent orders.

If the maximum daily price movement functionality is switched on for the instrument it leads to
a rejection of an incoming buy or sell order if the order limit is outside the price corridor. If an
order is modified so that it would be outside the barrier price range, the order modification is
rejected. In batch the orders are deleted which violate the barrier price range for the next
business day.

Market orders and market-to-limit orders are only allowed with the execution restriction FOK
and I0C. Market orders and market-to-limit orders without this restriction are rejected.

Stop limit orders with a limit (not the stop limit) outside the price range are rejected or deleted
analogous to regular orders.

Stop market orders are only processed with execution restriction IOC after being triggered.
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Stop market orders without this restriction are rejected.

The discretionary order limits are checked against the barrier price range including the
discretionary range.

In case the price range was changed intraday for an instrument it is possible that trades are
generated, which are not in the barrier price range. One possible scenario is that e.g. a
market order enters the order book and matches a remaining limit order which is outside the
barrier price range. Here the trade price can be outside the new price range.

Is a stop order entered before the intraday update of the price range parameters and the stop
order is triggered after the change with a limit which is outside the barrier price range, it
creates a trade price outside the new price range.

If the Qty field is already filled with a value and the instrument in the Instr field is modified, the
Qty field will not be changed.

The OnBehalf field enables a senior trader to enter an order on behalf of a trader in his
subgroup. This field will default to the initiator's ID and will only be modifiable for senior
traders.

A Flow Provider/BEST Executor can enter the member ID of a BEST Executor in the field
ExeclD to specify the order as a BEST order. BEST orders apply only for equities traded in
continuous trading, but not for hidden orders. A BEST order is checked for a potential BEST
execution against the BEST quote of the denoted BEST Executor. Account type, order type,
trading restriction and execution restriction are validated: Only market or limit orders with
account type 'A', trading restriction MT or none, and execution restriction IOC or FOK or none
are subject to Xetra BEST. Order entries with different attributes in combination with an
executor ID and orders that cannot be executed immediately within Xetra BEST are routed to
the Xetra order book. The same applies for orders entered with a false executor ID.

If the Order Entry window is opened from the Own Order Overview window using the Add
Using... button, the fields B/S, Instr, Qty, Validity, OrdTyp and Act are pre-filled with the values
of the selected order. If the Order Entry window is opened from the Order Instrument
Overview, Order Instrument Full Overview and Order Market Overview windows by double-
clicking on BidQty, Bid, BidCnt, BidYld, AskQty, Ask, AskCnt or AskYId, the Instr, Qty and
Limit fields are pre-filled with the values of the selected row. If it is opened from the Order
Instrument Overview, Order Instrument Full Overview and Order Market Overview window by
double-clicking on any other cell, except of Surplus, only the Instr entry field is pre-filled with
the value of the selected row (default value: buy order). If the Order Entry window is opened
from the Order Market Overview window, by double-clicking on the Surplus field or column
(only in pre-order book balancing or order book balancing phase), the window is filled as an
accept surplus order in case of an (indicative) surplus: Instr, B/S are pre-filled, TrdRes is 'SU’,
ExecRes is defaulted to 'lOC', Limit is the auction price, Qty is the total surplus quantity,
OrdTyp is 'L’ (limit order). Previously saved settings do not apply in those cases and
therefore, the Act and Validity fields are pre-filled with default values.

If the trader is only an agent or a proprietary trader, the default account type is agent (A) or
proprietary trader (P), respectively. If the trader is both an agent and a proprietary trader, then
the default value is proprietary trader (P). In case of pre-order book balancing, the Act entry
field is pre-filled with 'D’ or 'I' depending on the trading model of the instrument.

The hidden order is equal to a normal limit order, whereas the order is not visible to other
market participants. Every hidden order has to satisfy the minimum hidden order value which
is checked only against the reference price, also after a modification, otherwise it will be
rejected.
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Menu

The Order Entry window also supports the entry of iceberg orders. If the order type 'I' is
selected the PeakQty field and the Limit entry field need to be filled with a valid value,
otherwise the Submit and Apply buttons are disabled. The minimum iceberg order quantity is
used as a starting position for the quantity context menu.

Any checks done by the system related to the Fast Order Entry window are also applicable for
the Order Entry window. Only the trading restriction MT or blank is allowed for iceberg and for
stop orders. Also, it is validated that in case of an iceberg order the overall quantity must be a
multiple of the round lot size and the overall quantity is at most 'x' times the peak quantity. The
factor 'x' is configurable by the exchange.

For instruments a Liquidity Manager or a Designated Sponsor is available for, the Order Entry
window also allows to enter a quote request. For instruments traded in the trading models 'O',
‘M', and 'C', quote requests can be entered. The QR button is enabled if at least an instrument
and a quantity have been entered. A Designated Sponsor or Liquidity Manager cannot enter a
quote request for the instruments for which he quotes. After clicking the QR button, a quote
request for buy and sell is sent to the Designated Sponsor/Liquidity Manager of the
instrument. A quote request cannot be entered for instruments that are traded in the
continuous auction trading model (“X”).The entries in the fields of the Order Entry window are
kept. A message is displayed in the message bar that the quote request was successfully
sent.

An order can be submitted as a held order by selecting the Hold checkbox in the lower right
hand side of the window. Thus, the order is not sent to the Xetra back end, and only appears
as a held order in the Own Order Overview on the front end. None of the above mentioned
checks will be performed for orders entered on hold. This held order can be released or
deleted as any other held order. When releasing a held order all validations described for
order entry are performed.

The Submit and Apply buttons remain disabled until all mandatory entry fields have been
filled with the correct format. Mandatory fields are Instr, Qty, OrdTyp (not for market and limit
orders), and Act. The Buy/Sell toggle button defines if the order is a sell or buy order.

After clicking the Submit button the order is submitted and the window closes. After clicking
the Apply button the order is submitted and the data of all fields on the Order Entry window is
kept. If the limit is outside the price reasonability check range, an error message appears. By
clicking the Submit or Apply button a second time, the order can be submitted.

Menu Bar Item Description Short Cut
Window Save Settings Save the current window settings. Ctrl+S
Clear Settings Clear the saved window settings.
Close Close the window without further Shift+F4
action.
Select Instrument... Open the Instrument / Group / F6
Profile Selection window. Only a
single instrument is selectable.
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Menu Bar Iltem Description Short Cut
Help On this window... Open the Help window. F1
Window
Order Entry Field Group
Identifier | Type Description Value/ Syntax | CT
Exch D Exchange at which the instrument is being max. 3
traded. The field is pre-filled with the characters:
logged-in exchange. alphanumeric.
Curr D Currency (trading currency for instruments
listed per unit, denomination currency for
instruments listed in percentage).

Instr EM Instrument short name, max. 5 *
characters:
alphanumeric,
and special,
1st alpha,

or or

Wertpapierkennnummer, max. 9 *
characters:
alphanumeric,

or or

ISIN. 12 characters: *
alphanumeric.
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Order Entry Field Group

Identifier

Type

Description

Value/ Syntax

CT

Qty

EM

Quantity of the order.

The minimum iceberg order quantity is used
as a starting position for the quantity context
menu.

max. 12 digits,
numeric (max.
9 digits and
max. 3
decimals).
Note: However
the display
depends on the
minimal
tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000
or 3 zeros, if
there was
another
number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.
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Order Entry Field Group
Identifier | Type Description Value/ Syntax | CT
Limit EO/ Limit of the order. The order is entered as a | numeric: *
EM market order if this field is left blank. It is a max. 9 digits:
mandatory field for iceberg and limit orders. | incl. 3
For yield traded instruments a yield value decimals,
has to be entered. (equities,
warrants, and
basis
instruments)
and 5 decimals
for bonds.
H enters 100 or
2 zeros, if there
was another
number
entered.
T enters 1000
or 3 zeros, if
there was
another
number
entered.
OrdTyp EO Type of the order: 1 character: *
alphanumeric
Market order, M,
Limit order, L,
Iceberg order, l,
Midpoint order, P,
Discretionary order, D,
Hidden order, H,
Market-to-limit order. T.
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Order Entry Field Group
Identifier | Type Description Value/ Syntax | CT
ExecRes | EO/ Execution restriction: 3 characters: *
D/EM alphanumeric;
Fill-Or-Kill, FOK,
Immediate-Or-Cancel, I0C,
Stop Orders, STR,
Book-or-Cancel, BOC,
Strike Match Orders. SMO.
FOK and IOC are mandatory in the (P)OBB
phase for accepting surplus orders.
For SMO only trading restriction Closing
Auction is allowed (not for basis
instruments).
STP cannot be entered in case ExeclD is
filled.
(Disabled for iceberg, discretionary and
hidden orders)
TrdRes EO/ Trading restriction: 2 characters: *
D/EM alphanumeric;
Main Trading Phase only, MT,
Auctions in Main Trading Phase only, MA,
Auction only, AU,
Opening Auction only, OA,
Closing Auction only, CA,
End-of-day Auction only, EA,
Special Auction only, SA,
Surplus. SuU.
(Disabled for hidden orders)
Act EM Account type: 1 character: *
alphanumeric;
Agent, A,
Proprietary, P,
Designated Sponsor, D,
Liquidity Managet, Q,
Issuer, L,
Liquidity Provider.
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Order Entry Field Group

has to be entered.

If the OrdTyp D is selected, the stop limit
field and the identifier switch to the
mandatory discretionary range field.

+ for buy orders

- for sell orders

If ExecRes SMO is selected, the field and
the identifier switch to the 2ndLimit field and
identifier (not for basis instruments).

warrants, and
basis
instruments)
and 5 decimals
for Bonds.

H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000
or 3 zeros, if
there was
another
number
entered.

Identifier | Type Description Value/ Syntax | CT
Validity EO Validity date of the order; Max. 10 digits, | *
the default date is the current business GTC or
date. GFD.
GTC (Good-Till-Cancelled) or Value/Syntax
GFD (Good-For-Day). depends on
date/number
format chosen.
Text! EO Free format text field for members' internal max. 12 *
use. characters:
alphanumeric
and special
characters.
MIOrdNo! | EO Member internal order number. max. 16 *
characters:
alphanumeric
and special
characters.
StopLimit/ | D/EM | Stop limit is a mandatory field, if the Numeric, *
DiscRng/ execution restriction STP is selected. max. 9 digits:
2ndLimit StopLimit cannot be entered in case ExeclD | incl. 3
is filled. decimals,
For yield traded instruments a yield value (equities,
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Order Entry Field Group

Identifier

Type

Description

Value/ Syntax

CT

PeakQty/
MinAccQt
y

D/EM

Peak quantity is a mandatory field for
iceberg orders.

If the OrdTyp P is selected, the peak
guantity and the identifier switches to the
optional minimum acceptable quantity field.

max. 12 digits,
numeric (max.
9 digits and
max. 3
decimals).
Note: However
the display
depends on the
minimal
tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000
or 3 zeros, if
there was
another
number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.

OnBehalf

D/EM

Trader ID of the trader the user is acting on
behalf of. This field is only enabled when the
trader is a senior trader.

max. 6
characters:
alphanumeric.

ExeclD

D/EO

Member ID of the BEST Executor the order
will be sent to within Xetra (disabled in case
ExecRes filled with STP or StopLimit filled).

5 characters
alphanumeric.

OrderNo

D

Exchange order number.

1.Note for following fields: Text, MIOrdNo:
In the Preferences window a value for Text and/or MIOrdNo can be defined. Only the context menu of the Text field
displays the specified values.
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Buttons
Identifier Description
Buy/Sell Buy or Sell status of the order.
OR Send a quote request without closing the window and keep the entered
data.
Submit Submit the order to the Xetra back end and close the window, if no error
occurred.
Apply Submit the order to the Xetra back end and keep the entered data.
Cancel Close the window without further action.
Hold Checkbox
Identifier Description
Hold Enter a held order.
4.2.3 Mass Order Entry Window
Description The Mass Order Entry window allows the user to enter multiple orders for several instruments

at one time.
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Functionality

. E Mass Order Entry @@@

Window Select Order Columns Help XETRA
Hds ¥ EH: BEEEEE|9
Import File: Limit Change
BIS| Exch | Instr | WKN|ISIN| Limit | Qty | OrdTyp | PeakQty | MinAccQty| TrdRes | Validity | ExecRes | StopLimit | DiscR -,

) Absolute
£ > % |mport...

BUY
Exch: FFM Instr: curr. 1 Clear
Oty Limit: OrdTyp: i
ExecRes: TrdRes: Act: P
Validity: 13.02.2008 Text: MICrdho:
StopLimit: PeakGty: OnBehalf. ATROO1
ExeciD: '
Cancel

Figure 4.17:Mass Order Entry window.

The Mass Order Entry window allows the entry of multiple orders for several instruments at
once. Within this window a list of orders that can be submitted individually or all together is
prepared. The orders prepared for submission are displayed in the Mass Order Entry list box.

The Exch field is pre-filled with the logged-in exchange.The Add button remains disabled until
all mandatory entry fields for the selected order type are filled in the correct format.

Only the static part of the profile is displayed in the context menu of the Instr entry field.

Orders displayed in the Mass Order Entry list box are sorted first by exchange, second by
mnemonic, third by order classification (regular, midpoint or stop orders), and fourth by order
book side (buy or sell). Regular orders are sorted by limit (1. market orders, 2. limit and
hidden orders with limit descending on buy side and limit ascending on sell side, and if
applicable 3. discretionary orders with the discretionary range) and quantity (descending).
Midpoint orders are sorted by limit (1. midpoint market orders, 2. midpoint limit orders
descending on buy side and limit ascending on sell side), and quantity (descending). Stop
orders are sorted by stop limit (ascending on buy side and descending on sell side), limit (1.
stop market orders, 2. limit descending on buy side and limit ascending on sell side), and
quantity (descending).

It is possible to change the limits for the selected displayed orders by the same tick number,
specified in the Limit Change group box. As a pre-condition all the selected instruments have
to be quoted in the same currency. The tick number for which the limits of the selected orders
should be adjusted (positive or negative) is entered and the Adjust Limit button is clicked. For
example: Enter a '5' means that five ticks will raise the limit. If a tick has the value of 0,01, the
limits will be changed by 0,05. The tick value depends on the tick size before the change.
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As an alternative, it is possible to change the limits for selected orders by the same amount.
The value has to be entered in the Limit Change group box. The order limits are adjusted
once the Adjust Limit button is clicked. If some of the resulting limits do not align to instrument
specific tick restrictions or the quantity does not meet the requirement, the order is highlighted
in red and an error message is displayed when the orders are submitted.

The user decides which of the two modes of limit adjustment to use by selecting the
corresponding radio button in the Limit Change group box.

Limit adjustment applies in the same manner for yield traded instruments. In that case Limit
contains a yield value.

A user can enter the member ID of a BEST Executor in the field ExeclD to specify the order
as a BEST order. BEST orders apply only for equities traded in continuous trading, but not for
hidden orders. A BEST order is checked for a potential BEST execution against the BEST
quote of the denoted BEST Executor. Account type, order type, trading restriction, and
execution restriction are validated: Only market or limit orders with account type 'A', trading
restriction MT or none, and execution restriction IOC or FOK are subject to Xetra. Order
entries with different attributes in combination with an executor ID and orders that cannot be
executed immediately within Xetra BEST are routed to the Xetra order book and are shown
as regular orders. The same applies for orders entered with a false executor ID as the
executor ID is not validated upon order entry.

A new order can be added to the Mass Order Entry list box by either entering its attributes into
the entry fields or by selecting any order from the Mass Order Entry list box and changing any
attributes. The Buy/Sell toggle button defines whether the order is a sell or buy order and the
background color of the Order Detail field group (blue for buy orders, red for sell orders -
according to the font color of the button). By clicking the Add button the new order is added to
the list box. Clicking the Add button does not constitute a submission of the order. Therefore,
no error checking is done when clicking the Add button. Clicking the Add button does not
clear the entry fields, either.

If an order is selected from the Mass Order Entry list box by a double-click, its attributes are
shown in the Order Detail field group. They can be changed and after clicking the Update
button, the updated order will be displayed in the list box.

The Update and Add buttons will only be enabled when the data in the entry fields is valid. If
more than one order is selected, the entry fields and the Add button are still enabled and the
Update button will be disabled. The Submit Selected button is only enabled when at least one
order in the Mass Order Entry list box is selected. The Submit button is enabled when the list
box contains at least one order. When submitting all orders, the order on top of the list box is
submitted first to the Xetra back end. Each order receives a different order number.

By clicking the Clear button, all entry fields are cleared except for the Act, Validity, and the
OnBehalf entry fields and the previously selected items in the Mass Order Entry list box are
deselected. By using the Remove button the selected order(s) will be removed from the Mass
Order Entry list box. The Remove button is enabled when at least one order is selected in the
Mass Order Entry list box.

By clicking the Cancel button, the window closes without submitting the orders listed in the
Mass Order Entry list box.

The Mass Order Entry window has a special error processing when submitting orders: If an
order cannot be submitted due to an error that does not pertain to any entry field validations, it
is not removed from the list box. The background color of the appropriate Mass Order Entry
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list box row is set to red. An exception code is displayed in the message bar and logged in the
Message Log window as usual. However, if the trader selects a red list box row, the
appropriate exception code is redisplayed in the status bar without being logged again in the
Message Log window. Using the Update functionality, the order can be changed. Clicking the
Remove button, the order can be removed from the Mass Order Entry list box.

Import Window

The import function in the Mass Order Entry window allows the user to enter multiple orders
for several instruments at one time.

P Mass Order Entry E|
Lookin: ...:'3 export files v % _f-:!;E

N Z] Copy of MOE__2008-02-13.6¢
£

B MOE__2008-02-13.bd

My Recent
Documents

;‘Ta
Deskkop
My Documents
=8
xP4321

;;; File name:  MOE__2008-02-13.6
My Metwork -
Places  Filesoftype: | TextFiles (*bd) v

Figure 4.18: Mass Order Entry Import Window

The import function allows the user to choose a file that contains prepared orders in a
spreadsheet via a selection window. The spreadsheet-file must be in the CSV-ASCII format,
semicolon separated, since only this format is supported by the application.

In the following paragraphs the preparation and import process is described exemplary for the
use of Microsoft Excel, but the CSV-file can as well be produced with other spreadsheet
applications.

The spreadsheet has following semicolon separated columns: Buy/Sell indicator; Instrument;
Limit; Quantity; Order Type; Peak Qty; MinAccQty; TrdRes; Validity; ExecRes; StopLimit;
DiscRng; OnBehalf; Account; Execld; Text; MiOrdNo.

By starting a row with the first character ‘#, it is possible to have comments in the input files.
These lines are ignored while processing.

The attributes which contain decimal numbers - quantity and limit - must be provided without
thousand separators (e.g.: 1500 and not 1.500). As a decimal point for limits the ‘,’ character
may as well be used as the ‘.’ character.

While importing the spreadsheet file some simple validations of the cell contents are
performed regarding the format of the spreadsheet entries.
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Menu

The import validates only formally, field by field, no cross checks are done. E.g. in case of
Execution Restriction “STP” it will not be checked whether the column for StopLimit is filled
too.

However, there are some exceptions. Some combinations (e.g. limit vs. order type, limit vs.
instrument) need to be checked anyway for technical reasons.

A full validation of the order is done afterwards, when trying to submit the order to the Xetra
System. Then, also a full qualified error message is available.

If an entry does not pass the import validation, the import will be aborted, the overview will be
cleared and a generic error message will be displayed, containing the invalid value, the row
and the column of the error (e.g.: 90841 INVALID VALUE #XXX# IN IMPORT FILE - ROW 12
COLUMN 3 (Limit)).

Note: when trying to copy an imported order by double-clicking into the lower entry area of the
Mass Order Entry window it may happen that some fields are not taken over because the
entry area does not allow inconsistent order states.

The file name of the import file will be displayed in an area above the order table.
For traders on EEX the processing remains unchanged to former Xetra Releases.

Menu Bar Iltem Description Short Cut

Window Save Settings Save the current settings. Ctrl+S

Clear Settings Clear the saved window settings.

Full Table Mode | Set the full table mode to display the list box |F11
content only.

Close Close the window without further action. Shift+F4

Select Instrument... Open the Instrument/Group/Profile Selection |F6

window. Only a single instrument is selectable.
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Menu Bar Iltem Description Short Cut
Order Clear Clear all entry fields, except Act, Validity, and
OnBehalf, which are reset to default. If Save
Settings was applied, the respective entry
fields are filled with the Save Settings
configuration.
Add Inserts a new order as specified in the Order
Detail field group to the Mass Order Entry list
box; disabled if more than one order is
selected or if the entry fields contain invalid
data.
Update Update the selected order with the attributes in
the entry fields; disabled if no order or more
than one order is selected, or if the entry field
contains invalid data.
Adjust Limit Adjust limit.
Remove Remove the selected (one or more) orders
from the list box; disabled if no order is
selected.
Import... Import a CSV file
Columns |Delete Delete the selected column(s) from the display.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window to
determine which columns in a list box are
visible.
Freeze Freeze the selected columns in the list box.
Unfreeze All Unfreeze all columns in the list box.
Autofit All Resize all visible columns according to their
content.
Help On this window... | Open the Help window. F1
Window
Mass Order Entry List Box
Column Description
B/S Display Buy / Sell indicator status:
Buy B
Sell S
Exch Exchange at which the instrument is being traded.
Instr Instrument short name.
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Mass Order Entry List Box
Column Description
WKN Wertpapierkennnummer.
ISIN International Security Identification Number.
Limit Limit price of the order. An 'M' appears for market and market-to-limit
orders.
Qty Quantity of the order.
OrdTyp Type of the order:
Market order M
Limit order L
Iceberg order I
Midpoint order P
Discretionary order D
Hidden order H
Market-to-limit order T
PeakQty Quantity of the overall peak of an
iceberg order.
TrdRes Trading restriction:
Main Trading Phase only MT
Auctions in Main Trading Phase MA
only
Auction only AU
Opening Auction only OA
Closing Auction only CA
End-of-day Auction only EA
Special Auction only SA
Surplus SuU
Validity Expiration date of the order.
ExecRes Execution Restriction:
Fill-or-Kill FOK
Immediate-or-Cancel [o]e:
Stop Order STP
Book-or-Cancel BOC
Strike Match Order SMO
StopLimit Stop limit of the stop limit orders.
DiscRng Discretionary range as an additional parameter of limit orders.
2ndLimit Second Limit as an additional parameter of strike match orders.
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Mass Order Entry List Box

Column

Description

OnBehalf

Trader ID of the trader the user is acting on behalf of (only enabled for

senior trader).

Act

Account Type:
Agent

Proprietary
Designated Sponsor
Liquidity Manager
Issuer

Liquidity Provider

r—QU7UT>»

ExeclD

Member ID of the BEST Executor the order will be sent to within Xetra.

Text

Free formatted text field for members' internal use.

MIOrdNo

Member internal order number.

Curr

Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage).

Mouse Usage

Co

lumn

Description

SC-L Any Select one order (one row).

SC-L Column Header Highlight column. No further
mass functionality provided
on selected items.

DC-L Any Select one order (one row)
and display information of
the selected order in the
Order Detail field group.

Ctrl-SC-L Any Select more than one not
subsequent order.

Shift-SC-L Any Select more than one

subsequent order.
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Limit Change Field Group

Identifier

Type

Description

Value / Syntax

CT

Tick

Calculation of the
absolute value (in
currency): Tick size of
the current limit and
instrument will be
multiplied with the
entered tick value.

Absolute

Calculation of the
absolute value (in
currency): The value of
the 'Limit Change' field
will be added to the limits
of the selected
instruments.

Limit Change

EO/EM

Adjustment limit (in ticks
or absolute value).
Usage depends on the
setting of the following
two (exclusive) switches.
The field is mandatory
only if the Limit Change
functionality is used.

Max. 7 characters;
numeric, signed

Order Detail Field Group

Identifier

Type

Description

Value / Syntax

CT

Exch

Exchange at which the
instrument is being
traded. The field is pre-
filled with the logged-in
exchange.

Max. 3 characters:
alphanumeric.
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Order Detail Field Group
Identifier Type Description Value / Syntax CT
Instr EM Instrument short name, max. 5 characters: *
alphanumeric
or or *
Wertpapierkenn- max. 9 characters:
nummetr, alphanumeric,
or or *
ISIN. 12 characters:
alphanumeric.
Curr D Currency (trading
currency for instruments
listed per unit,
denomination currency
for instruments listed in
percentage).
Qty EM Quantity of the order. max. 12 digits, numeric *

The minimum iceberg
order quantity is used as
a starting position for the
guantity context menu.

(max. 9 digits and max. 3
decimals).

Note: However the
display depends on the
minimal tradable unit of
an instrument.

H enters 100 or 2 zeros, if
there was another
number entered.

T enters 1000 or 3 zeros,
if there was another
number entered.

M enters 1000000 or 6
zeros, if there was
another number entered.
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Order Detail Field Group
Identifier Type Description Value / Syntax CT
Limit EO/ Limit of the order. The Numeric, max. 9 digits: *
EM order is entered as a incl. 3 decimals,
market order if this field | (equities, warrants, and
is left blank. It is a basis instruments) and 5
mandatory field for decimals for bonds.
iceberg and limit order. H enters 100 or 2 zeros, if
For yield traded there was another
instruments ayield value | number entered.
has to be entered. T enters 1000 or 3 zeros,
if there was another
number entered.
OrdTyp EO/EM Type of the order: 1 character: *

Market order,

Limit order,

Iceberg order (field
mandatory),
Midpoint order,
Discretionary order,
Hidden order,
Market-to-limit order
(field mandatory).

alphanumeric
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Order Detail Field Group
Identifier Type Description Value / Syntax CT
ExecRes EO/D/ Execution restriction: 3 characters: *
EM alphanumeric;
Fill-Or-Kill, FOK,
Immediate-Or-Cancel, I0C,
Stop Orders, STR,
Book-or-Cancel, BOC,
Strike Match Order. SMO.
FOK and I0C are
mandatory in the
(P)OBB phase for
accepting surplus
orders.
STP cannot be entered
in case ExeclD is filled.
(Disabled for iceberg,
discretionary and hidden
orders)
For SMO only trading
restriction Closing
Auction is allowed (not
for basis instruments).
TrdRes EO/D Trading restriction: 2 characters: *
alphanumeric;
Main Trading Phase MT,
only,
Auctions in Main Trading | MA,
Phase only,
Auction only, AU,
Opening Auction only, OA,
Closing Auction only, CA,
End-of-day Auction only, | EA,
Special Auction only, SA,
Surplus. Su.
(Disabled for hidden
orders)
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Order Detail Field Group
Identifier Type Description Value / Syntax CT
Act EM Account type: 1 character: *
alphanumeric;
Agent, A,
Proprietary, P,
Designated Sponsor, D,
Liquidity Manager, Q,
Issuer, I,
Liquidity Provider.
Validity EO Validity date of the Max. 10 digits *
order; GTCor
the default date is the GFD.
current business date. Value/Syntax depends on
GTC (Good-Till- Date/Number format
Cancelled) or chosen.
GFD (Good-For-Day).
Text! EO Free format text field for | max. 12 characters: *
members' internal use. alphanumeric and special
characters.
MIOrdNot EO Member internal order max. 16 characters: *
number. alphanumeric and special
characters.
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Order Detail Field Group
Identifier Type Description Value / Syntax CT
StopLimit/ D/EM Stop limit is a mandatory | Numeric, max. 9 digits: *
DiscRng/ field, if the execution incl. 3 decimals,
2ndLimit restriction STP is numeric (equities,
selected. warrants, and basis
StopLimit cannot be instruments) and 5
entered in case ExecID decimals for Bonds.
is filled. H enters 100 or 2 zeros, if
For yield traded there was another
instruments ayield value | number entered.
has to be entered. T enters 1000 or 3 zeros,
If the OrdTyp D is if there was another
selected, the stop limit number entered.
field and the identifier
switch to the mandatory
discretionary range field.
+ for buy orders
- for sell orders
If ExecRes SMO is
selected, the field and
the identifier switch to
the 2ndLimit field and
identifier.
PeakQty/ D/EM Peak quantity is a max. 12 digits, numeric *
MinAccQty mandatory field for (max. 9 digits and max. 3
iceberg orders. decimals).
If the OrdTyp P is Note: However the
selected, the peak display depends on the
quantity and the minimal tradable unit of
identifier switches to the | an instrument.
optional minimum H enters 100 or 2 zeros, if
acceptable quantity field | there was another
(display only). number entered.
T enters 1000 or 3 zeros,
if there was another
number entered.
M enters 1000000 or 6
zeros, if there was
another number entered.
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Order Detail Field Group
Identifier Type Description Value / Syntax CT
OnBehalf D/EM Trader ID of the trader max. 6 characters:
the user is acting on alphanumeric.
behalf of. This field is
only enabled when the
trader is a senior trader.
ExeclD D/EO Member ID of the BEST | 5 characters

Executor the order will alphanumeric.
be sent to within Xetra
(disabled in case
ExecRes filled with STP
or StopLimit filled).

1.Note for following fields: Text, MIOrdNo:

In the Preferences window a value for Text and/or MIOrdNo can be defined. Only the context menu of the Text field

displays the specified values.

Buttons
Identifier Description

Adjust Limit | Adjust limit for all orders selected in the list box.

Remove Remove the selected (one or more) orders from the list box; disable if no
order is selected.

Import... Import a CSV file.

Buy / Sell Buy or Sell status of the order.

Clear Clear all entry fields, except Act, Validity, and OnBehalf, which are reset to
default. If Save Settings was applied, the respective entry fields are filled
with the Save Settings configuration.

Add Add an order with the attributes specified in the entry fields into the list box;
disabled if more than one order is selected or if the data in the entry fields
is not valid.

Update Update the selected order with the data in the entry fields; disabled if no
order or more than one is selected or if the data in the entry field is not
valid.

Supmit Submit all orders. The window only closes upon successful submission of
all orders. The successfully submitted orders are removed from the list box.
Disabled if the list box contains no orders.
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Buttons
Identifier Description
Submit Submit the selected (one or more) orders; disabled if no order is selected.
Selected The successfully submitted orders are removed from the list box. Disabled
if the list box contains no orders.
Cancel Close the window without any further action.

4.2.4 Quote Entry Window

Description

The Quote Entry
quotes.

- BMW - 519000

window allows the user to enter quotes, BEST quotes and single sided

- FFM - Quote Entry E||E|E|

Window Select Help XETRA
ICEIE
Exch: FFM | cur EUR |
Instr: B | Act D |
Bid: 1.415,0000 | Ask 1.416,0000 |
BidGQty: 1100 | Askaty: 100 |
Text | | MOrdNo: | |
GuotTyplnd: | | ExchRat: | |
BidBnd: | | AskBnd: | |
BidResQhy: | | AskResQty | |
I Submit \ [ Apply ] [ zancel J
|

Figure 4.19:Quote Entry window.
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Functionality

EWUHC - 699597 - FRA - Quote Entry

Window Select Help XETRA

ICCIE2E
Exch: |FRA | curr EUR |
Instr: [WUHC | Act [ |
Bidl: 100,000 | Ask 100,100 |
Biclaty: |1 | Askaty: 1 |
Tesd: | | MiOrdND: | |
GuotTyplnd: ExchRat: | |
TrdRes:  |SA |
BidBnd: | | AskBnd: | |
BidResaty | | AskResoty | |
I Subrmit ] l Apply ] l Cancel ]

|

Figure 4.20: Quote Entry window for Continuous Auction traded instruments - in case of a matching or price without
turnover quote, the TrdRes field is visible and can be filled with ‘CC’

The Quote Entry window allows traders with an Issuer, Designated Sponsor, Liquidity
Manager or BEST Executor account and license to enter (auction) quotes, BEST quotes and
single sided quotes.

The Exch field is pre-filled with the logged-in exchange.

The Ask limit has to be higher than the Bid limit and the spread has to be less than or equal to
the maximum allowed spread. This does not apply for BEST quotes. For BEST quotes it is
possible to leave either the bid or the ask side empty (‘one-sided BEST quotes'). If there is an
entry in the Bid field, this value is the center for the context menu in the Ask entry field.
Remarks apply vice versa for the context menu of the Bid field in relation to the Ask field.

Entering single sided quotes is possible for all instruments in Continuous Trading if the
functionality is switched on and can only be entered with Designated Sponsor account. A
single sided quote has only got a bid side or an ask side, where price and quantity have to be
filled and the other side remains empty. For double-sided quotes the existing maximum
spread is validated, also if one-sided quotes are allowed. Single sided quotes overwrite
existing single and double sided quotes of the same trader subgroup and vice versa. Only
one quote can be active per trader subgroup. If the functionality is disabled, an error message
is displayed.

The fields MIOrdNo and Text default to blank. The Submit and Apply buttons are enabled if all
mandatory entry fields have been filled using the correct formats.

For yield traded instruments the fields Bid and Ask contain a yield value. Therefore the Ask
limit has to be lower than the Bid limit in that case.

If an instrument is selected, the minimum quantity of a quote for this instrument is
automatically displayed in the corresponding entry fields. If needed, the fields can be modified
afterwards. However, the quantity has to be equal or higher than the minimum quote quantity
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Menu

except in the cases already mentioned. In case the instrument is changed, the fields BidQty,
AskQty, Bid, Ask, BidBnd, AskBnd, BidResQty, and AskResQty will be cleared.

In order to enter a BEST quote the account type 'E' has to be entered. For BEST quotes the
entry fields Bid and Ask represent the relative limits. It is possible to leave either the bid or the
ask side empty (one sided BEST quote). The entry fields BidBnd and AskBnd are optional.
The entry fields BidResQty and AskResQty are mandatory fields for non-empty BEST quote
sides and empty for one-sided BEST quotes. Only BEST Executors are allowed to enter
BEST quotes.

In case the account type is filled with 'E', the context menu of the ask/bid field shows values
depending on the minimum tick size of the respective instrument (e.g. 0.001, 0.002, 0.003...
for the bid side and -0.001, -0.002,... for the ask side - for BEST quotes there are always three
decimals regardless of the instrument type) and the boundary and reserve quantity fields will
be enabled. When changing the account type from 'D', 'I', 'Q', or blank to 'E' and vice versa,
the entries of Bid and Ask fields will be deleted.

The account type field Act will be only pre-filled if it has been saved via the save settings
option. By default the field will be empty if the window is opened. Changing the Instrument
field does not affect the contents of the account type field.

For quotes, the same checks are performed as for orders on the bid and ask side. In addition,
the minimum quantity and the maximum spread are validated. BEST quotes do not have price
reasonability checks.

For instruments traded in Continuous Auction trading model for specialists and market
makers / issuers the QuotTyplind field indicates the respective type. It can have the values
‘blank’ for standard quotes, 'F' for matching quotes, ‘I’ for indicative quotes and "W’ for price
without turnover quotes with a volume of zero on both sides leading to a price determination
without turnover. If the specialist enters a matching quote and the trading and settlement
currency are not equal, an exchange rate has to be entered. If the QuotTyplind is set to ‘F’ for
matching quote, the field TrdRes appears. It is possible to enter ‘CC’ for Closing Crossing in
the TrdRes field in case of a matching quote or a price without turnover quote. For matching
quotes, the Specialist may also enter ‘SA’ in the TrdRes field, if special auction price is to be
entered. For all other quote types, it remains blank.

Menu Item Description S
Bar P Cut
Window | Save Save the current window settings. Ctrl+S
Settings
Clear Clear the saved window settings.
Settings
Close Close the window without further action. Shift+F4
Select Instrument... | Open the Instrument/Group/Profile Selection F6
window. Only a single instrument is selectable.
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Menu A Short
Bar ltem Description cut
Help On this Open the Help window. F1
window...
Window
Quote Entry Field Group
Identifier | Type Description Value/ Syntax | CT
Exch D Exchange at which the instrument is being | 3 characters:
traded. The field is pre-filled with the alphanumeric.
logged-in exchange.

Curr D Currency (trading currency for instruments

listed per unit, denomination currency for
instruments listed in percentage). The
currency is displayed as soon as a valid
instrument has been entered into the Instr
field.

Instr EM Instrument short name, max. 5 *
characters:
alphanumeric

or or *
Wertpapierkennnummer, max. 9
characters:
alphanumeric,
or or *
ISIN. 12 characters:
alphanumeric.

Act EM Account type: 1 character: *
alphanumeric;

Designated Sponsor, D,
Liquidity Managet, Q,
Issuer, L,

BEST Executor, E,
Liquidity Provider. L.
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Quote Entry Field Group

H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000 or
3 zeros, if there
was another
number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.

Identifier | Type Description Value/ Syntax | CT
Bid EM/ | Limit on the bid side or relative bid limit for | max. 9 digits: *
EO BEST quotes. Must be positive if a value max. 3
is entered, but can be empty for single decimals,
sided quotes or Best quotes (one sided numeric
BEST quote). (equities,
For yield traded instruments a yield value | warrants and
has to be entered. basis
instruments,
always 3 for
BEST quotes)
for bonds max.
5 decimals.
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Quote Entry Field Group

H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000 or
3 zeros, if there
was another
number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.

Identifier | Type Description Value/ Syntax | CT
Ask EM/ | Limit on the ask side or relative ask limit max. 9 digits: *
EO for BEST quotes. A -' must be entered max. 3
(must be < 0) in front of the relative limit decimals,
for the ask side of the BEST quote. Can numeric
be empty for single sided quotes or Best (equities,
quotes (one sided BEST quote). warrants and
For yield traded instruments a yield value | basis
has to be entered. instruments,
always 3 for
BEST quotes)
for bonds max.
5 decimals.
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Quote Entry Field Group

after the selection of an instrument. Can
be empty for single sided quotes or BEST
quotes (one sided BEST quote). For
BEST quotes the BidQty defines the
maximum executable quantity for one
BEST order.

digits and max.
3 decimals).
Note: However
the display
depends on the
minimal
tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000 or
3 zeros, if there
was another
number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.

Identifier | Type Description Value/ Syntax | CT
BidQty EO/ | Quantity of the bid; will automatically be max. 12 digits, *
EM filled with the minimum quote quantity numeric (max. 9
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Quote Entry Field Group
Identifier | Type Description Value/ Syntax | CT
AskQty EO/ | Quantity of the ask; will automatically be max. 12 digits, *
EM filled with the minimum quote quantity numeric (max. 9
after the selection of an instrument. Can digits and max.
be empty for single sided quotes or BEST | 3 decimals).
quotes (one sided BEST quotes). For Note: However
BEST quotes the AskQty defines the the display
maximum executable quantity for one depends on the
BEST order. minimal
tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.
T enters 1000 or
3 zeros, if there
was another
number
entered.
M enters
1000000 or 6
zeros, if there
was another
number
entered.
Text! EO Free format text field for members' max. 12 *
internal use. characters:
alphanumeric.
MIOrdNo? EO Member internal order number. max. 16 *
characters:
alphanumeric.
QuotTypind | EO/ Quote Type Indicator 1 character:
D alphanumeric;
Standard Quote blank,
Matching Quote F,
Indicative Quote l,
Price Without Turnover Quote W.
ExchRat EM/ | Exchange rate in case of trading and Max. 10 digits
D settlement currency are different. numeric, upto 5
decimals
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Quote Entry Field Group
Identifier | Type Description Value/ Syntax | CT
TrdRes EO/ In case of a matching quote or price 2 character: *
D without turnover quote in trading model alphanumeric;
continuous auction, it is possible to enter blank,
‘CC’ for Closing Crossing (Bundesbank) CC,
or ‘SA'’ for Specialist Auction for matching | SA.
guotes.
For all other quotes the field is invisible.
BidBnd EO/ Upper bound for the execution against the | max. 9 digits:
D bid leg of the BEST quote (only for BEST | always 3
Quotes). Can be empty for BEST quotes decimals,
(one sided BEST quote). numeric
H enters 100 or
2 zeros, if there
was another
number
entered.
T enters 1000 or
3 zeros, if there
was another
number
entered.
AskBnd EO/ Lower bound for the execution against the | max. 9 digits:
D ask leg of the BEST quote (only for BEST | always 3
Quotes). Can be empty for BEST quotes decimals,
(one sided BEST quote). numeric
H enters 100 or
2 zeros, if there
was another
number entered
T enters 1000 or
3 zeros, if there
was another
number
entered.




Deutsche Boérse Group

Xetra Release 14.0

J-Trader User Manual

Version 1.0

8/26/13

Page 179

Quote Entry Field Group

sided BEST quote.

3 decimals).
Note: However
the display
depends on the
minimal
tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000 or
3 zeros, if there
was another
number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.

Identifier | Type Description Value/ Syntax | CT
BidResQty | EM/ | Reserve quantity for executions against max. 12 digits,
EO/ | the bid leg of a BEST quote (only for numeric (max. 9
D BEST Quotes). Empty in case of a one digits and max.
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Quote Entry Field Group
Identifier | Type Description Value/ Syntax | CT
AskResQty | EM/ | Reserve quantity for executions against max. 12 digits,
EO/ | the ask leg of a BEST quote (only for numeric (max. 9
D BEST Quotes). Empty in case of a one digits and max.
sided BEST quote. 3 decimals).
Note: However
the display
depends on the
minimal

tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000 or
3 zeros, if there
was another
number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.

1.Note for following fields: Text, MIOrdNo:
In the Preferences window a value for Text and/or MIOrdNo can be defined. Only the context menu of the Text field
displays the specified values.

Buttons
Identifier Description
Submit Submit the quote to Xetra and close the window.
Apply Submit the quote to Xetra and leave the window open with the entered

data.

Cancel

Close the window without further action.




Deutsche Boérse Group

Xetra Release 14.0 Version 1.0
J-Trader User Manual

8/26/13

Page 181

4.2.5 Mass Quote Entry Window

Description

Functionality

The Mass Quote Entry window allows the simultaneous entry of multiple quotes. All quotes
under processing can be submitted to the order book one-by-one or simultaneously.

I Mass Quote Entry Q@@

Window Select Quote Columns  Help XETRA
AL L LTI
Exch|instr| WKN | ISIN ___|BidBnd BidResQty BidQty| Bid | Ask | AskOty AskResQty AskBnd Trader |Curr MIC  Limii Change
FFM !BNW_S!_QUUU!DEUDUS1 90003; | | 100[1.41500 [1.41600 | 100 | |ATROO4 [EUR | @ Tick
FFM_|LHA (823212 |DE0008232125 | | | 100 100,000[ 101,000 100 | |ATROO4 [EUR | L
() Absalute
Adjust Limit
Remove
b 2
Exch: FFm Instr: B Act D Curr: EUR Clear
Bid: 1.415,000 Ask 1.416,000 BldGty: 100 AskOty: 100 |
BidBnd: AskBnd: BldResQty AskResOty: —
Update
Text MIOrdMo; QuotTypind:
Submit | submitselected [ cancel ]

Figure 4.21:Mass Quote Entry window.

The Mass Quote Entry window allows traders with Designated Sponsor, Issuer, Liquidity
Manager, or BEST Executor status to simultaneously enter quotes, single sided quotes and
BEST quotes. Mass BEST quotes for instruments traded in the continuous auction trading
model are not supported.

Only the static part of the profile is displayed in the context menu of the Instr entry field.

The window can be accessed via the main menu and by selecting multiple quotes and
clicking the Add Using ... button in the Own Quote Overview window.

The Exch field is pre-filled with the logged-in exchange. The Add button remains disabled
until all mandatory entry fields have been filled in using the correct format. Mandatory fields
are B/S, Instr, Qty, and Act.

If an instrument is selected, the minimum quantity of a quote for this instrument is
automatically displayed in the corresponding entry fields. If needed, the fields can be modified
afterwards. However, the quantity has to be equal or higher than the minimum quote quantity
except in the cases already mentioned. In case the instrument is changed, the fields BidQty,
AskQty, Bid, Ask, BidBnd, AskBnd, BidResQty, and AskResQty will be cleared.

Quotes in the Mass Quote Entry list box are automatically added related to the exchange the
user logs into.

It is possible to change the limits for selected displayed quotes by the same tick number,
specified in the Limit Change group box. As a pre-condition all the selected instruments have
to be quoted in the same currency. The tick number for which the limits of the selected quotes
should be adjusted (positive or negative) is entered and the Adjust Limit button is clicked. For
example: Enter a '5' means that the limit will be raised for five ticks, if a tick has the value of
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0,01, the limits will be changed by 0,05 ticks. The tick value depends on the tick size before
the change. It could happen that some of the selected quotes in this case take on negative
limit in the list box.

When adjusting the limit, for BEST quotes the spread is increased if a positive value is
entered and decreased if a negative value is entered. If some of the resulting limits violate the
rules for BEST quotes, these BEST quotes are highlighted and an error message is displayed
when the BEST quotes are submitted.

As an alternative, it is possible to change the limits for selected displayed quotes by the same
amount. The value has to be entered in the Limit Change group box. The quote limits are
adjusted once the Adjust Limit button is clicked. If some of the resulting limits do not align to
instrument-specific tick restrictions, the quote is highlighted and an error message is
displayed when the quotes are submitted.

The user decides which of the two modes of limit adjustment to use by selecting the
corresponding radio button within the Limit Change group box.

Limit adjustment applies in the same manner for yield traded instruments. In that case Bid
and Ask contain a yield value.

To modify a quote in the Mass Quote Entry list box, the quote is selected by a double-click,
the values in the entry fields are changed accordingly and the Update button is clicked. If the
Add button is clicked, a new quote will be added to the list box using the values from the entry
fields. To clear the entry fields and deselect all list box rows, click the Clear button. A selected
quote and BEST quote cannot be modified once it has been sent to the Xetra back end. By
adding a new quote the previous one is replaced.

In order to enter a BEST quote the account type 'E' has to be entered. For BEST quotes the

entry fields Bid and Ask represent the limits relative to the inside market. It is possible to leave
either the bid or ask side empty (one sided BEST quote). The entry fields BidBnd and AskBnd
are optional. The entry fields BidResQty and AskResQty are mandatory fields for non-empty
BEST quote sides and empty for one-sided BEST quotes. Only BEST Executors are allowed
to enter BEST quotes.

In case the account type is filled with 'E', the context menu of the ask/bid field shows values
depending on the minimum tick size of the respective instrument (e.g. 0.001, 0.002, 0.003...
for the bid side and -0.001, -0.002,... for the ask side - for BEST quotes there are always three
decimals regardless of the instrument type) and the boundary and reserve quantity fields will
be enabled. When changing the account type from 'D', 'I', 'Q', or blank to 'E' and vice versa,
the entries of Bid and Ask fields will be deleted.

For instruments traded in Continuous Auction trading model for specialists and market
makers / issuers the QuotTyplind field indicates the respective type. It can have the values
'blank’ for standard quotes, 'F' for matching quotes, ‘I’ for indicative quotes and "W' for price
without turnover quotes with a volume of zero on both sides leading to a price determination
without turnover.

Entering single sided quotes is possible for all instruments in Continuous Trading with Auction
if the functionality is switched on and can only be entered with Designated Sponsor account.
A single sided quote has only got a bid side or an ask side, where price and quantity have to
be filled and the other side remains empty. For double-sided quotes the existing maximum
spread is validated, also if one-sided quotes are allowed. Single sided quotes overwrite
existing single and double sided quotes of the same trader subgroup and vice versa. Only
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Menu

one quote can be active per trader subgroup. If the functionality is disabled, an error message
is displayed.

The Update and Add buttons will only be enabled when the data in the entry fields is valid.If
more than one quote is selected, the entry fields and the Add button are still enabled and the
Update button will be disabled. The Submit Selected button is only enabled when at least one
quote in the list box is selected. The Submit button is enabled when the list box contains at
least one quote.

By clicking the Clear button, all entry fields are cleared and the previously selected items in
the list box are deselected. By using the Remove button the selected quote(s) will be
removed from the list box. The Remove button is enabled when at least one quote in the list
box is selected.

All quotes or only the selected ones are sent to the Xetra back end by clicking the Submit or
Submit Selected button. Any checks done by the system related to the Quote Entry window
are also applicable for the Mass Quote Entry window.

By clicking the Cancel button, the window closes without submitting the quotes prepared.

The Mass Quote Entry window has a special error processing: If a quote cannot be submitted
due to an error that does not pertain to any entry field validations, it is not removed from the
list box. The appropriate list box row is highlighted in red. An exception code is displayed in
the message bar and logged in the window-specific Message Log window as usual. However,
if the trader selects a red list box row, the appropriate exception code is redisplayed in the
message bar without being logged again in the window-specific Message Log window. Using
the Update functionality, the highlighted quote can be changed. Clicking the Remove button,
the highlighted quote can be removed from the Mass Quote Entry list box.

Menu Bar Item Description Short Cut
Window Save Settings | Save the current settings. Ctrl+S
Clear Clear the saved window settings.
Settings
Full Table Set the full table mode to display the list box F11
Mode content only.
Close Close the window without further action. Shift+F4
Select Instrument... | Open the Instrument/Group/Profile Selection |F6
window. Only a single instrument is selectable.
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Menu Bar Item Description Short Cut
Quote Clear Clear all entry fields; selected quote is not
highlighted anymore; disabled if no quote or
more than one is selected or the entry fields
are empty.
Add Inserts a new quote as specified in the Mass
Quote Entry field group to the list box; disabled
if the entry fields contain invalid data.
Update Update the selected quote with the attributes in
the entry fields; disabled if no quote or more
than one quote is selected, or if the entry field
contains invalid data.
Adjust Limit | Adjust the limit of selected quotes.
Remove Remove the selected (one or more) quotes
from the list box; disabled if no quote is
selected.
Columns Delete Delete the selected column(s) from the display.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window to
determine which columns in a list box are
visible.
Ereeze Freeze the selected columns in the list box.
Unfreeze All | Unfreeze all columns in the list box.
Autofit All Resize all visible columns according to their
content.
Help On this Open the Help window. F1
window...
Window
Mass Quote Entry List Box
Column Description
Exch Exchange at which the instrument is being traded.
Instr Instrument short name.
WKN Wertpapierkennnummer.
ISIN International Security Identification Number.
BidBnd Upper bound of the bid leg of the BEST quote (only for BEST Quotes).
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Mass Quote Entry List Box
Column Description
BidResQty Reserve quantity for executions against the bid leg of a BEST quote (only
for BEST Quotes).
BidQty Quantity of the bid part of the quote.
Bid Limit of the bid part of the quote.
Ask Limit of the ask part of the quote.
AskQty Quantity of the ask part of the quote.
AskResQty Reserve quantity for executions against the ask leg of a BEST quote (only
for BEST Quotes).
AskBnd Lower bound of the ask leg of the BEST quote (only for BEST Quotes).
Trader Trader ID.
Curr Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage).
MIOrdNo Member internal order number.
Text Free format text field for members' internal use.
Act Account type:
Designated Sponsor D,
Liquidity Manager Q,
Issuer I,
BEST Executor E,
Liquidity Provider L.
Mouse Column Description
Usage
SC-L Any Select one quote (one row).
SC-L Column Highlight column. No further mass functionality provided on
Header selected items.
DC-L Any Select one quote (one row) and display information of the
selected quote in the Mass Quote Entry field group.
Ctrl-SC-L Any Select more than one not subsequent quote.
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Mouse Column Description
Usage
Shift-SC-L Any Select more than one subsequent quote.
Limit Change Field Group
Identifier Type Description Value / Syntax | CT

Tick S Calculation of the absolute value (in the
currency of the instrument): Tick size of
the current limit and instrument will be
multiplied with the entered tick value.

Absolute S Calculation of the absolute value (in the
currency of the instrument):
The value of the Limit Change field will be
added to the limits of the selected
instruments.

Limit EO/ Adjustment limit (in ticks or absolute max. 7

Change EM value). Usage depends on the setting of characters;
the following two (exclusive) switches. numeric,
The field is mandatory only if the Limit signed.
Change functionality is used.

Buttons
Identifier Description
Adjust Limit Adjust limit for all quotes selected in the list box.
Quote Detail Field Group
Identifier Type Description Value / Syntax | CT

Exch D Exchange at which the instrument is 3 characters:
being traded. The field is pre-filled with | alphanumeric.
the logged-in exchange.
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Quote Detail Field Group
Identifier Type Description Value / Syntax | CT
Instr EM Instrument short name, max. 5 *
characters:
alphanumeric
or or *
Wertpapierkennnummer, max. 9
characters:
alphanumeric,
or or *
ISIN. 12 characters:
alphanumeric.
Act EM Account type: 1 character: *
alphanumeric;
Designated Sponsor, D,
Liquidity Manager, Q,
Issuer, I,
Liquidity Provider, L,
BEST Executor. E.
Curr D Currency (trading currency for
instruments listed per unit,
denomination currency for instruments
listed in percentage). The currency is
displayed as soon as a valid instrument
has been entered into the Instr field.
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Quote Detail Field Group

Identifier

Type

Description

Value / Syntax

CT

Bid

EM/
EO

Limit on the bid side or relative bid limit
for BEST quotes. Must be positive if a
value is entered, but can be empty for
BEST quotes (one sided BEST quote).
For yield traded instruments a yield
value has to be entered.

max. 9 digits:
max. 3 decimals,
numeric
(equities,
warrants and
basis
instruments,
always 3 for
BEST quotes), 5
decimals
(bonds),
numeric.

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.

Ask

EM/
EO

Limit on the ask side or relative ask limit
for BEST quotes. A '-' must be entered
(must be < 0) in front of the relative limit
for the ask side of the BEST quote. Can
be empty for BEST quotes (one sided
BEST quote).

For yield traded instruments a yield
value has to be entered.

max. 9 digits:
max. 3 decimals,
numeric
(equities,
warrants and
basis
instruments,
always 3 for
BEST quotes), 5
decimals
(bonds),
numeric.

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.
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Quote Detail Field Group

after the selection of an instrument.
Can be empty for BEST quotes (one
sided BEST quote). For BEST quotes
the BidQty defines the maximum
executable quantity for one BEST
order.

digits and max. 3
decimals).

Note: However
the display
depends on the
minimal tradable
unit of an
instrument.

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.
M enters
1000000 or 6
zeros, if there
was another
number entered.

Identifier Type Description Value / Syntax | CT
BidQty EO/ Quantity of the bid; will automatically be | max. 12 digits, *
EM filled with the minimum quote quantity numeric (max. 9
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Quote Detail Field Group

Identifier

Type

Description

Value / Syntax

CT

AskQty

EO/
EM

Quantity of the ask; will automatically
be filled with the minimum quote
quantity after the selection of an
instrument. Can be empty for BEST
quotes (one sided BEST quote). For
BEST quotes the AskQty defines the
maximum executable quantity for one
BEST order.

max. 12 digits,
numeric (max. 9
digits and max. 3
decimals).

Note: However
the display
depends on the
minimal tradable
unit of an
instrument.

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.
M enters
1000000 or 6
zeros, if there
was another
number entered.

Text!

EO

Free format text field for members'
internal use.

max. 12
characters:
alphanumeric
and special
characters.

MIOrdNo?

EO

Member internal order number.

max. 16
characters:
alphanumeric
and special
characters.

QuotTypind

EO/D

Quote Type Indicator

Standard Quote
Matching Quote
Indicative Quote
Price Without Turnover Quote

1 character:
alphanumeric;
blank,

F,

l,

W.
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Quote Detail Field Group

Identifier

Type

Description

Value / Syntax

CT

BidBnd

EO/D

Upper bound for the execution against
the bid leg of the BEST quote (only for
BEST Quotes). Can be empty for BEST
quotes (one sided BEST quote).

max. 9 digits:
always 3
decimals,
numeric

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.
M enters
1000000 or 6
zeros, if there
was another
number entered.

AskBnd

EO/D

Lower bound for the execution against
the ask leg of the BEST quote (only for
BEST Quotes). Can be empty for BEST
quotes (one sided BEST quote).

max. 9 digits:
always 3
decimals,
numeric

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.
M enters
1000000 or 6
zeros, if there
was another
number entered.
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Quote Detail Field Group

BEST Quotes). Empty in case of a one
sided BEST quote.

digits and max. 3
decimals).

Note: However
the display
depends on the
minimal tradable
unit of an
instrument.

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.
M enters
1000000 or 6
zeros, if there
was another
number entered.

Identifier Type Description Value / Syntax | CT
BidResQty EM/ Reserve quantity for executions against | max. 12 digits,
EO/D | the bid leg of a BEST quote (only for numeric (max. 9
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Quote Detail Field Group
Identifier Type Description Value / Syntax | CT
AskResQty | EM/ Reserve quantity for executions against | max. 12 digits,

EO/D | the ask leg of a BEST quote (only for numeric (max. 9
BEST Quotes). Empty in case of a one | digits and max. 3
sided BEST quote. decimals).

Note: However
the display
depends on the
minimal tradable
unit of an
instrument.

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.
M enters
1000000 or 6
zeros, if there
was another
number entered.

1.Note for following fields: Text, MIOrdNo:
In the Preferences window a value for Text and/or MIOrdNo can be defined. Only the context menu of the Text field
displays the specified values.

Buttons
Identifier Description

Remove Remove the selected (one or more) quotes from the list box; disabled if no
quote is selected.

Clear Clear all entry fields, the selected quotes are not highlighted anymore;
disabled if no quote is selected and the entry fields are empty or if more than
one quote is selected.

Add Inserts a new quote as specified in the Quote Maintenance field group to the
list box; disabled if more than one quote is selected or if the entry fields
contain invalid data.

Update Update the selected quote with the data in the entry fields; disabled if no
quote or more than one is selected or if the data in the entry field is not valid.
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Buttons
Identifier Description
Submit Submit all quotes. The window only closes upon successful submission of all

quotes. The successfully submitted quotes are removed from the list box.
Disabled if the list box contains no quotes.

Submit Submit the selected (one or more) quotes; disabled if no quote is selected.
Selected The successfully submitted quotes are removed from the list box. Disabled if
the list box contains no quotes.

Cancel Close the window without any further action.

4.2.6 Quote Request Entry Window

Description

Functionality

Via the Quote Request Entry window a quote request can be entered into the trading system.

G BMW - 519000 - FFM - Quot... [= |[1|(X]

Window Select Help XETRA
ICEIE 2]

Exch: |FFM | Instr: | By

at:  |100]

® Buy O sell O BuyiSell

[ Submit l[ Cancel

|

Figure 4.22:Quote Request Entry window.

The Quote Request Entry window allows the user to enter a quote request. The Exch field is
disabled and pre-filled with the logged-in exchange. The instrument and the order book side
of the quote request have to be specified, while the entry of the quantity is optional. After
entering the instrument data in the Instr field, the Submit button will be enabled. A Designated
Sponsor or Liquidity Manager cannot enter a quote request for the instruments for which his
subgroup has a Designated Sponsor or Liquidity Manager license respectively. There is a
minimum time lapse before another manual auction quote request can be entered. Only the
instruments of the static part of the default profile are displayed in the context menu in the
Instr entry field.

Quote requests can only be entered for instruments for which a Designated Sponsor/Liquidity
Manager is available. Quote Requests for instruments traded in the continuous auction
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trading model are allowed with Specialists. Quote request information is distributed to

Specialists.
Menu
Menu Item Description Short Cut
Bar

Window Save Save the current window settings. Ctrl+S
Settings
Clear Clear the saved window settings.
Settings
Print... Open the Print Table window. Ctrl+P
Close Close the window without further action. Shift+F4

Select Instrument... | Open the Instrument/Group/Profile Selection F6

window. Only a single instrument is selectable.

Help On this Open the Help window. F1

window...
Window
Quick Filter Field Group
Identifier | Type Description Value/ Syntax | CT
Exch D Exchange at which the instrument is being max. 3
traded. The field is pre-filled with the characters
logged-in exchange.

Instr EM Instrument short name, max. 5 *
characters:
alphanumeric
and special,
1st alpha,

or or

Wertpapierkennnummer, max. 9 *
characters:
alphanumeric,

or or

ISIN. 12 characters: *
alphanumeric.
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Quick Filter Field Group

Identifier

Type Description Value/ Syntax | CT

Qty

EO Quantity of the quote request. max. 12 digits, *
numeric (max. 9
digits and max.
3 decimals).
Note: However
the display
depends on the
minimal
tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000
or 3 zeros, if
there was
another number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.

Buy/Sell

S Indicates a buy and/or sell interest of the Buy, Sell or
originator. Buy/Sell.

Buttons

Identifier

Description

Submit

Submit the quote request to the trading system and close the window.

Cancel

Close the window without any further action.
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4.2.7 Market Maker Protection Window

Description

Functionality

The Market Maker Protection window is used to define market maker protection limits for an
instrument group and the logged in trader subgroup.

E Market Maker Protection

Window  Protection  Columns  Help XETRA
CrERE LY LLTIE
Exch: [FFM | SubGrp: [ATR | instom: 1%
InstrGrp | Vol | DeltaVol | Gty | DeltaGty | Pretvol | Pretaty | NoExec | Timintvisec | 1 et
Maodify InstrGrp Limits
InstGrp: ol Deltaval: B
aty: | petact: | | Pretvor i
Frotcity: | MNoExec: TimintSec: |
Subrit Apply
| FFm | 1) 90277 NO ROWS MATCH FILTER CRITERIA ]

Figure 4.23: Market Maker Protection window.

The Market Maker Protection window is opened by selecting the Market Maker Protection
menu item from the Trading menu. The Market Maker Protection window allows the user to
configure the Market Maker Protection functionality for a specified instrument group and his
trader subgroup, preventing too many almost simultaneous trade executions of the
Designated Sponsor’s non-persistent active orders and quotes in a definable time interval.
The SubGrp field displays the traders subgroup while the InstGrp field of the Market Maker
Protection window serves to specify the instrument group for which the Market Maker
Protection functionality is to be configured. The entry area contains the fields that are used to
specify the threshold values. The field TimIntviSec is mandatory and can be between 1 and
60 seconds. The other threshold values are optional.

The table of the Market Maker Protection window displays existing protections and their
threshold values for the trader subgroup or for a trader subgroup/instrument group
combination. To modify existing threshold values for a specific protection, the respective table
row can be selected via double click. The entry fields are filled with the current values. Newly
entered/modified values are activated as soon as the direct response is received even if the
inquiry, which was send immediately afterwards still shows something different. The
recommendation is to inquire again. The Delete button is used to delete the selected row(s),
i.e, respective threshold monitoring is disabled.

All executions within the pre-defined time interval will update the current counters to be
checked against the threshold values. If a trade is to occur due to an executed non-persistent
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Menu

order side or quote, it is checked whether the last update on the respective counters is older
than the time interval. If this is the case, the counters are reset, otherwise they are increased.
Once any of the defined thresholds limits is reached or exceeded through execution of a non-
persistent quote or a non-persistent order, a deletion of all Designated Sponsor non-
persistent orders and quotes in the effected instrument group is automatically triggered for the
respective trader subgroup.

Menu Bar Iltem Description Short Cut
Window Save Save the current settings. Ctrl+S
Settings
Clear Clear the saved window settings.
Settings
Sort... Open the Sort Table window.
Eind... Open the Find Table window. Ctrl+F
Print... Open the Print Table window. Ctrl+P
Export... Open the Export Table window. Ctrl+E
FullTable | Set the full table modus to display the list F11
Mode box content only.
Close Close the window without any further Shift+F4
action.
Protection Delete Delete the selected row(s) (disables the
respective threshold monitoring).
Clear Clear all input fields.
Columns Delete Delete the selected column(s) from the
display.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window to
determine which columns in a list box are
visible.
Freeze Freeze the selected columns in the list
box.
Unfreeze | Unfreeze all columns in the list box.
All
Autofit All | Resize all visible columns according to

their content.
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Menu Bar Iltem Description Short Cut
Help On this Opens the Help window. F1
window...
Window
Quick Filter Field Group
Identifier Type Description Value/Syntax CT
Exch The field is pre-filled with the logged-in max. 3
exchange. characters
alphanumeric.
SubGrp Subgroup for which the limits should be max. 3
maintained. It is prefilled with the logged | characters
in trader subgroup. alphanumeric.
InstrGrp EO Select an instrument group as filter max. 4 *
criterion. characters
alphanumeric.
Market Maker Protection Listbox
Column Description
InstrGrp Instrument Group.
Vol Total volume of executed orders/quotes limit.
DeltaVol Delta volume limit. Difference in volume of executed buy and sell orders/
quotes.
Qty Quantity. The total number of units value of executed orders/quotes.
DeltaQty Delta quantity. The difference in number of units value of executed buy
and sell orders/quotes.
PrctVol Percentage volume limit. Determined as sum of a percentage calculated
by dividing the executed volume by the original total quote volume
(quantity * limit price).
PrctQty Percentage quantity. Determined as sum of a percentage calculated by

dividing the executed quote quantity by the original total quantity of the
quote.

NoExec

The number of execution limit.
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Market Maker Protection Listbox
Column Description
TimIntvliSec Time interval in seconds. Setting the time interval to zero automatically
deletes the Market Maker Protection settings for the specified instrument
group.
Modify InstrGrp Limits Field Group
Identifier Type Description Value/Syntax CT
InstrGrp EM Instrument Group. max. 4 *
characters
alphanumeric.
Vol E Total volume of executed orders/quotes max. 12 digits, *
limit. numeric (max. 9
digits and max.
3 decimals).
DeltaVol E Delta volume limit. Difference in volume max. 12 digits, *
of executed buy and sell orders/quotes. numeric (max. 9
digits and max.
3 decimals).
Qty E Quantity. The total number of units value | max. 12 digits, *
of executed orders/quotes. numeric (max. 9
digits and max.
3 decimals).
DeltaQty E Delta quantity. The difference in number | max. 12 digits, *
of units value of executed buy and sell numeric (max. 9
orders/quotes. digits and max.
3 decimals).
PrctVol E Percentage volume limit. max. 6 digits, *
numeric
PrctQty E Percentage quantity. max. 6 digits, *
numeric
NoExec E The number of execution limits. max. 10 digits, *
numeric
TimintviSec | EM Time interval in seconds. max. 2 digits, *
numeric
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Mouse Column Description
Usage
SC-L Any Select one row.
SC-L Column Highlight column. No further mass functionality provided on
Header selected items.
DC-L Any Select one row and display information of the selected row in
the Modify InstrGrp Limits field group.
Ctrl-SC-L Any Select more than one not subsequent row.
Shift-SC-L Any Select more than one subsequent row.
Buttons
Identifier Description
Delete Delete the selected row(s) (disables the respective threshold monitoring).
Clear Clear all input fields.
Submit Submit the market maker protection request to the trading system and
close the window.
Apply Apply the market maker protection request to the trading system and leave
the window open.
Cancel Closes the window without further action.

4.2.8 Cross Request Entry Window

Description Via the Cross Request Entry window a cross request can be entered into the trading system.




Deutsche Boérse Group

Xetra Release 14.0

J-Trader User Manual

Version 1.0

8/26/13

Page 202

Functionality

Menu

0= BMW - 519000 - FFM - Cross Request Entry [= |50 |[5X]

'-.f_\ﬁndaw Select Help XETR.ﬁ_
(D W% |
Exch: [FFM | Instr: [BMwy | oty [400
| Subrit | | spply || cancel

Figure 4.24:Cross Request Entry window.

The Cross Request Entry window allows the user to enter a cross request, i.e. a trade against
an order from the same member (in-house). The window is also used to enter a request for a
pre-arranged trade. The Exch field is disabled and pre-filled with the logged-in exchange.Only
the instruments of the static part of the default profile are displayed in the context menu in the
Instr entry field.

The instrument and quantity of the cross request have to be specified. After entering the
instrument data in the Instr and the Qty field, the Submit button will be enabled. Only the
instruments of the static part of the default profile are displayed in the context menu in the
Instr entry field.

Menu Item Description Short Cut
Bar

Window Save Save the current window settings. Ctrl+S
Settings
Clear Clear the saved window settings.
Settings
Print... Open the Print Table window. Ctrl+P
Close Close the window without further action. Shift+F4

Select Instrument... | Open the Instrument/Group/Profile Selection F6

window. Only a single instrument is selectable.

Help On this Open the Help window. F1

window...
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Window

Quick Filter Field Group

numeric (max. 9
digits and max.
3 decimals).
Note: However
the display
depends on the
minimal
tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000
or 3 zeros, if
there was
another number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.

Identifier | Type Description Value/ Syntax | CT
Exch D Exchange at which the instrument is being | max. 3

traded. The field is pre-filled with the characters

logged-in exchange.

Instr EM Instrument short name, max. 5 *
characters:
alphanumeric
and special,
1st alpha,

or or

Wertpapierkennnummer, max. 9 *
characters:
alphanumeric,

or or

ISIN. 12 characters: *
alphanumeric.

Qty EM Quantity of the cross request. max. 12 digits, *
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Buttons
Identifier Description
Supmit Submit the cross request to the trading system and close the window.
Apply Apply the cross request to the trading system and leave the window open.
Cancel Close the window without any further action.
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4.3 OTC
4.3.1 Open OTC Trading Window
Description The Open OTC Trading window offers an overview of off-exchange trades that have been
entered by a trader or with the trader as counterpart in the Xetra Trading System. This
includes trade report data associated with OTC trades.

IXE Open OTC Trading
Window Select Trade Columns  Help XETRA
o - e SoeEl e =
ErEEER L EL L FIE
Exch: |[FFM | ¥
BIS|Instr| WKN | __ISIN___|Exch|IntRat | Issuer | InstrSubTyp | MrtyDat|_Prc__|Oty/Curr| _ Cpty | Date | [ peiste |
|6 BAY 875200 DEDDOSTS2000 FFM | ] ~ 1000000200 EUR [ABCFRATROO1] 22.02.2008
B |Bav |575200|DE0NNS752000 |FFM 100,0000/200 |[EUR |AECFRATRO01 | 22.02.2008]
B |Bav |575200|DE0NNS752000 [FFM 100,0000/200 |[EUR [AECFRATRO01 | 22.02.2008]
B [Emai|513000|DEDDNS1 30003 [FFM 141,0000(200 |[EUR [AECFRATRO01 [ 22.02.2008]
B [emai|513000 DEDDNS190003 [FFM 141,0000(200 |[EUR [AECFRATRO01 [ 22.02.2008]
2 i 3|
Trading
Add
BUY
OTCTrdDate: 5.22.02.2008 Tranld: 9000031 Curt: EUR
= = : : lear
Exch: FFM Instr: By Qty: |200
Price: 1141,0000 Cpty: E_AEICFRATRDM At ;P
Text [ | omiorne: | | ongehair  |LTROD4
OTCTrdTime:  10:46:00 | sticove:  |owe StiDate: 25.02.2008
OTCTrdFlgs: | | || | BxchRat | Addcosts: |
MaCCP: ]
MiFID Reporting
Exivenid: | origeic: uTCafset |
OthhktPre: "] ‘MeaoPre: [} Delaylnd: ]
PaortTrd: ] Amnding: | ETFIETF: [
FFM | i) 90361 OPEN OTC TRADE SUCCESSFULLY ENTERED
Figure 4.25:0pen OTC Trading window.
Functionality The Open OTC Trading window allows the user to enter open OTC trades with or without

associated MiFID trade reporting information, displays information about trade requests, and
allows for approval or deletion of open OTC trades. Open OTC trades have been negotiated
outside of Xetra and are entered manually into the Xetra Trading System. They are visible
only to the originator and the approving counterpart, and their respective senior traders. Open
OTC trades are displayed as long as they are not approved by the trading counterpart or his
respective senior trader. An 'A' in the column Action of the Open OTC Trades list box
indicates that the OTC trade request was originated from another trader with the actual trader
ID as counterpart and can be approved. The Open OTC Trading list box is automatically
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updated on OTC trade entries (with or without MiFID trade reporting information), deletions,
and approvals for both the originator and the approving counterpart as well as on trade report
confirmations and cancellations for the originator.

The Open OTC Trading window is divided into two areas: The Open OTC Trades area, with
the Open OTC Trades list box and the delete button, and the OTC Entry area. In the Open
OTC Trades list box the user can see and delete open OTC trades. In the OTC Entry area,
the user can enter and approve open OTC trades and the user can confirm MiFID trade
reporting information associated to OTC trades.

Open OTC Trades area:

The open OTC trades are placed into the open OTC trade book, visible only to the entering
party, its counterpart and the corresponding senior traders in the Open OTC Trades list box.
Once an OTC trade is entered into the open OTC trade book, an OTC trade entry message is
disseminated to the originator and the approving counterpart alerting both parties to the open
OTC trade request. There is no limited number of open OTC trades entered for a specific
instrument or by member.

In order to delete open OTC trades the user selects one or several rows in the Open OTC
Trades list box and clicks the Delete button. The rows in the Open OTC Trades list box are
removed. With the deletion of open OTC trades, the associated MiFID trade reporting
information, if any, will be cancelled. In the Open OTC Trading window, it is hot possible to
delete an open OTC trade without trade report cancellation. Trade reporting information can
be cancelled without deletion of the open OTC trade or after approval of an OTC trade via the
MiFID Reporting window.

If a user selects the entire column and clicks the Delete button, the user will be prompted with
the Delete OTC Confirmation window to confirm the deletion of all OTC trades and associated
MiFID trade reports in the Open OTC Trading window.

OTC Entry area:

The Buy/Sell toggle button defines whether the order is a sell or buy order and the
background color of the OTC Entry area (blue for buy orders, red for sell orders - according to
the font color of the button).

The Exch field displays the exchange the user is logged into. When the user logs out, the
window closes. The Exch field is only for display.

Only the static part of the profile is displayed in the context menu of the Instr entry field.

The quantity of an open OTC trade has to be a multiple of the minimum tradable unit of the
instrument. This is checked by the Xetra Trading System when submitting the open OTC
trade.

For OTC trade entries in instrument type “EQU” any price is possible which is an integer
multiple of 10 to the power-(DispIay Decimals for the instrument)_

The Cpty entry field is validated by the Xetra Trading System on the back end, whether it is an
existing one, concerning the member ID and the user ID.

If one-side OTC trade entry with automatic approval is supported, only the counterparty
member ID needs to be provided at OTC trade entry.

In case the instrument has a different denomination and settlement currency, an exchange
rate can be entered.
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The OnBehalf entry field enables a senior trader to enter an open OTC trade on behalf of a
trader in his subgroup. This field will default to the initiator's ID and will only be modifiable for
senior traders.

The OTCTrdTime has to be entered with the local time when the OTC trade was
accomplished.

The settlement date in the field StIDat has to be a date at least one day after the current
business day, but not more than 90 calendar days in the future. The settlement date range for
Basis OTC trade entries varies from T+ 1to T + 4. T+1 OTC trades in CCP instruments are

processed as non-CCP trades.! It is also possible to enter N for national value date (equal
today + 2) or | for international value date (equal today + 3). The settlement day calculation is
based on the settlement calendar.

The field AddCosts is for individual contract costs. The value entered here will be added to the
settlement amount. This means positive values will increase StlAmt and negative values will
reduce it. When AddCosts is specified the trade automatically becomes a non-CCP trade.

Users may define that an OTC trade should not be cleared via CCP by selecting the non-CCP
flag.

When an OTCTrdDate is specified as a date in the past, the trade automatically becomes a
non-CCP trade.

ISE members are allowed to enter OTC trades for non-MiFID reporting instruments only for
settlement (i.e. without trade reporting). In addition, ISE members can enter up to three trade
flags. These trade flags are first validated and then disseminated to CEF and also displayed
in the trade confirmation. Entry in these trade flag fields are ignored for non-ISE members.

The MIFID Reporting entry area comprises additional entry fields which are relevant for MiFID
reporting.

The Execution Venue ID (field ExVenld) needs to be filled with an identifier, where the trade
was executed. It can be filled with the originator's bank internal code (BIC) or with “OTC” or
with “SI” for systematic internalization.

The field OrigBIC needs to be filled with the originator's bank internal code.

The field UTCoffset is mandatory and has to contain the time difference to coordinated
universal time (UTC).

The OthMktPrc indicator should be set if the entered trade price is determined by factors
other than the current market price, e.g. VWAP, connected party trade, special settlement,
worked trade.

In case the entered price is negotiated the NegoPrc indicator has to be set. The NegoPrc
indicator shall not be set from FWB members.

The Delaylnd indicator should be set if deferred trade reporting publication is intended. CEF
will check whether delay is compatible with MiFID rules and if applicable will delay trade
report publication.

If the trade is part of a portfolio trade the PortTrd indicator needs to be marked.

1.0nly applies to trades entered by users admitted to Frankfurt Stock Exchange.
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If an update is required for a trade report that has already been entered, this original trade
report should be cancelled and a new trade report needs to be entered with marked Amndind
indicator.

MIFID trade reporting information will be submitted if at least the fields, OrigBIC and
UTCoffset are filled. At entry of one of the fields ExVenlID, OrigBIC or UTCoffset or at
selection of one of the trade reporting check boxes the two fields OrigBIC and UTCoffset
become mandatory.

When clicking the Add button, the open OTC trade entered in the OTC Entry area is
submitted to the back end. The entry fields in the OTC Entry area are not cleared. A newly
entered open OTC trade receives an own time stamp and a unique open OTC trade number.

OTC trades that are entered including MiFID reporting information are subject to price and
volume validations.

In case the MiFID price or volume validation has failed, the open OTC trade including
reporting information will be broadcast and displayed in the Open OTC Trades list box. The
Add button switches to Confirm and the user can directly send confirmation of the original
entry by pressing Confirm. In case any data in the OTC Trades Entry area is changed the
button switches back to Add. Pressing the button sends a new open OTC trade to the back
end.

For ISE members, successfully entered OTC trades are approved automatically without
further required user interaction.

For members of FWB, BSE, Eurex Bonds, EEX and WBAG Open OTC trades can be
approved by selecting the open OTC trade via double-click in the Open OTC Trades list box.
The values of the Open OTC trade are pre-filled in the OTC Entry area and the Approve
button is enabled. All fields are display only, except for the Act, MIOrdNo, and Text entry
fields. When the user clicks the Approve button, the open OTC trade is removed from the
Open OTC Trades list box of both counterparties and all entry fields are cleared.

If not approved an open OTC trade expires at the end of the current trading day and is then
deleted by the Xetra Trading System automatically.

Approved OTC trades are routed to the CCP if the instrument is a CCP instrument.

Once an OTC trade has been approved it is no longer possible to confirm or cancel the
corresponding MiFID trade reporting information via this window. However, the trader can
make updates via the MiFID Reporting window.

The entry fields in the OTC Entry area can be cleared by clicking on the Clear button. When
clicking the Reset button, the entry fields are set back to the values that were saved the last
time Save Settings was applied.
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Menu
Menu Bar Iltem Description Short Cut
Window Save Settings | Save the current window settings. Ctrl+S
Clear Restores the window settings to the default.
Settings
Hide Table Hides Open OTC Trades Area
Full Table Toggle between two window modes: F11
Mode - Normal mode where all window components
are displayed
- Full table mode where the list box occupies
the whole window screen.
Close Close the window without further action. Shift+F4
Select Instrument... | Open the Instrument/Group/Profile Selection |F6
window in order to select an instrument to be
filled in the Open OTC Entry area.
Trade Delete Delete the selected open OTC trades including
trade report cancellation, if MiFID trade report
data have been entered.
Add Submit the new open OTC trade and display it
in the Open OTC Trades list box.
Confirm Confirm the trade report if volume or price
validation has failed.
Approve Approve the open OTC trade that has been
entered by your counterpart.
Clear Clear all entry fields.
Reset Reset all entry fields to the values saved with
Save Settings.
Columns Delete Remove the selected column(s) from the Open
OTC Trades list box.
Add All Restore the display of all columns.
Select... Open the Column Selection dialog for
specifying the columns to be displayed in the
list box.
Freeze Prevent the selected column and all columns
to the left of it from scrolling.
Unfreeze All | Allow scrolling for all columns.
Autofit All Resize all visible columns according to their
content.
Help On this Open the Help window. F1
window...
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Open OTC Trade List Box (OTC Trades Area)
Column Description
B/S Buy or Sell status of the OTC trade:
Buy B,
Sell S.
Instr Instrument short name.
WKN Wertpapierkennnummer.
ISIN International Security Identification Number.
Exch Exchange at which the instrument is being traded.
IntRat Nominal interest rate (only for bonds and basis instruments).
Issuer Issuer (only for bonds and basis instruments).
InstrSubTyp Type of bond.
MrtyDat Maturity date (only for bonds, warrants, and basis instruments).
Prc Price of the trade or yield (for yield traded instruments).
Qty Quantity of the trade.
Curr Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage).
ExchRate 1 unit of EUR gives X units of foreign currency.
AddCosts Additional costs for the OTC trade
NoCCP When checked, OTC trade is a No-CCP OTC trade
Cpty Member and Trader ID of the counterpart of the trade.
Date Transaction date.
Time Transaction time.
OTCTrdDate Date of the OTC trade.
OTCTrdTime | Time of the OTC trade.
Text Free formatted text field for the member internal use.
Tranld OTC trade number, generated by the system.
MIOrdNo Own member internal order number.
Act Own account type:
Agent A,
Proprietary P.
Trader Own trader ID.
Submitter Submitter of the trade: Only visible for the owner and the submitter of the
trade and his senior trader.
OboSubm Member who enters the On Behalf OTC trade.
StiCode Settlement Code:
delivery versus payment  DVP.
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Open OTC Trade List Box (OTC Trades Area)
Column Description
StiDat Settlement date.
Action Activity flag:
A Action required: Approve open OTC trade.
TrdFlgl 1st OTC trade flag.
TrdFlg2 2nd OTC trade flag.
TrdFlg3 3rd OTC trade flag.
TrdRptSts Status of the trade report. Valid values are:
Sent for Publication P,
Sent for Amendment A,
Sent for Confirmation C.
PrcAlt Price alert field. Valid values are:
Price validation successful "
Price validation not successful ‘A
Price validation not possible ‘N
QtyAlt Quantity alert field. Valid values are:
Quantity validation successful "
Quantity validation not successful ‘A
Quantity validation not possible 'N'.
ExVenld Execution Venue ID. Identifier where the trade was originally executed, e.g.
“OTC”, “SI” or a BIC code.
OrigBIC Bank internal code of the trade originator.
UTCoffset Time difference to UTC.
OthMktPrc Indicator if trade price other than current market price.
NegoPrc Indicator if trade price is negotiated.
Delaylnd Indicator if trade publication is to be deferred.
PortTrd Indicator if trade is part of a portfolio trade.
ETF/ETP Indicator for reporting OTC trades in ETFs, ETCs and ETNSs.
Mouse Column Description
Usage
SC-L Any Select one OTC trade.
DC-L Any Select one OTC trade and display its contents in the Open OTC
Entry area.
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Mouse Column Description
Usage
Shift+SC-L | Any Select more than one subsequent OTC trade.
Ctrl+SC-L | Any Select more than one non-subsequent OTC trade.
Buttons (OTC Trades Area)
Identifier Description
Delete Delete the selected trade from the Xetra Trading System and, if applicable,
cancel trade reporting - only possible for trades entered by the user or his
senior trader.
Trade Entry Field Group (OTC Entry Area)
Identifier | Type Description Value / Syntax CT
Buy/Sell |B Buy or Sell status of the selected order. Buy or Sell.
OTCTrdD |EM OTC trade date, pre-filled with current Depends on date
ate business date. format chosen.
Tranld D Trade number, generated by the system. max. 7 digits:
numeric.
Curr D Currency (trading currency for instruments

listed per unit, denomination currency for
instruments listed in percentage).

ExchRate |EM/D |Exchange rate in case of denomination and | Max. 10 digits

settlement currency are different. numeric, up to 5
decimals
Exch D Exchange at which the user is logged in. max. 3 characters:

alphanumeric.
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Trade Entry Field Group (OTC Entry Area)

numeric (max. 9 digits
and max. 3 decimals).
Note: However the
display depends on
the minimal tradable
unit of an instrument.
H enters 100 or 2
zeros, if there was
another number
entered.

T enters 1000 or 3
zeros, if there was
another number
entered.

M enters 1000000 or
6 zeros, if there was
another number
entered.

Identifier | Type Description Value / Syntax CT
Instr EM Instrument short name, max. 5 characters: *
alphanumeric
or or *
Wertpapierkennnummer, max. 9 characters:
alphanumeric,
or or *
ISIN. 12 characters:
alphanumeric.
Qty EM Quantity of the trade. max. 12 digits, *
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Trade Entry Field Group (OTC Entry Area)
Identifier | Type Description Value / Syntax CT
Price EM Price of the trade or yield (for yield traded | max. 9 digits: *
instruments). max. 3 decimals
(basis, equities and
warrants) or max. 5
decimals (bonds),
numeric.
H enters 100 or 2
zeros, if there was
another number
entered.
T enters 1000 or 3
zeros, if there was
another number
entered.
M enters 1000000 or
6 zeros, if there was
another number
entered.
Cpty? EM | Member and trader ID of the counterpart of |11 characters:
the trade (for one-sided OTC trade entry, alphanumeric.
only the counterpart member ID is
sufficient).
Act EM | Account type of the member entering the 1 character *
trade: alphanumeric
Agent, A,
Proprietary (default). P.
Text! EO Free format text field for member’s internal | max. 16 digits:
use. numeric and special
characters.
MIOrdNo! |EO | Member internal order number. max. 16 digits:
numeric and special
characters.
OnBehalf |EM/D |Trader ID of the trader the user is acting on | 6 characters:
behalf of (only enabled for senior traders). |alphanumeric.
OTCTrdTi |EM OTC trading time HH:MM:SS or *
me HH:MM.
StiCod D Settlement Code: DVP.
delivery versus payment
(approved OTC trades routed to CCP, in
case of CCP instruments and prices within
OTC price range)
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Trade Entry Field Group (OTC Entry Area)

numeric (max. 10
digits and max. 5
decimals).

H enters 100 or 2
zeros, if there was
another number
entered.

T enters 1000 or 3
zeros, if there was
another number
entered.

M enters 1000000 or
6 zeros, if there was
another number
entered.

Identifier | Type Description Value / Syntax CT
StiDat EM Settlement date: Depends on date *

Has to be a business date. format chosen

(European or

Valid ranges are: American),

- between today + 2 and today + 4 for basis

instruments,

- between today + 1 and today + 89 in any

other case.

T+1 OTC trades in CCP instruments are

processed as non-CCP trades.

International (today + 3),

National (today + 2).

The settlement day calculation is based on ||,

the settlement calendar. N.
OTCTrdFIl |EO OTC Trade Flags. Only supported for ISE | Three flags, each 2
gs members. digits: alphanumeric
ExchRat |EO Exchange Rate max. 10 digits,
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Trade Entry Field Group (OTC Entry Area)
Identifier | Type Description Value / Syntax CT
AddCosts |EO Additional Cost max. 13 digits,
numeric plus sign
indicator (max. 13
digits and max. 5
decimals).
H enters 100 or 2
zeros, if there was
another number
entered.
T enters 1000 or 3
zeros, if there was
another number
entered.
M enters 1000000 or
6 zeros, if there was
another number
entered.
NoCCP S Set no CCP clearing for CCP instruments |,
N;
Space
1.Note for following fields: Cpty, Text, MIOrdNo:
If a text was specified in the Preferences window, Text Field pane.
MiFID Reporting Field Group
Identifier | Type Description Value / Syntax CT
ExVenld |EO A user defined text indicating where the max. 11 characters:
trade was executed. Should be filled with | alphanumeric
BIC or the acronyms “OTC” or “SI”.
OrigBIC EM/ | BIC for the originator of the trade. max. 11 characters:
EO Mandatory, if MiFID trade reporting alphanumeric
selected.
UTCoffset |[EM/ | Offset of local time from UTC 6 character
EO +/-HH:MM. alphanumeric
Mandatory, if MiFID trade reporting Format (+/-)HH:MM
selected. Valid values: A time
offset in the range
-03:00 to +04:00 with
full hours only.
OthMktPrc | S Other Than Current Market Price Indicator
checkbox. If set a price other than the
current market price is indicated.
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MiFID Reporting Field Group
Identifier | Type Description Value / Syntax CT
NegoPrc |S Negotiated Price Checkbox.
If set a negotiated price is indicated.
Delaylnd |S Delay Indicator Checkbox.
If set block delay is to be applied.
PortTrd S Portfolio Trade Checkbox.
If set the entered trade is one part of a
portfolio trade.
Amndind |S Amendment Indicator Checkbox.
Should be set if entered trade report
amends another trade report that has been
entered previously.
ETF/ETP |S Indicator for reporting OTC trades in ETFs,
ETCs and ETNs.
Buttons (Open OTC Entry Area)
Identifier Description
Add Submit the entered open OTC trade and display it in the Open OTC Trades
list box.
Confirm Confirm the trade report if volume or price validation has failed and display it
in the Open OTC Trades list box-
Approve Approve the trade entered by your counterpart and filled in the OTC Entry
area.
Clear Clear all entry fields.
Reset Reset all entry fields to the values saved with Save Settings.
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4.3.2 OTC Trade Entry On Behalf

Description

Functionality

The OTC Trade Entry on Behalf window allows a Submitter to enter open OTC trades on
behalf of two other members. Only OTC Trade entry and no trade reporting/MiFid are allowed
to be entered on behalf.

I OTC Trade Entry OnBehalf 9 (=1E3]
Window Select Trade Columns Help XETRA

(Wi % @ mem @le

Exch:|[FFM | s

BIS | Instr | WKN ISIN Exch | IntRat | Issuer | InstrSubTyp MrtyDat Prc aty | Curr Cpty Date Time |OTCTrdDate | OTCTrdTime Text| Ti
B [BMY|518000 DEOOOS190003 FFM 114,0000/100 |EUR |ABCFRATROO4 | 21.02.2008] 14:37:24)  21.02.2004| 00:00:00 a0
B [BMyY|518000 DEOOOS190003 FFM 114,0000/100 |EUR |ABCFRATROO4 | 21.02.2008] 14:37:25  21.02.2004] 00:00:00 a0
B [BMY|518000 DEOOOS190003 FFM 114,0000/100 |EUR |ABCFRATROO4 | 21.02.2008] 14:37:25  21.02.2004| 00:00:00 a0
B [BMyY|518000 DEOOOS190003 FFM 114,0000/100 |EUR |ABCFRATROO4 | 21.02.2008 14:37:26)  21.02.2004] 00:00:00 a0
S| BMyY | 518000 |DEODDS190003 |FFM 114,0000/100 |EUR |ABCFRATROOT | 21.02.2008] 14:37:24)  21.02.2004| 00:00:00 a0
S| BMyY | 518000 |DEODDS190003 |FFM 114,0000/100 |EUR |ABCFRATROOT | 21.02.2008 14:37:25  21.02.2004] 00:00:00 a0
S| BMyY | 518000 |DEODDS190003 |FFM 114,0000/100 |EUR |ABCFRATROOT | 21.02.2008] 14:37:25  21.02.2004] 00:00:00 a0
S| BMYY | 518000 |DEODDS190003 [FFM 114,0000/100 |EUR |ABCFRATROOT | 21.02.2008] 14:37:26)  21.02.2004] 00:00:00 a0
£ >

Common Fields
Add

OTCTrdDate: 21.02.2008 Curr: EUR Exch FFM
Instr: B Qty: 100 Price 114,0000
OTCTrdTime: ExchRat: AddCosts:
MoCCP: O StiCode DwP StiDate 28.02.2008
Counterparties

Buy Sell

QnBehalf: ABCFRATROO1 OnBehalf: ABCFRATROO4

Teut: Text:

MIGrdNa MICrdN o

FFM | 4/ 90946 OTC TRADE ON BEHALF SUCCESSFULLY ENTERED

Figure 4.26:0TC Trade Entry On Behalf window

The OTC Trade Entry On Behalf window allows the user to enter open OTC trades on behalf
of other members. Open OTC trades have been negotiated outside of Xetra and are entered
manually into the Xetra Trading System.

The quantity of an open OTC trade has to be a multiple of the minimum tradable unit of the
instrument. This is checked by the Xetra Trading System when submitting the open OTC
trade.

The OnBehalf entry fields are validated by the Xetra Trading System on the back end,
whether they are existing or not, concerning the member ID and the user ID.

In case the instrument has a different denomination and settlement currency, an exchange
rate can be entered.

The OTCTrdTime has to be entered with the local time when the OTC trade was
accomplished.

The settlement date in the field StiIDat has to be a date at least one day after the current
business day, but not more than 90 calendar days in the future including the current business
date. The settlement date range for Basis OTC trade entries varies from T+ 1to T +4. T+1
OTC trades in CCP instruments are processed as non-CCP trades. It is also possible to enter
N for national value date (equal today + 2) or | for international value date (equal today + 3).
The settlement day calculation is based on the settlement calendar.
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When clicking the Add button, the open OTC trade entered in the OTC Entry area is
submitted to the back end. The entry fields in the OTC Entry area are not cleared. A newly
entered open OTC trade receives an own time stamp and a unique open OTC trade number.

If not approved an open OTC trade expires at the end of the current trading day and is then
deleted by the Xetra Trading System automatically.

The entry fields in the OTC Entry area can be cleared by clicking on the Clear button. When
clicking the Reset button, the entry fields are set back to the values that were saved the last
time Save Settings was applied.

Menu Bar Iltem Description Short Cut
Window Save Settings | Save the current window settings. Ctrl+S
Clear Restores the window settings to the default.
Settings
Hide Table Hides Open OTC Trades Area.
Full Table Toggle between two window modes: F11
Mode - Normal mode where all window components
are displayed
- Full table mode where the list box occupies
the whole window screen.
Close Close the window without further action. Shift+F4
Select Instrument... | Open the Instrument/Group/Profile Selection |F6
window in order to select an instrument to be
filled in the Open OTC Entry area.
Trade Add Submit the new open OTC trade and display it
in the Open OTC Trades list box.
Clear Clear all entry fields.
Reset Resets all fields
Help On this Open the Help window. F1
window...
Open OTC Trade OnBehalf List Box (OTC Trades Area)
Column Description
B/S Buy or Sell status of the OTC trade:
Buy B,
Sell S.
Instr Instrument short name.
WKN Wertpapierkennnummer.
ISIN International Security Identification Number.
Exch Exchange at which the instrument is being traded.
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Open OTC Trade OnBehalf List Box (OTC Trades Area)
Column Description
IntRat Nominal interest rate (only for bonds and basis instruments).
Issuer Issuer (only for bonds and basis instruments).
InstrSubTyp Type of bond.
MrtyDat Maturity date (only for bonds, warrants, and basis instruments).
Prc Price of the trade or yield (for yield traded instruments).
Qty Quantity of the trade.
Curr Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage).
ExchRate 1 unit of EUR gives X units of foreign currency.
AddCosts Additional costs for the OTC trade
NoCCP When checked, OTC trade is a No-CCP OTC trade
Cpty Member and Trader ID of the counterpart of the trade.
Date Transaction date.
Time Transaction time.
OTCTrdDate Date of the OTC trade.
OTCTrdTime | Time of the OTC trade.
Text Free formatted text field for the member internal use.
Tranld OTC trade number, generated by the system.
MIOrdNo Own member internal order number.
Act Own account type:
Agent A,
Proprietary P.
Trader Own trader ID.
StiCode Settlement Code:
delivery versus payment DVP.
StiDat Settlement date.
ETFETP Indicator for reporting OTC trades in ETFs, ETCs and ETNs.
Buttons (Open OTC Trade OnBehalf Entry Area)
Identifier Description
Add Submit the entered OTC trade and display it in the OTC Trade OnBehalf
list box.
Clear Clear all entry fields.
Reset Reset all entry fields to the values saved with Save Settings.
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Common Fields Field Group (OTC Trade OnBehalf Entry Area)

numeric (max. 9 digits
and max. 3 decimals).
Note: However the
display depends on
the minimal tradable
unit of an instrument.
H enters 100 or 2
zeros, if there was
another number
entered.

T enters 1000 or 3
zeros, if there was
another number
entered.

M enters 1000000 or
6 zeros, if there was
another number
entered.

Identifier | Type Description Value / Syntax CT
OTCTrdD |EO OTC trade date, pre-filled with current Depends on date
ate business date. format chosen.
Curr D Currency (trading currency for instruments
listed per unit, denomination currency for
instruments listed in percentage).
Exch D Exchange at which the user is logged in. max. 3 characters:
alphanumeric.
Instr EM Instrument short name, max. 5 characters: *
alphanumeric
or or *
Wertpapierkennnummer, max. 9 characters:
alphanumeric,
or or *
ISIN. 12 characters:
alphanumeric.
Qty EM Quantity of the trade. max. 12 digits,
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Common Fields Field Group (OTC Trade OnBehalf Entry Area)

Identifier

Type

Description

Value / Syntax

CT

Price

EM

Price of the trade or yield (for yield traded
instruments).

max. 9 digits:

max. 3 decimals
(basis, equities and
warrants) or max. 5
decimals (bonds),
numeric.

H enters 100 or 2
zeros, if there was
another number
entered.

T enters 1000 or 3
zeros, if there was
another number
entered.

M enters 1000000 or
6 zeros, if there was
another number
entered.

OTCTrdTi
me

EM

OTC trading time

HH:MM:SS or
HH:MM.

ExchRate

EM/D

Exchange rate in case of denomination and
settlement currency are different.

max. 10 digits,
numeric (max. 10
digits and max. 5
decimals).

H enters 100 or 2
zeros, if there was
another number
entered.

T enters 1000 or 3
zeros, if there was
another number
entered.

M enters 1000000 or
6 zeros, if there was
another number
entered.
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Common Fields Field Group (OTC Trade OnBehalf Entry Area)

Identifier

Type

Description

Value / Syntax

CT

AddCosts

EO

Additional costs. This amount is added to
the settlement amount.

max. 13 digits,
numeric plus sign
indicator (max. 13
digits and max. 5
decimals).

H enters 100 or 2
zeros, if there was
another number
entered.

T enters 1000 or 3
zeros, if there was
another number
entered.

M enters 1000000 or
6 zeros, if there was
another number
entered.

NoCCP

empty or N - CCP instrument
Y - Non CCP instrument

Y!
N;
Space

Counterparties Buy Field Group (OTC Trade OnBehalf Entry Area)

Identifier

Type

Description

Value / Syntax

CT

On Behalf

EM

Member and Trader ID of buy side

11 characters:
alphanumeric.

Text

EO

Free format text field of buy side.

max. 16 digits
numeric and special
characters.

MIOrdNo

EO

Member internal order number of buy side

max. 16 digits:
numeric and special
characters.
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Counterparties Sell Field Group (OTC Trade OnBehalf Entry Area)
Identifier | Type Description Value / Syntax CT

On Behalf |EM Member and Trader ID of sell side 11 characters:
alphanumeric.

Text EO Free format text field of sell side. max. 16 digits
numeric and special
characters.

MIOrdNo |EO Member internal order number of sell side |max. 16 digits:
numeric and special
characters.

Settlement Field Group (OTC Trade OnBehalf Entry Area)
Identifier | Type Description Value / Syntax CT

StlCode D Settlement Code: DVP.

delivery versus payment

(approved OTC trades routed to CCP, in
case of CCP instruments and prices within
OTC price range).

StiDate EM Settlement date Depends on date
format chosen
(European or
American),
|1
N.
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4.3.3 OTC Reporting Window

Description The OTC Reporting window allows the trader to enter trade reports to disseminate
information about OTC trades as required by MiFID. This window is normally used to report
OTC trades that have not taken place on the Xetra system. OTC trades entered on Xetra can
also be reported at the time of entry by providing the additional data in the enhanced Open
OTC Trading window.

Furthermore, trade reports can be confirmed or cancelled.

FCOTC Re porting

Window Report Columns  Help XETRA
= 2 T Eos T T

BEsss e | E BRED0E| 9

Exch: [FFM | ISIN: | | OTCTrdDate: | | OTCTrdTime: | | e

Instr| WKN | ISIN___ | Tranid [TrdRptSts| Date | Time |OTCTrdDate|OTCTrdTime| Pre
EMvy|519000|DEODDS190003| 8000026 P | 22.02.2008 10:49:11] 22022008 10:11:00 141,00000]
EMvy|519000|DEOD0S190003| 8000025 P | 22.02.2008 10:33:36 22022008 10:11:00 141,00000)
EMvy|519000|DEOD0S190003| 8000024) P | 22.02.2008 10:33:34] 22022008 10:11:00 141,00000]
EMvy|519000|[DEOD05190003| 8000023 P | 22.02.2008 10:33:32 22022008 10:11:00 141,00000)
EMvy|519000|DEOD0S190003| 8000022 D | 22.02.2008 10:49:04] 22022008 10:11:00 141,00000]
EMvy (519000 |DEOD05190003| 8000022 P | 22.02.2008 10:33:30 22022008 10:11:00 141,00000]
8 bl
Tranid: 9000026 | 15m: [DEODOS190003 | OTCTraDate: [22.02 2008
QTCTraTime: [10:11.00 | Price:  [141,00000 | oty [1,000

atyNot 1 Jour [EUR | Ewveni:  [wic

OngBIC:  [¥ETR | uTcofiset: [+01:00 OnBehalf.  [LTROD4

CthhktPre; (el MegoPre:  [] Delaylnd: =]

PartTrd: I Amndind: [ ETF/ETF: ¥

FFM | 1) 90730 MIFID REPORT SUCCESSFULLY ENTERED/PUBLISHED

Figure 4.27:0TC Reporting window.

Functionality The OTC Reporting window allows the user to enter, confirm, cancel or amend trade reports.
It displays information about trade reports. Trade reports are visible only to the originator and
its respective senior traders.

The display of trade reporting information can be filtered by usage of the Quick Filter Field
Group. By selecting an ISIN restricts the display to trade reporting information of that ISIN.
Selecting a Date or OTCTrdTime restricts the display to trade reports of that OTC trading day
or later and to that entered OTC trading day and later.

The MiFID Reporting list box is automatically updated on entry of open OTC trades which
contain MiFID trade reporting information or on entry of trade reports or on confirmation or
cancellation of trade reporting information.

The OTC Reporting window is divided into two areas: The OTC Reporting area, with the OTC
Reporting list box and the Delete button, and the OTC Trade Report Entry area. In the OTC
Reporting area the user can see and delete trade reporting information. In the OTC Trade
Report Entry area, the user can enter and confirm OTC trade reporting information.
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OTC Reporting area:

The trade reports are placed into the OTC trade report book, visible only to the entering party,
its corresponding senior traders in the OTC Reporting list box. Once a trade report is entered
into the MIFID trade report book, confirmed or cancelled, an OTC trade entry message is
disseminated to the originator. There is no limited number of OTC trade reports entered for a
specific instrument or by member.

In order to cancel a trade report the user selects one or several rows in the OTC Reporting list
box and clicks the Delete button. The trade reporting status of the rows in the OTC Reporting
list box are updated.

If a user selects the entire column and clicks the Delete button, the trader will be prompted
with the Cancel Trade Reporting window to confirm the cancellation of all trade reports in the
OTC Reporting window.

OTC Trade Report Entry area:

If a trade report is to be entered for a trade that originated on a different day than the Xetra
business day, the Date field needs to be filled with the corresponding date. The Date field will
be pre-filled with the current business day. If no date is selected at trade report entry the
current business day is taken by the back end.

The OTCTrdTime has to be entered with the local time when the OTC trade was
accomplished.

The ISIN field has to be filled with the ISIN of the instrument for which the trade report is
entered. As the instrument not necessarily has to be listed on Xetra no Instrument/Group/
Profile Selection window will be available. Any alphanumeric characters can be entered which
are then validated on the Xetra system for validity.

The Price field has to contain the price. Any price with a maximum of 8 digits before the
decimal point and 5 digits after can be entered.

The Qty field needs to be filled with the trade report quantity. Any quantity with a maximum of
12 digits before the decimal point and 3 digits after can be entered.

The QtyNot needs to contain the unit in which the instrument is quoted.
The currency in which the trade price is entered has to be specified in the Curr field.

The Execution Venue ID (field ExVenld) needs to be filled with an identifier, where the trade
was executed. It can e.g. be filled with the originator's bank internal code (BIC) or with “OTC”
or with "SI" for systematic internalization.

The field OrigBIC needs to be filled with the originator's bank internal code.

The field UTCoffset is mandatory and has to contain the time difference to coordinated
universal time (UTC).

The OthMktPrc indicator should be set if the entered trade price is determined by factors
other than the current market price, e.g. VWAP, connected party trade, special settlement,
worked trade.

In case the entered price is negotiated the NegoPrc indicator has to be set. The NegoPrc
indicator shall not be set from FWB members.
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The Delaylnd indicator should be set if deferred trade reporting publication is intended. CEF
will check whether delay is compatible with MiFID rules and if applicable will delay trade
report publication.

If the trade is part of a portfolio trade the PortTrd indicator needs to be marked.

If an update is required for a trade report that has already been entered, this original trade
report should be cancelled and a new trade report needs to be entered with marked Amndind
indicator.

The ETF/ETP indicator needs to be set for reporting OTC trades in Exchange Traded Funds
(ETFs), Exchange Traded Commaodities (ETCs) and Exchange Traded Notes (ETNS). ETFs,
ETCs and ETNs are non-MiflD reporting instruments.

When clicking the Add button, the trade report entered in the MiFID Trade Report Entry area
is submitted to the back end. The entry fields in the MiFID Trade Report Entry area are not
cleared. A newly entered trade report receives an own time stamp and a unique OTC trade
number.

OTC trade reports are subject to price and volume validations.

In case the OTC price or volume validation has failed, the trade reporting information will be
broadcast and displayed in the OTC Reporting list box. The Add button switches to Confirm
and the user can directly send confirmation of the original entry by clicking Confirm. In case
any data in the OTC Trade Report Entry area is changed the button switches back to Add.
Clicking the button sends a new trade report to the back end.

Trade reports can be confirmed alternatively by selecting the trade report via double-click in
the OTC Reporting list box. The values of the trade report are pre-filled in the OTC Trade
Report Entry area and the Confirm button is enabled. Pressing Confirm sends the trade report
confirmation to the back end. All entry fields can be changed but any change of trade report
data will switch the Confirm button back to the Add button and submission to the back end by
pressing Add will result in the entry of a new trade report.

The entry fields in the OTC Trade Report Entry area can be cleared by clicking on the Clear
button.

When clicking the Reset button, the entry fields are set back to the values that were saved the
last time Save Settings was applied.
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Menu
Menu Bar Item Description Short Cut
Window Save Settings | Save the current window settings. Ctrl+S
Clear Restores the window settings to the default.
Settings
Sort... Open the Sort Table window
Eind... Open the Find Table window Ctrl+F
Print... Open the Print Table window Ctrl+P
Export... Open the Export Table window CtrlI+E
Full Table Toggle between two window modes: F11
Mode - Normal mode where all window components
are displayed
- Full table mode where the list box occupies
the whole window screen.
Close Close the window without further action. Shift+F4
Report Delete Cancel selected trade reports.
Add Submit the new trade report.
Confirm Confirm the trade report if volume or price
validation has failed and display it in the MiFID
Reporting list box.
Clear Clear all entry fields.
Reset Reset all entry fields to the values saved with
Save Settings.
Columns Delete Remove the selected column(s) from the
MiFID Reporting list box.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection dialog for
specifying the columns to be displayed in the
list box.
Freeze Prevent the selected column and all columns
to the left of it from scrolling.
Unfreeze All | Allow scrolling for all columns.
Autofit All Resize all visible columns according to their
content.
Help On this Open the Help window. F1
window...
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Quick Filter Field Group (OTC Trade Report Entry Area)

Identifier | Type Description Value / Syntax CT
Exch D Exchange the user is logged in. Max. 3 characters:
alphabetic
ISIN EO ISIN 12 characters:
alphanumeric.
Date EO OTC trading date Depends on date *
format chosen.
OTCTrdTi |EO OTC trading time HH:MM:SS or *
me HH:MM.
OTC Reporting List Box (OTC Reporting Area)
Column Description
Instr Instrument short name.
WKN Wertpapierkennnummer.
ISIN International Security Identification Number.
Tranld Trade number, generated by Xetra.
TrdRptSts Status of the trade report. Valid values are:
Sent for Publication P,
Sent for Amendment A,
Sent for Confirmation C,
Sent for Cancellation D.
Date OTC Trade date.
Time Transaction time.
OTCTrdDate Date of the OTC trade.
OTCTrdTime OTC Trade time.
Prc Price of the trade or yield (for yield traded instruments).
Qty Quantity of the trade.
Curr Currency in which the price has been entered.
Submitter Submitter of the trade report entry, confirmation or cancellation. Only
visible for the submitter of the trade and his senior traders.
Trader Id of the trader for whom the trade report has been entered
ExVenld Execution Venue ID. Identifier where the trade was originally executed, e.g.
"OTC", "SI" or a BIC code.
OrigBIC Bank internal code of the trade originator.
UTCoffset Time difference to UTC.
OthMktPrc Indicator if trade price other than current market price.
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OTC Reporting List Box (OTC Reporting Area)
Column Description
NegoPrc Indicator if trade price is negotiated.
Delaylnd Indicator if trade publication is to be deferred.
PortTrd Indicator if trade is part of a portfolio trade.
PrcAlt Price alert field. Valid values are:
Price validation successful Y
Price validation not successful ‘A
Price validation not possible ‘N,
QtyAlt Quantity alert field. Valid values are:
Quantity validation successful "
Quantity validation not successful A
Quantity validation not possible 'N'.
QtyNot Unit of quotation of the entered instrument.
ETF/ETP Indicator for reporting OTC trades in ETFs, ETCs and ETNSs.
Mouse Column Description
Usage
SC-L Any Select one trade report.
DC-L Any Select one trade report and display its contents in the OTC Trade
Report Entry area.
Shift+SC-L | Any Select more than one subsequent trade report.
Ctrl+SC-L | Any Select more than one non-subsequent trade report.
Buttons (OTC Reporting Area)
Identifier Description
Delete Send cancellation of the selected trade report - only possible for trade
reports entered by the user or his senior trader.
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Trade Report Entry Field Group (OTC Trade Report Entry Area)
Identifier | Type Description Value / Syntax CT
Tranld D Trade number, generated by Xetra Max. 7 characters:
numeric
ISIN EM ISIN 12 characters:
alphanumeric.
OTCTrdD |EO Trading date, pre-filed with current business | Depends on date *
ate date. format chosen.
OTCTrdTi |EM OTC Trading time HH:MM:SS or *
me HH:MM.
Price EM Price of the trade max. 13 digits,
numeric

(max. 8 digits before
decimal point and 5
after)

Qty EM Quantity of the trade. max. 15 digits,
numeric (max. 12
digits before decimal
point and max. 3
after).

QtyNot EM The unit in which the instrument is quoted. |Format: 1 char *
alphanumeric.
Valid values:

1 - unit

2 - percentage
3 - per thousand

4 - points
9 - other.
ETFETP Indicator for reporting OTC trades in ETFs,
ETCs and ETNs.
Curr EM Currency of the entered price. Format: 3 characters
alphanumeric
ExVenld |EO A user defined text indicating where the max. 11 characters:

trade was executed. Should be filled with alphanumeric
BIC or the acronyms “OTC” or “SI".

OrigBIC EM BIC for the originator of the trade. max. 11 characters:
alphanumeric
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Trade Report Entry Field Group (OTC Trade Report Entry Area)
Identifier | Type Description Value / Syntax CT
UTCoffset |EM Offset of closing time from OTC +/-HH:MM. | 6 character *

alphanumeric
Format (+/-)HH:MM
Valid values: A time
offset in the range -
03:00 to +04:00 with
full hours only.

OnBehalf |EM/D |Trader ID of the trader the user is acting on |6 characters:
behalf of (only enabled for senior traders). |alphanumeric

OthMktPrc | S Other Than Current Market Price Indicator
checkbox. If set a price other than the
current market price is indicated.

NegoPrc |S Negotiated Price Checkbox.
If set a negotiated price is indicated.

Delaylnd |S Delay Indicator Checkbox.
If set block delay is to be applied.

PortTrd S Portfolio Trade Checkbox.
If set the entered trade is one part of a
portfolio trade.

Amndind |S Amendment Indicator Checkbox.

Should be set if entered trade report
amends another trade report that has been
entered previously.

Buttons (OTC Trade Report Entry Area)

Identifier Description
Add Submit the entered trade report.
Confirm Confirm the trade report if volume or price validation has failed and display it

in the MiFID Reporting list box.

Clear Clear all entry fields.

Reset Reset all entry fields to the values saved with Save Settings.
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4.4 Own
4.4.1 Trading Board Window
Description The Trading Board window is an individual configurable frame set which includes the

information and functionality of several windows. It was implemented as an alternative to the
“flying” windows (external windows) where a window may be hidden by others. New window
panels can be created by dragging the dividers from the right or the bottom border of the
window towards the inner part. Every panel can be equipped with exactly one window out of
the list of windows described below. These configurations can be stored and reloaded at any
time.

The data transfer between e.g. the Order Market Overview and the Fast Order Entry as well
as between other windows (details, see Functionality) is also supported and ensures, that all
necessary actions can be performed inside the Trading Board window.

ETlading Board

" window Help
E Exch: |[FFM_ O Profile @ Instr O InstrGrp | BMWY £ Q

asy steps to use the | rading Board
1. Open a new panel:
Drag the right border inwards Or drag the bottom border inwards
4 T
+
2. Open a window inside of that panel:
Click the Xetra button ... ... and select the window you want to open
<< Load confileatic 4 Order Market » |
Save Canfiguration Trading 3 | Order Entry
MAA gy Sove Confiquration s, oTC »  OrderMaintenance
Delate Corfiguration o ol Fast Order Entry
XE Xetra Infarmation ¥ Mass Order Entry

Figure 4.28:Empty Trading Board window.



Deutsche Boérse Group

Xetra Release 14.0 Version 1.0
J-Trader User Manual

8/26/13

Page 234

Functionality
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Figure 4.29:Filled Trading Board window

The Trading Board window allows multiple windows of the Xetra J-Trader to be opened within
it. The user is able to modify the sizes of all windows contained in the Trading Board and, it is
easier to locate a certain window if it is opened in the Trading Board.

The Trading Board is initially empty when opened for the first time. Windows can be opened
within it by a right mouse click onto an empty panel, which opens a Context Menu that offers
a list of windows to choose from (see below for descriptions and list of the windows which can
be opened.) Windows can also be opened via the menu of the Xetra Button, which is useful

when no empty panel is available in the Trading Board.

New empty panels as placeholders for Xetra J-Trader windows can be opened either via the
menu from the Xetra Button or by grabbing the right or bottom border of the right-most or
bottom-most window inside the Trading Board and by dragging that border leftward or
upward. A new empty panel will then be created inside of the gap between the old and new
position of that border. If no empty panel can be created this way, the Trading Board is full and
other windows inside of it should be closed to make space for a new one. Windows inside of
the Trading Board can also be replaced if the window is selected and a different one is
chosen via the Xetra Button menu.

Menu Items

The menu of the empty Trading Board is identical to the menu of an empty panel, it only
contains the “Close” and (Help) “On this window...” menu items. When the focus of the
Trading Board is on one of the possible windows, the menu items correspond to the menu
items of that window as if it were open outside of the Trading Board.
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Context Menu

The Context Menu is opened with a right mouse click on any empty space in the Trading
Board. The Context Menu shows the available windows, which open into the space from
which the Context Menu was opened. The following is a summary of the windows available in
the Context Menu of the Trading Board:

Menu ltem

Trading Window

Order Market

Order Instrument Overview

Order Instrument Eull Overview

Order Market Overview

Quote Request Overview

Cross Request Overview

Ticker

Trading Board Ticker

Online Times and Sales Sheet

Trading

Order Entry

Order Maintenance

Fast Order Entry

Mass Order Entry

Quote Entry

Mass Quote Entry

Market Maker Protection

Quote Request Entry

Cross Request Entry

Open OTC Trading

Open OTC on Behalf

MiFID Reporting
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Oown Own Order Overview

Own Quote Overview

Back Office Information

Trade Information

Information News

Risk Monitoring Maintenance

Xetra Button

The Xetra Button consists of 3 thirds. The top third contains the five Main Menu items with
pull-down sub-menus for the available windows, which are identical to those found in the
Context Menu. The middle and lower third of the Xetra Button menu contains items for the
configuration of the Trading Board.

Buttons
Identifier Description
Xetra Open the Menu Bar with the menu items for opening the windows and
saving/deleting configurations.
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Menu Item

Trading Window

Order Market

Move across to open sub-menu of available windows from the
Main Menu item Order Market.

Trading Move across to open sub-menu of available windows from the
Main Menu item Trading.

oTC Move across to open sub-menu of available windows from the
Main Menu item OTC.

Own Move across to open sub-menu of available windows from the
Main Menu item Own.

Information Move across to open sub-menu of available windows from the

Main Menu item Information.

Add Empty Panel

Opens an empty horizontal panel at the bottom of the Trading
Board.

Clear Board

Closes all windows in the current session of the Trading Board,
leaving a single empty panel.

Load Configuration

Move across with the cursor from the Load Configuration item
to select one of the saved configuration which are listed in a
sub-menu (see below).

Save Configuration

Opens the Save Configuration window (see below).

Save Configuration As...

Opens the Save Configuration window (see below).

Delete Configuration

Opens the Delete Configuration window (see below).

Configuration Management

The Save Configuration window is opened from the Xetra Button. This window allows the
user to specify a configuration name which is used to save the current content of the Trading
Board (opened windows, window placement and window settings) into a configuration which
is stored into the user profile. Clicking on the OK button saves the configuration and closes

the window.
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Save Configuration
3 Please specify a configuration name:
J ?Def-aulﬂ |

[ (0] 4 ][_@ancell

Figure 4.30:Save Configuration window.

Anytime after a configuration has been saved, it can be brought up into any Trading Board
session by use of the Configurations menu item in the Xetra Button. Move across with the
cursor from the Configurations item to select one of the saved configuration which are listed in
a sub-menu.

Configurations can be deleted much in the same way they are saved by using the Delete
Configuration menu item in the Xetra Button. Clicking on this item opens the Delete
Configuration window, from which the configuration to be deleted is chosen in a pull-down
menu. Clicking on the OK button deletes the chosen configuration and closes the window.

Delete Configuration §|

—_—

@ Please select a Configuration to delete:
v

[ (] l [ Cancel ]

Figure 4.31:Delete Configuration window.

The Clear Board button in the Xetra Button closes all windows in the current session of the
Trading Board, leaving a single empty panel.

The Add Empty Panel button in the Xetra Button opens an empty horizontal panel at the
bottom of the Trading Board.

Details on the Functionality of the Trading Board:

Windows that would be closed if the Submit button were used in a window opened outside of
the Trading Board will not be closed by the Submit button if opened inside the Trading Board.
Instead the Submit button will just clear all entry fields of these windows.

The menu bar of the currently active window inside the Trading Board is displayed at the top
left corner of the Trading Board as if it were the menu bar of the Trading Board itself. This
saves a lot of space in the Trading Board. The title of the Trading Board changes according to
the currently selected window to make clear to which window the menu bar belongs. In this
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case, the menu bar of the Trading Board is not accessible via the menu bar, but the same
menu options are available via the Xetra Button.

Every window inside of the Trading Board can be minimized. A minimized window is removed
from the content panel, the remaining windows are resized in order to fully consume the freed
space. The minimized window is then displayed as a button in the bottom window bar next to
the Xetra Button. The name of the button carries the window title of the minimized window. If
this minimized window button is clicked, the minimized window is restored and the framework
tries to position it at the previous location if possible, or at a location that is closest to the

previous location. The minimized window button is then removed from the bottom window bar.

Every window inside of the Trading Board can be closed. A closed window is removed from
the content panel, and the remaining windows are resized in order to fully consume the freed
space.

Global Filtering

Trading Board provides a Global Filter component that allows to apply filter settings with one
click for several windows. It is located on the right end of the toolbar.

Entering filter criteria the Enter key or the Inquire button will send the values to all contained
and attached windows. Whether a window is attached or detached is be shown by an icon in
the title bar of the window. Clicking on this icon will attach / detach the according window.

o S
Figure 4.32:Icon of a screen attached to Global Filter.

LE _X
Figure 4.33:Icon of a screen not attached to Global Filter.

Windows without a filter criteria have no attach / detach icon.

Toggle Global Filter

Since Energy Auction Trading has different global filter criteria fields than Basic Xetra Trading
has, the Global Filter looks different in each case. it is possible to toggle between Energy
Auction Trading and Basic Xetra Trading, by a SC-L on the Global Filter button.

The Global Filter becomes effective only for those windows that have the global filter criteria
also in their own filter criteria, irrespective of their attached/detached state. The following
example may clarify this point.

Assumed a Trading Board consists of two windows, an Own Order Overview window and an
Hourly Bid Entry window (Energy Auction Trading). If the Global Filter is applied for an
instrument, the Own Order Overview will be updated, whereas the Hourly Bid Entry window
will not, even if it is attached, because it has no instrument as filter criteria
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Exch: |FFM ) Profile O Instr (2 InstrGrp a Q

Figure 4.34:0pened global filter component for Basic Xetra Trading.

Global Filter Field Group for Basic Xetra Trading

alphanumeric,

Identifier Type Description Value/ Syntax CT
Exch D Exchange at which the max. 3 characters
instrument is being traded. The | alphanumeric.
field is pre-filled with the
logged-in exchange.
Profile S Select a profile as filter criterion. | Default.
Instr S Select a single instrument as
filter criterion.
InstrGrp S Select an instrument group as
filter criterion.
Instrument field | EM Instrument short name, max. 5 *
characters:

or or
Wertpapierkennnummer, max. 9
characters:

alphanumeric,

or or
ISIN, 12 characters:
alphanumeric,

or or
Instrument Group ID, max. 4
characters:

alphanumeric,

or or
Profile ID. max. 20
characters:

alphanumeric and
special.
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Global Filter Field Group for Basic Xetra Trading

Inquire B Sends the request with the filter | None.
criteria specified.

Inquire B Refreshes the hourly bid table None
with the hourly bids which are
stored on the Xetra back end for
the selected date, TSO and
Account ID.

Data Transfer between Windows

A SC-L in the Order Market Overview panel transfers the order data to the Fast Order Entry in
the Trading Board. If no Fast Order Entry is available in the Trading Board, the data is
transferred to the external Fast Order Entry.

If the windows Order Market Overview, Order Instrument Overview, Own Order Overview,
Own Quote Overview, Quote Request Overview, Cross Request Overview and Back Office
Information are used in the Trading Board the functionality concerning SC-L and DC-L works
analogous to the functionality of these windows outside the Trading Board. In case the target
window of a SC-L or DC-L action is available in the Trading Board the data is transferred to
the first window of this type (from left to right and top to bottom). Otherwise a new window is
opened outside the Trading Board. The same applies for the usage of buttons.
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Trading Board Ticker

The Trading Board provides an additional window that is not available outside this window.
The Trading Board Ticker window displays internal and external trade price information for
Xetra. Unlike the Ticker window, the Trading Board Ticker displays its information horizontally
and does not insert a new line when a new price arrives. Instead, it updates the
corresponding fields of the displayed data. The Trading Board Ticker is available by the short
name TBT.

The subset of instruments to be displayed can be defined by choosing a single instrument, a
profile or an instrument group in the same manner as described for the Ticker window.

The instrument data is arranged in two lines as follows: Line one will display the Exchange of
the displayed instrument and the headers LstPrc, LstQty and LstTim. Line two will display the
instrument name, the last traded price, the last traded quantity and the time when the last
price was determined. If no price is available for the current business date, the column LstPrc
displays the last price that was determined on a previous business day for this instrument
(supposed there is one). In this case the columns LstQty and LstTim remain empty as well.

EE Trading Board - LHA - 823212 - FFM - TB Ticker

Wlndow Select Help

JH
LHA - 823212 FFM - TB Ticker m—
Exch: FFM | OpProfile ®Instr O Instrorp M5 [

FFM  LstPrc  LstOty LstTim
LHA 100,000

Figure 4.35:Trading Board with a single instrument.

The display of the instrument name is flexible. The Display menu contains the menu items
Mnemonic, WKN and ISIN, which allow to choose how the instrument name is displayed.

If there is more than one instrument selected, they are separated by a thin vertical separator
bar between them. If there are more instruments than fit into the display, the ticker will start to
scroll leftward in order to give each instrument a chance to be displayed. It is possible to stop
the scrolling by holding the left mouse key, to manually scroll the ticker forward and backward
by holding and dragging the left mouse key and to let the ticker run again by releasing the
mouse key.

The last price is dynamically updated together with the field tendency (foreground color) and
highlighting (background color) as it is done with prices in the Ticker window.

The Trading Board Ticker will not create separate entries for cross trades or Xetra BEST
trades. Instead, the existing entries for the instrument will be updated. However, like in the
Ticker window trade prices of instruments in subscription are marked with an asterisk, Xetra
Midpoint prices are marked with “XM”, Bundesbank prices are marked with ‘BD’ and Xetra
BEST prices are marked with “XB”.

Unlike the Ticker window the Trading Board Ticker does not display external price information
(indices like DAX, MDAX, etc.) in a separate table. Instead, by creating respective profiles,
the user has the most flexible option to open a ticker with external instruments, a ticker
without external instruments or even mixed tickers with internal and external instruments.
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Menu

Menu Bar

Item

Description

Short
Cut

Window

Close

Close the Trading Board.

Shift+F4

Help

On this
window...

Open the Help window.

F1

Mouse
Usage

Column

Description

SC-R

Empty
Panel

Pop-up menu for window selection.

SC-L

Order
Market
Overview

Fast Order Entry.

DC-L

Order
Market
Overview

Order Entry or Order Instrument Overview depending on the

column.

DC-L

Own
Order
Overview

Order Maintenance.

DC-L

Own
Quote
Overview

Quote Entry.

DC-L

Quote
Request
Overview

Quote Entry.

SC-L

Order
Instrument
Overview

Fast Order Entry.

DC-L

Order
Instrument
Overview

Order Entry.

SC-L

Order
Instrument
Full
Overview

Fast Order Entry.

DC-L

Order
Instrument
Full
Overview

Order Entry.
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4.4.2 Own Order Overview Window
Description The Own Order Overview window shows a dynamic overview of all own orders of a trader.

This includes all regular persistent orders, routed Xetra BEST orders, stop orders as well as
held orders. A senior trader can also view all orders, BEST orders and stop orders of traders
within his subgroup except the held orders. Held orders can only be seen by the trader who

set the orders to hold (within one trading session).

T DRB - 535000 - FFM - Own Order Overview Q@@

Window Order Select Columns  Help XETRA
[WW¥e22 7% EREEEE|9
Exch: [FFM O Profile & Instr O InsttGrp | DRB s
B/S|instr| WKN | ISIN [ Name | Exch | IntRat | Issuer | InstrSubTyp | MrtyDat | Limit
Ia |DRB |535000 DE0005350003 | DRESDNER BANK AG NA O.N.[FFM | | _ | 100,000
B__|DRE 535000 DE0005350003 |DRESDNER BANK AG NA O.N. |FFM | , _ [ 100,000  Add Using..
5DRE (535000 |DE0005350003 | DRESDNER BANK AG NA O.N. [FFM | _ | [ 101,000
Modify...
Delete
Hald
Release
.< >
Figure 4.36:0wn Order Overview window.
Functionality The Own Order Overview window displays all orders of a user. If the user is a senior trader,

he may also view the orders of the traders of his subgroup.

The user can select the main filtering criterion in the Quick Filter field group. He can either
choose a profile (the default profile will be displayed when choosing the profile radio button),
an instrument group, or an instrument. The InstrGrp radio button in the QuickFilter field group
is disabled if the user is logged into the Xetra Frankfurt 2 exchange. If an instrument is
selected the context menu contains the instruments of the static part of the default profile.
Clicking the Enter key applies the filter criterion. However, if the filter criterion is empty,
clicking Enter will retrieve all own orders of the user. If the senior trader likes to display the
orders of the traders of his subgroup, he has to use the Filter window.

All extended filter criteria will be reset to empty when the Quick Filter field group is used. If the
Order Filter window is opened after having filtered via the Quick Filter, the actually selected
instrument, instrument group, or profile and the exchange will be shown in the filter window.

The Order Filter window can be accessed via the Filter... item of the Select menu.

New order entries, order modifications and partial matching of own orders dynamically update
the window. Orders are removed from the Own Order Overview window when they have been
fully matched or if they are deleted.
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Held orders are orders which were deleted from the public order book at the Xetra back end
and are still kept for the trader as private information. The private information can only be
seen by the originator of the hold request and is only valid within a trading session on a
dedicated workstation.

A held order can also be entered in the Fast Order Entry window, the Order Entry window and
the Mass Order Entry window. In this case the order will not appear in the public order book
unless it is released.

Orders (including BEST orders) displayed in the Own Order Overview list box are sorted per
default first by the sorting in the profile, second by the bid / ask constellation and third by
aggressive limit and time. Stop orders and held stop orders are sorted last by stop limit,
aggressive limit and time. Buy orders are sorted by highest (market) first and sell orders are
sorted by lowest (market) first.

The Own Order Overview window allows the user to enter orders by using the Add... button,
which then invokes the Order Entry window or using a selection of the Own Order Overview
list box and clicking the Add Using... button which opens the Mass Order Entry window. It is
possible to modify orders by using the Modify... button and the Order Maintenance window. If
multiple orders are selected and the Modify... button is clicked, a mass modification of orders
can be performed with the Mass Order Modification window. The selection of multiple orders
to be modified is also possible via clicking a column header. Modifications of triggered stop
orders (execution restriction equals TRG) will open the Order Maintenance window with
execution restriction set to blank, as TRG is not a possible input value for the execution
restriction field. TRG is also overridden if held orders are released.

The selection of all orders by selecting the column header and the corresponding
maintenance is also possible for “delete”, “hold” and “release”.

Clicking the Delete button deletes all selected orders without requesting a confirmation of the
deletion from the user. If the entire column is selected, the trader can delete all filtered orders
in the Own Order Overview window at once by clicking the Delete button. In this case, the
Delete Order Confirmation window will pop up and the trader has to confirm the deletion
request.

There will be no notification/broadcast for non-persistent orders/quotes and for the deletion of
persistent orders with validity GFD after the trading hours. Non-persistent orders/quotes
cannot be modified, only deleted.

Enhanced Transaction Solution orders can only be inquired and deleted via GUI, but not
entered or modified. They can be identified via the fields ClOrdID and SessID.

With the Hold button, one, multiple, or all (by selecting a column header) filtered orders can
be set to the held state (regular orders and stop orders). If selecting all filtered orders by
clicking on the column header and pressing the Hold button, the Hold Order Confirmation
window will appear. With the Release button, held orders can be released again. When
orders are released, all validations as for order entry are made. If selecting all held orders by
clicking on the column header and clicking on the Release button, the Release Order
Confirmation window will appear. By clicking OK all filtered held orders can be released at
once. By submitting a multiple selection of held orders they are visible to the market again. If
there is an error releasing an iceberg order (for instance, because the overall quantity is not
round lot anymore), the user gets informed about the failure in the local message log window
of the Own Order Overview window. Held market-to-limit orders with a limit assigned cannot
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Menu

be released. Any release of a held order is handled such as a new order entry and is again
subject to Xetra BEST in case all conditions are fulfilled.

A locked stock concept is introduced with the continuous auction with specialist trading
model. Basically, specialists can (for their instruments) manually initiate a state change to the
auction freeze phase. As a result, the order book is “frozen” for all participants except for the
specialist and Market Supervision. All order entries, modifications and deletions (also for stop
orders) enter a locked stock queue. These can be identified when the TrdRes is "PD"
(Pending Transaction). The original order remains unchanged and a new row is added to the
Own Order Overview list box for each order entry, modification or deletion. Only after the
freeze phase has been terminated, will the corresponding requests for (stop) order entries,
modifications and deletions in the locked stock be applied to existing orders in the order book.
An order can only be modified or deleted if it has not been executed, either fully or partially.
Pending changes to fully executed orders are discarded (cancelled). This means that the
rows with PD orders (that were in the locked stock queue) are automatically deleted and only
one row remains for the modified original order (if it was not executed or deleted).

Specialists are able to add orders to the (open) book and also modify and delete any existing
order.

Menu Bar Item Description Sggtrt
Window Save Settings | Save the current window settings. Ctrl+S
Clear Settings | Clear the saved window settings.
Sort... Open the Sort Table window.
Eind... Open the Find Table window. Ctrl+F
Print... Open the Print Table window. Ctrl+P
Export... Open the Export Table window. Ctrl+E
Full Table Set the full table modus to display the list box F11
Mode content only.
Close Close the window without further action. Shift+F4
Order Add... Open the Order Entry window to enter a new
order.

Add Using... |Open the Order Entry window to enter a new
order with the data of the selected order.

Modify... Open the Order Maintenance / Mass Order
Maintenance window to modify the selected
orders.

Delete Delete the selected orders.

Hold Set selected orders to held state.

Release Release selected orders.
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. Short
Menu Bar Item Description cut
Select FEilter... Open the Order Filter window to restrict the order | Ctrl+F3
data to the selected criterion.
Instr/Grp/ Open the Instrument/Group/Profile Selection F6
Prof... window.
Columns Delete Delete the selected column(s) from the display.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window to determine
which columns in a list box are visible.
Ereeze Freeze the selected columns in the list box.
Unfreeze All | Unfreeze all columns in the list box.
Autofit All Resize all visible columns according to their
content.
Help On this Open the Help window. F1
window...
Window
Quick Filter Field Group
Identifier Type Description Value/ Syntax CT
Exch D Exchange at which the max. 3 characters
instrument is being traded. The | alphanumeric.
field is pre-filled with the
logged-in exchange.
Profile S Select a profile as filter criterion. | Default.
Instr S Select a single instrument as
filter criterion.
InstrGrp S Select an instrument group as
filter criterion.
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Quick Filter Field Group

Instrument field

EO/EM max. 5
characters:

alphanumeric

Instrument short name,

or or
Wertpapierkennnummer, max. 9
characters:

alphanumeric,

or or

ISIN, 12 characters:
alphanumeric,

or or

Instrument Group ID, max. 4
characters:

alphanumeric for
Instrument Group
ID,

or or
Profile ID. max. 20
characters:
alphanumeric and
special.

Own Order Overview List Box

Column Description
B/S Buy / Sell indicator status
Buy B
Sell S
Instr Instrument short name.
WKN Wertpapierkennnummer.
ISIN International Security Identification Number.
Name Displays the long name of the instrument.
Exch Exchange at which the instrument is being traded.
IntRat Interest rate (only for bonds and basis instruments).
Issuer Issuer (only for bonds and basis instruments).

InstrSubTyp

Instrument subtype (for bonds, basis and warrant instruments).
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Own Order Overview List Box

Column Description

MrtyDat Maturity date (only for bonds, warrants and basis instruments).

Limit Limit of the order. An 'M' appears for market orders and market-to-limit
orders which have not received a limit yet. For yield traded instruments the
yield value is displayed.

RemQty Remaining overall quantity of the order.

RemRLQty Remaining round lot quantity of the order. For iceberg orders only the
remaining peak volume for the continuous trading phase is shown.

ExecQty Executed quantity of the order; will not be displayed for held orders.

PeakQty Quantity of the overall peak of an iceberg order. This field is only filled for
iceberg orders.

MinAccQty Minimum acceptable quantity is only filled for midpoint orders.

TotExeQty Order total executed quantity.

OrdTyp Order type
Market order M
Limit order L
Iceberg order I
Midpoint order P
Discretionary order D
Hidden order H
Market-to-limit order T

TrdRes Trading restrictions
Auction only AU
Closing Auction only CA
Opening Auction only OA
Main Trading Phase only MT
End-of-day Auction only EA
Main Auction only MA
Special Auction only SA
Special Auction Modification Pending SP
Pending Transaction PD
None Blank

ExecRes Execution restriction

Stop STP
Triggered stop order TRG
Book-Or-Cancel BOC
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Own Order Overview List Box

Column Description
Strike Match Order SMO
Top Order TOP
Top+ Order TPP
None Blank
StopLimit Stop Limit of a stop order; it will be displayed in case the execution
restriction is 'STP'. For yield traded instruments a yield value is displayed.
AggrLim Aggressive limit, which displays the sum of the visible limit and the
discretionary range.
DiscRng Discretionary range as an additional parameter of discretionary orders.
2ndLimit Second limit as an additional parameter of strike match orders.
Validity Expiration date of the order.
Act Account Type
Agent A
Proprietary P
Designated Sponsor D
Liquidity Manager Q
Issuer |
Liquidity Provider L
ExecIlD Member ID of the BEST Executor the order has been sent to within Xetra.
Text Free formatted text field for members' internal use.
MIOrdNo Member internal order number.
OrderNo Exchange order number.
Trader Trader ID (owner of the order).
Date Entry date of the order.
Time Entry time of the order.
Curr Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage).
Submitter Trader ID (submitter of the order).
Yid Yield of the order (only for bonds traded on price basis with yield calculation
method ‘I').
Held 'H' indicates a held order.
NetTyp Netting Type

Order Level O

None Blank

ClOrdid

Client order Id of an Enhanced Transaction Solution order.
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Own Order Overview List Box
Column Description

Sessld Session Id of an Enhanced Transaction Solution order.

CreaDate Order creation date of an order.

CreaTime Order creation time of an order.

Mouse Column Description
Usage
SC-L Any Select one order.
SC-L Instr Select all displayed orders.
header

DC-L Any Open the Order Maintenance window.

Shift + SC-L | Any 2 rows | Select all adjacent rows in between the two rows.

Ctrl + SC-L Any rows Select nonadjacent rows.

Buttons
Identifier Description

Add... Open the Order Entry window to enter a new order.

Add Using... Open the Order Entry window to enter a new order using the data of the
selected order, or the Mass Order Entry window in case of multiple order
selection.

Modify... Open the (Mass) Order Maintenance window to modify the selected
order(s).

Delete Delete the selected orders.

Hold Set selected orders to held state.

Release Release selected orders.
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4.4.3 Order Maintenance Window

Description

Functionality

The Order Maintenance window allows the user to modify an existing order previously
selected in the Own Order Overview window.

EBMW - 519000 - FEM - Order Maintenance

Window Select Help XETRA
= N
_]H W P9

BUY
Exch: FFM curr: EUR
Instr: BMW Qty: |1000]
Lirnit 1.415,030 | oraTyp:
ExecRes: | TrdRes: |
Act A Validity ~ |07.02.2008
Text : | MIOrdNo:
StopLimit: PeakQty:
OnBehalf  ATROD4 ExecID:
OrderNo: 0000277163300 Hold: ]

[ Sulbmit ] [ Apply l [ Cancel

Figure 4.37:0Order Maintenance window.

The Order Maintenance window can be opened from the Own Order Overview window by
selecting an order and clicking the Modify... button or by double-clicking on an order.

The purpose of the Order Maintenance window is to allow the maintenance of existing orders.
The Buy/Sell toggle button, Instr field, Exch field, OrderNo field, the ExeclD, the Curr field are
display only. In addition, the OrdTyp field is display only for market-to-limit, midpoint orders,
discretionary orders, hidden orders and iceberg orders, which cannot be changed to a
different order type. For partially executed non-netted orders, the Act field are display only.
For partially executed netted orders, the Act field, the Text field and the MIOrdNo field are
display only. The mentioned fields contain parameters of the selected order, which cannot be
modified. If the order is an iceberg order the PeakQty is enabled. The hidden part of an
iceberg order can be modified by changing the value of the Qty field. The Qty field is disabled
for orders belonging to the instruments of continuous auction trading model. Hidden orders
must satisfy the minimum hidden order value which is checked only against the reference
price. Reducing hidden orders or partial executed hidden orders below the minimum hidden
order value will be rejected.

The Buy/Sell toggle button defines if the order is a sell or buy order and the background color
of the window (blue for buy orders, red for sell orders — according to the font color of the
button).
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In case the execution priority in the order book is changed, a new order number is assigned to
the order. The execution priority of an order is changed if any of the following changes is

performed:

. The limit is changed.

. The discretionary range is changed.

. The quantity is increased or the peak quantity is increased.

. The validity is extended.

. The trading restriction is changed from OA, CA, EA, MT or MA to AU.

. The trading restriction is changed from CA or EA to OA.

. The trading restriction is changed from OA or EA to CA.

. The trading restriction is changed from OA, CA, MT or MA to EA.

. The trading restriction is changed from AU, OA, CA, EA or MA to MT.

. The trading restriction is changed from OA, CA or EA to MA.

. The trading restriction is changed either from SA to blank or vice versa.
. Any trading restriction is changed to blank.

Enhanced Transaction Solution orders cannot be modified. They can be identified via the
fields CIOrdID and SessID. All other fields are disabled.

A modification of a strike match orders will only possible if the order is not partially executed.
Modifications of both limits are possible, the execution restriction cannot be modified.
Analogous to a limit orders only changes of the first limit have an influence of the matching
priority of an order.

Any checks of validity, execution restriction, or trading restriction executed by the system are
the same as for the Order Entry window. Furthermore any validations, which are performed
during data input by the user are equivalent to the Fast Order Entry window and Order Entry
window. In addition, it is checked that it is not possible to modify the account type of a partially
executed order or the limit of a partially matched market-to-limit order. If the account type is
changed into a combination of values which is not allowed for the member, the modification
will be rejected by the system and result in an error message. Modification of the order type of
a midpoint order, a hidden order or a discretionary order to another order type is also not
allowed.

Furthermore it is validated, that for a modified quantity or peak quantity of an iceberg order
the quantity is greater than or equal to the peak quantity. The peak quantity has to be a
multiple of round lot and greater than or equal to the minimum peak quantity. The overall
quantity of an iceberg order has also to be a multiple of round lot. As long as the remaining
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Menu

quantity is not changed by the trader, the order modification is allowed, even if the remaining
quantity is less then the minimum iceberg quantity.

When an order quantity is reduced and thus the same order number is used, the check for the
minimum order size is also performed. In case the new order quantity is below the minimum

order size defined for the instrument, the modification of the order is rejected and the original
order remains in the order book. A deletion of this order is still possible.

When the remaining order quantity of a partially executed order is changed by a member, the
minimum order size check is only performed when reducing the order quantity. A deletion of
the remaining order is still possible. Increasing the remaining quantity results in an order
deletion of the existing order and an addition of a new order. In this case, the validation of the
minimum order size for adding orders is not performed. No minimum order check for limit
changes is performed.

The OnBehalf field displays the trader ID of the owner of the order.

If the order was entered as a BEST order the member ID of the BEST Executor is displayed in
the field ExeclD irrespective of the fact that the order could not be executed within Xetra
BEST and was therefore routed into the Xetra order book as a regular order. The Submit and
Apply buttons are enabled since all mandatory entry fields are pre-filled by the value of the
original order. The buttons are disabled if any entry field is not filled with the correct format.
Mandatory fields are Instr, Qty, OrdTyp (not for market and limit orders), and Act. In case of
held orders the executor ID ExeclD is enabled for modification. Only released orders are
subject to Xetra BEST again.

An order can be submitted as a held order by selecting the checkbox “Held” in the lower right
hand side of the window. Thus, the order is deleted from the Xetra back end, and only
appears as a held order in the Own Order Overview on the front end. None of the above
mentioned checks will be performed for orders changed to held. This held order can be
released or deleted as any other order. Vice versa a held order can be released by removing
the selection in the “Held” checkbox. When releasing a held order all validations described for
order maintenance are made.

After clicking the Submit button the order is submitted and the window closes. After clicking
the Apply button the order is submitted and the window is kept open. If the limit is outside the
price reasonability check range, clicking the Submit or Apply button a second time still can
enter it.

Menu Item Description Short Cut
Bar
Window Save Save the current window settings. Ctrl+S
Settings
Clear Clear the saved window settings.
Settings
Close Close the window without further action. Shift+F4
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Menu .
Iltem Description Short Cut
Bar
Instrume | Select... Disabled. F6
nt
Help On this Open the Help window. F1
window...
Window
Order Maintenance Field Group
Identifier Type Description Value/ Syntax | CT
Exch D Exchange at which the instrument is max. 3
being traded. characters:
alphanumeric.
Curr D Currency (trading currency for
instruments listed per unit,
denomination currency for instruments
listed in percentage).
Instr D Instrument short name, max. 5 *
characters:

alphanumeric

or
Wertpapierkennnummer,

or
max. 9
characters:
alphanumeric,

or
ISIN.

or
12 characters:
alphanumeric.
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Order Maintenance Field Group

Identifier

Type

Description

Value/ Syntax

CT

Qty

EM

Quantity of the order.

max. 12 digits:
numeric (max. 9
digits and max.
3 decimals).
Note: However
the display
depends on the
minimal
tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000
or 3 zeros, if
there was
another number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.
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Order Maintenance Field Group
Identifier Type Description Value/ Syntax | CT
Limit EO/EM/ | Limit of the order. numeric: *
D The order is entered as a market order | max. 9 digits:
if this field is left blank. This entry field incl. 3 decimals,
is mandatory in case of iceberg and (equities,
limit orders. This entry field is disabled | warrants, and
in case a market-to-limit order has basis
been partially executed. instruments)
For yield traded instruments a yield and 5 decimals
value is displayed. for bonds.
H enters 100 or
2 zeros, if there
was another
number
entered.
T enters 1000
or 3 zeros, if
there was
another number
entered.
OrdTyp D/EO Type of the order: 1 character: *
alphanumeric
Market order, M,
Limit order, L,
Iceberg orders (disabled), l,
Midpoint orders (disabled), P,
Discretionary order (disabled), D,
Hidden order (disabled), H,
Market-to-limit order (disabled). T.
ExecRes D/EO Execution restriction: 3 characters: *
alphanumeric;
Fill-Or-Kill, FOK,
Immediate-Or-Cancel, I0C,
Stop Orders (disabled), STP,
Book-Or-Cancel (disabled), BOC,
Strike Match Order (disabled). SMO.
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Order Maintenance Field Group
Identifier Type Description Value/ Syntax | CT
TrdRes EO/EM | Trading restriction: 2 characters: *
alphanumeric;
Main Trading Phase only, MT,
Auctions in Main Trading Phase only, MA,
Auction only, AU,
Opening Auction only, OA,
Closing Auction only, CA,
End-of-day Auction only, EA,
Special Auction only, SA,
Surplus. SuU.
Act D/EM Account type: 1 character: *
alphanumeric;
Agent, A,
Proprietary, P,
Designated Sponsor, D,
Liquidity Manager, Q,
Issuer, l,
Liquidity Provider.
This field is disabled for partially
executed orders.
Validity D/EO Validity date of the order; max. 10 digits *
the default date is the current business | GTC or
date. GFD.
GTC (Good-Till-Cancelled) or Value/Syntax
GFD (Good-For-Day). depends on
(Disabled for non-persistent orders). date/number
Non-persistent orders are not possible | format chosen.
via GUI anymore.
Text! EO Free format text field for members' max. 12
internal use. characters:
alphanumeric
and special
characters.
MIOrdNo? EO Member internal order number. max. 16
characters:
alphanumeric
and special
characters.
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Order Maintenance Field Group

For yield traded instruments a yield
value is displayed.

If the OrdTyp D is displayed, instead of
the stop limit field and the identifier the
mandatory discretionary range field
and the identifier are used.

If ExecRes SMO is selected, the field
and the identifier switch to the 2ndLimit
field and identifier.

warrants, and
basis
instruments)
and 5 decimals
for Bonds.

H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000
or 3 zeros, if
there was
another number
entered.

Identifier Type Description Value/ Syntax | CT
StopLimit/ D/EM Stop limit is enabled and mandatory numeric, *
DiscRng/ field if the execution restriction 'STP'is | max. 9 digits:
2ndLimit selected. Otherwise the field is display | incl. 3 decimals,

only. (equities,
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Order Maintenance Field Group

Identifier

Type

Description

Value/ Syntax

CT

PeakQty/
MinAccQty

D/EM

Peak quantity is a mandatory field for
iceberg orders.

If the OrdTyp P is selected, the peak
guantity and the identifier switches to
the optional minimum acceptable
quantity field (display only).

max. 12 digits,
numeric (max. 9
digits and max.
3 decimals).
Note: However
the display
depends on the
minimal
tradable unit of
an instrument.
H enters 100 or
2 zeros, if there
was another
number
entered.

T enters 1000
or 3 zeros, if
there was
another number
entered.

M enters
1000000 or 6
zeros, if there
was another
number
entered.

OnBehalf

Trader ID of the trader the user is
acting on behalf of.

6 characters:
alphanumeric.

ExeclD

D/EO

Member ID of the BEST Executor the
order has been sent to within Xetra. For
held orders this field is enabled to allow
modifications.

5 characters
alphanumeric.

OrderNo

Exchange order number.

max. 13 digits:
numeric.

1.Note for following fields: Text, MIOrdNo:
Context menu available if specified in the Preferences window.
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Buttons
Identifier Description

Buy/Sell Buy or Sell status of the order, not modifiable.

Submit Submit the modified order to Xetra and close the window.

Apply Apply the modified order to Xetra and leave the window open with the
entered data. The exchange order number will be displayed and a
message appears in the message bar.

Cancel Close the window without further action.

Checkbox
Identifier Description

Hold

Hold or release an order.
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4.4.4 Mass Order Maintenance Window

Description

Functionality

The Mass Order Maintenance window allows the user to modify orders selected from the
Own Order Overview window. It is opened when selecting multiple orders in the Own Order
Overview window and clicking the Modify button.

P Mass Order Maintenance

Window Order Columns Help XETRA
e RREIE0E|9
ﬁ|Exch|lnstr! WHKN ISIN | Limit Oty |OrdTyp PeakOty MinAccOty TrdRes Validity Exe Limit Change
B_[FFM_|BMW (519000 | DE0005190003( 141503 400 | H [ ['07.02.2008 &1
B |FFM_|BMW|519000 DEDD0S190003| 1.41503) 400 | H | 07.02.2008 el
B |FFM_|BMVY|519000 DEDDD5190003| 141503 400 | H [ | | 07.02.2008 O Absolute
B |FFM_|BMw|519000 DEO005160003 | 141503 400 | | 200 | | | 07.02.2008
B |FFM_|BMW|519000|DEDODS130003| 1.415,03(1.000 | L | 07.02.2008
B |FFM _|BM|519000/DE0DD5190003| 1415001000 | L | 07.02.2008
B |FFM_|BMwW|519000|DEDODS190003] 141503 400 | P | 07.02.2008
< »

BUY
Exch: FFM Instr curr
Oty Limnit: OrdTyp:
ExecRes: TrdRes: Act
Walidity: Text: MiCrdMo:
StopLimit. PeakQty. OnBehalf.
ExaclD:

Submit Cancel

Figure 4.38:Mass Order Maintenance window.

In the Mass Order Maintenance window all selected orders from the Own Order Overview
window are displayed in the Mass Order Maintenance list box. The purpose of the Mass
Order Maintenance window is to allow maintenance of existing orders.

If no instrument is selected, all fields are disabled.

The Buy/Sell toggle button, the Instr field, the Exch field and the Curr field are display only. In
addition the OrdTyp field is display only for market-to-limit, midpoint orders, discretionary
orders, hidden orders and iceberg orders, which cannot be changed to a different order type.
For partially executed non-netted orders, the Act field and the ExeclID field are display only.
For partially executed netted orders, the Act field, the Text field, the MIOrdNo field and the
ExeclD are display only. The mentioned fields contain parameters of the selected order, which
cannot be modified. If the order is an iceberg order the PeakQty is enabled. The hidden part
of an iceberg order can be modified by changing the value of the Qty field. If the quantity is
increased a new order number is assigned. For a BEST order, that could not be executed
within Xetra BEST, the field ExeclD is filled with the member ID of the BEST Executor. Only in
the case of held orders is the executor ID enabled for modification. Only a released order is
subject to Xetra BEST again. Enhanced Transaction Solution orders cannot be modified.
They can be identified via the fields CIOrdID and SessID. All other fields are disabled.
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Orders displayed in the Mass Order Maintenance list box are sorted first by exchange,
second by instrument, third by order classification (regular or stop orders), and fourth by order
book side (buy or sell). Regular orders are sorted by limit (1. market orders, 2. limit and
hidden orders with limit descending on buy side and limit ascending on sell side) and quantity
(descending). Stop orders are sorted by stop limit (ascending on buy side and descending on
sell side), limit (1. stop market orders, 2. limit descending on buy side and limit ascending on
sell side), and quantity (descending).

It is possible to change the limits for the selected displayed orders by the same tick number,
specified in the Limit Change group box. As a pre-condition all the selected instruments have
to be quoted in the same currency. The tick number for which the limits of the selected orders
should be adjusted (positive or negative) is entered and the Adjust Limit button is clicked. For
example: Enter a '5' means that the limit will be raised by five ticks. If a tick has the value of
0,01, the limits will be changed by 0,05. The tick value depends on the tick size before the
change. It could happen that some of the selected orders in this case take on a negative limit
in the list box. Additionally the limit of partially executed market-to-limit orders cannot be
modified.

As an alternative, it is possible to change the limits for selected orders by the same amount.
The value has to be entered in the Limit Change group box. The order limits are adjusted
once the Adjust Limit button is clicked. If some of the resulting limits do not align to instrument
specific tick restrictions or the quantity does not meet the requirement, the order is highlighted
in red and an error message is displayed when the orders are submitted.

The user decides which of the two modes of limit adjustment to use by selecting the
corresponding radio button in the Limit Change group box.

Limit adjustment applies in the same manner for yield traded instruments. In that case Limit
contains a yield value.

If an order is selected from the Mass Order Maintenance list box by a double-click, its
attributes are shown in the Order Detalil field group. They can then be changed and after
clicking the Update button the selected order will be displayed in the list box. Depending on
whether a buy or a sell order is selected, the background color of the Order Detail field group
is changed (blue for buy orders, red for sell orders, according to the font color of the Buy/Sell
toggle button).

In order to modify an order on the front end, it has to be selected in the Mass Order
Maintenance list box by a double-click. Attributes are automatically displayed in the entry
fields of the Mass Order Maintenance field group. The Mass Order Maintenance list box will
be updated with the changes made when the Update button is clicked. If no order or more
than one order is selected, the entry fields are still enabled and the Update button is disabled.

By clicking the Clear button, all entry fields are cleared and the previously selected items in
the list box are deselected. By using the Remove button the selected orders, stop orders and/
or held orders will be removed from the list box.

The modified orders can be submitted to the back end either individually or altogether
depending on whether the Submit or Submit Selected button is used. If a held order is
submitted the order is not automatically released, it remains held. By clicking the Cancel
button, the window closes and the changes will not become effective.

The Mass Order Maintenance window has a special error processing: If an order cannot be
submitted due to an error that does not pertain to any entry field validations, it is not removed
from the list box. The background color of the appropriate list box row is set to red. An
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Menu

exception code is displayed in the message bar and logged in the Message Log window as
usual. However, if the trader selects a red list box row, the appropriate exception code is
redisplayed in the message bar without being logged again in the Message Log window.
Using the Update functionality, the highlighted order can be changed. Clicking the Remove
button, the highlighted order can be removed from the Mass Order Maintenance list box.

The Mass Order Maintenance window is not supported for continuous auction trading model.

the list box; disabled if no order is selected.

Menu Item Description Short Cut
Bar
Window | Save Save the current settings. Ctrl+S
Settings
Clear Clear the saved window settings.
Settings
Full Table Set the full table modus to display the list box F11
Mode content only.
Close Close the window without further action. Shift+F4
Order Clear Clear all entry fields; selected orders are not
highlighted anymore; disabled if no order or
more than one is selected or the entry fields are
empty.
Update Update the selected order with the attributes in
the entry fields; disabled if no order or more
than one order is selected, or if the entry field
contains invalid data.
Adjust Limit Adjust limit.
Remove Remove the selected (one or more) orders from
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Iltem Description Short Cut
Bar

Columns | Delete Delete the selected column(s) from the display.

Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window to

determine which columns in a list box are

visible.
Ereeze Freeze the selected columns in the list box.
Unfreeze All Unfreeze all columns in the list box.
Autofit All Resize all visible columns according to their

content.

Help On this Open the Help window. F1
window...
Window
Mass Order Maintenance List Box
Column Description

B/S Display Buy/Sell indicator status:

Buy B
Sell S

Exch Exchange at which the instrument is being traded.

Instr Instrument short name.

WKN Wertpapierkennnummer.

ISIN International Security Identification Number.

Limit Limit price of the order - an 'M' appears for market and/or market-to-limit
orders. For market-to-limit orders ‘M’ appears if no limit has been assigned
yet. For yield traded instruments the yield limit is displayed.

Qty Quantity of the order.
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Mass Order Maintenance List Box
Column Description
OrdTyp Type of the order:
Market order M
Limit order L
Iceberg order I
Midpoint order P
Discretionary order D
Hidden order H
Market-to-limit order T
PeakQty Quantity of the overall peak of an iceberg order.
MinAccQt | Ifthe OrdTyp P is selected, the peak quantity and the identifier switches to the
y optional minimum acceptable quantity field.
TrdRes Trading restriction:
Main Trading Phase only MT
Auctions in Main Trading Phase only MA
Auction only AU
Opening Auction only OA
Closing Auction only CA
End-of-day Auction only EA
Special Auction only, SA
Surplus SuU
Validity Expiration date of the order.
ExecRes Execution Restriction:
Fill-or-Kill FOK
Immediate-or-Cancel I0C
Stop Order STP
Triggered Stop Order TRG
Book-Or-Cancel BOC
Strike Match Order SMO
StopLimit | Stop limit of stop order. For yield traded instruments the yield value is
displayed.
DiscRng Discretionary range as an additional parameter of discretionary orders.
2ndLimit Second limit as additional parameter for strike match orders.
OnBehalf | Trader ID of the trader the user is acting on behalf of.
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Column Description
Act Account Type:
Agent A
Proprietary P
Designated Sponsor D
Liquidity Manager Q
Issuer |
Liquidity Provider L
Execld Member ID of the BEST Executor the order will be sent to within Xetra.
Text Free formatted text field for members' internal use.
MIOrdNo Member internal order number.
Curr Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage).
Held Indicator for held orders
Held H
Not Held None
OrderNo Exchange order number.
Mouse Column Description
Usage
SC-L Any Select one order (one row).
DC-L Any Select one order (one row) and display information of the
selected order in the Order Detail field group.
Ctrl+SC-L Any Select more than one not subsequent order.
Shift+SC-L Any Select more than one subsequent order.
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Limit Change Field Group

Identifier

Type Description Value / Syntax | CT

Tick

S Calculation of the absolute value (in

currency): Tick size of the current limit
and instrument will be multiplied with the
entered tick value.

Absolute

S Calculation of the absolute value (in
currency): The value of the 'Limit
Change' field will be added to the limits
of the selected instruments.

Limit
Change

EO/ Adjustment limit (in ticks or absolute Max. 7

EM value). Usage depends on the setting of | characters;

the two (exclusive) switches. numeric, signed.
The field is only mandatory if the Limit
Change functionality is used.

Buttons

Identifier

Description

Adjust Limit

Adjust limit for all orders selected in the list box.
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Mass Order Maintenance Field Group

Identifier

Type

Description

Value / Syntax

CT

Exch

Exchange at which the instrument is
being traded. The field is pre-filled
with the logged-in exchange.

max. 3
characters:
alphanumeric.

Instr

Instrument short name,

max. 5
characters
alphanumeric,
and special,
1st alpha,

or
Wertpapierkennnummer,

or
max. 9
characters:
alphanumeric,

or
ISIN.

or
12 characters:
alphanumeric.

Curr

Currency (trading currency for
instruments listed per unit,
denomination currency for
instruments listed in percentage).
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Mass Order Maintenance Field Group

Identifier

Type

Description

Value / Syntax

CT

Qty

EM

Quantity of the order.

The minimum iceberg order quantity
is used as a starting position for the
quantity context menu.

max. 12 digits,
numeric (max. 9
digits and max. 3
decimals).

Note: However
the display
depends on the
minimal tradable
unit of an
instrument.

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.
M enters
1000000 or 6
zeros, if there
was another
number entered.

Limit

EO/EM/
D

Limit of the order.

The order is entered as a market
order if this field is left blank. Entry is
mandatory in case of iceberg and
limit orders. Entry is disabled in case
a market-to-limit order has been
partially executed.

For yield traded instruments the yield
value is displayed.

Numeric, max. 9
digits, incl. 3
decimals
(equities,
warrants, and
basis
instruments) and
5 decimals for
bonds.

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.
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Mass Order Maintenance Field Group
Identifier Type Description Value / Syntax | CT
OrdTyp EO/D Type of the order: 1 character: *
alphanumeric
Market order, M,
Limit order, L,
Iceberg orders (disabled), l,
Midpoint order (disabled), P
Discretionary order (disabled), D
Hidden order (disabled) H
Market-to-limit order (disabled). T.
ExecRes EO/D Execution restriction: 3 characters: *
alphanumeric;
Fill-Or-Kill, FOK,
Immediate-Or-Cancel, I0C,
Stop Orders, STR,
Triggered Stop Order, TRG,
Book-Or-Cancel BOC,
Strike Match Order (disabled). SMO.
FOK and IOC are mandatory in the
(P)OBB phase for accepting surplus
orders.
TrdRes EO/EM Trading restriction: 2 characters: *
alphanumeric;
Main Trading Phase only, MT,
Auctions in Main Trading Phase only, | MA,
Auction only, AU,
Opening Auction only, OA,
Closing Auction only, CA,
End-of-day Auction only, EA,
Special Auction only, SA,
Surplus. SuU.
Act EM/D Account type: 1 character: *
alphanumeric;
Agent, A,
Proprietary, P,
Designated Sponsor, D,
Issuer, L,
Liquidity Provider, L,
Liquidity Manager. Q.
Display only for partially executed
orders.
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Mass Order Maintenance Field Group

display only.

For yield traded instruments the yield
value is displayed.

If the OrdTyp D is displayed, instead
of the stop limit field and the
identifier the mandatory
discretionary range field and the
identifier are used..

If ExecRes SMO is selected, the
field and the identifier switch to the
2ndLimit field and identifier.

(equities,
warrants, and
basis
instruments) for
bonds max. 5
decimals.

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.

Identifier Type Description Value / Syntax | CT
Validity D/EO Validity date of the order; max. 10 digits *
the default date is the current GTC or
business date. GFD.
GTC (Good-Till-Cancelled) or Value/Syntax
GFD (Good-For-Day). depends on
(Disabled for non-persistent orders.) | date/number
format chosen.
Text! EO/D Free format text field for members' max. 12
internal use. characters:
This field is disabled for partially alphanumeric.
executed netted orders.
MIOrdNot EO/D Member internal order number. max. 16
This field is disabled for partially characters:
executed netted orders. alphanumeric.
StopLimit/ EM/D Stop Limit is enabled and mandatory | Max. 9 digits: *
DiscRng/ field if the execution restriction 'STP' | max. 3 decimals,
2ndLimit is selected. Otherwise the field is numeric
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Mass Order Maintenance Field Group

Identifier Type

Description

Value / Syntax

CT

PeakQty/
MinAccQty

EM/D

Peak quantity is a mandatory field
for iceberg orders.

If the OrdTyp P is selected, the peak
quantity and the identifier switches to
the optional minimum acceptable
guantity field (display only).

max. 12 digits,
numeric (max. 9
digits and max. 3
decimals).

Note: However
the display
depends on the
minimal tradable
unit of an
instrument.

H enters 100 or
2 zeros, if there
was another
number entered.
T enters 1000 or
3 zeros, if there
was another
number entered.
M enters
1000000 or 6
zeros, if there
was another
number entered.

OnBehalf D

Trader ID of the trader the user is
acting on behalf of.

6 characters:
alphanumeric.

ExecID EO/D

Member ID of the BEST Executor
the order will be sent to within Xetra.

5 characters
alphanumeric.

OrderNo D

Exchange order number.

max. 13 digits:
numeric.

1.Note for following fields: Text, MIOrdNo:
Context menu available if specified in the Preferences window.
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Buttons
Identifier Description

Buy/Sell Buy or Sell status of the order.

Clear Clear all entry fields, except Act, Validity, and OnBehalf, which are reset to
default. If Save Settings was applied, the respective entry fields are filled
with the Save Settings configuration.

Update Update the selected order with the data in the entry fields; disabled if no
order or more than one is selected or if the data in the entry field is not
valid.

Remove Remove the selected (one or more) orders from the list box; disabled if no
order is selected.

Submit Submit all orders. The window only closes upon successful submission of
all orders. The successfully submitted orders are removed from the list box.
Disabled if the list box contains no orders.

Submit Submit the selected (one or more) orders, disabled if no order is selected.

Selected The successfully submitted orders are removed from the list box. Disabled
if the list box contains no orders.

Cancel Close the window without any further action.
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4.4.5 Order Filter Window

Description

Functionality

The Order Filter window allows the user to specify filter criterion for orders of an instrument
displayed in the Own Order Overview window.

Eg-_: Order Filter

Window Select Help XETRA
%@
Exch::FF_M' O Profile & Instr O InstrGrp

OBy Osell  ®al Trader: [ATRO04

O Active OHeld @Al Act:
OrdTyp: ' | MIOrdno;
Text: [ | ordemio: |
ExeclD: | Persind: P
clordp: | | sessip:

Min: Man
Date: '
Limit:
Tirne:
et
MtryDat:
L 0K H Apply H Cancel ]

Figure 4.39:Order Filter window.

The Order Filter window can be accessed via the Filter... item of the Select menu of the Own
Order Overview window. Within the Order Filter window the user can specify the filter criterion
to modify the display of orders in the Own Order Overview window. The Exch field is disabled
and pre-filled with the logged-in exchange.

The entry field next to the first radio button group allows the user to define the specific profile
(if Profile is selected the default profile is displayed), a specific instrument group (if InstrGrp is
selected) or an instrument (if Instr is selected) as a filter. Only instruments of the static part of
the profile are displayed in the context menu. The InstrGrp radio button in the QuickFilter field
group is disabled if the user is logged into the Xetra Frankfurt 2 exchange. If the entry field is
left empty (no profile or instrument or instrument group is specified), all trades will be retrieved
according to the other filter criterion (i.e. trader and/or account and/or order characteristics)
specified. Other order filter criteria such as order characteristics (buy, sell, or all orders;
active, held or all orders), trader, text or order type can also be specified. The field ExeclD
allows the filtering for BEST orders failing BEST execution.

The Trader field contains the trader ID by default. Senior traders are allowed to enter the
trader ID of a different trader (also senior trader) within their subgroup to display the orders of
the entered trader. To filter for the whole subgroup, the subgroup name (first three characters
of user ID) has to be entered by the senior trader.
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Menu

Window

. The Trader field

- is pre-filled with the user ID of the user logged into that exchange and has to be filled
with at least a subgroup ID if the user is a senior trader.

- is disabled and filled with the user ID of the user logged into that exchange, if the user
is not a senior trader.

. The Trader field is not mandatory. If it is left empty, the current user ID is inserted upon
pressing the Apply or Ok button.

Additionally, filter criteria can be set concerning Act, MIOrdNo, OrderNo, date of the order
entry, order limit, time of entry, yield, maturity date, Persind, CIOrdID and SessID. All entry
fields are validated against their corresponding formats. The maximum date field must be
greater than or equal to the minimum date field. If the same value is entered for minimum date
and maximum date fields, the maximum time field must be greater than or equal to the
minimum time field.

Filtering with minimum and/or maximum yield for yield-traded instruments will not return any
orders.

The window does not have a message bar. Exception codes are displayed in the Own Order
Overview window.

Menu Bar ltem Description Short Cut
Window Close Close the window without further action. Shift+F4
Select Instr/Grp/ | Open the Instrument/Group/Profile Selection F6

Prof... window.
Help On this Open the Help window. F1
window...
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Quick Filter Field Group

alphanumeric

Identifier Type Description Value/ Syntax | CT

Exch D Exchange at which the instrument is being | 3 characters:
traded. The field is pre-filled with the alphanumeric.
logged-in exchange.

Profile S Select a profile as filter criterion. Default.

Instr S Select a single instrument as filter
criterion.

InstrGrp S Select an instrument group as filter
criterion.

Instrument | EO Instrument short name, max. 5 *

field characters:

or
Wertpapierkennnummer,

or
max. 9
characters:
alphanumeric,

or or

ISIN, 12 characters: *
alphanumeric,

or or

Instrument Group ID, max. 4 *
characters:

alphanumeric
for Instrument

Group 1D,

or or

Profile ID. max. 20 *
characters:

alphanumeric
and special.
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Order Selection Field Group
Identifier | Type Description Value / Syntax | CT
Buy S Select buy orders only.
Sell S Select sell orders only.
All S Select all orders.
Trader EO/D | Trader ID (for senior traders only). max. 6
Disabled for normal traders. Subgroup ID | characters:
(3 characters) has to be specified to see alphanumeric.
trades of the whole subgroup.
Act EO Account type: 1 character: *
alphanumeric;
Agent, A,
Proprietary, P,
Designated Sponsor, D,
Liquidity Manager, Q
Issuer, I,
Liquidity Provider.
Held/Active Selection Field Group
Identifier Type Description Value / Syntax | CT
Active S Filter all active orders.
Held S Filter all in the private information held
orders.
All S Filter active and held orders.
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Order Field Group
Identifier Type Description Value / Syntax | CT
OrdTyp EO Type of the orders to be selected. 1 character: *
alphanumeric

Market order, M,
Limit order, L,
Iceberg order, l,

Midpoint order, P,
Discretionary order, D,
Hidden order, H,
Market-to-limit order. T.

MIOrdNot EO Member internal order number. max. 16
characters:
alphanumeric
and special
characters.

Text! EO Free format text field for members' max. 12

internal use. characters:
alphanumeric
and special
characters.

OrderNo EO Exchange order number. max. 13 digits:
numeric.

ExecID EO Member ID of the BEST Executor the 5 characters

order has been sent to within Xetra. alphanumeric.

Persind EO Persistency Indicator. 1 character
alphanumeric.

* both,
Non-persistent N,
Persistent (default) P

ClOrdID EO Client order ID for Enhanced Transaction | 13 digits:
Solution orders. numeric

SessID EO Session ID for Enhanced Transaction 4 digits: numeric
Solution orders.

1.Note for following fields: MIOrdNo, Text:
Context menu available if specified in the Preferences window.
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Date Field Group
Identifier Type Description Value / Syntax CT
Min EO Lower boundary of entry date. Depends on date *
format chosen.
Max EO Upper boundary of entry date. Depends on date *
format chosen.
Limit Field Group
Identifier Type Description Value / Syntax CT
Min EO Lower boundary of limit. For yield max. 9 digits: *
traded instruments a yield value has max. 3 decimals
to be entered. (equities, warrants
and basis
instruments) or
max. 5 decimals
(bonds),
numeric.
Max EO Upper boundary of limit. For yield max. 9 digits: *
traded instruments a yield value has max. 3 decimals
to be entered. (equities, warrants
and basis
instruments) or
max. 5 decimals
(bonds),
numeric.
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Time Field Group
Identifier Type Description Value / Syntax | CT
Min EO Lower boundary of entry time from the HH:MM:SS *
time frame for the filter. or H:M.
Max EO Upper boundary of entry time from the HH:MM:SS *
time frame for the filter. or H:M.
Yield Field Group
Identifier Type Description Value / Syntax | CT
Min EO Lower boundary of yield (only for bonds numeric,
traded on price basis with yield 4 decimals,
calculation method I"). 6 digits in total.
Max EO Upper boundary of yield (only for bonds numeric,
traded on price basis with yield 4 decimals,
calculation method ‘I"). 6 digits in total.
Maturity Date Field Group
Identifier Type Description Value / Syntax | CT
Min EO Lower boundary of maturity date for the Depends on *
filter (only used for bonds, warrants and date format
basis instruments, ignored for equities). chosen.
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Maturity Date Field Group
Identifier Type Description Value / Syntax | CT
Max EO Upper boundary of maturity date for the Depends on *
filter (only used for bonds, warrants and date format
basis instruments, ignored for equities). chosen.
Buttons
Identifier Description
oK Retrieve the selected data and close the Order Filter window.
Apply Apply the selected filter criterion to the Own Order Overview window and
leave the Order Filter window open.
Cancel Close the window without further action.
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4.4.6 Own Quote Overview Window

Description

Functionality

The Own Quote Overview window lists all own quotes, BEST quotes, Enhanced Transaction
Solution quotes as well as those which have been submitted from the trader's subgroup,
according to the selection criterion.

P4 BMW - 519000 - FFM - Own Quote Overview

Window Quote Select  Columns  Help XETRA
ey 2 |9 | vy IREEEE| 9

Exch: [FFM | (O Profile & Instr O InstrGrp |BMw |

Instr | WKN | ISIN | Exch | IntRat | Issuer | InstrSubTyp | MriyDat | BidResGty || )

Bhtyv 519000 |DEONO5190003 [FFM | | | | | | i

e 5
FFM | i/ Bid: 0 executed Ask: 0 executed

Figure 4.40:0wn Quote Overview window for equities.

The user can select the main filtering criterion in the Quick Filter field group. He can either
choose a profile (the default profile will be displayed when choosing the Profile radio button),
an instrument group, or an instrument. If an instrument is selected the context menu contains
the instruments of the static part of the default profile. Hitting the Enter key or clicking on the
inquire icon applies the filter criterion.

All extended filter criteria will be reset to empty when the Quick Filter field group is used. If the
filter window is opened again after having filtered via the Quick Filter, the selected instrument,
instrument group, or profile and the exchange will be shown in the filter window.

The Own Quote Overview window lists quotes of a trader's subgroup. This includes

. All own quotes of the trader's subgroup is assigned to as a Designated Sponsor, Liquid-
ity Manager or BEST Executor.

The Own Quote Overview window does not display quotes of continuous auction model for
specialists, only for issuers. Quotes displayed in the Own Quote Overview list box are sorted
by exchange and by the filtered profile. In case no filter profile is selected the sorting is
according to the default criteria:

. Instrument short name/ WKN/ ISIN
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. Normal quotes

. Account type in the order D, |, E and Q

Further more the Own Quote Overview window lists all own BEST quotes of the member. The
display of the BEST quotes is not dependent on the subgroup.

It is not recommended to quote with the same trader subgroup, account and instrument in
parallel via Enhanced Transaction Solution and VALUES since newly entered quotes via
Enhanced Transaction Solution overwrite existing quotes of the same instrument.

With the All with Quotes / All radio button group it is possible to switch between two modes of
display. If All with Quotes is selected, only instruments with a quote are displayed. This is also
the default mode if the window is opened or a new filter has been applied. If All is chosen, all
selected instruments are shown, even those without quote.

Clicking the Add..., Add Using... buttons opens the Quote Entry window. The Delete button
deletes all selected quotes. Issuer quotes cannot be deleted. The Mass Quote Entry window
can be reached via clicking the Add Using... button with a multiple quote selection in the list
box.

If a trader selects the entire column and clicks the Delete button, the trader will be prompted
with the Delete Quote Confirmation window to confirm the deletion of all filtered quotes in the
Own Quote Overview window.

The Own Quote Overview window is not dynamically updated for new quote entries, quote
modifications, quote deletions and partial executions of quotes. All information must be
inquired.

In case of a one sided quote created by an BEST Executor the empty side of the quote is left
empty in the Own Quote Overview list box.
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o Short
Menu Bar Item Description cut
Window Save Save the current settings. Ctrl+S
Settings
Clear Clear the saved window settings.
Settings
Sort... Open the Sort Table window.
Eind... Open the Find Table window. Ctrl+F
Print... Open the Print Table window. Ctrl+P
Export... Open the Export Table window. Ctrl+E
Full Table Set the full table modus to display the list box F11
Mode content only.
Close Close the window without any further action. Shift+F
4
Quote Add... Open the Quote Entry window to enter a new
quote.
Add Using... | Open the Quote Entry window using the
selected quote for the new entry.
In case a multiple selection has been made in
the list box, the Mass Quote Entry window
opens.
Delete Delete selected quote(s).
Select Eilter... Open the Quote Filter window. Ctrl+F3
Instr/Grp/ Open the Instrument/Group/Profile Selection F6
Prof... window.
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o Short
Menu Bar Iltem Description cut
Columns Delete Delete the selected column(s) from the display.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window to
determine which columns in a list box are
visible.
Ereeze Freeze the selected columns in the list box.
Unfreeze All | Unfreeze all columns in the list box.
Autofit All Resize all visible columns according to their
content.
Help On this Open the Help window. F1
window...
Window
Quick Filter Field Group
Identifier Type Description Value / Syntax | CT
Exch D Exchange at which the instrument is 3 characters:
being traded. The field is pre-filled with alphanumeric.

the logged-in exchange.

Profile S Select a profile as filter criterion. Default.
Instr S Select a single instrument as filter

criterion.
InstrGrp S Select an instrument group as filter

criterion.
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Quick Filter Field Group
Identifier Type Description Value / Syntax | CT
Instrument EM Instrument short name, max. 5
field characters:
alphanumeric
or or
Wertpapierkennnummer, max. 9
characters:
alphanumeric,
or or *
ISIN. 12 characters:
alphanumeric,
or or *
Instrument Group 1D, max. 4
characters:
alphanumeric
for Instrument
Group ID,
or or *
Profile ID. max. 20
characters:
alphanumeric
and special.
Own Quote Overview List Box
Column Description
Instr Instrument short name.
WKN Wertpapierkennnummer.
ISIN International Security Identification Number.
Exch Exchange at which instrument is being traded.
IntRat Interest rate (only for bonds and basis instruments).
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Own Quote Overview List Box
Column Description
Issuer Issuer (only for bonds and basis instruments).
InstrSubTyp | Instrument Subtype (only for bonds and basis instruments).
MrtyDat Maturity date (only for bonds, warrants and basis instruments).
BidResQty Reserve quantity of the bid leg of a BEST quote (only for BEST quotes).
BidBnd Upper bound for the execution against the bid leg of the BEST quote (only
for BEST quotes).
BidQty Remaining quantity of the total bid part of the quote. For BEST quotes the
column displays the total entered bid quantity.
BidRLQty Remaining round lot quantity of the bid part.
Bid Limit of the bid part of the quote or relative bid limit for BEST quotes.
Ask Limit of the ask part of the quote or relative ask limit for BEST quotes. For
BEST quotes, the relative ask limit is a negative value.
AskRLQty Remaining round lot quantity of the ask part.
AskQty Remaining quantity of the total ask part of the quote. For BEST quotes the
column displays the total entered ask quantity.
AskBnd Lower bound for the execution against the ask leg of the BEST quote (only
for BEST quotes).
AskResQty Reserve quantity of the ask leg of a BEST quote (only for BEST quotes).
Trader Trader ID (owner of the quote).
Curr Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage).
MIOrdNo Member internal order number.
Text Free formatted text field for members' internal use.
NetTyp Displays the netting type:
Order Level O,
None Blank.
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Own Quote Overview List Box
Column Description

Act Specifies the account type of the private quote:

Designated Sponsor D,

Liquidity Manager Q,

Issuer |,

BEST Executor E.
BidTime Time of entered quote - bid side.
AskTime Time of entered quote - ask side.

Mouse Column Description
Usage

SC-L Any Select one quote.
SC-L Instr Select all displayed quotes.

header
Ctrl+SC-L Any Select more than one non subsequent quote.
Shift+SC-L Any Select more than one subsequent quote.
DC-L Any Opens the Quote Entry window and displays parameters of

the selected quote.
Quotes Radio Button Group (expandable)
Identifier Description

All with Show only instruments with a quote; default mode if the window will be
Quotes opened or a new filter has been selected.
All Show all selected instruments even those with no quote.
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Buttons
Identifier Description

Add... Open the Quote Entry window to enter a new quote.

Add Using... | Open the Quote Entry window using the selected quote for the new entry.
In case a multiple selection has been made in the list box, the Mass Quote
Entry window opens.

Delete Delete selected quote(s).
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4.4.7 Quote Filter Window

Description

Functionality

Menu

The Quote Filter window allows to filter the displayed quotes in the Own Quote Overview
window according to selection criteria.

E Quote Filter

Window Select Help XETRA
%@

Exch: [FFM O Profile. @ Instr O InstrGrp | ETIE

At L
MIOrdio: | | Text:

Min: Ma
Time: '
MrtyDat:

l OK ” Apply ][ Cancel

Figure 4.41:Quote Filter window.

The Quote Filter window can be accessed via the Filter...item of the Select menu of the Own
Quote Overview window. The Exch field is disabled and pre-filled with the logged-in
exchange.

Within the radio button groups the user can specify the filter criteria. The entry field next to the
first radio button group allows to define the specific profile (if Profile is selected the default
profile is displayed), a specific instrument group (if InstrGrp is selected) or an instrument (if
Instr is selected) as a filter. Only the static part of the default profile is displayed in the context
menu if Instrument is selected. Additionally, filter criteria can be set concerning MIOrdNo,
Text, time of entry, maturity date and account type. All entry fields are validated against their
corresponding formats. The account type field will be only pre-filled if it has been saved via
save settings. In all other cases the field will be empty. Changing the Instrument field does not
affect the contents of the account type field. There is also a plausibility check, if the Min fields
are greater than the Max fields.

o Short
Menu Bar Item Description cut
Window Close Close the window without any further action. Shift+F
4
Select Instr/Grp/ Open the Instrument/Group/Profile Selection F6
Prof... window.
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o Short
Menu Bar Iltem Description cut
Help On this Open the Help window. F1
window...
Window
Quick Filter Field Group
o . Value /
Identifier Type Description Syntax CT
Exch D Exchange at which the instrument is being 3
traded. The field is pre-filled with the logged- | characters:
in exchange. alphanumer
ic.
Profile S Select the default profile as filter criterion. The | Default.
Instrument field displays the name of the
default profile.
Instr S Select a single instrument as filter criterion.
InstrGrp S Select an instrument group as filter criterion.
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Quick Filter Field Group

Identifier

Type

Description

Value /
Syntax

CT

Instrument
field

EM

Instrument short name,

max. 5
characters:
alphanumer
ic

or
Wertpapierkennnummer,

or
max. 9
characters:
alphanumer
ic,

or
ISIN,

or
12
characters:
alphanumer
ic,

or
Instrument Group ID,

or
max. 4
characters:
alphanumer
ic for
Instrument
Group ID,

or
Profile ID.

or
max. 20
characters:
alphanumer
ic and
special.
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User Field Group
Identifier | Type Description Value / Syntax CT
Act EO Account Type of the quote: | 1 character alphanumeric
Designated Sponsor, D,
Liquidity Manager, Q,
Issuer, I,
BEST Executor. E.
MIOrdNot EO Member internal order Max. 16 characters:
number. alphanumeric.
Text! EO Free format text field for Max. 12 characters:
members' internal use. alphanumeric.
1.Note for following fields: MIOrdNo, Text:
Context menu available if specified in the Preferences window.
Time Field Group
Identifier Type Description Value / Syntax CT
Min EO Lower boundary of HH:MM:SS *
entry time of the time | or H:M.
frame for the filter.
Max EO Upper boundary of HH:MM:SS *
entry time of the time | or H:M.
frame for the filter.
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Maturity Date Field Group
s o Value /
Identifier Type Description Syntax CT
Min EO Lower boundary of the maturity date for the Dependson | *
filter (only used for bonds, warrants and date format
basis instruments, ignored for equities). chosen.
Max EO Upper boundary of the maturity date for the Dependson | *
filter (only used for bonds, warrants and date format
basis instruments, ignored for equities). chosen.
Buttons
Identifier Description
OK Retrieve the selected data and close the Quote Filter window.
Apply Apply the selected filter criterion to the Own Quote Overview and leave the
Quote Filter window open.
Cancel Close the window without any further action.
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4.4.8 Back Office Information Window

Description

Functionality

The Back Office Information window lists all own trades from the current trading day, historical
information and settlement instructions generated during Xetra end-of-day processing.
Historical information can be inquired for four trading days in the past, irrespective of the
trading calendar.

E_E BMW - 519000 - FEM - Back Office Information

Window Trade Select Columns  Help XETRA
[HWdee e |9 BREDIDE |9

Exch: O Profile & Instr O InstrGm

Instr |  WKN ISIN Name Exch | B/S | IntRat | Issuer | InstrSubTyp | MriyDat | AvgPrc Prc ¥d
By 519000 | DEOOOS] 30003 |BAY. MOTOREN WERKE AG |FFM B 141,0000
By | 519000 | DEOOODS1 90003 |BAY. MOTOREMN WERKE AG |FF 5 141,0000
By 519000 DEOOOS190003 BAY. MOTOREMNYWERKE AG FFM B 141,0000
By 519000 DEDOOS190003 BAY. MOTOREMN YWERKE AG FFM S 141,0000
By 519000 DEDOOS190003 BAY. MOTOREMN WERKE AG FFM B 141,0000
B 1519000 DEDOOST190003 BAY. MOTOREMN YWERKE AG FFM S 141,0000
By | 519000 |[DEOODOS190003 | BAY. MOTOREMN WERKE AG |FFM B 141,0000
Bty | 519000 [DEOOOS190003 | BAY. MOTOREMN WWERKE AG |FFM S 141,0000

< >
AccBuyQty AvgBuyPrice AvgSellPrice AccSelloty

[100 |[121,00000 |[141,00000 |[100 [ cacuate |[  clear |

FFM |'3) 90277 NO ROWS MATCH FILTER CRITERIA

Figure 4.42:Back Office Information window.

The Back Office Information window displays actual and historical information and settlement
instructions about own trades across exchanges (including external trades). The window is
dynamically updated. Traders can see their trades; senior traders can also see trades of other
traders belonging to their subgroup. Back office personnel of non-clearing members can see
all trades of their own member, if the resource access level has been specifically set. Clearing
members can also see trades from all assigned non-clearing members.

The user can select the main filtering criterion in the Quick Filter field group. He can either
choose a profile (the default profile will be displayed when choosing the Profile radio button),
an instrument group, or an instrument. The InstrGrp radio button in the QuickFilter field group
is disabled if the user is logged into the Xetra Frankfurt 2 exchange. If an instrument is
selected the context menu contains the instruments of the static part of the default profile.
Pressing the Enter key applies the filter criterion. However, if the filter criterion is empty,
clicking Enter will retrieve all own trades of the user. If the senior trader likes to display the
trades of the traders of his subgroup, he has to use the Filter window.

All extended filter criteria will be reset to empty when the Quick Filter field group is used. If the
filter window is opened again after having filtered via the Quick Filter, the instrument,
instrument group, or profile and the exchange will be shown in the filter window.
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Menu

For any non-OTC trades and OTC trades entered on behalf of where post trade anonymity
(PTA) is switched on and OTC trades with post trade anonymity set to CCP, no individual
counterparty information (member ID, KV number, settlement account and location) will be
displayed. In that case, the fields Cpty, CptyKVNo, CptyStlLoc, and CptyStlAct will contain
generic segment-configurable information. For OTC trades entered on member side,
counterparty information is always displayed for non-CCP instruments. For OTC trades in
CCP instruments the member counterparty information is displayed in the ExeclID field.
The ExchRat column displays the exchange rate of the denomination currency if the
instrument is a bond or if the denomination currency and the trading currency are not the
same. In any other case the column is empty.

The field AddCost shows the additional costs which the submitter entered for OTC trades.
The OTC Trade Date can deviate from the current business date.

OTC trades can be requested to be reversed by selecting them and pressing the Reverse
button. This triggers the reversal process of an OTC trade, which is finished in the Open OTC
Trading window.

There is a special processing for instruments listed with trading currency British Pence ‘GBX'.
The field StICurr will contain British Pound (‘GBP’) and the fields MktVal, SttAmt and
AccMktVal are displayed with the corresponding value in British Pound.

If no trade type is specified in the filter, all trades belonging to the trader are displayed.

The Trade Maintenance window is opened by selecting a trade and clicking the Modify...
button or double-clicking left on a row.

The accumulated quantity and the average price per order book side can be displayed for
selected or filtered trades for one instrument by clicking the Calculate button. If a single
instrument is selected in the filter and no particular trade is selected, Calculate displays the
accumulated quantities and average prices for all filtered trades. Clicking on the Clear button
can clear the selection and the fields in the Calculate field group. The Calculate button is
enabled, either if only one instrument is filtered or if only trades of one instrument are
selected.

Menu Bar Item Description S(f:\l(:trt

Window Save Settings | Save the current window settings. Ctrl+S
Clear Settings | Clear the saved window settings.
Sort... Open the Sort Table window.
Find... Open the Find Table window. Ctrli+F
Print... Open the Print Table window. Ctrl+P
Export... Open the Export Table window. Ctri+E
Full Table Set the full table modus to display the list box F11
Mode content only.

Trade Modify... Open the Trade Maintenance window to modify

the selected trade.
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o Short
Menu Bar Item Description cut
Clear Clear the selection in the list box and clear the
display fields.
Calculate Calculate the average price and the accumulated
volume of the selected trades or the filtered
trades.
Select Eilter... Open the Back Office Information Filter window to | Ctrl+F3
filter the displayed trades according to the
specified criterion.
Instr/Grp/ Open the Instrument/Group/Profile Selection F6
Prof... window.
Columns Delete Delete the selected column(s) from the display.
Add All Restore the display of all columns. Ctrl+U
Select... Open the Column Selection window to determine
which columns in a list box are visible.
Ereeze Freeze the selected columns in the list box.
Unfreeze All | Unfreeze all columns in the list box.
Autofit All Resize all visible columns according to their
content.
Help On this Open the Help window. F1
window...
Window
Quick Filter Field Group
Identifier Type Description Value / Syntax |[CT
Exch D Exchange at which the instrument is being |3 characters:
traded. The field is pre-filled with the alphanumeric.
logged-in exchange.
Profile S Select a profile as filter criterion. Default.
Instr S Select a single instrument as filter criterion.

InstrGrp S Select an instrument group as filter
criterion.
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Quick Filter Field Group
Identifier Type Description Value / Syntax |CT
Instrument EO/ |Instrument short name, max. 5 characters:
field EM alphanumeric
or or
Wertpapierkennnummer, max. 9 characters:
alphanumeric,
or or *
ISIN, 12 characters:
alphanumeric,
or or *
Instrument Group ID, max. 4 characters:
alphanumeric for
Instrument Group
ID,
or or *
Profile ID. max. 20
characters:
alphanumeric and
special.
Back Office Information List Box
Column Description
Instr Instrument short name.
WKN Wertpapierkennnummer.
ISIN International Security Identification Number.
Name Displays the long name of the instrument.
Exch Exchange at which the instrument is being traded.
B/S Display Buy or Sell status:
Buy B,
Sell S.
IntRat Coupon rate (only for bonds and basis instruments).
Issuer Issuer (only for bonds and basis instruments).
InstrSubTyp Instrument subtype (only for bonds and basis instruments).
MrtyDat Maturity date (only for bonds, warrants, and basis instruments).
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Back Office Information List Box

Column Description

AvgPrc Average price of underlying executions (only for netted trades).

The minimum number of decimals shown is defined by the instrument
itself. Further decimals are only shown, if the value of the last decimal
differs from '0". The max. number of decimals shown in general is 5.
Note that the Average Price is derived from the settlement amount and is
not the average of the match-prices. The Average Price is calculated as
the accumulated market value for the netted trade divided by the
accumulated quantity for the netted trade. To be consistent with the
price, the Average Price will be calculated in GBX units for instruments
listed in Xetra with price currency GBX (UK Pence).

Prcl Price of the trade (for netted trades this will be the last price of the last
matching transaction).

Yid Yield (only for bonds traded on price basis with yield calculation method
).

AccQty Accumulated quantities of underlying executions (only for netted trades).

Qty? Quantity of the trade (for netted trades this will be the quantity of all
orders within one price and matching transaction).

Curr Currency (trading currency for instruments listed per unit, denomination
currency for instruments listed in percentage).

Member Member ID.

Trader?! Trader ID.

Date Date of the trade execution.

Time Time of the trade.

Cpty Member ID of the counterparty.

TrdNo Trade ID.

Suffixt A unique number which signals that details of the trade have been
modified.

NetTyp Netting Type
Order Level o,
Bilateral Aggregation A,
None Blank.

AccMktVal? Accumulated market valuations of underlying

executions (only for netted trades).
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Back Office Information List Box

Column Description
Mkt\Vall3 Market Value of the trade (for netted trades this will be
MktVal of last partial execution).
stiamt3 Settlement amount of the trade.

Accrinterest?

Accrued interest of the trade (only for bonds).

AccrintDays

Accrued interest days of the trade (only for bonds).

DevintPay Deviating interest payment (only for bonds).

MIOrdNo? Member internal order number.

Act Account Type:

Agent A
Proprietary P,
Designated Sponsor D,
Liquidity Manager Q,
Issuer l,

Liquidity Provider L,
BEST Executor E.

Textl Free formatted text field for the members' internal use.

OrderNo? Exchange order number (not for OTC trades).

P/F The order completion flag indicates whether the underlying order has
been partially ('P') or fully ('F") executed. It is left blank for trades where
no information about the order completion status is available (e.g. OTC
trades, external trades).

ExeclD Member ID of the BEST Executor the order has been sent to within
Xetra.

Counterparty for CCP OTC Trades for trading model continuous auction.

KVNo? Kassenvereinsnummer.

CCPCM CCP Clearing Member ID

CM Clearing/Settlement Member ID

StiLoc? Settlement location.

StlAct? Settlement account.

StiDate Settlement date of the trade.

StiCurr?

Trading currency (which is also valid for settlement).




Deutsche Boérse Group

Xetra Release 14.0 Version 1.0

J-Trader User Manual
8/26/13
Page 302

Back Office Information List Box

Column Description

StICode? Settlement code of the trade:
Delivery versus payment DVP.

CptyKVNo?* Kassenvereinsnummer of the counterparty.

CptyCM Clearing/Settlement Member ID of the counterparty.

CptyStiLoc?* Settlement location of the counterparty.

CptyStlAct?* Settlement account of the counterparty.

TrdType Type of the trade:
Xetra trade XP,
Xetra BEST trade XB,
Xetra Midpoint trade XM,
OTC trade OTC,
External trade EXT.

OTCTrdTime OTC trade time.

ExchRat 1 unit of EUR gives X units of foreign currency.
TrdFlg1 ® First OTC Trade Flag.

TrdFlg2 Second OTC Trade Flag.

TrdFlg3 Third OTC Trade Flag.

AddCost Additional Cost

OTCTrdDat OTC Trade Date

1.Note for following fields: Prc, Qty, Trader, Suffix, MktVal, MIOrdNo, Text, OrderNo:

Initialized for settlement instructions.

2.Note for following fields: AccMktVal, Accrinterest, CptyKVNo, CptyStiLoc, CptyStlAct:

Field is filled with netted value of underlying partial executions if trade is netted.

3.Note for following fields: MktVal, StiAmt:

Initialized for basis instruments.

4.Note for following fields: KVNo, StlLoc, StlAct, StICurr, StiCode, CptyKVNo, CptyStiLoc, CptyStlAct, Initialized for
basis instruments.:

5.The usage of OTC trade flags is restricted to OTC trades of ISE members in ISE instruments.
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Mouse Column Description
Usage
SC-L Any Select one trade.
Ctrl+SC-L Any Select more than one non-subsequent trade.
Shift+SC-L Any Select more than one subsequent trade.
DC-L Any Open the Trade Maintenance window and display
parameters for the selected trade.
Calculation Field Group
Identifier Type Description Value / Syntax CT
AccBuyQty D Accumulated volume of all displayed
or selected trades where the trader is
the buyer.
AvgBuyPrice D Average price of all displayed or
selected trades where the trader is
the buyer.
AvgSellPrice D Average price of all displayed or
selected trades where the trader is
the seller.
AccSellQty D Accumulated volume of all displayed
or selected trades where the trader is
the seller.
Calculate B Calculate the average price and the
accumulated quantities of the
selected or filtered trades.
Clear B Clear the selection in the list box and
clear the display fields.
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Buttons
Identifier Description
Modify... Open the Trade Maintenance window to modify a trade selected in the list

box of the Back Office Information window.

Reverse OTC trades can be triggered to be reversed by selecting them and
pressing the Reverse button. The actual approval of the reversal by the
counterparty is performed in the Open OTC Trading window.
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4.4.9 Back Office Information Filter Window

Description

Functionality

The Back Office Information Filter window allows the user to specify filter criteria for trades
displayed in the Back Office Information window.

Ii: Back Office Information Filter E”E”g]
Window Select Help XETRA
[[% | @

Exch: [FFM ) Profile (3 Instr ) InstrGrp | EMWY

&) Trader ) Memhber ATRO01

MIOrdND: | | Tet

Act 3 | Date: 07.02.2008

StiLoc: j | stiact '

TrdTyp: | Troko:

Cpby: | ExeclD:

MHetTyp: |

hir: Il 23

Tirme: '

Yl

hrtyDat:

(0] 4 ] [ Apply ] [ Cancel

Figure 4.43:Back Office Information Filter window

The Back Office Information Filter window can be accessed via the Filter... item of the Select
menu of the Back Office Information window. Within the Back Office Information Filter
window, trade filter criterion can be specified in order to modify the display of trades in the
Back Office Information window. The instrument short name and the Wertpapierkennnummer
of the currently selected instrument or the profile name are always displayed in the window
header. Within the radio button group the user can specify the filter criterion. The display field
next to the first radio button group is the Exch field. The entry field next to the Exch field
allows defining the specific profile (if Profile is selected the default profile is displayed), an
instrument (if Instr is selected), or a specific instrument group (if InstrGrp is selected) as a
filter. If the entry field is left empty (no profile or instrument or instrument group is specified),
all trades will be retrieved according to the other filter criterion (i.e. trader or member and/or
trade time) specified. The InstrGrp radio button in the QuickFilter field group is disabled if the
user is logged into the Xetra Frankfurt 2 exchange.

The Trader field contains the trader ID by default. This field is only enabled for senior traders.
Senior traders are allowed to enter the trader ID of traders and other senior traders within
their subgroup to display trades of different traders. To filter for the whole subgroup, the
subgroup name (first three characters of user ID) has to be entered by the senior trader.
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. The Trader field:

Is pre-filled with the subgroup of the user logged into that exchange and
has to be filled with at least a subgroup ID if the user is a senior trader.

Is display only and filled with the user logged into that exchange if the user
is not a senior trader.

The Trader field is not mandatory. If it is left empty, the current user ID is
inserted upon pressing the Apply or Ok button.

. The Member field:

Is pre-filled with the logged in member id.

Back office personnel of non-clearing members can filter all trades of their
own member, if the resource access level has been specifically set.

Clearing members can filter trades of their assigned non-clearing mem-
bers.

Only the static part of the default profile is displayed in the context menu, if Instr is selected.

Additionally, filter criteria can be set concerning MIOrdNo, Text, Act, Date, StlLoc, StlAct,
TrdTyp, TrdNo, Cpty, ExecID, NetTyp, and Time. Also, for bonds the filter criteria Yield and for
bonds and basis MrtyDat are offered. All entry fields are validated against their corresponding
formats. There is also a plausibility check, if the Min fields are greater than the Max fields.

When a trading day is selected other than the current trading day in the Date field, the Profile/
Instrument/InstGrp field becomes mandatory.

Filtering with minimum and/or maximum yield for yield-traded instruments will not return any

trades.
Menu
Menu Bar Item Description Short Cut

Window Close Close the window without further Shift+F4
action.

Select Instr/Grp/Prof... Open the Instrument/Group/Profile F6
Selection window.

Help On this window... Open the Help window. F1
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Window

Quick Filter Field Group

alphanumeric

Identifier Type Description Value / Syntax | CT

Exch D Exchange at which the instrument is 3 characters:
being traded. The field is pre-filled with | alphanumeric.
the logged-in exchange.

Profile S Select the default profile as filter Default.
criterion. The Instrument field displays
the name of the default profile.

Instr S Select a single instrument as filter
criterion. The Instrument field is
enabled and mandatory.

InstrGrp S Select an instrument group as filter
criterion. The Instrument field is
enabled and mandatory.

Instrument EO/M | Instrument short name, max. 5

field characters:

or
Wertpapierkennnummer,

or
max. 9
characters:
alphanumeric,

or or
ISIN, 12 characters:
alphanumeric,
or or *
Instrument Group ID, max. 4
characters:
alphanumeric for
Instrument
Group ID,
or or *
Profile ID. max. 20
characters:

alphanumeric
and special.
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Back Office Information Filter Field Group
Identifier Type Description Value / Syntax CT

Trader S Select trader as filter criterion. Default.

Member S Select member as filter criterion.

Trader/ EO/D | Member ID/Trader ID (for senior traders | 3 or 6 characters:

Member only). Display only for normal traders. alphanumeric.
Subgroup ID (3 characters) has to be
specified to see the whole subgroup.

MIOrdNo? EO Member internal order number. max. 16
characters:
alphanumeric
and special
characters.

Text! EO Free format text field for members' max 12
internal use. characters,

alphanumeric
and special
characters.

Act EO Account type: 1 character:
alphanumeric;

Agent, A,
Proprietary, P,
Designated Sponsor, D,
Liquidity Manager, Q,
Issuer, |

Liquidity Provider, L,
BEST Executor. E.

Date EM Date of the trade execution (available Depends on date | *
are only the current trading day and the | format chosen.
last four business days).

StlLoc EO Settlement Location. 3 characters,

alphanumeric.

StlAct EO Settlement Account. 1to 35
characters:
alphanumeric.
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Back Office Information Filter Field Group
Identifier Type Description Value / Syntax CT
TrdTyp EO Type of Trade: max. 3 *
Xetra trade XP, characters:
Xetra BEST trade XB, alphanumeric.
Xetra Midpoint trade XM,
OTC trade OTC,
External trade EXT.
TrdNo EO Exchange trade number. max. 7 digits:
numeric.
Cpty EO Member ID of the counterpart of the max. 5
trade. characters:
alphanumeric.
ExeclD EO Member ID of the BEST Executor the max. 5
order has been sent to within Xetra. characters:
Counterparty for CCP OTC Trades. alphanumeric.
NetTyp EO Netting Type: 1 character: *
alphanumeric;
Order Level O,
Bilateral Aggregation A,
None Blank.
1.Note for following fields: MIOrdNo, Text:
Context menu available if specified in the Preferences window.
Time Field Group
Identifier Type Description Value / Syntax | CT
Min EO Lower boundary of entry time of the time HH:MM:SS
frame for the filter. or H:M.
Max EO Upper boundary of entry time of the time HH:MM:SS
frame for the filter. or H:M.
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Yield Field Group
Identifier Type Description Value / Syntax CT

Min EO Lower boundary of yield (only for 2 digits, 4
bonds traded on price basis with yield | decimals
calculation method ‘I'). numeric.

Max EO Upper boundary of yield (only for 2 digits, 4
bonds traded on price basis with yield | decimals
calculation method ‘I'). numeric.

Maturity Field Group
Identifier Type Description Value / Syntax CT

Min EO Lower boundary of maturity date for the | Depends on date | *
filter (only used for bonds and basis format chosen.
instruments, ignored for warrants, and
equities).

Max EO Upper boundary of maturity date for the | Depends on date | *
filter (only used for bonds and basis format chosen.
instruments, ignored for warrants, and
equities).

Buttons
Identifier Description

oK Retrieve the selected data and close the Back Office Information Filter

window.
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Buttons
Identifier Description
Apply Apply the selected filter criterion to the Back Office Information window and

leave the Back Office Information Filter window open.

Cancel

Close the window without further action.
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4.4.10 Trade Maintenance Window

Description

Functionality

The Trade Maintenance window allows a user to modify certain trade details.

I'C Trade Maintenance

Window Help XETRA

IECEIE)
Instrurnent
BUY FiM ||DrRe ||s3s000 | |DEODDS3S0003

Trade

TrdNo: [ss00008 chty: CCFFR

Pre: 101,000 Time: 145444 | cur EUR

ity 100 | Date: 07.02.2008 Mktvial: |10.100,00

TraType: [xp NetTyp: | OTCTrdTime: '

OTCTrdFlgs:

Order

Orderhlo: 0000277163275 | Member. ABCFR | Trader: [ATROO4

MIOrdNo: [TRADE MAINTAIN Text: TRADE MAINT | et P

ExeclD; |

Seftlement

StiDate: 14.02.2008 | stamt 110.100,00 | Accrnterest

StiCode: ovP | sticur: |EUR AccrintDays:

KvNo: |7105 | cptykuno: 8501

StiLoc: [oBC | constiLoe: '

Stiact: [1000 | Cptystiact 3501

OK ] [ Apply I [ Cancel
Figure 4.44:Trade Maintenance window.
The following fields can be modified, all other fields are display only:
. The user can modify the member internal order number, the text, the settlement loca-
tion and the settlement account.

. The user can also modify the account field, but neither changes to 'D' (Designated

Sponsor) or 'Q' (Liquidity Manager) for OTC trades, nor changes from and to 'E' (BEST
Executor), 'I' (Issuer), nor 'L’ (Liquidity Provider) are supported. Account modifications
for Xetra BEST trades are not allowed. If the account type is changed to a value, which
is in combination with the netting type not allowed for the member, the modification will
be rejected by the system and result in an error message.

If the post trade anonymity (PTA) is switched on and it is a non-member OTC trade Cpty,
CptyKVNo, CptyStlAct and CptyStlLoc will contain only generic segment-configurable strings.

Trade modification is not supported for trades in basis instruments or for historical and

external trades. All fields are display only in this case.
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Menu
Menu Bar Item Description Short Cut
Window Save Settings Save the current window settings. Ctrl+S
Clear Settings Clear the saved window settings.
Print... Open the Print window. Ctrl+P
Close Close the window without further action. Shift+F4
Help On this window... | Open the Help window. F1
Window
Instrument Field Group
Identifier | Type Description Value / Syntax | CT
Buy/Sell D Buy or Sell status of the selected
executed order (disabled).
Exch D Exchange at which the instrument is 3 characters:
being traded. alphanumeric.
Instrument | D Instrument short name, max. 5 *
field characters:

alphanumeric

or
Wertpapierkennnummer,

or *
max. 9
characters:
alphanumeric,

or
ISIN.

or *
12 characters:
alphanumeric.
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Trade Field Group
Identifier | Type Description Value / Syntax CT

TrdNo D Exchange trade number.

Cpty D Member ID of the counterpart of the
trade. Field will contain only a generic
segment-configurable string if post trade
anonymity (PTA) is switched on and if itis
a non-member OTC trade.

Price D Price of the trade.

Time D Time of the trade.

Curr D Currency (trading currency for
instruments listed per unit, denomination
currency for instruments listed in
percentage).

Qty D Quantity of the trade.

Date D Date of the trade.

Mkt\Vall D Market value of the trade.

TrdTyp D Type of the trade:
Xetra trade, XP,
Xetra BEST trade, XB,
Xetra Midpoint trade, XM,
OTC trade, OTC,
External trade. EXT.

NetTyp D Order Level Netting, O,
Bilateral Aggregation, A,
None. Blank.

OTCTrdTi D OTC Trade Time.

me

OTCTrdFl | D OTC Trade Flags.

gs?

1.Note for following fields: MktVal:
Blanked out for basis instruments.
2.Note for following fields: OTCTrdFIgs:
The usage of OTC trade flags is restricted to OTC trades of ISE members in ISE instruments.
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Order Field Group
Identifier | Type Description Value / Syntax | CT
OrderNo D Exchange unique order number. max. 13 digits:
numeric.
Member D Member ID (own side).
Trader D Trader ID (own side).
MIOrderNo | EO/ Member internal order number. max. 16
D characters:
alphanumeric.
Text EO/ Free format text field for members' max. 12 *
D internal use. characters:
alphanumeric.
Act EM/ | Account type: 1 character: *
D Agent, A,
Proprietary, P,
Designated Sponsor, D,
Liquidity Managet, Q,
Issuer, I,
Liquidity Provider, L,
BEST Executor. E.
ExecID D Member ID of the BEST Executor the
order has been sent to within Xetra.
Counterparty for CCP OTC Trades.
Settlement Field Group
Identifier Type Description Value / Syntax | CT
StiDatel D Settlement date of the trade.
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Settlement Field Group

Identifier

Type

Description

Value / Syntax

CT

Accrinterest

Accrued interest of the trade (only for
bonds).

StiAmt!

Settlement amount of the trade.

StiCode?

Settlement code of the trade:
DVP delivery versus payment.

AccrintDays

Accrued interest days of the trade (only
for bonds).

sticurrt

Trading currency (which is also valid for
settlement).

KVNol

Kassenvereinsnummer.

CptyKVNol

Kassenvereinsnummer of the
counterpart. Fields will contain only
generic exchange-configurable strings if
post trade anonymity (PTA) for the
instrument being traded is switched on
and if it is a non-member OTC trade.

StiLoc?

EM/D

Settlement location chosen by user.

3 characters:
alphanumeric.

CptyStILoc1

Settlement location of the counterpart.
Fields will contain only generic segment-
configurable strings if post trade
anonymity (PTA) for the instrument being
traded is switched on and if it is a non-
member OTC trade.

StlAct!2

EM/D

Settlement account chosen by user.

max. 35
characters:
alphanumeric.

CptyStlAct!
2

Settlement account of the counterpart.
Fields will contain only generic segment-
configurable strings if post trade
anonymity (PTA) for the instrument being
traded is switched on and if it is a non-
member OTC trade.

1.Note for following fields: StIDate, StlAmt, StICode, StICurr, KVNo, CptyKVNo, StlLoc, CptyStlLoc, StlAct, CptyStlAct:
Blanked out for basis instruments.
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2.Note for following fields: StlAct, CptyStlAct:
Combination EUR as settlement location and 99999 as settlement account cannot be modified.

Buttons
Identifier Description
Supmit Submit the changes and close the Trade Maintenance window.
Apply Apply the changes and leave the Trade Maintenance window open with the

entered data.

Cancel

Close the window without further action.
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4.4.11 Trade Information Window

Description

Functionality

The Trade Information window displays a trader's own execution confirmations.

EBMW - 519000 - FFM - Trade Information

XETRA

Window Trade Select Columns Help

[BWils2e |y ERERDRE |9
Exch: [FFM O Profile @ Instr ) InstrGrp B F e
E:Inﬁr WHN ISIN Name | Exch Curr |Gty Prc OrderNo NetTy

|_Time  Member | Trader | Text MIOrdNo |
S|EMvy| 519000 DE0005190003 |BAY. MOTOREN WERKE AG |FFM |EUR | 20/ 1.415,00 14:26:04 ABCFR iATF\’GM |

S EMW 519000 DEDODOS180003 | BAY. MOTOREN WERKE AG |FFM |EUR | 50 1.41500 14:24:40ABCFR i.’\_T_RUU_-ﬂ_
0005180003 BAY. MOTOREN WERKE AG | FFM

0000277163271 | o
0000277163269

BV 519000 DEO00S19001 MOTOREN WEf . 00 1.41 ATRO0A
BNV 519000 DEODD5190003 |BAY. MOTOREN WERKE AG|FFM | 400/ 1.415,00) 14:15:23ABCFR _|ATROD4
|BMVY| 519000 \DE0005190003 |BAY. MOTOREN WERKE AG |FFM _|EUR | 100/ 1.417,00( 14:15:07/ABCFR_|ATROD4

00027716
0000277163428 |
0000277163425

~ S/BMW 519000 DEOO0S180003 | BAY. MOTOREN WERKE AG |FFM_EUR | 100 1.418,00/ 141507 ABCFR _|ATROD4 0000277163426 |

IB  |BMW (619000 DEODDS180003 |BAY. MOTOREN WERKE AG |FFM |EUR | 100/ 1.418,00/ 14:15:07/ABCFR [ATROD4 | 0000277163427 5.
< >
A_ccBuyGw AvaBuyPrice AvgSellPrice ArcSellCty W]

Clear

FFM | i/ 00000 SUCCESSFUL COMPLETION

Figure 4.45:Trade Information window.

The Trade Information window displays execution confirmations for on-exchange and Xetra
BEST trades. Traders can see their own execution confirmations; senior traders can also see
confirmations of other traders in their subgroup. The information is sorted according to the
execution time. The latest execution confirmation is always shown on top of the list.

The user can select the main filtering criterion in the Quick Filter field group. He can either
choose a profile (the default profile will be displayed when choosing the profile radio button),
an instrument group, or an instrument. The InstrGrp radio button in the QuickFilter field group
is disabled if the user is logged into the Xetra Frankfurt 2 exchange. If an instrument is
selected the context menu contains the instruments of the static part of the default profile. The
user has to enter an instrument group or an instrument in the Instrument entry field before
inquiry. Hitting the Enter key or clicking on the Inquire icon applies the filter criterion. However,
if the filter criterion is empty, clicking Enter will retrieve all own trades of the user. If the senior
trader likes to display the trades of the traders of his subgroup, he has to use the Filter
window.

All extended filter criteria will be reset to empty when the Quick Filter field group is used. If the
filter window is opened again after having filtered via the Quick Filter, the instrument,
instrument group, or profile and the exchange will be shown in the filter window.

Via the Trade Information Filter window which can be accessed by clicking Filter... in the
Select menu the displayed execution confirmations can be filtered according to various
criterion, e.g., time frame, instrument, exchange, etc.

The sum and the average price per order book side for a selection of execution confirmations
for one instrument can be calculated. The Calculate button is enabled, either if only one
instrument is filtered or if only execution confirmations of one instrument are selected.
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Menu
Menu Bar Iltem Description Short Cut
Window Save Settings Save the current window settings. Ctrl+S
Clear Settings Clear the saved window settings.
Sort... Open the Sort Table window.
Eind... Open the Find Table window. Ctrl+F
Print... Open the Print Table window.