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1 Overview

ASX Trade24 is the ASX’s proprietary trading platform that supports ASX 24 markets and products. ASX
Trade24 operates on a 24/6 basis, offering debt, equity index and commodity products and a full suite of
trading/order management functionalities.

The ASX Trade24 Administrator's Guide provides Participant administrators with information on the full
suite of ASX Trade24 non-trading functionalities and access methodology.

The ASX Trade24 Developer's Guide — FIX Specification contains the relevant technical details which
allow third party applications to connect and interact with ASX Trade24.

The ASX Trade24 Developer’s Guide — Markets & Functionalities provides information on the functionality
and behaviour of ASX Trade24.

Developers should utilise these documents in tandem during the design, validation and implementation
stages of Application Program Interface (API) deployment.

1.1 Support

The ASX Market Access team operates a “service desk” style support centre for the customers of the
ASX. ASX Market Access provides support coverage during business hours of 08:00 to 18:00 (AEST)
with after hours support and escalation via the ASX Trading Operations and Markets team.

Any questions in relation to ASX Trade24 should be directed to ASX Market Access:

Email: MarketAccess@asx.com.au
Tel (Dom): 1800 663 053
Tel (Int): 61 2 9227 0372

e T TR S
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2 User Configuration

ASX Trade24 supports three unique user profiles:

Generic Firm Manager (GFM) — dedicated administrative user
Trading Profile - dedicated order entry only or order entry and market data user
Market Data Profile — dedicated market data user

Participants can obtain the new user configuration request form by contacting Market Access

2.1 Generic Firm Manager (GFIM)

The GFM profile provides Participant access to ASX Trade24 administrative functionalities.

Key Features:

Participants may request multiple GFM users whereby each GFM controls a group of ASX Trade24
Gateways based on business requirements;

Each GFM is responsible for the management and configuration of ASX Trade24 Gateway Limits,
Accounts and Shared Order Group (SOG) (Gateway Configuration);

The GFM is responsible for Participant Firm-wide settings (Account Administration and Risk
Management activities) performed via an Administrative Terminal;

GFM cannot be segregated at the Participant Firm-wide settings level (i.e. each GFM have access to
all Accounts, Reports and Risk Management functionalities for the Participant);

The GFM Profile does not have trading rights configured and cannot access Trading/Market Data
functionalities.

Participants cannot access the GFM via an API connection.

2.2 Trading ID

The Trading ID enables a Participant application connection to an ASX Trade24 Gateway for order
submission and market data purposes.

Key Features:

Unique identifiers for Participant trading access to ASX Trade24;

May subscribe to market data, ASX Trade24 Messages and submit orders to the prescribed Markets;
Cannot perform Risk Management and Account Administrative activities;

Trading ID access is restricted to the designated ASX Trade24 Gateway (i.e. one Trading ID per ASX
Trade24 Gateway).

2.3 Market Data ID

The Market Data ID enables a Participant application connection to an ASX Trade24 Gateway for market
data purposes.

e R TR
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Key Features:

Unique identifiers for Participant market data access to ASX Trade24;

May subscribe to market data and messages from ASX Trade24;

Cannot perform Risk Management and Account Administrative activities;

Market Data ID access is restricted to the designated ASX Trade24 Gateway (i.e. one Market Data ID
per ASX Trade24 Gateway)

T T e
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3 Gateway Configuration

ASX Trade24 supports two types of Configurations:

e ASX Trade24 Gateway
e Administrative Terminal

3.1 ASX Trade24 Gateway

The ASX Trade24 Gateway Configuration has been designed to facilitate Participant trading access via a
Trading ID. Each ASX Trade24 Gateways will be configured with a unique Trading ID and a single GFM
which enables these users to access the ASX Trade24 Gateway.

The Trading ID enables the ASX Trade24 Gateway to connect to the host, at which point a Participant
may logon to the ASX Trade24 Gateway using the supplied credentials and gain access to ASX Trade24.
The GFM can be used to logon to ASX Trade24 Gateway, via pcAnywhere™ to perform Gateway
Configuration real-time and without interruption to trading service.

3.2 Administrative Terminal

The Administrative Terminal has been designed to allow Participants to access Global Account
Maintenance, Risk Management P&L and Reporting functionalities on a standalone basis. Whilst it is
necessary for the GFM to perform locally based Gateway Configuration on each individual ASX Trade24
Gateway, the Administrative Terminal provides a dedicated point of access to Participant level
administrative functionalities available on ASX Trade24.

The Administrative Terminal cannot facilitate trading access.

. R TR
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4 Participant Access to a ASX Trade24 Gateway

4.1 Trading Access

The ASX Trade24 Gateway operates as a “dark datacenter” gateway whereby the Trading ID
automatically establishes connection to the Host independent of the Operating System. A Participant may
connect a Qualified® Application to an ASX Trade24 Gateway, upon connection to the Host, using the
supplied credentials (Trading ID + Password), to gain market data and trading access to ASX 24.

Participants can disable trading access of a Trading 1D by:

e Disable global accounts permitted for the Trading ID (reducing the Volume per Order value of the
instruments to zero)

e Removing trading limits on the specific ASX Trade24 Gateway associated with the Trading ID using
the GFM user and remote access solution (pcAnywhere™)

e Verbal/written request to ASX Trading Operations and Markets from a Participant Trading Manager

A disabled Trading ID can be reinstated intra-day.

4.2 Administrative Access

Each ASX Trade24 Gateway has been installed with a pcAnywhere™ host license. Upon purchasing the
appropriate client license, a Participant administrator may remotely access an ASX Trade24 Gateway to
perform Gateway Configuration. As the trading connection is independent of the OS, administrative
access to an ASX Trade24 Gateway will not interrupt the existing trading connection to ASX Trade24.

A Participant can access all Participant level administrative functionalities (Account Maintenance,
Reporting and Risk Management) via the GFM user on an Administrative Terminal. Each Administrative
Terminal can support a single GFM user; therefore Participants that utilize multiple GFM users would
require a corresponding number of Administrative Terminals.

1 Applications connecting to ASX Trade 24 must satisfy the mandatory sections in the ASX Qualification Procedures

e R TR
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5 Non-trading Functionalities

5.1 Limits, Accounts and Trading IDs

ASX Trade24 provides Participants with a number of controls to manage trading access via a Trading ID.
Orders received by an ASX Trade24 Gateway are validated against a range of pre-defined parameters
prior to transmission to ASX Trade24. Orders that fail to satisfy pre-trade validations are rejected by the
ASX Trade24 Gateway.

Participants have access to:

e Host level Trading ID Maintenance (via ASX Trading Operations)
e Account Maintenance and Permissioning
e ASX Trade24 Gateway Limit Setting

511 Host level Trading ID Maintenance

Upon ASX approval for a new Trading ID, Participants may specify the rights of the new user at the Host
level as per:

e Market (SFE, NZFOE, CFD)
e Contract (AP, XT, BB, etc.)
e Trade/View rights

Contracts/Markets that have not been enabled (Trade and/or View) for a Trading ID will not be available
for trading and/or market data purposes.

Host level Trading ID maintenance requests require overnight processing by ASX.

512 Account Maintenance and Permissioning

A Global Account is a prerequisite to trading access through ASX Trade24 where each order is vetted
against both the validity and parameters of the attached account. Participants need to create global
accounts via Account Maintenance and permission the applicable accounts on the ASX Trade24
Gateways using the GFM user.

The Account Maintenance functionality allows a Participant to add, edit and delete global accounts for
trading purposes. Participants may access Account Maintenance via the GFM user on the Administrative
Terminal and can create multiple accounts for each market (SFE/NZFOE/CFD) based on
business/compliance requirements. Changes to global accounts are enforced on a real-time basis,
thereby allowing Participants to revoke/modify trading access intra-day.

Key features of ASX Trade24 Global Account functionality include:

Tradable contract controls

Volume per order controls

Warning messages as per soft limits (position limit + loss limit) via Risk Management Activities
Ability to create multiple accounts per Trading ID

Segregation of trading access as per business requirements

Real-time revoke/modify Trading ID order entry access.

. R TR
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Account Maintenance and Permissioning is the responsibility of the Participant. Where the Participant
does not have remote access to an ASX Trade24 Gateway, ASX may assist with the account permission
process via the Change Remote User Parameters request form. ASX recommends that a Participant
maintains remote access to each of its ASX Trade24 Gateways.

513 ASX Trade24 Gateway Limit Setting

The ASX Trade24 Gateway Limit is specific to each ASX Trade24 Gateway and its unique Trading ID.
Consistent with Global Accounts, the setting of appropriate limits is a prerequisite for user trading access,
providing Participants with additional controls at the individual ASX Trade24 Gateway/Trading ID level.

Key features of the ASX Trade24 Gateway Limit functionality includes:

Controls on tradable contract

Controls on tradable instrument type — Futures, Options and Spreads

Controls on volume per order

Controls on maximum price change — absolute change from last traded price or in its absence prior
settlement price

A Participant can access the ASX Trade24 Gateways Limit setting functionality via the GFM user. Limits
are applied on a real-time basis and can be administered without interruption to the trading connection to
the Host. The ASX Trade24 Gateway Limit setting is the responsibility of the Participant. Where the
Participant does not maintain remote access to the ASX Trade24 Gateway, ASX may assist with the Limit
setting process via the Change Remote User Parameters request form.

B R TR
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5.2 Order Purge

ASX Trade24 requires each new order to be tagged as Purge (P) or Retain (R) via tag 18 of the new
order FIX message. The Order Purge functionality allows Participants to determine the behavior of
working orders during technical disruptions to trading access.

A technical disruption to trading access is defined as a loss of connectivity between ASX Trade24 and the
ASX Trade24 Gateway.

Possible scenarios include:

ASX Trade24 Gateway hardware failure

ASX Trade24 Gateway software failure

Communication circuit/equipment failure between ASX Trade24 and the ASX Trade24 Gateway
ASX Trade24 outage

The Order Purge functionality will not be triggered by disruptions to connections between the ASX
Trade24 Gateway and the Participant Application.

In the event of a technical disruption, all working orders set to Purged will be cancelled by ASX Trade24
and all working orders set to Retained will remain working in the respective markets. A Participant should
consider carefully how they wish their orders to be managed in the event of a technical disruption.

5.3 Shared Order Group (SOG)

The SOG functionality allows a Trading ID to be designated to participate in selected shared orders via
SOG. Once a Trading ID is designated into a group/s, any Shared Order released within the designated
group will be displayed in the Trader Book of the Trading ID. Additionally, all trades executed for the
designated SOG will be disseminated as Confirmed Trades to its Trading ID members.

The SOG functionality is an effective mechanism to facilitate the aggregation of order and trade flow from
multiple sources. By mandating the SOG functionality across each Trading ID within the firm, Participants
can access (view and cancel) all orders via an ASX Trade24 Gateway that is a member of each SOG.
The SOG functionality allows a Participant to develop a Consolidated Order Management (COM)
Application that can provide firm wide order management, real-time risk management, and an audit trail of
all orders and trade for compliance purposes.

Key features of the SOG functionality include:

A consolidated and real-time order and trade feed ideal for risk management applications
Real-time cancellation of working orders via a Participant sourced application

Access to order and trade numbers for Exchange assisted order and trade cancellation request
Audit trail of firm wide orders and trades for compliance requirements

Participants should note that the SOG tag is not compulsory for new orders under ASX Trade24.
Implementation of the SOG functionality would require commercial agreements between a Participant and
its clients and vendors and cannot be enforced technically via ASX Trade24.

. R TR
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6 Administrative Maintenance

6.1 Account Maintenance

The initial creation of each trading account on ASX Trade24 is a two step process. The first step is at a
global account maintenance level and can only be undertaken by the Participant's GFM user. Global
account maintenance can be undertaken on any Administrative Terminal.

The second step is at the ASX Trade24 Gateway account maintenance level and can only be undertaken
by the designated GFM user. New trading accounts need to be permissioned on each relevant ASX
Trade24 Gateway and any subsequent changes are disseminated via the ASX Trade24 processes
transparent to the Participant.

6.2 Global Account Maintenance — Managing Account Details

This function can only be accessed by the GFM user. Accounts are added, edited or deleted under
Account Administration Activities in the AOEI Explorer.

{E AOEI Explorer
File Edit Wiew Help

M| 53|55

- lcon Legend
Greyed lcons have Pemission Denied

= &§ Reporting Activities P@ Account Administration Activities
Electronic AuditLog Report & Reporting Activities
Trading Activity Feview g Riisk. Management Activities
ADEldailysuramanry Trading Activities

ADEISPeriodicSumrmarny
ADEradedetail
ADEItradeslist

= ﬁ Rizk Management Activities
Account PEL

213 Trading Activities
MFOS Settings

6/12/2003 12:42 PM

Logon to the Administrative Terminal as GFM user.

Click on Account Administration Activities.

Brings up Account maintenance dialogue, here accounts may be added, edited or deleted.

Highlight an SFE, NZFOE or CFD account and select one of the options on the right-hand side (add,
edit or delete).

PodPE
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Account Maintenance - [Account Selection] =] E3

5 File Wiew Window Help

=18 x|

A coount Loz Lirnit CTI| CH &pcougit Eerq_[lut - &I
iewable | Fozitions :

TEST1-MZFOE-SYCOM 25,000 1 H by Ny ﬁl
TEST1-GFE-SYCOM /%000 1 H ¥ ¥ e
TEST2-MZFOE-SYCOM 10,000 2 C by Ny
TESTZ-5FE-SYCOM 300 2 C by Ny
TEST3-MZFOE-SYCORM E50,000 4 C by e
TEST3-5FE-SYCOM E50,000 4 C kg b
TEST4-MZFOE-SYCOM 50,250 1 H by T
TEST4-SFE-SYCOM 200,000 1 H by Ny
TESTE-MZFOE-SYTCOM 50,000 1 H by T
TESTH-SFE-SYCOM 45,000 1 H by e -
TCOTC MIPEMNLC S ikd P YT =T Fl [N (] ()
: En

[Iniializing [1/3/00 [12.36 PM Y
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6.21 Add an Account

Account Maintenance [ADD)
File ‘iew Help
Fim - 8BC  Exchange - NZFOE  Market - SYCOM %d'ﬂ t
) CoOL
Account [D I Account CTI |-| vI fiomotll Waablo M T
Aggrega!e ID Account Houze Client IH vI Zero Dut Pasition [ [nstiments
Loss Limit Expiration D ate |Deu: a1, 2001 E it |
| Required. Enter the Accaunt [, | 4721498 | 2:32 PM o

The following fields must be completed:

Account ID: Enter a name for the account.

Aggregate Loss Limit: Soft limit. A message is sent to GFM ID when the maximum net long/short
position is reached. This is only a trading date limit, calculating P&L on the last traded price

Account CTI: Customer type indicator -> 1 represents house account; 2 and 4 represent client
accounts

Account House Client: H for house account. C for client account.

Account Viewable: GFM user will be able to view P&L of the account.

Zero Out Position: All positions back to zero at the end of each trading session.

Expiration Date: Date the account will expire.

Once these fields have been allocated values the Add Instrument button becomes active. Once the
account has been established, values for all contracts to be traded via the account must be added to
the account.

Eile
— Firm - ABC  Eschange - NZFOE  Market - SYCOM edd

Account Maintenance [ADD])

YWiew Help

Aeeount

fzeount 1D |432—-| At €1 IG AceountYiewatle: [T —
2, . Zern Dt Bastian - [0
qgregate ID— Account House Clent IEI Inetruments

Lozs Limit E xpiration D ate |Deu: 31, 200 Exil
| Walume Per [Aoggregate Loss - Base | Foreign Opening
nztrument | Currency Order et Sassion Loss Eul’r!enc_lrl Exchange Postian
guivalent |Rate
p [EE NZD0 i a a 0.o0 0.o0 1]
I |EM MZD a a a 0,00 0,00 1]
LN NZD0 a a a 0.00 0.00 1]
Tl M0 a a a 0,00 0,00 1]
T N a a a 0.on 0.on 1]

There are three fields in the Account Maintenance dialogue that require attention;

Volume per Order - Hard Limit. This is the maximum volume that can be traded per order. If the
volume exceeds this limit the order will be rejected.

Aggregate Net Session — Soft Limit. This is an aggregate net position limit at a commaodity level for
an account. Warning message will be sent to the GFM User via the Risk Management functionality.

Loss — Soft Limit. Maximum loss allowed for the contract.

Fields in the Account Maintenance dialogue that do not require attention include:

B R R
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= Loss — Base Currency Equivalent
= Foreign Exchange Rate — Rate set by Exchange
= Opening Position — Account position during trading session

6.22 Edit an Account

ccount Maintenance [EDIT]

File “iew Help
— Firm - ABC  Exchange - NZFOE  Market - SYCORM

Account Yiewable

Account 1D ITWSS.-“-‘-.EU Account CTI 1=
Aggregate |5ng|5|5 account Housze Client [ cepUuiislicn E
Lozg Limit
Yolume Per |Aggregate Loss - Base |Foreign Opening
Inztrument | Curmency Order Mat S ession Logs Eurrgngy Exchange Position
Equivalent |Fate
p |BE MZD 93,933 93,933 93,933 0.00 0.00 1]
- |EN NZD 99,993 59,993 59,999 0.00 0.00 0
[N NZD 99,933 599,933 599,993 0.00 0.00 0
T NZD 99,933 599,933 599,993 0.00 0.00 0
[T NZD 99993  [99993  [99.999 0.00 0.00 0

Changes to the account can be made from this window. Any changes made to the fields within the
account must be applied using the Apply Changes button.

623 Deleting Accounts

= Accounts can only be deleted if there are no open positions.
= Deletion will automatically set limits, rates and opening positions to zero, this will disable the account.
=  The account will remain in the system until it is removed by the exchange via maintenance activities.

2% Account Maintenance [DELETE]

File “iew Help
~ Firm - 88C  Exchangs - MZFOE  Market - 5YCOM %ED'P |
Leeountiewatles [ EhE
Account 1D ITWSS.-’-‘-.EE'I Account CTI 1= Eai |
4 . Zero it Pastion & il
agregate ||:| Account House Client [+
Less Limit Expiration Diate  (EYSSyREER
Inztrument | Currenic Wolume FPer | Agaregate Losz IEDSS - Hase E-:urerign Opening
Y | Order Met Sezsion MITSHCY REMANGS | Position
Equivalent |Rate
p|BE MZD 1] 1] 1] 0.0o 0.00 1]
[ |EN NZD 0 0 0 0.00 0.00 0
LN NZD 0 0 0 0.00 0.00 0
T NZD 0 0 0 0.00 0.00 0
TN NZD 0 0 0 0.00 0.00 0
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6.3 ASX Trade24 Gateway Maintenance — Accounts, Limits and Shared
Order Groups

ASX Trade24 Gateways account and limit maintenance are mandatory and must be undertaken for each
Trading ID. The Shared Order Group (SOG) functionality is not mandatory for ASX Trade24 users.

These functionalities can be accessed via the designated GFM on each ASX Trade24 Gateway.

631 Accounts Setup

Logon to the ASX Trade24 Gateway with the designated GFM.

Via the AOEI Explorer window select Trading Activities -> MFOS Settings. .

Under Account Setup, click on the Add button and select the account from the drop down list.
Click ‘OK’, and then ‘Apply’ at the base of the MFOS Settings window.

PownpE

632 Limits Setup

Logon to the ASX Trade24 Gateways with the designated GFM.

Via the AOEI Explorer window select Trading Activities -> MFOS Settings. .
Under Limit Setup, click on the Add button and select the Instrument from the list.
Select the Instrument Type, Volume Per Order and Max Price Change values.
Click ‘OK’, and then ‘Apply’ at the base of the MFOS Settings window.

apOdE

Trading limits are applied to:
= Tradable Instruments: Listed instruments the Trading ID is allowed to trade (i.e. AP, XT, YT etc.).

= Instrument Rights: Instrument rights must be assigned to the Trading ID as per Futures, Options and
Spreads (FOS). A different limit can be set for each instrument type within the same instrument; e.g.
1,000 lots in YT Futures, 100 lots in YT Options and 500 lots in YT Spreads.

=  Maximum Volume per Order: This is a hard limit for Trading ID’s. Breaching this limit will result in
order rejection.

= Maximum Price Change: The number of ticks that a price for a new order can be set away from the
last traded price. This is a hard limit on the ASX Trade24 Gateways. Breaching this limit will result
in order rejection.

633 Shared Group Setup

Logon to the ASX Trade24 Gateways with the designated GFM.

Via the AOEI Explorer window select Trading Activities -> MFOS Settings. .

Under Shared Group Setup, click on the Add button and select the Shared Group ID from the drop
down list.

4. Select the Shared Group ID from the drop down list and click the Add button.

5. Click ‘Apply’ at the base of the MFOS Settings window.

wnNE
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MFOS Settings
File  Help
Limit Setup
Instrument [0 Tepe | Wolume Per Order © Max Price Change
A 9939 9939
IR FOS 3353 3353 Al
Ancount Setup Shared Group Setup
Account 1D Shared Group 1D
0DES1 1
2

~adad 2ad
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1 Reporting Activities

ASX Trade24 Reporting Activities functionality allows users to generate and view the existing and
standard trading-related reports. Users cannot export or send reports to printers via the Reporting
Activities functionality. To access Reporting Activities from the AOEI Explorer, users must select
Reporting Activities, ASX Trade24, and then the desired report. This will produce the Print Report
Dialogue.

Users may generate the reports for previous trading sessions if the session data is still available for this
purpose at the exchange. These reports do not consolidate multiple sessions’ worth of data, with the
exception of the Periodic Summary Report, which summarizes data over multiple days.

Each Trading ID may generate a report on the corresponding ASX Trade24 Gateway and has access to
market data and trade and/or order for the particular Trading ID. The GFM may generate reports on each
ASX Trade24 Gateway (Trading or Administrative) and has access to market data and all trade and/or
order for the firm.

Users may access the following reports:

Daily Trading Summary Report
Trade Detail Report

Trades List Report

Trading Activity Review Reports
Electronic Audit Log report
Periodic Summary Report

Report samples and field definitions are available under Appendix A.

T T e
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8 Risk Management Activities

ASX Trade24 Risk Management Activities functionality allows the GFM user to view current account
positions and to apply theoretical market movement scenarios to evaluate the effect of potential market
movements. GFM users can also receive Limit Warning messages relating to individual accounts’
position and dollar value limits specified during account maintenance.

GFM users can access:

Account Summary
Instrument Summary
Contract Summary

Limit Warning Messages
Theoretical P&L

Sample summary screen and field definitions are available under Appendix B

T T e
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9 Appendix

9.1 Appendix A — Sample Reports and Field Definitions

911 Daily Trading Summary Report

The following is an example of the Daily Trading Summary Report printed to the window:
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Tuchange:  SFE

=] E3

Located at the top of the report is the current date (in the format DD/Mmm/YY), the time at which the
report was run (in the format HH:MM:SS am/pm), the page number and the total number of pages, as
well as the Report ID (101). The following fields may be located on the above report:

Firm
Trader
Session
Trading
Market
Exchange

Instrument Name

Month

Previous Settle Price

Open

High

Low

Margin Last
Margin Ask
Margin Bid

- This is the Firm short name.

- This is the Trader short name.

- This indicates the session number.

- This indicates the current trading day for this report.

- This indicates the market short name.

- This indicates the exchange short name.

- This is the Instrument long name.

- This lists all the valid trading months for the instrument. This field will also

display the year in the format YY.

- This field indicates the previous day’s settlement price.
- This field indicates the opening price.

- This field indicates the session high price.

- This field indicates the session low price.

- This field indicates the last traded price.

- This field indicates the best ask price.

- This field indicates the best bid price.

T RN e
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Volume - This field indicates the total volume traded.

Change From Settle - This field indicates the change of the last traded price to the prior day’s
settlement price.

Total Volume - This field indicates the total volume traded for the instrument.

T T e
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912 Trade Detail Report

The following is an example of the Trade Detail Report printed to the window:

@
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Located at the top of the report is the current date (in the format DD/Mmm/YY), the time at which the
report was run (in the format HH:MM:SS am/pm), the page number and the total number of pages, as
well as the Report ID (102). The following fields may be located on the above report:

Firm

Trader
Session
Trading Date
Market
Exchange
Contract
Trans Number

- This is the Firm short name.

- This is the Trader short name.

- This indicates the session number.

- This indicates the current trading day for this report.

- This indicates the market short name.

- This indicates the exchange short name.

- This indicates the contract long name.

- This field indicates the automatically assigned transaction number for the
buying account.

Account - This field indicates the trading account specified in the order.

CTI# - This field corresponds to the customer type indicator.

Comment - This field indicates the comment.

B/S - This corresponds to the buy/sell indicator.

Trade Type - This indicates the trade type.

Trade Status - This indicates the trade status.

Trader/Operator - This field indicates the trader and operator identifier for the ask/bid order.
Price - This indicates the price at which the trade occurred.

Volume - This indicates the volume of the trade.

Order Time - This indicates the time at which the ask/bid order occurred. This appears in

Ex Order Time

Deal #

the format HH:MM:SS.

- This indicates the exchange time at which the ask/bid order occurred. This
appears in the format HH:MM:SS.

- This indicates the automatically assigned deal number for the trade.
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B/S

Firm
Volume
Trade Time

Ex Trade Time

Total Sold
Bought

This corresponds to the buy/sell indicator for the opposite firm.

This is the opposite firm short name.

This indicates the volume of the opposite firm’s bid/ask.

This indicates the time at which the trade occurred. This appears in the
format HH:MM:SS.

This indicates the Exchange trade time. This appears in the format
HH:MM:SS.

This indicates the total volume sold.

This indicates the total volume bought.
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913 Trades List Report

The following is an example of the Trades List Report printed to the window:

A

23-Tun-03

Tof 1+ Total52 100% 52 of 52

» o] & [ =

124750
FaportId : 103

Trades List Report

Trder  MAC

Trodng Dota:  t3Junb®
Duchonga:  iIFOE

Trade Trude
Ztotur Trpas

Duol# Trude ExTrode Frice
Tim + Tima

CTI# Comment Tronc.
Humbar

Eurnr Trader( Firm CTIH

Aestd

Sulling
Aestd

1

Vartion 101

Comm et

Tranc.
Humbar

- (O] %]

Traderi{ Firm

Controct:  MEFOE-SY ¢ 0LI-EE-CFUT-1005T

MW SSAIM
21 S7AFM

WSS 07
w0t

w1
adl

1
e
24 S7ASFM
27 A240F
B2 AR
1oz
lod
1o

WS A5
21400
KIE TR

adl
wit
LY
LT
ot
w1

e
1o
1
e
Taid
1

2l 3R
e
a0 AR

EIEE
w1148
VRN
FEFOEEY ¢ 0M-EE-GFUT-1003E
R "
3 20
[ 10§
R 'y

S5O F0S5 a7
EEE Y T EE Y
anAIFM 2n0d]
R0SIFM 220 5]

w0
ot
wiGi
LT

e
Taid
1
123
FEFOE-IY ¢ 0L-EE-CFUT-1000E

G0 SP4dPR 175744
ER LI TR P T TR

LA
LY

wWECI|
1
FEFOE-IY ¢ 0L -EE-CFUT-10008T

R 63

R 6

SLSPM 193103 e

LT

TET?

SNASEM 173145 TEET?

FEFOEEY ¢ 0M-EE-GFUT-1000E

9 AGREFM IZA62E w91 waCH|

R i AGAIFM da6d) T e

FEFOE-ZY ¢ 0L-EE-CFIT-2000E

AT ¢ AEC
A ¢ ABC
A ¢ ABC
AT ¢ ABE
AR ¢ HYE
A ¢ ABC
WA ¢ ABC
AT ¢ AEC

A ¢ ABC

ABE

A ¢ ABC

A ¢ ABC

ER 21

A5SIFM 20551

LR 1 AT ¢ BT

Located at the top of the report is the current date (in the format DD/Mmm/YY), the time at which the
report was run (in the format HH:MM:SS am/pm), the page number and the total number of pages, as
well as the Report ID (103). The following fields may be located on the above report:

Firm

Trader
Session
Trading Date
Market
Exchange
Contract
Trade Status
Trade Type
Deal #
Trade Time

Ex Trade Time

Price

Volume
Buying Acct#
CTI#
Comment
Trans Number

Trader/Firm
Selling Acct #
CTI#

This is the Firm short name.

This is the Trader short name.

This indicates the session number.

This indicates the current trading day for this report.

This indicates the market short name.

This indicates the exchange short name.

This indicates the contract long name.

This indicates the trade status.

This indicates the trade type.

This indicates the automatically assigned deal number for the trade.

This indicates the time at which the trade occurred. This appears in the
format HH:MM:SS.

This indicates the Exchange trade time.
HH:MM:SS.

This indicates the price at which the trade occurred.

This indicates the volume of the trade.

This indicates the buying account number.

This field corresponds to the customer type indicator for the buying account.
This field indicates the comment made by the buying account.

This field indicates the automatically assigned transaction number for the
buying account.

This field indicates the trader and firm identifier for the buying account.

This indicates the selling account number.

This field corresponds to the customer type indicator for the selling account.

This appears in the format
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Comment - This field indicates the comment made by the selling account.

Trans Number - This field indicates the automatically assigned transaction number for the
selling account.

Trader/Firm - This field indicates the trader and firm identifier for the selling account.
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914 Trading Activity Review Reports

This function allows the operator to view all trades and orders that have been processed during the
session and to perform theoretical profit and loss calculations. If executed by a MFWSAdmin or
MFWSRsk User ID, all trades and /or orders for the firm are available for query. If executed by an
MFWSOper or MFWSTrdr User ID, then only the trades and/or orders for the trader will be available for
query.

B T R
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915 Trade Order Reports

When the user selects Trade Order Report, the following Selection Dialogue is displayed. This dialogue
permits the user to specify the criteria to be applied to the report.

£ Trading Activity Review
File Window Help

Z: Trade Oider Record Selection

Marketld |Exchangeld Seszzionld Tradingl ate s
SYCOM  [SFE 1 £/19/98
SYCOM  [SFE 1 B/22/98 loadData
SYCOM  [SFE 1 B/23/98 =
SYCOK  |SFE 1 E/24/98 =

 Trades * Trades & Orders " Orders

Select Criteria:  Contract Type: I vI Contract: I j
Statux: I -rI I_ ETDSS I_ .l':'l.DEI

Instrument; =] ™ Swesp [~ Shared

Select Range:

Starting Timne: I Ending Tirmne: I

Starting Order/Trade Murmber: | Ending OrdersTrade Mumber: I
Starting Price: I Ending Price: I
Starting Yaolurne: I E nding % alume: I

Select Participants:

Bup/Sel I - I
Opposite

Firmn: Account: Toeakn |7Firm: Account: Trader:
R | [17a [ | |
IF'rint the report to a window j
The repart will be printed to & window Window Styles |
Print Daone |

The Trade Order Record Selection Dialogue displays the selected report and enables the operator to
view the print job on the screen, or print the report to paper. The following fields appear on the above
dialogue:

Market ID - This indicates the market identifier

Exchange ID - This indicates the exchange identification code.
Session ID - This is a system-generated session id.

Trading Date - This is a system-generated date.

Load Data: This button will load data for the Market ID/Exchange ID/Session ID/Trading Date
selected by the user.

Trades - This option button allows the operator to specify only trades are
requested.
Trades & Orders - This option button allows the operator to specify both trades and orders.

T RN e
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Contract Type
Status
Instrument
Contract

Cross
AOEI
Sweep
Shared

Starting Time
Ending Time

Starting Order/Trade Numbe

Ending Order/Trade Number

Starting Price
Ending Price
Starting Volume
Ending Volume
Buy/Sell

Firm
Account
Trader

Opposite Firm
Opposite Account
Opposite Trader

ASX Trade24 Participant Administrator Guide

This option button allows the operator to specify only orders are
requested.

This combo box allows the operator to specify a contract type.

This combo box allows the operator to specify the status.

This combo box allows the operator to specify the instrument.

This combo box allows the operator to specify a contract. (NOTE: if
contract is specified, then Contract Type and Instrument are disabled).
This check box allows the operator to request cross trades and/or orders.
This check box allows the operator to request AOEI trades and/or orders.
This check box allows the operator to request sweep trades and/or
orders.

This check box allows the operator to request shared trades and/or
orders.

This entry field allows the operator to specify the starting time.

This entry field allows the operator to specify the ending time.

- This entry field allows the operator to specify the starting order
and/or trade number.

- This entry field allows the operator to specify the ending order
and/or trade number.

This entry field allows the operator to specify the starting price.

This entry field allows the operator to specify the ending time.

This entry field allows the operator to specify the starting volume.

This entry field allows the operator to specify the ending volume.

This combo box allows the operator to specify whether the selected
participants are buyers or sellers.

This specifies the firm identifier and cannot be modified.

This specifies the account number for the firm.

This specifies the trader identifier. For a user belonging to the
MFWSTRDR or MFWSOPER NT group, this field cannot be modified.
This specifies the opposite firm identifier.

This specifies the opposite account number for the firm.

This specifies the opposite trader identifier.

There are 3 Trade Order reports generated:
. Trades and Orders (Report ID 106)

. Trades (Report ID 107)
. Orders (Report ID 108).

All the reports display a similar set of data. The following samples show each of the Trade Order

Reports.

T, TR RSN

ASX Market Access

o
27



Australian Securities Exchange ASX Trade24 Participant Administrator Guide
[4 | 4 | Tof1+ » | b | ol | %l@l |I3B°/e vl Taotak200 100% 200 of 200

27-Aarl00E 12:40:00F. EYDNLY FLUTURLS LUCEMSL Fars laf
Fagart T 11+ Trades and Orders Report arcion 101

Tide md Cvdaa oo

Sd=ugo Civmim

[T Cooum ¥

Enchmps Suaunr Musha Endiag iuhs Sur a5l
Smuon Sumung Fue Ending Fuce Fum

Cooum Trg= Sumung Tiew Endhag Tiem Aemun
Tihop Das  05Fab-| 998 Swmung Valuare Eadiag Valuas Tiada

Trach
Trme Droer
Tinee Corence|C Tanis
21098 |2 R SV VMR LT | 308 4ol 908 19401 2640
IIRE 1T Q6 ARM
WIIPE 1A 2TAM EVEVCORM-E LR | 9920 LIRE 1T 7 AR
4908 12401 29
WIIPE 1A 2TAM EVEVCOM-E LR | 992 H LIRE 1T 7 AR
LIRE 1T 7 AR
21798 |2l RBAM V- VOB LT 908 41908 14401 284
40908 1441 284
WIIPE 1A 204N EVEVCOM-E LR | 992 H LDRE 1T A0 AR
4908 12401 20
21298 12l S0 VSV S FLT- 1 4OBE 4ol 308 1301 504k
IIRE 1A S0 AR
21098 (2l S04 V- VOB LT 908 4908 19401 S04
4ol 308 1301 504k
HrITOE 2l S0AM YA TN L FUT-1 WOE L 4rl 908 1241 S04
4908 19401 S04
21298 (2l At VSV S FLT- 1 4OBE 4ol 308 1301 5 i
o908 11 ELA
21998 (2l Shhid V-V L FUT-1 908 eI 908 14401 S
401308 1301 564k
WINPT 1A EhAM EVEVCOMNECFUT- | 992 H IIRE 1A S0 AR
w1908 12401 S6AM
21298 |2l A VoV OB O TE-| 94 BHS 17500 4ol 308 13011 A
IIRE 1A S0 AR
2IT4E (2l AlA VA VO O TE | 09 EHOY | 00T 30T 12401 ADAM
4013008 1301 A0 Ai
WIIPE 1A AdAM EVEVCORNE COFTE-| 99 SH09 | 3500 IDRE 1200 AL A
IIRE 1A Al A
21298 (2l A VoSV OB L OFTE-| 94 BHY EIS0F 4ol 308 1301 A did
LIRE 1T AY AR
WIIPE 1A ABAM EVEVCOR-NE COFTE-| 99 SH09d000F LIRE 1T AY AR
el 908 19401 A

g

i)
B

g

=
=

i

=
-
e

g

K
F
&

=
-
=

i

K
F
&

g

K
F
&

i

o [ fu fe fo foo for foo i fon fon oo Jon oo

-
=

B T R
ASX Market Access 28



Australian Securities Exchange ASX Trade24 Participant Administrator Guide
% IS [=1 E3
4| 4 | Tof 1+ [ 2 | Ill l| %l@l IEBZ "I Totak 106 100% 106 of 106

2T-Aprl00E 12:43:1F EYDNLY FUTURLS LYCEANGL

Faport D |77 Trades and Orders Report Varronl0l

Tiede Reepane

Sdouon Cuwin

b Camum d

Exchmpe Simung Humha Ending Mumha Huy o Sdl
Sauan Suaung Fues Endiog Fue: Fum
Cooum Trpe Suaung T Endiog Tiax Acmum
Tieding D 05Feh-1 992 Simunp Valuee Endiog Valuee T

Tiade
Tro Drmr
Tinie L ararnscll Tirde
21708 124)] Hhdi
oI PE 1241 AGAM SV R A FUT-1 99T 2178 124 G
2118 (24 204
WIPRE 1200 2TAM EYEVC OB SCFLT- | 9980 WIS 1200 DA
2118 124 20
G708 1l A0 o R S FUT- 90 B 2178 24 20l
el PUE 1241 2BAM SV S FUT-1 995 2178 12411 2BAM
21708 1241 2B
LrITAE (241 i
4o PE 1241 A0A SV R L FUT-1 90 B 2178 (241 20
4308 1241 S0AM YV R S FUT-1 90 B 2118 (241 S0l
WIS 1201 S0AR
4ol 208 12411 S04 IV R S FUT-1 9987 2178 [24)] S0
WIS 1201 S0AR
oI TE 12l S0AM SV R L FUT-1 90 B 2178 (241 E0A
LI 78 (241 S0
2178 (2] St
<1308 1301 A S e LT | G0 o198 1201 G
IS 1240 AR
4ol 208 12411 ShAM IV e S FLT- 99 B 21708 [24)] Shdid
IS 1240 AR
w118 |24l SGAM SV R LT 09EE 2178 (241 ShA
LI TAE (241 i
oI PE 121 A SV R COPTE | OB 0 50T 2178 (241 ALAM
2rITE 124 Al
WIRE 1200 A0AR EYEVC O NECOFTE- I AEH0 9 | S00C WIS 1201 A0AR
2178 124 Al
G178 12l Addrd o R L O TE- $OBHI | 350 2178 (241 ALAi
2rITAE 124 AL
41108 124 Abd YV R B COFTE-| $OEH 0 150 Ll T8 (241 Abdid
WIINE 1201 AdAR
Lo B8 1240 ARAM YoV (R L OFTE-| SUEHD 00 00F 2178 1241 DA

ZEZEEEEER
a5 [ [ ||

2
i

i

2
i

5

=z
E3

5

B
=

3

B
E3

i

B
=

i

2
i

5

T T e
ASX Market Access 29



Australian Securities Exchange

ASX Trade24 Participant Administrator Guide

1af3

27-Apr-l00E 12:54:521F

FapareIDv 10

Tatal: 54 100% 34 of 94

>|>|| -| %|®|IEE% -]

SYDMLY FUTURLS LYC@0MG L Fows laf 2

Trades and Orders Report

Ohda R

Waran 10l

Sdouon Ciwmin

[T

Exchmpe
Smame
Canum Trp=
Ticdiog Dax

SVER
aY
1

05-Fch-1993

Cooum W

Susuop Humha
Suaung Pues

Endiag Mumha Huy o Sdl
Endiag Puss Fum
Endiag Tias Acmum,
Endiag Valuas Ticda

Suaung T
Sumuog Valum:

Teae

Tradc
Hunbgr

Tk
Tuis

Crder
Coraccll . Turic

AV EVCOR- BT FUT- | 998 H BNPRE 1201 2dAM

AV AV R FT- | 9080 RS | AR

SV VO CFUT- | 093 T 1IR3 A

fechgala T 0 Fata 1y RIS AL PRE 1| SR

S VT | 90EE IR |24 A

AV EVCOR- RO FUT- | 9980 BNPRE 120 ATAM

SVEVC R FUIT- | 99EH IPRE e AR

AV EVCOR- RO FUT- | 9980 BNPRE 120 ATAM

SVEVCOR R FUIT- | 998 E RS 1201 ABAM

SV VR | 09T LIR30 A BAM

SVE VR FTIT- | 99BE AL PRE 1| A ddid

SVE VR FTIT- | 99BE AL PRE 1| i

AW EWVCOR-RCFUT- | 9987 BNPRE 1201 S0AM

SVEVC R FUIT- | 99EH IPRE 1| S0k

SV VO CFUT- | 093 T 1IR3 A

SV EVCOR R FIT- | 99800 PRS2 S0AM

S VT | 90EE WIIOE 2] ] A

S Y T T | W RET UFLHEEE P HER

SVE VR FTIT- | 99BE AL PRE 1| i

AV EVCOR- BT FUT- | 998 H BNPRE 120 S3AM

SVEVC R FUIT- | 99EH PRE 1| S

VSV FUT- | 905 1IR3 FAM

SVEVCOR R FUIT- | 998 E RLRL TN VR LT

S VT | 90EE DIIOE | 2] S

AW EWVCOR-RCFUT- | 9987 BNPRE 120 S5AM

SVE VO E ST | 0 BR AL PRE 1| S

SWEWCOR BT | 93k BNPRE 120 AIAM

AWEWCOR BT | 9BH PRE 120 STAM

SV VT | 90EE LIR30 SBAM

SVENVCOR LT | 998k RS 120 SBAM

e [ foo [or oo foo | oo | foo (oo fun (oo oo

AVE VOB S OFTE- | SBHOH0 TS0 AL PRE 1| S

AW EVCOR - COPTE| 99BH0W 15001 BNPRE 1201 AdAM

Located at the top of the report is the current date (in the format DD/Mmm/YY), the time at which the
report was run (in the format HH:MM:SS am/pm), the page number and the total number of pages, as
well as the Report ID. The middle section of the report reflects the selection criteria used and the lower
section displays the following fields:

Trade Number

Trade Time
Contract ID
Volume

Price

Order Number
Order Time
Buy/Sell

Order Status
Firm

Trader
Account

CTI

Local Trade Time

Local Order Time

T, T LT e
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This field indicates the deal number of the trade.

This field indicates the date and Host execution time of the trade.

This field indicates the contract .

This field indicates the volume of the trade.

This field indicates the executed trade price.

This field indicates order number of the orders associated with the trade.

This field indicates the date and the Host receipt/update time of the order

This field indicates whether the order is a buy or sell

This field indicates the status of the order.

This field indicates the Firm ID associated with the order.

This field indicates the Trader ID with the order.

This field indicates the account associated with the order.

This field indicates the Customer Type Indicator associated with the account.

_ This field indicates the Trade Time converted into the local time of the
associated Exchange.

- This field indicates the Order Time converted into the local time of the
associated Exchange.
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9.2 Appendix B - Risk Management Summary Screen and Field

Definitions

921 Account Summary Window

The Account Summary Window appears as follows:

Account PEL Query
File “iew Optonz ‘window Help

Account Summary M=l B3

Account Lozz Limit Current Profit &nd | CTI | C/H | Account | Zerno Out | =
Loss Yiewable | Positions
1234-MZFOE-SYCOM 93,933,933,393 4243241 H T Ny
1234-5FE-5COM 93,999,999,999 oo 1 H Y Ny
ABCT-NZFOE-SYCOM 9,933,939 nooo1 H H H
ABCZ2-MNZFOE-SYCOM 100 noo 1 H e r
ABC2-5FE-SYCOM 1] noo A1 H Y
1]

Iritializing [6/26/58 [4:39PM

The following lists the available fields for the Account Summary Window:

NOTE: The fields displayed, and the order in which they are displayed on the Account Summary window,
may be determined by selecting Options from the menu bar and then selecting Options and the Account

tab.

Account - This displays the various account identifiers for the selected
Firm/Exchange/Market.

Loss Limit - This corresponds to the loss limit established for this account.

Current Profit And Loss - This displays the current overall profit or loss for this account.

CTI - This corresponds to the account’s customer type indicator.

C/H - This indicates whether the account is a House account or a Client account.

Account Viewable - This indicates the account is viewable by Trading ID.

Zero Out Positions - This will zero out the positions at the end of every day.

Note: To expand the detail for a specific account, double click on the selected line. The Instrument

Summary Window will be displayed.
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922

Account Summary Window Instrument Summary Window

The Instrument Summary Window is accessed by double clicking an account in the Account Summary
Window. The Instrument Summary Window will appear as follows:

Eile “iew Options Window Help

e
Instment Volume Per | Agaregate Met Loss Limit Current Percent Of Loz | Current Profit

] Sezsion Limit Position And Loss

121 BE-NZFOE-SYCOM 93333333 993393933 99999 9599 999 2 0.00% '

B CC-MZFOE-SYCOM  93.393.333 99933333 99,999,999.999 0 0.00%

B EM-NZFOE-SvCOM  93.393.333 99933333 99,999,999.999 0 0.00%

B || 4 NZFOESYTOM D 0 0 0 0.00%

HUY, B MzFoE-svooM D 0 0 0 0.00%

HU cnzFoE svoom D 0 0 0 0.00%

Tl o NzFOE-SvCoM D 0 0 0 0.00%

TE LW-MZFOE-SYCOM  93.393.333 93333339 99,999,999.999 0 0.00%

iE TI-MZFOE-SYCOM 93,333,339 93333339 99,999,999.999 0 0.00%
1]

| Iriitializing

[B/za/a8

[1:14PM s

The following lists the available fields for the Instrument Summary Window:

The fields displayed, and the order in which they are displayed on the Instrument Summary window may
be determined by selecting Options from the menu bar and then selecting Options and the Instrument

tab.

Instrument -
Volume Per Order -

Aggregate Net Session Limit

Loss Limit -
Current Position -

Percent of Loss Limit -

Current Profit And Loss -

Note:

This is the Instrument identifier.

This indicates the maximum volume per order allowed for an Instrument,
for this account.

- This corresponds to the maximum net long/short position allowed for an
Instrument, for this account.

This corresponds to the instrument loss limit set for this account.

This displays the current aggregate position of the account in a given
Instrument.

This displays the percentage of the loss limit for the account that is
currently used.

This displays the current profit or loss for the account within the specified
Instrument.

To expand the detail for a specific account/instrument combination, double click on the selected

line. The Contract Summary Window will be displayed.
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9.2.3

Contract Summary Window

The Contract Summary Window is accessed by double clicking an account/instrument combination in the
Instrument Summary Window. The Contract Summary Window will appear as follows:

Account PEL Query

File “iew Optionz ‘window Help

IS [=1 E3

Account Summary

12 Contract

Ac 1234-NZFOE-S5YCOM Instrument Summary O x|
Ins 1234-NZFDE-SYCOM BB Contract Summary M=l &

= 0] %]

Current Current Profit | Price |Last Bid| Last Last Delta | FMY

] Pasition And Loss Ask | Trade
AR CCy hZFOE-5COM-BB-CFUT-19380 2 2396 944 0 9272 9421
AR E: WZFOE-5vCOM-BB-CFUT-19382 a 0.00 5280 0 9280 9260
HuU LE- =
HU I |2 Total Position 2 P&L 23,96 Currency MZD FxX Rate 1.00
TE LO-MZFOE-5YCOM 0 0 1] 1] 0.00% n.0oo
TE LM-MZFOE-SvCOM 99,933,993 99933939 99.999,999.999 0 0.00% 0o
E TI-MZFOE-5vCOM 95,933,939 99933939 99.999,999.999 0 0.00%

1]

| Initializing

[6/23/5% [T17 FM 4

The following lists the available fields for the Contract Summary Window:

Contract
Current Position

Current Profit And Loss
Price

Last Bid

Last Ask

Last Trade

Delta

FMV

Note:

This is the Contract identifier.

This displays the current (net) aggregate position of the firm in a given
Contract.

This displays the current profit or loss for the account within the specified
Contract.

This corresponds to the price of the contract specified.

This corresponds to the last bid price for the contract.

This corresponds to the last ask price for the contract.

This corresponds to the last traded price for the contract.

This indicates the calculated delta value for the (options) contract
specified.

This indicates the fair market value for the (options) contract specified.

To perform theoretical market movements, double click on the selected line. The Theoretical
P&L Window will be displayed.
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The Theoretical P&L Window is accessed by right clicking a contract in the Contract Summary Window.
The Theoretical P&L Window will appear as follows:

ontract Theoretical Profit And Loss

— Starting % alues MZFOE-5YCOM-BB-CFUT-13380
Contract Total
Pozitian | 2 2
Profit &nd Lass | 2396 | 23.95
Last Bid | 0
Lazt &gk | 9272
— Theoretical Yalues HZFOE-SY'CORM-BB-CFUT-13380
Contract Total
Profit &nd Lass | 2396 | 23.95
Lazt Trade Price [T Liguidate Pasition
F Fate |1 .00
a | Reset | Exit |

The user may enter either:

Last Trade Price
FX Rate

OR
Liquidate Position

- This is a theoretical price on which P&L will be calculated.
- This is the theoretical foreign exchange rate on which P&L will be

calculated.

- This indicates theoretical P&L should be calculated based on the current
bid or ask (depending on current contract position).

The system will update Profit and Loss, based on the user’s entered values.
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