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About this Document

This document contains all the information you need to use CQG Trader.

You can navigate the document in several ways:
e Click a bookmark listed on the left of the page.

e Click an item in the Table of Contents.

e Click a blue, underlined link that takes you to another section of the document. To go
back, use Adobe Reader Page Navigation items (View menu).

If you are looking for a particular term, it may be easier for you to search the document for it.
There are two ways to do that:
¢ Right-click the page, and then click Find.

e Press Ctrl+F on your keyboard.

This document is intended to be printed double-sided, so it includes blank pages before new
chapters.

To ensure that you have the most recent copy of this guide, please go to the user guide page
on CQG’s website.

CQG Trader User Guide
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What's New in this Release

Trading in Units Versus Lots

Application_Name has been updated to allow trading by units instead of lots.

Trading in units is similar to trading in lots. The difference is that you can place large orders in
lots as one order in units.

For example:
<unit commodity="F.EP" lotsInUnit="10"/>

In this case, placing an order for 1 unit is the same as placing an order for ten lots. Notice the
Qty and QtyU fields on the Working Orders window:

Working Orders

| | | | |seis|aty| aqyu | symbol | Orderprice | Type | Order# Place Time
@ LEMKT  @= Buy @ 10 | 1  [EPU2 136825 LMT | 23153007 {7/18/2012 12:33 PM

To trade in units, you first need to enable units trading and upload an xml conversion file. See
“Units” in Display Configuration preferences on page 51.

For details about units trading, see “Trading Units Versus Lots” on page 69.

Also introduced in the version: OTE & P/L can be displayed as a percentage of the account
summary.

Save this sample xml file to your machine as a way to get started creating your own conversion
file.

Preferences

Added three additional notification options:

/| Notify when an order hasn't been 10 =
acknowledged in EEE
/| Notify when a market order hasn't been 13 =
filed in L

| Notify when an order hasn't been canceled in |10 [+ sec

Added a second option to fill mode:

Display strategy fills as strategies in exported fills report

About this Document
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Added Key Action Help (shortcut keys) profiles:

Trading Preferences

| Order & Position Settingsl Display Configuration | Order Placement | Not'rﬁcations| Key Action Help

Description | Key(s) | ~
Main:
Help F1 '
Sell Limit @ Best Offer Alt + Right Arrow -
CQG Trader Defaults -
CQG Trader Defaults

CQG Updated

oK || cance || mppy |

Related Documents

CQG Tradable Symbols
Symbology for Exchange-Traded Strategies
COG Order Type Matrix

CQG Trader User Guide
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Customer Support

Please contact your FCM for account-related information, such as order status, position, and
risk setup.

For assistance using CQG Trader, please contact CQG customer support. Support can be
reached by phone from Sunday, 2:30 p.m. CT through Friday, 5:00 p.m. CT. These hours also
apply to Live Chat.

United States 1-800-525-1085
United Kingdom +44 (0) 20-7827-8270

France +33 (0) 1-74-18-07-81
Germany +49 (0) 69-6677-7558-0
Japan +81 (0) 3-3286-6877
Russia +7 495-795-2409
Singapore +65 6494-4911

Sydney +61 (2) 9235-2009

E-mail websupt@cqgg.com 24 hours a day, 7 days a week.

If you have questions about CQG documentation, please contact the help author.

About this Document
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CQG Trader

CQG Trader is a powerful tool for quickly viewing market activity, placing orders, and managing
orders and positions.

To become a productive CQG Trader user, it is recommended that you invest some time in
learning and understanding how the tool works. This document provides the information you
need. Please note that the images are examples only and may look different from your system.

Please note that images are examples only and are meant to demonstrate and expose system
behavior. They do not represent actual trading situations.

Viewing Connection Status ]

You can check the status of your system connections at any time.
Click the CQG Trader icon on the status bar (bottom-right of your screen).

Normal

=) Connection status

Instrurment Metadata ak & gial deswess 0@ is normal,
Daka Server ab oot T g et o s normal,
Order Routing &k s sam mn Seew g is normal,

11:25:58 \\%

Issues
£) Connection status - 136201
Instrurnent Metadata ab FosliBepeio s - is unavailable,
Diaka Server ab o im0 s e mas e is unavailable,
Order Fouking at & s iime e mi Wi gy is normal,
Data Server at coueBelTE e e iz unavailable.  12:86:20 w

The status closes when you move your mouse away from the message.

You can set CQG Trader to display the dialog every time the connection status changes.

CQG Trader User Guide
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Changing Your Password

Your password must be between one and thirty-two characters and may include letters,
numbers, and spaces. Passwords are case-sensitive.

Choose Setup > Change Password. The Password Change window is displayed.
Enter your old password.
Enter your new password.

Enter the new password again.

ok wbd

Click Change. If you click Cancel, your password is not changed.

CQG Trader API

The CQG Trader API allows you to connect to CQG Trader using a COM interface. Once
connected, you have access to trade data, such as accounts, quotes, and orders and positions.

You can use the API in two ways:

e APl only: Add CQG Trader functionality to your front end. In this case, you log on to
CQG Trader programmatically and then use the API-defined interfaces and methods to
collect and work with CQG Trader data.

e CQG Trader + API: Incorporate your proprietary code using the CQG Trader front end to
expand existing CQG Trader functionality. In this case, you log on to CQG Trader as
usual, turn on access to the API, and start your program or script that uses the API.

To turn on the API, right-click the Quote Board title bar, click API, then click Enable
API.

For more information, please go to the APl website or view the samples and help files
(CQGTrader_Com_API.zip) at: ftp://OpenAPIl:k-rxERRdigxQ@ftp.cqqg.com/CQGT%20API/.

The API requires an enablement.

CQG Trader
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CQG Trader Window Components

Jog3apgug

The CQG Trader window is divided into three panes for:

ooo
ooog -
0000

Entering orders: Either the DOMTrader or the Order Ticket, depending on your
settings, is displayed on the left side of the window. Both allow you to monitor current
market activity and place orders quickly and easily.

Viewing quote data: The Quote Board, at the top-right of the window, allows you to
monitor data, such as open, close, and last prices.

Manadging orders and positions: Orders and Reports, on the bottom-right of the
window, allows you to track order activity and positions for all the accounts that are
available to the trader logged on.

Located at the top of the CQG Trader window, the menu bar provides access to Setup, View,
Orders, News, and Help functions. You can also right-click the Quote Board title bar to access
these options.

The Setup menu has options for changing your password and setting order and position,
display, order placement, and notification preferences.

The View menu has options for displaying the Orders & Reports pane, adding a
DOMTrader or an Order Ticket to your display, and opening the Messages window.

The Orders menu is used to access batch order entry.
The News menu provides access to the News window and preferences.

The Help menu has options for opening the About window, online help, a tradable
symbols list, a key actions list (keyboard shortcuts), and the CQG Trader APl webpage.

All of these components are described in this document.

CQG Trader User Guide
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Order Ticket

The Order Ticket is an order entry application that combines an order ticket with elements of
the DOMTrader.

The DOM area contains buy, volume, price, and sell columns.
Place orders using the buy and sell buttons.

In Order Placement preferences, you choose whether to display the Order Ticket or the
DOMTrader.

Adding an Order Ticket

Up to three Order Tickets can be added to the CQG Trader window.
To add an Order Ticket:
1. Click View.

2. Click Add OrderTicket view. |:| |:| |:| |:| D |:|

Wigw | Orders  Mews  Help

v View Orders & Reports
Add OrderTicket view I}

View Messages

CQG Trader User Guide
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Order Ticket Components

Title bar ooOoOo0oooo

The DOMTrader title bar displays the symbol and account number.

Learn how to change accounts

Symbol tabs 0000

The Order Ticket has a maximum of four tabs, so that you can monitor and trade more than
one symbol on a single ticket.

" EPZ0 ' Engzo | +

The tabs are color-coded:
Red (burgundy) tab = short [ [] [ []

Green tab = long 0000
Black tab = working order with no position

A thermometer representing the current market standing of the symbol as well as the symbol
are displayed on each tab. The thermometer is a graphic indicator of the current market
standing relative to its opening, high, and low prices. It shows the High to Last (Red), Low to
Last (green), and Open (yellow triangle) for that symbol for the current day. The close or last
price is indicated by the change of color from red to green. If the thermometer displays all
yellow, then data is either unavailable or incomplete.

Net change is displayed to the right of the tabs.
To see all of the tabs, then click and drag the dotted splitter line:

To add a symbol oatab Hooooo

With fewer than four tabs are in use, the next tab (+) is blank.
1. Click the blank tab. The tab displays the symbol of the previous tab.
2. Start typing a symbol. This field is displayed:

-
Symbal: EP

3. When you have finished typing the symbol, Enter. The tab displays the symbol.

Order Ticket
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To change the symbol on a tab
1. Click the tab.
2. Start typing the symbol. This field is displayed:

e
Symbol: EP
L

3. When you have finished typing the symbol, ENTER. The tab name is changed.

To remove a tab
1. Right-click the tab you want to remove.
2. Click Close tab.

Current working order, position, and OTE

The Order Ticket displays the current position and Open Trade Equity (OTE) or OTE +PL (closed
profits and losses for the day) for the selected symbol and account just below the tabs. If there
is no position for this account yet, the display says, "No position."

To the left of the position is the number of working buy orders. On the right of the OTE is the
number of working sell orders.

20 working buy lots, short, profit, 10 working sell lots:

20 51714 @ 212463 355,685.00

ooggooogd

10 working buy lots, long, profit, no working sell lots:

10 | L1124 @ 115977 279,825.00

Right-click the position details to reverse or liquidate the position.

L1134 @ 115897 - R
Liquidate This F‘n:-sﬂ:u:nnl} 00000000

Feverse This Position

CQG Trader User Guide
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DOM area

This area resembles the DOMTrader. [ [] [] [ DOM

e

110800 2091
110775 2326
110750 3326
1a72s 2314
11o700 83T

i oo I
2 119650 -.

® 119625 000
& 112600 5, .,

m
-
||
« 118550 5,00 [DTETR
-
-
119475 g0 e
-

I
I
S
- © 119525 4597 -
I
o
I

On the Order Ticket, however, you must use the buy and sell buttons to place orders; you
cannot drag and drop a price.

Order Ticket
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Buy and sell buttons

Click one of these buttons to place an order. Buttons are labeled with order details.

Buy
1

117850
LMT DAY

R

Order entry field

This field allows you to enter orders using your keyboard, including comments.

00 O 0O O O Display Configuration preferences] [J

55 ooooooo

Enable order comments in Display Configuration preferences.

CQG Trader User Guide
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Size buttons

The size buttons at the bottom of the Order Ticket allow you to change the quantity that is used
when you place orders. The quantity values are set in preferences.

1 I1I5I1I]I2I]I5I]I1I]I]

The entry box displays the current order quantity.

In increment/decrement mode:

e Click a button to add that number of lots to the order size (in the entry field). For
example, if the order size is 1, click 5 to change that size to 6.

e Right-click a button to subtract that number of lots from the order size.
e Right-click the order size to return to the default size.
In replacement mode:

e Click a button to change the order size to that number of lots. For example, click 10 and
the order quantity is 10.

e Right-click the order size to return to the default size.
e Set the mode in preferences. 0000000 0oo preferencesD ]
You can also type a number to override the default.

When trading in units, a U button is visible on the left of the size entry box. Click the button to
switch from lots to units.

= o]

125 1 || 5 || 10 20| 50

Units order size can include two decimal places.
Standard rounding is used. For example:
0.33*10 units = 3.3 = rounded to 3 lots
0.35*10 units = 3.5 = rounded to 4 lots

Price field

s [l

Either enter a price in the Price field or use the — and + buttons to increment and decrement
the price.

Go to Setup > Preferences > Order Placement and select Price Entry to view these
buttons.

Order Ticket
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) oo0oood
Order duration menu

GTD'tlﬁl“fszzmn d GTCOOODOOOO00000000000000,000000,0000000

DAY

e FOKO 000000000000000000000000000000000
000000000000

¥ aTD

. FOKOOOOOOOOOO0O000000000

Fok FAKOOOOOOOOO

ICBG DAY

ICBG GTC

DAY, GTC (good-till-cancelled), GTD (good-till-date), FAK (fill and kill), FOK (fill or kill), and
ICBRG (Iceberg) are the order duration options.

e DAY is the default. If a DAY order is unfilled at the close of the trading session, it is
automatically canceled.

e GTC orders are left open until canceled by the trader.

e GTD orders are left open until the close of the exchange’s trading session on the date
the trader specifies.

e FAK orders are used to buy or sell a quantity at a limit price. If the entire order is not
immediately filled, the remaining quantity is cancelled.

e FOK orders require that the entire quantity be executed immediately or the order is
cancelled.

e ICBRG orders are limit DAY or GTC orders that have both a total quantity and a display
quantity that is shown publicly on the order book. These orders must be enabled in
preferences.

Parked option

[parked D000000000000000

=t

The Parked checkbox allows you to place an order but not submit it to the exchange right

away. The settings for Duration and Fill are applied to the parked order(s) if the checkbox is
filled. If it is cleared, the order placed isn’t parked.

CQG Trader User Guide
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Stop management menu

% Stop-limitorder0 OO0 OO0D0O0OO0O0OO0O0ODOOO0DOODODOODOO Limit order
W SO
mmwtd Stoporder0 000 0000000000000 00000O000O0O0OO0O0
DOM Triggered Stop N000000000000000000000
DM Triggered Stop Limit

Stop, Stop Limit, DOM Triggered Stop, and DOM Triggered Stop Limit are the stop management
options that you can choose on this menu.

e Stop is the default. A stop order becomes a market order when the stop price is hit and
a stop-limit order becomes a limit order when the stop price is hit.

e Stop Limit orders allow the trader to set a difference between the stop price and the
limit price.

e DOM Triggered Stop and DOM Triggered Stop Limit orders behave like stop orders,
but are not triggered until the bid/ask quantity falls below the order’s trigger quantity
(DOM threshold). You must be enabled for these “smart order” types.

Offset field
ElE

If Stop Limit is selected on the stop management menu, then an offset field is displayed. Either
type the offset or use the + and — buttons to select the value.

Trailing management menu

Trade trailing limits or stops using this menu.

T
W Tra&;s iFF Triling limitO O O OO

Trailirng Lirnit
Trailing Stop Trailing stopd O O 00O
Trailing Lirnit & Trailing Stop

Trailing limit orders track the market and automatically adjust the price level position in the
exchange’s order book. For a buy order, as the best bid/offer/trade (depending on your
settings) moves up, your order moves up with it based on the trailing offset. When the best
bid/trade/offer trade moves down, your order holds. When the best bid/offer/trade matches
your order price, the order executes.

Trailing stop orders adjust their trigger price in concert to the direction of the market on a tick-
by-tick basis, initially trailing the market with the same distance to the market price when the
order is first placed. The trigger price of a trailing sell stop order automatically steps higher with
the market for each up tick, but does not step lower.

You must be enabled for these “smart order” types. 00000000 0smart orders

Order Ticket
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Manual fills button

You have the ability to enter fills manually for those trades that did not occur through CQG
Trader to be reconciled against the statement. All electronic and pit contracts can be entered.
Once the statement for the day is received, the manual fills are reconciled against the
statement and then permanently removed.

Click this button to indicate the next order you place is a manual fill: l]

In order to enter manual fills, go to Setup > Preferences > Order & Position Settings and
select the Enable Manual Fills check box.

Learn how to enter a manual fill

Special orders button 10
=
h el
BRET Bracket Mode

e OCO: A multi-part order. If one part of the order is executed, then all other parts are
cancelled.

e BRKT: A type of order-places-order (OPO) where filling, for example, a buy order
triggers a sell OCO - a profit target order and a stop loss order. If one of those orders is
filled, then the other order is cancelled.

You must be enabled for these “smart order” types.

Learn how to place an OCO order

Learn how to place a bracket order

Compression button 0oooooooonn

Ed

Symbols HUE, NGE, RBE, HOE, PLE, and NGH can be compressed, which means that ticks can
be viewed in a quantity different from the exchange default. The default value for compression
is five. Click the compression button to turn compression on and off.

Data is aggregated in the opposite direction of the market. Bids are aggregated down, and asks
are aggregated up. The daily high price is rounded up, and the daily low price is rounded down.

Actual ticks, and not compressed ticks, are used for the offset value for stop limit orders. Order
types are also determined by actual ticks.

Orders with fixed prices are visible.

CQG Trader User Guide
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Split Market tool
ogooon

Click this button to move from no compression to maximum compression. Right-click to move
the other way.

There are four compression modes:

No compression (default).

Compress to hide gap but show nearest best bid and ask prices: price rows are
hidden if they are between the price in DOM ladder below best bid and the price
above the best ask.

Compress to hide market gap: price rows are hidden if they are between the best
bid and best ask.

N

Compress to hide empty prices: price rows are hidden if they are between rows
with DOM values. All bids and asks are displayed without gaps.

This tool is displayed by default. To remove it, go to Trading Preferences > Order
Placement > Enable Split Market tool.

Cancel buttons oooono

These buttons below the DOMTrader grid are used to cancel groups of orders. The number of
orders that will be canceled by each button is displayed on the button in parentheses.

% Buys(1) ‘ % Sellsf) ‘ % All2) ‘ % Globali) | % Al Lig Al

e X Buys = cancel all buy orders for current symbol for this account.

e X Sells = cancel all sell orders for current symbol for this account.

e X All = cancel all orders for current symbol for this account.

e X Global = cancel all orders for all accounts

e X All/Liqg All: cancel all orders and liquidate all positions for the current account.

Go to Setup > Preferences > Display Configuration and select Enable liquidate and

reverse buttons to view the cancel buttons.
0o0o0ooon0dsSetuptd OO

CQG Trader User Guide
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Resizing Window Elements

The Order Ticket areas can be re-sized using the splitter bar between the DOM area and the
buttons.

Place your mouse cursor over the splitter bar, so that it becomes a two-sided arrow. Drag the
bar until you have the configuration you want.

Tidi a2
1a750 2391 Sell
11aT25 2412 - 10
3788 ] 119825
OISTR. + 115700 75" [T LMT DAY
® 110675 1967 - Buy 10
118825
s 1oosofiid ™ LMT DAY

o

+ 119600 5,174 -

SR ANCNETTY
LT 118550 5, —

LTI T - |—|—
9500 g5 [0

s - @Bid 119625

Order Ticket
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DOMTrader

Market transparency is vital for trading on the electronically-traded futures markets.
DOMTrader provides that market transparency as well as the order routing functionality traders
need.

The DOMTrader is comprised of a depth-of-market ladder that displays a range of bid and offer
prices; the best bid and offer with size; and trading tools, including order type selectors, buy
and sell buttons, quantity buttons, and cancel buttons.

In Order Placement preferences, you choose whether to display the DOMTrader or the Order
Ticket.

Adding a DOMTrader

Up to three DOMTraders can be added to the CQG Trader window.

To add a DOMTrader:
1. Click View. O O DOMTrader

2. Click Add DOMTrader view.

Wigw | Orders  Mews  Help

¥ | View Orders & Feports
Add DOMTrader view I:}

View Messages

CQG Trader User Guide
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DOMTrader Components

Some of the DOMTrader components are optional and are displayed based on the preferences
you have set up.

To check or change those preferences, click Setup on the menu bar, click Preferences, and go
to the Order Placement tab.

Title bar ooooooooo

The DOMTrader title bar displays the symbol and account number.

_'u?u:* - EPZO

Learn how to change accounts

Symbol tabs 5501

The DOMTrader has a maximum of four tabs, so that you can monitor and trade more than one
symbol on a single DOMTrader.

" Erz0 | ENQZO | +

The tabs are color-coded:

Red (burgundy) tab = short Doa0aEd

Green tab = long 000000

Black tab = working order with no position oo

A thermometer representing the current market standing of the symbol as well as the symbol
are displayed on each tab. The thermometer is a graphic indicator of the current market
standing relative to its opening, high, and low prices. It shows the High to Last (Red), Low to
Last (green), and Open (yellow triangle) for that symbol for the current day. The close or last
price is indicated by the change of color from red to green. If the thermometer displays all
yellow, then data is either unavailable or incomplete.

Net change is displayed to the right of the tabs. oooooooboooog

To add asymboltoatab UUOOOODOMN

With fewer than four tabs in use, the next tab (+) is blank.
1. Click the blank tab. The tab displays the symbol of the previous tab.
2. Start typing a symbol. This field is displayed:

s B
Symbol: EP O0+0000000000Enter
. |

3. When you have finished typing the symbol, ENTER. The tab displays the symbol.

DOMTrader
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To change the symbolonatab pgooooo
1. Click the tab.
2. Start typing the symbol. This field is displayed:

e
Symbol: EP
L

3. When you have finished typing the symbol, ENTER. The tab name is changed.

To remove a tab ooooo
1. Right-click the tab you want to remove.
2. Click Close tab.

Current working order, position, and OTE

DOMTrader displays the current position and Open Trade Equity (OTE) or OTE +PL (closed
profits and losses for the day) for the selected symbol and account just below the tabs. If there
is no position for this account, the display states "No position."

To the left of the position is the number of working buy orders. On the right of the OTE is the
number of working sell orders.

5 working buy lots, long, profit, no working sell lots: ooooooo0oon

5 L1009 @ 119050 479,050.00

No working buy lots, short, profit, 1 working sell lot:

51143 m 212457 47.350.00 ooon

Right-click the position details to reverse or liquidate the position.

Liquidate This Position I} gooooo
Reverse This Position

googog
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Order duration menu

DAY = |

v D&
GTC
FAkK
FOK
ICBG
ICBG

DAY
GTC

DAY, GTC (good-till-cancelled), FAK (fill and kill), FOK (fill or kill), and ICBG (iceberg) are the

order d

Stop

uration options that you can choose on this DOMTrader menu.

DAY is the default. If a DAY order is unfilled at the close of the trading session, it is
automatically canceled.

GTC orders are left open until canceled by the trader.

FAK orders are used to buy or sell a quantity at a limit price and if the entire order is
not immediately filled the remaining quantity is cancelled.

FOK orders require that the entire quantity be executed immediately or the order is
cancelled.

ICBRG orders are a limit DAY or GTC orders that have both a total quantity and a
display quantity that is shown publicly on the order book. These orders must be enabled
in preferences.

management menu

9

Stopr®

Stop Limit

¥ DO Triggered Stop

DO Triggered Stop Limit

Stop, Stop Limit, DOM Triggered Stop, and DOM Triggered Stop Limit are the stop management
options that you can choose on this DOMTrader menu.

Stop is the default. A stop order becomes a market order when the stop price is hit.

Stop Limit orders allow the trader to set a difference between the stop price and the
limit price. A stop-limit order becomes a limit order when the stop price is hit.

DOM Triggered Stop and DOM Triggered Stop Limit orders behave like stop orders,
but are not triggered until the bid/ask quantity falls below the order’s trigger quantity
(DOM threshold). You must be enabled for these “smart order” types.

DOMTrader
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Trailing management

Trade trailing limits or stops using this menu.

Te ﬂ
Traiffhgs Off
Trailing Limit
v DO Triggered Trailing Stop
Trailing Limit & DOM Triggered Trailing Stop

Trailing limit orders track the market and automatically adjust the price level position in the
exchange’s order book. For a buy order, as the best bid/offer/trade (depending on your
settings) moves up, your order moves up with it based on the trailing offset. When the best
bid/trade/offer trade moves down, your order holds. When the best bid/offer/trade matches
your order price, the order executes.

Trailing stop and stop limit orders adjust their trigger price in concert to the direction of the
market on a tick-by-tick basis, initially trailing the market with the same distance to the market
price when the order is first placed. The trigger price of a trailing sell stop order automatically
steps higher with the market for each up tick, but does not step lower.

You must be enabled for these smart order types.

Manual fills button

You have the ability to enter fills manually for those trades that did not occur through CQG
Trader to be reconciled against the statement. All electronic and pit contracts can be entered.
Once the statement for the day is received, the manual fills are reconciled against the
statement and then permanently removed.

Click this button to indicate the next order you place is a manual fill: l]

In order to enter manual fills, go to Setup > Preferences > Order & Position Settings and
select the Enable Manual Fills check box.

Learn how to enter a manual fill

CQG Trader User Guide
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Special orders button

The Special Orders menu provides options for order-cancels-order and bracket order types.
¥ D0

BRET Bracket Mode

e OCO: A multi-part order. If one part of the order is executed, then all other parts are
cancelled.

e BRKT: A type of order-places-order (OPO) where filling, for example, a buy order
triggers a sell OCO - a profit target order and a stop loss order. If one of those orders is
filled, then the other order is cancelled.

You must be enabled for these “smart order” types.

Learn how to place an OCO order

Learn how to place a bracket order

Compression button

E1

Symbols HUE, NGE, RBE, HOE, PLE, and NGH can be compressed, which means that ticks can
be viewed in a quantity different from the exchange default. The default value for compression
is five. Click the compression button to turn compression on and off.

Data is aggregated in the opposite direction of the market. Bids are aggregated down, and asks
are aggregated up. The daily high price is rounded up, and the daily low price is rounded down.

Actual ticks, and not compressed ticks, are used for the offset value for stop limit orders. Order
types are also determined by actual ticks.

Orders with fixed prices are visible.

DOMTrader
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Split Market tool

Click this button to move from no compression to maximum compression. Right-click to move
the other way.

There are four compression modes:
No compression (default).

Compress to hide gap but show nearest best bid and ask prices: price rows are
hidden if they are between the price in DOM ladder below best bid and the price
above the best ask.

e

Compress to hide market gap: price rows are hidden if they are between the best
bid and best ask.

Compress to hide empty prices: price rows are hidden if they are between rows
with DOM values. All bids and asks are displayed without gaps.

]

This tool is displayed by default. To remove it, go to Trading Preferences > Order
Placement > Enable Split Market tool.

Expand button

If the DOMTrader is sized so that not all of the buttons are visible, an expand button appears
on the right side. Clicking this button displays the hidden components. To display the hidden
component(s), click it, then click the DOMTrader to the left of the expand button. The hidden
component replaces one of the other components. To see all components, resize your
DOMTrader.

Buy and sell buttons

One of the ways to place a market order is by clicking the Buy and Sell Market order buttons
at the top of the DOMTrader.

Buy 1 | gg moffer Sell 1
MET MET

Go to Setup = Preferences > Order Placement and select the Buy/Sell Market buttons
check box to view the buy and sell buttons.

CQG Trader User Guide
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Order type indicator 000000

If fast-click mode is selected in preferences, the order type button is displayed between the buy
and sell buttons. The button displays the applicable limit or stop icon depending on the settings
for the current symbol, such as:

bl S @

If an order is being placed using drag and drop, the order type is determined by whether the
price is above or below the market, and which column, buy or sell, the order is dropped into.

Cancel buttons 000

These buttons below the DOM ladder are used to cancel groups of orders. The number of orders
that will be canceled is displayed on the button in parentheses.

X (2]

Slobal

e X Buys = cancel all buy orders for current symbol for this account.

e X Sells = cancel all sell orders for current symbol for this account.

e X All = cancel all orders for current symbol for this account.

e X Global = cancel all orders for all accounts

e X All/Lig All: cancel all orders and liquidate all positions for the current account.

Go to Setup > Preferences = Display Configuration and select the Enable liquidate and
reverse buttons check box to view the cancel buttons.

To hide the buttons, click the arrow button under the buttons.

DOMTrader
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Size buttons

The size buttons at the bottom of the DOMTrader allow you to change the quantity that is used
when you place orders. The quantity values are set in preferences.

1 1 5 |10 || 20 || 50 (100

1 M | 5M | 10M | 20M | S0M

The entry box displays the current order quantity.
In increment/decrement mode:

e Click a button to add that number of lots to the order size (in the entry field). For
example, if the order size is 1, click 5 to change that size to 6.

e Right-click a button to subtract that number of lots from the order size.
e Right-click the order size to return to the default size.
In replacement mode:

e Click a button to change the order size to that number of lots. For example, click 10 and
the order quantity is 10.

¢ Right-click the order size to return to the default size.
e Set the mode in preferences.
You can also type a number to override the default.

When trading in units, a U button is visible on the left of the size entry box. Click the button to
switch from lots to units.

U 25 1 5 |10 | 20
125 |1 5 | 10 zol

Units order size can include two decimal places.

Standard rounding is used. For example:
0.33*10 units = 3.3 = rounded to 3 lots
0.35*10 units = 3.5 = rounded to 4 lots

CQG Trader User Guide



Page 30

The DOMTrader Ladder

00O 0O DOMTrader

The DOMTrader ladder consists of price, volume, buy, and sell columns. The ladder displays
market data and order information. You can trade directly on the ladder too.

Price column

goboobooboooobooo
goooooooooo

Recent trade
sequence

Last trade
indicator

gooobgooobgon

Best ask
Best bid

117575

117550 joma |

117525
117500
117475
117450
117425
117400
117375
117350

|

Price column

The center column on the DOMTrader ladder is the price column. This column is always

displayed.

The best bid and best ask are indicated by green and red highlighting. Notice the black

rectangle around those prices; it highlights the spread between the best bid and best offer. This

highlighting is helpful when the best bid and ask are separated by several prices.

Recent trade sequence is represented by circles of varying size indicating the prices that

have been active most recently. The larger the circle, the most recently that price was traded.
Recent trade sequence is optional. To add recent trade sequence to the display, go to Setup >

Preferences = Order Placement and select the Recent Trade Sequence check box.

goon
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The last trade indicator shows whether the last trade was higher (up arrow) or lower (down
arrow) than the previous trade. If the last trade was at the same price as the previous trade,
then no arrow is displayed.

Pre-open indicative volume and price are represented like this:

|y 116950 | coooDooOOO

The ladder also displays an open position indicator that corresponds to the average open
position price (green for long position, red for short position):

—
ol [0 ciery | ENGZO 3 HOEFL ooooooo
Li1 @ 214427 & 960.00

DA Y | »|
o1 oo o] et
B =

© 218475

214500

214450
214425

214400
214375
214350
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117725 1996
117700
117675
117650
117625
117600
117575
117550
117525
117500
117475 4506
117450 o475
117425 4576
117400 5045
117375 4g68
117350 468

l

DOM column

i{=.. '

f

The column to the immediate right of the price column is the Depth of Market column.
The data in this column is continuously updated while the market is active.

This column is optional. To display it, go to Setup > Preferences = Order Placement and
select the Order Book for each price check box.

DOMTrader
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Order columns 000

117725 1996
117700 2190
117675 | 1700
117650 1987
117625
117600
117575
117550
117525
117500
117475
117450
117425
117400
117375
117350

=Y * 5
"
(4] W
] k2
- 0

U{E.. ™

-—
+—

Buy column Sell column

The columns to the far left and the far right of the ladder are the order columns. These columns
are always displayed.

Watermarks, seen here as STP and LMT, are optional. Other options include order quantity and
buy/sell. To display watermarks, go to Setup > Preferences > Order Placement and select
the Show watermark check box.

When you drag a price to either column, a visual representation of your order is displayed.
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Market lines

119350
119325
114300

—— High market line

119275
119250
119225

117775
1177590
117725
117700
117675
117650

117625
117600
117575
117550
117525
117500

—— | ow market line

DOMTrader displays three market lines: high, low, and market. The green and red lines
represent the maximum and minimum trade prices for the contract during the current trading
day.

If there are valid best bid and best ask values, and the best ask is equal to the best bid plus
tick size value, the market line is displayed. If best bid or best ask prices are not valid for the
contract, of if there is a gap between the best bid and best ask rows, the market line is not
displayed.
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Market window

e oo
&

117675
TT7025
117000
116975
116950
116925
116900
116875
116850

11ER2R

—p Market window

ood

When you scroll to a price that is far enough from the current market value that the current
market value would normally scroll off the screen, the system prevents that from happening.

The line across the DOMTrader ladder (in this case, under 117675) indicates that the market
window is above the selected price. Every time the current market price changes, the market
window re-centers the market price row, so that it is always displayed.

The market window is two rows by default. To change the size of the window, drag and drop
the market window line (cursor becomes a double arrow), as shown in this image:

218250
218225
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If the best bid and best ask are both displayed on the DOMTrader and market movement
results in DOMTrader not being to accommodate both (too great a spread), then an indicator is
displayed between the two. It lets you know that there are prices missing, so that you can see
both best bid and ask on the ladder. Notice the gap in this image:

23181
23180
23175 |
23174
23173
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Out of view orders

ste | 127019 451
| 127000 604
126310 (43

gy 126290
» ’126280382
1262?0?39
126259450

126250 502
126240 577

When you scroll up or down the DOMTrader and your working orders are no longer visible, this
bar is displayed. Click the square to jump to the order. Click this square each time you want to
jump to the next order that is out of view.
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Setting Trading Preferences

Preferences include:

Order and Position Settings govern order behavior, such as whether stops or stop
limits should be used as a default; what the default visible size value should be for
iceberg orders; and what the maximum values for order and position size should be to
minimize risk.

Display Configuration parameters govern if and how elements are displayed on the
trading applications, quote board, and Orders and Reports window.

Order Placement settings govern the choice of trading application, the display (buttons
and columns), and the enablement of order placement options.

Notifications allow you to identify when and how you are notified of events relating to
your system and orders.

To set preferences, click Setup and then click Preferences.

CQG Trader User Guide



Page 42

Setting Order & Position Preferences

These settings allow you to select a default stop type, set parameters for smart order types,
establish offset and range, select risk parameters, identify the quantity for the size buttons, set
how OTE/MVO and entries and exits are calculated, enable manual fills, and select the behavior
of size buttons.

Symbol Settings

Symbol Settings for Account UA Trading
Configure Risk Settings in Lots hd

Lots
Sto | nits k | Smart Order Types Order Options Risk Settings
Symbol d Maximum Maximum | Default Second
sTP STL | Trailing | DTS ICBRG Brackets | Offset | Range Order Si Position Order |Default Order
T Size Size Size

[Global Default] g r 2 JJ @ v D 0 5 500 99999 25 5
[Acct Default] r* ~ % v vl Q) 0 5 500 99999 25 5
F.US.CLE (v . L L4 ‘ L4 @ 0 3 500 99999 10 3
F.USEP g r ¥ v @ ¥ D 0 5 500 99999 25 5
F.US.HOE g « 2 v vl @ 0 5 500 99999 15 5
F.US.TYA o r v v v © 0 5 500 99999 5 10

First, choose whether you wish to configure these symbols according to lots or units. Separate
values are stored for both lots and units. If units is selected, then ICBRG visible size and DOM
threshold are defined in units for ICBRG and DOM-triggered orders and for bracket orders.

Then, working across each row, set stop action, smart order types, order options, and risk
settings:

Stop Action

Select STP or STL for each symbol listed. This sets the default action when you use the
keyboard to place a buy or sell order. Once the default is set, you can still place the order type
you did not select. The CTRL key allows you to toggle between the two order types.

Setting Trading Preferences
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Smart Order Types

Select the check boxes to enable trailing, DOM-triggered stops, iceberg, and bracket orders.

To set default parameters for each type, click the order type icon. Preferences are stored by
instrument and account. For example, if you click the trailing icon, you can then choose

whether orders trail the current bid and offer or last trade:

Smart Order Types
Trailing | DTS ICBRG Brackets
v v v E
[ J‘ : vl ﬂ vl ﬂ -----

[Global Default]

=

When using Trailing limits, orders should trail the:

{ ! Last trade

0 Current Bid on buys, Current Offer on sells

- ) Current Offer on buys, Current Bid on sells

Ok

I [ Cancel
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Order Options

Type values for offset and range.
Offset sets the number of ticks between the stop and limit prices on stop limit orders.

Range sets the threshold in number of ticks for a warning that is given if buy orders are placed
above the current market, or if sell orders are placed below the market.

The stop limit offset determines the limit price for the order the stop limit becomes when the
stop price is hit.

You can use the offset field on the Order Ticket also.

Risk Settings OoooO0ooooO

Set maximum order size, maximum position size, default order size, and second default order
size.

Maximum Order Size sets the maximum quantity for orders placed on this symbol. This setting
does not prevent you from exceeding the limit you set, but warns you if you attempt to exceed
it.

Maximum Position Size sets the maximum position size for orders placed on this symbol. This
setting does not prevent you from exceeding the limit you set, but warns you if you attempt to
exceed it.

Default order size is reflected in the size entry field after right-clicking.

The second default order size is used when placing fast-click orders with the middle mouse
button. If the second default order size is equal to zero, then you cannot place an order by
middle mouse click.

Decimals are allowed for order size.

Order Button Settings

Order Buttons Settings

Configure order quantity values in Lots hd

Lots
Instrument Group Units h Custom order quantity values for all trading interfaces

1 5 10 20 50 100

1M M oM 20M 50M 100M

First, choose whether you wish to configure these symbols according to lots or units. Separate
values are stored for both lots and units.

Then, enter values for order quantity buttons.

For FX futures values, K = thousand, M = million, and B = billion. Quantities greater than 4
digits should be abbreviated.

Default values are: 1, 5, 10, 20, 50, 100 for futures and 1M, 5M, 10M, 20M, 50M, 100M.
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Calculating OTE/MVO by

Calculate OTE/MVO by

@) Last Trade Best. Bid/Ask

Select whether Open Trade Equity (OTE) and Market Value of Options (MVO) are calculated by
Last Trade or by Best Bid/Ask.

Match Entries and Exits by
Match Entries and Exits by

@) FIFO - Intraday First FIFO

Select whether Entries and Exits are matched by First In/First Out (FIFO) by selecting either
FIFO — Intraday First or FIFO.

Fill Mode

Fill Mode
| Enable Manual Fills

Display strategy fils as strategies in exported fills report

Select the first check box for the ability to enter manual fills.

Select the second check box to group strategy leg fills as strategies in the fills report, otherwise
the report displays fills by leg.

Quantity Entry Behavior
Quantity Entry Behavior

@) Replacement Increment / Decrement

Choose whether order quantity buttons when clicked should replace the existing quantities or
increment and decrement the existing quantities.

Setting Trading Preferences
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Setting Display Configuration Preferences

These settings allow you to choose which data, buttons, and columns are included in trading

application and Orders and Positions windows.

Order Placement Display

Order Placement Display
@) Buy to the Left Buy to the Right

| Display open trade equity
@) Open Trade Equity (OTE)
OTE & P/L
Highlight digits in price scale
Enter the number of digits to highlight: 3 hd

Buy column placement

Select whether you want to display the buy column to the right or the left (default).

Display open trade equity

Select this check box to display OTE, then select either only OTE or OTE & P/L.

Highlight digits in price scale

Choose whether to highlight a certain number of digits in the price, and then decide how many.

This image shows three highlighted digits:

119525
119500
119475
119450
119425
1194010
119375

goobooobodg

Orders and Positions Settings

Orders and Positions Settings
Display OTE/MVO in usp -

Interval for sorting by OTE column: 10 | seconds

V| Display total OTE+P/L in account title bar
/| Display total OTE+P/L in % of account summary

¥ | Enable liquidate and reverse buttons for Order Positions
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Display OTE/ZMVO [0 OO0 OO0 OO

Choose the currency to be used in OTE calculations. This setting applies only to the Orders and
Reports Account Summary window and the title bar of the Orders and Report window. Other
controls and windows use US dollars for open trade equity, unrealized profit/loss, market value
of options, and profit/loss.

Also select the interval for updating OTE, margin excess, and total purchasing power values.
Options are 5, 10, 15, and 30. Default is 10.
Display total OTE+P/L

Select this check box to display OTE & P/L on the title bar. In this image, it’s displayed as a
percentage of account summary, rather than as a currency value:

- : 070707) - OTE+P/L: 2.80%

e 3

"~ Account UA Trading (

Enable liquidate and reverse buttons

Select this check box to include the X and R buttons on the Opens Positions window.

Open Positions
Symbol & Long Short Currency Price
X R CLENZ > usD 8520
X R CLENZ 16 usD 9835
X R CLEQ2 8 usD 9821
X R Dom2 15 EUR 65885
X R ENQM2 93 usD 263150
X R ENQM2 38 usD 259756

Order Comments

Order Comments
[] Enable order comments

Choose to allow order comments. Learn about entering orders with comments.
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Quote Display

Quote Display

Net change

[ | Total traded volume

Choose whether to include net change, total traded volume, or both on the Quote Board:

EPU2 ENQM?2 CLENZ2 HOEN2 TYAUZ2 USAU2
Q| 127875 | 249025 8505 26766 133260 150110
H| 130400 | 254325 8627 26940 134005 150200
L| 127650 | 248700 8487 26732 133045 148160
L{ 129875 4| 253150 A 8498w 26750 4l 133090 ¥ 148250
Al +2025 +4275 +100 +414 -210 -1280
V| 98385 211K 242K 42565 1.5M 408K
Units
Units

Enable trading in units
C:\Program Files (x86)\CQG\CQG Trader\Bin\CQGTConf E‘ | Wiew

Select this check box to trade in units rather than lots.

Click the ... button to locate the xml conversion file you’'ll be using to define units.

Click the View button to open the conversion table. Note that this button is active only if a

valid conversion table is selected and the Enable check box is selected.
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Order Display Columns 00000000

Order Display Columns

EWO.rking - ]
Select the Order Tab...
All Order Tabs

Filled
Parked
Cancelled
Exceptions
Fill Report

All Accounts Summaries
[Ty

QtyU
Symbol
Order Price
Fil Price
Type

Limit Price
[ Limit
Order #
Place Time
Order Id
Unfiled
Unfiledu
Filed
FiledU Move to Top
Status
UFCS{;‘Ir g Move Up
Acct Name

Acct #

Dur -

11

Move Down

Clear

e From the drop down menu, select the order tab you want to customize.
e Select the check boxes for the columns you would like displayed.

e Unselect the check boxes for the columns you wish to remove. Use the Clear button to
unselect them all.

e Use the Move to Top, Move Up, and Move Down buttons to change the order of the
columns.
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Setting Order Placement Preferences

These settings allows to you choose whether to use the DOMTrader or the Order Ticket for
order placement, which columns and buttons to display on the trading applications, and which

order placement methods should be enabled. You can also choose the price scale behavior for
DOMTrader and font size for the Order Ticket.

DOMTrader or Order Ticket

DOMTrader Order Ticket

Select DOMTrader as Order
Placement Interface

5| &

= | Select Order Ticket as Order
Placement Interface

:L.. -8

B
i

Click the button for either DOMTrader or Order Ticket to choose which is displayed in CQG
Trader.

DOMTrader or Order Ticket Columns

DOMTrader Columns Order Ticket Columns
Recent Trade Sequence Recent Trade Sequence
Order Book For each price Order Book for each price
Show watermark araphic Order Book,

. Show watermark.
(%) Order Quantity ® Order Quantty
(1 Buy/sel O Bugsel
) Limik/Stop mode O Limit/Stap mods

Select or unselect the check boxes to choose the columns that are included on the DOMTrader
or Order Ticket.
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DOMTrader Price Scale
DOMTrader Price Scale
{?} Responsive Price Scale

) Dyynamic Price Scale

For a dynamic price scale, select the Dynamic Price scale button. The current price stays
centered on the DOMTrader window.

Split Market Tool

Split Market Tool

Enable Split Market tool

This tool is on by default. To remove the Split Market tool from the display, unselect the check
box.

Learn more about the Split Market tool

Function Buttons

Select the check boxes to choose the buttons to include on the DOMTrader or Order Ticket.

DOMTrader: Order Ticket:
Function Buttons Function Buttons
Biuy/Sell Market buttons Inside Market buttons
Inside Market buttons

Price Entry
Order Special Properties
keyboard order entry

(%) Limit orders
3 Trailing limit order

Quantity buttons

Cancel buttons Cancel buttons
Liquidate butkan Liquidate bukton
% Buys butbon 52 B it

¥ Sells buttan
% &ll button
¥ Global button

% Sells butkon

% &ll button

# Global button
Cuuantity Entry

(%) Entry field only

() Butkans and Entry field
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DOMTrader Order Placement Methods

Order Placement Methods
Enable Fast-Click
Enable keyboard Trading
Enable Sweep Mode

Select or unselect the check boxes to enable Fast-Click, keyboard trading, and sweep mode.

Order Ticket Font Size

User Interface Font Size

) smal () Medium ) Large

Select Small, Medium, or Large font size.
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Setting Notification Preferences

These settings allow you to control whether and how you are notified of connection issues and
order-related actions (fills, acknowledgements, rejects). You can also set specialized
notifications, such as warning of potential cross trades, warning of actions that apply to multiple
orders and positions, and prompting for order cancellation when you log off.

Connection Status

Connection Status

Warn on arder ackion when Order Rouking is slow
Select this check box to be notified when order routing is slow.

Order Sounds

Order Sounds

Flay this sound when an arder is fillad: CHWINDOWS Medialnotify waw E]
Play this sound when an order is acknowledged: | CHWINDOWS\Medialchimes way E]
Play this sound when an arder is rejected: CAWINDOYW S Medialtada. wary E]

Select these check boxes to play a sound when an order is filled, when an order is
acknowledged, and when an order is rejected. Click the browse button (...) to search and select
a sound file to play. Click the Test button to hear the sound.
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Notifications

Notifications oooooo

| Notify on every Fil

| Notify when Warning is received
| Notify when the Order is rejected

| Notify when Informational message is received

/| Notify when an order hasn't been 10 =
acknowledged in EEE
/| Notify when a market order hasn't been 13 =
filed in 2k

/| Notify when an order hasn't been canceled in 19

L1

secC.

Select these check boxes to be notified of every fill, when a warning is received, when an order
is rejected, and when an information message is received.

You also be alerted of delays in order actions: order acknowledgement, market order fill, and
order cancellation. These check boxes are selected by default. You can enter a second value
between 1 and 99. A delay in acknowledgement can occur either before or at the exchange; the
notification alerts you to which has occurred.

Order Placement 0o0a0

Order Placement

Confirm before submitting it ko the Exchange
Confirm actions that apply to multiple orders or positions
[ ]Prompt For cancel on logoff

Warn of pokential cross trades

Select the messages you want to receive when you place orders.

When cross trade checkbox is selected, you receive a warning when placing orders that might
match another order placed from one of your accounts.
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Purchasing Power

Purchasing Power

/| Enable automatic Purchasing Power update

| Enable manual Purchasing Power update (click Accout Summary tab to update)

Highlight Margin Excess if less than: 10 % of NLV -

Purchasing power is displayed on the Account Summary pane. It is the sum of total margin
value, OTE, and MVO.

Select the first check box, Enable automatic Purchasing Power update, to allow the system
to automatically update purchasing power, margin excess, and total margins values. Automatic
updates occur only if the Account Summary window is active. The values are updated when
you switch to the Account window from another window; when a fill, fill busted, or fill cancelled
transaction occurs; when a day statement environment change occurs; when a current balance
environment change occurs; and when the quantity of working orders changes.

Select the second check box, Enable manual Purchasing Power update, to allow manual
updates. To manually update the values, click the Account Summary tab.

Select the third check box, Highlight Margin Excess if less than, to highlight margin excess
when it is some percent (1-100) of the net liquidity value or as a minimum currency value. This
check box is active only if manual updates are enabled. The default is on with a value of 10% of
NLV.
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Using Key Action Help

There are two profiles for Key Action Help: CQG Trader Defaults and CQG Updated. Switch

between the profiles using the menu at the bottom left of the page.

Defaults are the keyboard shortcuts you’ve been using. The newer updated shortcuts differ in

these areas:
CQG Trader Defaults

With a Working Order selected:
Select another Working Order

Up/Down Arrows

Cancel the selected Order Delete
Activate the selected Buy Order Left Arrow
Activate the selected Sell Order Right Arrow
View selected Order details Spacebar

Dismiss selected Order details

Spacebar or Esc

Return to 'Market Order Mode'

Home

With a Working Order active:
Modify the Order size

MNumeric Keys

Modify the Order price

Up/Down Arrows

Submit the modified Order

Enter or Right/Left Arrows (Order side arrow key)

Discard the Order modifications

Esc or Right/Left Arrows (Opposite side arrow key)

Cancel the active Order

Delete

View active Order details

Spacebar

Dismiss active Order details

Spacebar or Esc

Return to 'Market Order Mode'

Home

CQG Updated

With a Working Order selected:
Select another Working Order

Alt + Up/Down Arrows

Cancel the selected Order

Delete

View selected Order details

Spacebar

Dismiss selected Order details

Spacebar or Esc

Modify the Order size

Numeric Keys

Modify the Order price

Up/Down Arrows

Submit the modified Order

Enter or Right/Left Arrows (Order side arrow key)

Discard the Order maodifications

Esc or Right/Left Arrows (Opposite side arrow key)

Return to price selection

Esc

Return to 'Market Order Mode'

Home
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Getting Started

Before you begin trading, it helps to know how to enter symbols and choose accounts. You
should also familiarize yourself with order types, order sizes, and DOMTrader modes.

Traders working with units rather than lots will find details about configuring the xml conversion
file and other information about units trading.
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Entering Symbols in CQG Trader

You can enter futures, exchange-traded spreads, currencies, options, and equities in CQG
Trader.

Entering futures 0o0oooo

The format for futures is: F.<symbol><month code><year>

Month codes:

F January N | July
February | Q | August

H March U | September

J April V | October

K May X November

M June Z | December

For currently traded (non-expired) contracts, the lead digit of the year can be omitted, e.g.
USAZ11.

Example: SPU11 = September 2011 S&P 500 futures contract
For the most active futures contract, type the symbol and ?.

For the first non-expired futures contract, type the symbol and ?1. For the second non-
expired futures contract, type the symbol followed by ?2. For the seventh non-expired futures
contract, type the symbol followed by ?7. Follow this pattern for all numbers.

Symbol entry connects with commodity symbols before contracts. Therefore, entering SF
displays the lead month for Swiss Francs, rather than January soybeans. To get the soybean
chart, you would need to type in the year (SF11, for example).
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Entering exchange-traded spreads

Currently, CQG Trader supports eCBOT reduced tick spreads only.

A calendar spread is a simultaneous buy and sell orders for the same commodity with different
delivery months. Reduced tick spreads are a version of the calendar spread has a smaller
minimum tick size movement than that available in other strategies or outright markets.

The format for reduced tick calendar spreads is: <symbol root><R><strategy leg
gap><month><year>

The strategy leg gap = 1, 2, 3, 4, 5, 6, or 12 or by demand.
Example: US 5-Year Treasury Note: FVAR1V11 (represents FVAV11-FVAX11).

Entering currencies 00000

The format for cash, currencies, indices, and reports is: X.<symbol>

Example: X.FXEURUSD = Euro/USA

Entering options

The format for options on futures is: C.<symbol><month code><year><strike price> for
calls and or P.<symbol><month code><year><strike price> for puts.

The strike price is 2-5 digits.

Example: C.SPZ111500 = December 2011 1500 call on the S&P 500 futures contract.

An alternate format is C.<symbol>_<month code><year=>.<strike price> for calls and with P.
for puts.

Example: C.SP_U11.1500 = September 2011 1500 call on the S&P 500 futures contract.
For at the money for the nearby month, type C. or P., the symbol, and ?.

For at the money for some other month, type C. or P., the symbol, the month, the year,
and ? and then press CTRL+ENTER.

For strikes for the most active month, type C. or P. and the symbol and ? and then press
CTRL+ENTER.

On Options windows, you can enter the symbol only.

On the Quote SpreadSheet, you can enter C.<symbol><month code><year> for calls and with
a P. for puts, and then press CTRL+ENTER to view data for a series of one option class.

Example: C.SPUZ = All September S&P 500 futures contracts.

Entering stocks

The format for stocks is: S.<symbol>
Example: S.MSFT = Microsoft
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Selecting an Account

The Account Selector allows you to move between accounts quickly and easily for order
placement.

70707 - EPZO

h RO | | Find Account |
AERZ0 JE. T} Murmber | Mame | FCM
112900 PSMic SIS all PLs Sirulakor
119875 o707 £ ReF
TP 119850 070707 IJ& Trading Fef

119325 [ Ok ” Cancel II

To change accounts 0ooo

1. Right-click the title bar of the trading window or press F5. The Account Selector
opens.

The account in italics is the active account. Accounts that are not available are not
enabled.

When the Account Selector opens, the cursor focus is in the Find Account field.

2. Start typing the name of the account in the Find Account field. Matching names are
highlighted character by character.

You can type any part of the account name to search. For instance, if you know the
account you want has an "m" in it, then type "m" and all accounts with an "m" in the
name are displayed.

If you have more than ten accounts, click the All Accounts button to see the
remainder of the list.

3. To select an account, either:
e double-click the account;

e use the up and down arrows to move up and down the list of accounts and ENTER to
select the account; or

e click an account and then click the OK button.

To manage the Account Selector list

To change the order of accounts on the Account Selector, drag and drop the account.

To sort all accounts

You can sort all accounts by Top 10, Number, FCM, and Name.
e Click the column heading once to sort in ascending order. The arrow points up.

e Click the column heading twice to sort in descending order. The arrow points down.
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Order Types and Durations

Order Types

Type Description

Bracket A bracket order is a type of order-places-order (OPO)
where filling an order triggers a profit target order and
a stop loss order OCO.

DOM-Triggered Stop A market order that is triggered only when the inside
market bid/ask quantity falls below the order’s trigger
level.

DOM-Triggered Stop Limit A limit order that is triggered only when the inside
market bid/ask quantity falls below the order’s trigger
level.

DOM-Triggered Trailing Stop The DOM-triggered trailing stop combines the features
of a DOM-triggered stop and a trailing stop. The stop
is triggered when the market trades at the stop price
and the resting volume in the order queue drops
below a trader-set threshold. Then a market order is
placed. The Sell DOM-triggered stop will automatically
follow the market higher as the market advances, but
not retrace if the market trades lower. The Buy DOM-
triggered stop will automatically follow the market
down as the market declines, but not move higher if
the market trades up.

DOM-Triggered Trailing Stop Limit | The DOM-triggered trailing stop limit combines the
features of a DOM-triggered stop limit and a trailing
stop limit. The stop is triggered when the market
trades at the stop price and the resting volume in the
order queue drops below a trader-set threshold. Then
a limit order is placed. The Sell DOM-triggered stop
limit will automatically follow the market higher as the
market advances, but not retrace if the market trades
lower. The Buy DOM-triggered stop limit will
automatically follow the market down as the market
declines, but not move higher if the market trades up.

Iceberg A limit day order that has both a total quantity and a
display quantity that is shown publicly on the order
book.

Limit An order at a specified price.

Market An order at the best available current price.

Order-Cancels-Order An OCO is a multi-part order. If one part of the order
is executed, then all other parts are cancelled.

Stop A market order that is triggered when the stop price is
hit.
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Type

Description

Stop Limit

A limit order that is triggered when the stop price is
hit.

Trailing Limit

An order that tracks the market and automatically
adjusts its price level position in the exchange’s order
book. For a buy order, as the best bid/offer/trade
(depending on your settings) moves up, your order
moves up with it based on the trailing offset. When
the best bid/trade/offer trade moves down, your order
holds. When the best bid/offer/trade matches your
order price, the order executes.

Trailing Stop

Trailing stop orders adjust their trigger price in
concert to the direction of the market on a tick-by-tick
basis, initially trailing the market with the same
distance to the market price when the order is first
placed. The trigger price of a trailing sell stop order
automatically steps higher with the market for each up
tick, but does not step lower.

Trailing Stop Limit

An order that adjusts its trigger price in concert to the
direction of the market on a tick-by-tick basis, initially
trailing the market with the same distance to the
market price when the order is first placed. The
trigger price of a trailing sell stop order automatically
steps higher with the market for each up tick, but
does not step lower.

Durations

Time in Force

Description

Day Day orders are cancelled at the end of the trading day.

Fill and Kill FAK orders require that any remaining quantity after a
partial fill be cancelled.

Fill or Kill FOK orders require that the entire quantity be

executed immediately or the order is cancelled.

Good-till-Cancelled

GTC orders are left open until canceled by the trader.

Good-till-Date

GTD orders are left open until the close of the
exchange’s trading session on the date the trader
specifies.
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Size Abbreviations

DOMTrader quantities, order sizes, and positions are abbreviated using:
e K= thousand
e M = million
e B = billion

Any necessary rounding is done according to standard mathematical principles. The DOMTrader
and Order Ticket display balloons with the full quantity if you hover the cursor over the value.

DOMTrader and position quantity is abbreviated to its maximum length of three digits if it is
more than 5 digits.

For example:

76,163,344 becomes 76.2M
6,103,344 becomes 6.1M
120,345 becomes 120K
23,345 stays 23,345

Order size, including iceberg display quantity, is abbreviated to its maximum length of four
digits.

For example:

76,100,000 becomes 76M
10,000 becomes 10K
123,400 becomes 123K
1000 stays 1000

You are able to use these new abbreviations when you enter order size. Overflow, meaning
when the quantity is too large to be displayed, is identified using the plus sign. For example,
values over 2,147,483,647 are represented as “2b+".

These abbreviations do not apply to batch orders.

Please note that manual fills are designated with lowercase m and not uppercase M.
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DOMTrader Modes

It is important to pay attention to the mode your DOMTrader is in before you place an order, as
it affects how an order is filled.
To place orders

When DOMTrader is in Market mode, the cursor moves up or down as the market moves up
and down in a liquid market. If you were to press the right or left arrow to place an order, that
order would be a market order.

If you click a price in the price column, the DOMTrader shifts to Place Order mode. If you were
to press the right or left arrow to place an order, that order would be a limit or stop order.
To move from order to order

If you press CTRL, the DOMTrader shifts to Browse Order mode. Notice that the cells with
orders are highlighted. Use the up and down arrows to move from one working order to the
next. Press the space bar to see order details. To close the order details window, move the

mouse.

To modify orders

In Browse Order mode, you can modify the price and quantity. To change the quantity, type a
new quantity and ENTER. To change the price, move the order up or down the ladder using the
arrow buttons, then ENTER. In this image, we are changing both the quantity and price:

-,

Modify Order

) Modifving order from:

P
\"\-\-.
4/_. SELLING 100 EPZ0 at 120075 Limit DAY (Day)

ko
= SELLIMG 1 EPZ0 at 120050 Limit D&y {Day)

Proceed?

Yes l [ Mo ]
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Trading Units Versus Lots

Trading in units is similar to trading in lots. The difference is that you can place large orders in
lots as one order in units.

For example:
<unit commodity="F.EP" lotsInUnit="10"/>
In this case, placing an order for 1 unit is the same as placing an order for ten lots.

To trade in units, you first need to enable units trading and upload an xml conversion file.

Please note that unit trading must be enabled and the conversion file must be valid in order for
unit trading components to be active on order entry and management windows.
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Formatting Conversion Files

The conversion file that maps units to commodities should be formatted in this way:

<?xml version="1.0" encoding=""utf-8"7>
<units>
<unit commodity="string commodity name 1" lotsInUnit="integer number'/>

<unit commodity="string commodity name N" lotslnUnit ="integer

number"' />

</units>

unit commodity = commodity name with an optional instrument prefix

lotsInUnit = number of lots in single unit, between 1 and 2,147,483,647

If only one type of option is defined in the conversion file, the opposite type is added
automatically and given the same value. For example: if the file defines only C.EP with rate 10,
P.EP with rate 10 is added. Otherwise, each conversion rate is independent.

Possible error types:

If the xml file is not accessible, you receive a message stating that file access is denied
or the file is not found. In that case, trading in units for all commodities is disabled.

If the xml file has an invalid XML structure, you receive a message asking you to correct
the errors. In that case, trading in units for all commodities is disabled and previous
conversion information is cleared from the Unit Sizes window.

If the xml file has empty commodity names, you receive a message asking you to
correct the errors.

If the xml file has invalid ratio values, you receive a message asking you to correct the
errors. In that case trading in units for these commodities is disabled.

If commodities are duplicated, then the first in the list is used, and you receive a
message with a list of duplicated commodities.

If commodity names are invalid (for example, containing more than a prefix and
symbol), you are notified of the invalid names.

In the case of an error, the field is highlighted in red:

B Preview Unit Sizes [

Save this sample xml file to your machine as a way to get started creating your own conversion

file.
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Viewing Unit Size Data

The data in the conversion file can be reviewed on the Unit Sizes window.

To open the window, click View on the Application_Name toolbar, and then click View Unit
Sizes. Please note that this image is only an example of the type of data you’ll see.

i Unit Sizes

The Commodity column displays the commodity name or the commodity name with
instrument prefixes. Unit sizes are sorted by commodity name. Futures are displayed without a
prefix, while all other commodity types include prefixes. For example, C.EP.

The Size column indicates how many lots are in a single unit. If a conversion rate is either
incorrect or undefined, the size field is blank and highlighted in red.

Click the Reload button to update the information from an updated xml conversion file. This
button is active only if trading in units is enabled in preferences.

The Unit Sizes window is separate from the Application_Name window, so it can be viewed
outside of the application window.

Reloading Conversion Files

The system automatically recognizes that an updated conversion file has been saved and
prompts you to reload the file:

Setup View Orders MNews Help
File C:\Users\michelle\Desktop\SampleUnits Configuration.xm| was changed Beload

The file is also reloaded when:

e you reattach the file using the browse button on the Display Configuration preferences
window;

e when Application_Name is restarted; and

e when you click the Reload button on the Unit Sizes window.
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Entering Orders

CQG Trader offers two trading applications, the DOMTrader and the Order Ticket, both of which
offer several effective and convenient ways to place and manage orders.

It also offers a comprehensive list of order types and times in force that allow you to dictate the

life of the order and provide handling instructions.

You have a choice about whether to be notified of various order actions. Go to Notifications

preferences to make those choices.
Order Action Confirmations

If you have chosen to confirm orders before they are submitted to the exchange, then expect

messages such as:

Place Order @

a— BUYING 25 EDAUS at 98750 lceberg Limit DAY (Day)
I'e' in UA Trading (aw: 070707)

Enter visible order size:

25

Proceed?

For units trading, the message looks something like this:

Place Order X
-~ BUYING 12.5U(25L) EDAUS at 98750 Limit DAY (Day)
'-0' in UA Trading ( 070707)
Proceed?
Yes l ‘ No

goopooobooobo
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Placing Orders on the Order Ticket

There are three ways to place an order from the Order Ticket window: using the Buy/Sell
buttons, using the Order Entry field, and using the HeadsUp Display.

To enter an order with the buy and sell buttons

Place orders at the market, with a limit price, or for best bid or offer.

1. Select your order type and quantity.
2. Click your desired price to populate the buttons with that price. You can also use
your keyboard to select a price.

3. Click the Buy or Sell button for the type of order you want to place. For market
orders, click a Buy @ MKT button.

Buy 1 Sell 1
119550 118550 0ooooooooo0

LMT DAY

Buy 1 Sell 1
119525 119525
LT DAY LT DAY

Sell 1 135364
i CHfer 113550

Buy 1 947
@Bid 119525

If the price is below the market, the Order Ticket displays one standard buy limit button and
stop and limit sell buttons.

If the price is above the market, the Order Ticket displays one standard sell limit button and
stop and limit buy buttons, as seen in the example above.
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To enter an order with the order entry field

1. Either click in the Order Entry field.
2. Enter the order details, like this:

Ordler Enry [070707 b 3 ep 125400 stp day |

The Submit button remains grayed out until the order can be submitted. Red text
indicates an error. If you click or tab out of the field, then the entry is cleared.

3. Click Submit or press ENTER to place your order.
You can also copy and paste an order by using Ctrl-C to copy and then Ctrl-V to paste.
Format and allowed values
Non-FIT orders should be entered in this format:

[FCM account number] [side] [size] [instrument] [price] [order type]
[duration]

Abbreviated versions (add space at end of entry to activate Submit button):
[FCM account number] [side] [size] [instrument] = market order
[FCM account number] [side] [size] [instrument] [price] = limit order

[FCM account number] [side] [size] [instrument] [price] [order type] = day
order

Order elements are separated by a space.
Allowed values:
FCM account number = type the account number or type # to use the current account.
Side = B or S.
Instrument = Short or full name.
Price = M for market or @[price] or [price] for limit.
Type = LMT, STOP, STL, TSTP, or TSTL.
If STL/TSTL, then follow it with the price.
Duration = DAY, GTC, or GTD.

If GTD, then follow it with the date in mm/dd/yyyy format. (GTD represents
exchange trade date and not local date or UTC.)

If you enter a FIT instrument, then the format is:

[FCM account number] [side] [size] [instrument] [@price] [Imt] [aggressive
flag] [duration]

Allowed values:
Aggressive flag = AGGR or PASS.

Duration = DAY, GTC, GTD, FAK, or FOK. If GTD, then follow it with the date in
mm/dd/yyyy format.

Entries are not case-sensitive.

CQG Trader User Guide



Page 76

Placing Orders on the DOMTrader

There are three ways to place an order from the DOMTrader: using the Buy/Sell buttons, using
the mouse or keyboard, and using the HeadsUp display.

To enter an order by dragging and dropping a price

1. Set the order qualifiers and quantity for your order using the buttons on the
DOMTrader.

2. Click and drag the price to the Buy or Sell column. The order details appear like this
as you drag:

117830 9737 -

3. If you have notifications turned on, then you receive a confirmation message. Click
OK. Your order is placed, and the order icons are displayed on the DOMTrader
ladder, like this:

Note: The price of a working order does not necessarily correspond to the cursor position at
the time of the action, because the market may change before the exchange receives the order.
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To enter an order with fast-click

You can place orders in just one click if fast-click mode is activated in preferences.

Click the buy or sell column at the desired price level.

IBISTPR| - 117075] 2425

+ 117950 1263

1i |
]
vt | = 117000 PRE NG

When you place an order using fast-click, the order type is indicated by the icon at the top-
center of the window. When you press CTRL, the icon changes to indicate a new order type. A
fast-click order uses that order type regardless of the side and price.

For example, suppose you have ICBG DAY set for order duration and DOM-Triggered Stop
selected for stop management. If you place an order, the order is a DAY iceberg order. If you
press CTRL while placing the order, the order is a DOM-Triggered Stop.

To place a fast-click order at the second default order size, click the middle mouse button.

To enter an order using the buy and sell buttons

Click the buy or sell button at the top of the DOMTrader to place an order.
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To enter an order with the keyboard

The following button behavior is based on the default setting that buy is on the left side of the
ladder and sell is on the right.

About DOMTrader modes

Market mode
-
To place a buy market order, press the . (left arrow) key.

-
To place a sell market order, press the J (right arrow) key.
Place Order mode

—
To place a buy limit order, press the J (left arrow) key. Price must be less than or equal to
market price.

—
To place a sell limit order, press the J (right arrow) key. Price must be greater than or
equal to market price.

-
To place a buy stop order, press the J (left arrow) key. Price must be greater than market
price.

—
To place a sell stop order, press the J (right arrow) key. Price must be less than market
price.

Alt 4-|
To place a buy best offer order, press __J + (ALT+left arrow) key.

Alt - l
To place a sell best offer order, press __J + I (ALT+right arrow) key.

CTRL toggles between the stop and stop limit order types. A DOM-Triggered Stop Limit
becomes a DOM-Triggered Stop, a Trailing Stop becomes a Trailing Stop limit, etc. Here, the
current order type is assumed to be stop:

Ctrl l—l
To place a buy stop limit order, press __J + 1 (CTRL+left arrow) key. Price must be
greater than market price.

Ctrl - I
To place a sell stop limit order, press __J + L (CTRL+right arrow) key. Price must be
less than market price.

@ The price associated with the order placed does not necessarily correspond to the best bid or
ask position at the time of action, as the market and DOM data may change before the
exchange receives the order.
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Quick reference DOMTrader order entry

Order Type | Using Keyboard Using Mouse
buy market | left arrow Click buy market button.
=)
sell market | right arrow Click sell market button.
=
buy limit left arrow Select price less than or equal to market and drag and drop it
in buy column.
=)
sell limit right arrow Select price greater than or equal to market and drag and
drop it in sell column.
=
buy stop left arrow Select price greater than market and drag and drop it in the
buy column.
=)
sell stop right arrow Select price less than market and drag and drop it in the sell
column.
=
buy stop CTRL + left arrow | (Must use drag and drop.)
limit .
Ctrl l hl
+
sell stop CTRL + right (Must use drag and drop.)
limit arrow
 Ctl . - I
+
buy best ALT + left arrow Drag and drop best offer price in the buy column.
offer ;
(3
+
sell best ALT + right arrow | Drag and drop best offer price in the sell column.
offer

.13
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To stack orders

You can place orders at the same side of the market, for the same price, and for the same
commodity, but with different order types by creating a stacked order.

Drag and drop the orders in the same price field. You can also use the keyboard.

Double-click the stacked order icon to see the details for individual orders. You can also press
[+] on your numeric keyboard. Pressing [-] closes the details.

In this image, there are three sell orders for total quantity of 65:

STSTE 118950 2442-

Sell Orders i@ 118900 CLOSE
[bm Sell 10 @ 118900 LMT X

1) Sell 5 @ (118900 LMT % mh‘

| Sell 50 @ 118900 ICBG ¥
JTa=THE [ ToE o
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Entering Orders Using HeadsUp

The HeadsUp display is the same on both the DOMTrader and the Order Ticket.

goo

119325 5 2
[ Sell 1 EPZ0 @ 119500 STP/119500 LMT Da}f]

1. Right-click the price. HeadsUp is displayed as long as you continue to press the
mouse button.

2. Drag the cursor to the circle that identifies the type of order you wish to place. If
there are additional options for that order type, smaller circles are displayed.

3. Release the mouse button. The order is placed.
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Entering Orders with Comments

You can add a comment to an order when you enter the order using keyboard order entry on
the Order Ticket or when you confirm the order.

Go to Setup > Preferences > Display Configuration and select Enable order comments.

To add a comment with keyboard order entry

Type // after the order followed by the comment text, like these:

070707 b 3 ep 12620000 call customer when filed] |
070707 5 5 eng 186729 customner called at12:34] |
(070707 b 10 ep 125450 stplir based on radesysternt] |

Notice the comment on the working order information:

Working Orders |

| | B/S | gty | Symbol | orde
o r[ch RPL MKT | @ | Buy 3 EPID

'f:t'_} Buy 3 EPZ20 at 119575 LMT DAY

ORDER, ID: SC1066W 101 Crders: 327650003
Ticket #: 7le1100911

SysIDe 0 UserID: stas

FCM;: Ref Accounk: DWWz

< Skakus: Wiarking
<] p

Comment:
Open| Call customer when filled

TI [=1] IBCIL:.iUI 1 : :ib:.ul :u'
11/24/2010 2:26:13.197 PM [ID = 1225284694] - InTransit
11/24/2010 2:28:13.253 PM [ID = 1225254696] - Working

",
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gogooooo

To add a comment on the order confirmation window

In order to enter comments on this window, notifications must be turned on in preferences.

-

Place Order

@\ BUYING 1 EPZ0 at 117825 Limit DAY (Day)
=/ inGwa(DGw2)

Procesd?

Provide order camment;

[ Yes l [ Mo

1. Type your comment.
2. Click Yes.
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Entering Sweep Orders

You have the ability to place sweep orders on the DOMTrader. This feature allows traders to
place an order with a quantity totaling the aggregated depth quantity.

Go to Setup > Preferences > Order Placement > Order Placement Methods to enable sweep
orders.
To place a sweep order

1. Click a quantity in the DOM column and drag it to the appropriate order column.

Before you release the mouse button, the order quantity and price are displayed like
this:

- 119650 29

119625

Lo}
o
w

119660 4 4
119525 .«

- 119500 55

662@119475 ' °( 115
119450 o5

- 110425

Note that the quantity is equal to the aggregate bid or ask depth (662 = 116 + 206
+ 115 + 149 + 76). The quantity continues to update as long as you do not release
the mouse button.

2. Release the mouse button. The order appears in the order column.

Entering Orders



Page 85

Entering Manual Fills 7700

1. Click the Manual Fills button m It turns orange, like this: .

2. Enter an order. The Add Manual Fill window opens populated with the order details.

Add Manual Fill 3]
Account:  [UA Trading (W : 070707) M
Action: Quantity: Symbol: Price: Currency:
Bought v| 25 Lots ~| EDAUS ~ 98755 UsD
Fill Time
6/ 8/2012 [0~  12:31:25PM [ =
add || cose

3. Verify that the side, quantity, symbol, and price are accurate.
4. If you are trading in units, select Units.
Action: Quant’rty:
25 Lot -]
Lots
5. Enter the fill time.
6. Click the Add button. Manually filled orders are displayed on the Orders and Reports

window.

In order to enter manual fills, go to Setup > Preferences > Order & Position Settings and
select the Enable Manual Fills check box.
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Entering Order-Cancels Order (OCO) Orders

1. On the special orders menu, verify that OCO is selected.

2. Click the OCO button. It turns orange. gﬂ To exit OCO mode before placing an
order, right-click the button.

3. Enter the first order. Notice that order details indicate the compound order has not
been submitted:

SIE | & 113800 [ % |

Buw1 FUS.EP.Z10 at 113650 LMT D&Y

Order 1D ORDER #:
Ticket #:
STE | SyslD: IzerlD:
Q[ FCh: Refoo Aocount:
Status Sent

Mot et Submitted Compound Order

!x’ 13675 2014 I
1 .

118650 nnqo

Enter the second order.
Continue to place orders for each part of the desired OCO.

Click the OCO button. You receive an order confirmation message for each of the
orders and for the OCO.

-

=,

Building 0CO chain

&

Building OC0 chain with these orders:
BLY 1 EPZ0 at 113650 Limit DAY {Day)

BLY 1 EPZ0 at 115725 Limit DY (Day)

Proceed?

Es ] [ Mo

Upon execution of one of the orders, the other order(s) are cancelled automatically.

To add an order to an existing OCO or to create an OCO from existing orders, use the Order &
Report pane.

Entering Orders



Page 87

Entering Bracket Orders

A bracket order is a multiple leg order-places-order (OPO). The first leg is an order with any
regular order type (main leg). The second leg has two legs. The first leg is a limit or iceberg
target order (profit leg) and the second leg is a stop order (loss leg).

Filling or partially filling the main leg triggers an OCO of the second leg, which has two legs
itself - a profit leg and a stop loss leg. If one of those orders is filled, then the other order is
cancelled. The main order cannot be an OCO, but bracket orders can be legs of an OCO.

For example, you place a buy bracket order for the E-Mini S&P 500 at 1450.00. You confirm
that you want to make an 8-tick profit and suffer no more than a 5-tick loss. Once the buy
order is filled or partially filled, a limit offer to sell at 1452.00 and a stop loss order at 1448.75
are placed. If one of those orders is filled, then the other order is automatically cancelled.

Bracket orders are active only when you are logged on to trade. When you log off, you receive
a confirmation message (based on your preferences) alerting you that you have active bracket
orders and giving you a chance to cancel those orders. If you do not cancel the orders, then the
main order is treated as a regular order and the profit and loss legs are cancelled.

Must be enabled for symbol and account.
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To place a bracket order

1. Click the Special Orders button drop down arrow and select BRKT Bracket Mode,

like this:

BRET !
oco

Notice that order buttons and watermarks have brackets around them:

[ Buy 5 J[ew Jfer]preff] seis |
B oo
. 118775 13?3-

* 118750
gl 18725
® 118700 400,

* 118675514 -
118650 5764 -

2. Place your order. A confirmation window opens.

m

BUYING 50 EPU2 at 131500 Limit DAY (Day)
@ in UA Trading (F % 070707)

Target Order

8 lick  w| [LMT v

Stop Loss Order

5  tick STP -

Proceed?
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3. If you are trading in units, change Lots to Units, if necessary. It is only necessary if
you are enabled to trade in units, and you have not selected the U button.

Place Order @

—~ BUYING 25U(50L) EDAUS at 98730 Limit DAY (Day)
'9' in SIMMichelleSim (All PLs Simulator: PSMichelle)

Place order in:

Lots
| Target Ordew

8 [ick | [LMT -

v | Stop Loss Order

5 tick STP -

Proceed?

4. Select ticks or currency for the target order’s profit measurement with corresponding
values.

Select LMT, ICBG, or TLMT for the target order’s type.

Select the stop type for the Stop Loss. In our example, once the buy order is filled,
two stop orders are triggered, one at an 8-tick profit (target order) and one at a 5-
tick loss (stop loss order).

7. Click the Place Bracket button. The order looks like this in the Orders and Reports

window:
Yorking Orders
| I I | | | | B/S | Oty | Symbaol Order Price | Type |Li
J @ CJL RFLIMET | @= Buy 10 EPZ0 118275 (LMT 3\
4
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To modify and cancel bracket orders

Modify and cancel bracket orders as you would for any orders on the DOMTrader or Order
Ticket.

If you modify the main order price or quantity, then the profit and loss orders are modified
accordingly. Main legs that are rejected, cancelled, or expire result in the same action on the
profit and loss legs.

If you cancel the target profit order, then the stop order is cancelled and vice versa.

The profit and loss legs of the order are displayed on the Parked window until the main leg is
filled or partially filled. If the main leg is partially filled, then the profit and loss legs are placed
with the quantity of the partial fill. The open quantity becomes a new OPO with a new OCO
(profit and loss) leg.

Once a working is filled or partially filled, then two orders are triggered on the other side of the
market, one is stop order and one is a limit order.

The limit order indicates the profit you want to make and the stop order indicates the loss you
are willing to take. Once on those orders is filled, the other is cancelled.
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Entering Iceberg Orders

An iceberg order is a limit day or GTC order that has both a total quantity and a display
quantity that is shown publicly on the order book. Only some exchanges support these orders.

In order to trade iceberg orders, you must be enabled for symbol and account.

To place iceberg orders

1. Select ICBG from the duration drop down menu. The order type icon changes:

2. Place your order. This confirmation opens:

Place Order @

—~ BUYING 1000 EDAUS at 98745 Iceberg Limit DAY (Day)
'-0' in UA Trading ( i 070707)

Enter visible order size:

100

Proceed?

Yes ‘ [ No

3. If you are trading in units, change Lots to Units, if necessary. It is only necessary if
you are enabled to trade in units, and you have not selected the U button.

Place Order @

Py BUYING 500U{1000L) EDAUS at 98750 lceberg Limit DAY (Day)
'-e' in UA Trading | - 070707)

Place order in:

Lots
Enter visible urdiw

100

Proceed?

4. Select the quantity that you want displayed.

5. Click Yes. You see the total quantity, but only the visible quantity is reflected on the
book. In these images, the total quantity is 1000, and the visible quantity is 100.
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Entering DOM-Triggered Stop (DTS) Orders

A DTS order is any type of stop order that behaves like a stop order, but is not triggered until
the bid/ask quantity falls below the order’s trigger quantity (DOM threshold). All DTS orders are
supported on all exchanges and are fully synthetic.

Must be enabled for symbol and account.

To place DTS orders

1. Select a DTS order type from the stop management drop down menu.

2. Press and hold the CTRL key. The order type icon changes:

(0)

3. Place your order. This confirmation opens:

-,

Place Order

9 / BLYING 20 EPZ0 at 122250 5 DOM Triggered Stop DAY (Day)
-
=

Enter a DOM size threshold (order won't be triggered
unkil bidfask quantity Falls below it):

s00

Proceed?

es l [ Mo

4. Select the DOM size threshold.
5. Click Yes.
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Entering Trailing Limit Orders

A trailing limit order tracks the market automatically adjusting its price level position in the
exchange’s order book.

For a buy order, as the best bid/offer/trade (depending on the smart order type settings)
moves up, your order moves up with it based on the trailing offset. When the best
bid/trade/offer trade moves down, your order holds. When the best bid/offer/trade matches
your order price, the order executes.

For a sell order, as the best bid/offer/trade moves down, your order moves down with it.

For example, suppose a market bid is at 1433.00. You place a trailing limit bid at 1432.00, a
trailing offset of 100. If the market bid moves up to 1434.50, then your order moves to
1433.50, always keeping a trailing offset of 100 when the bid is moving up. As the bid comes
down, your order stays put. So, if the bid comes down to 1434.00, your order stays at 1433.50.
If the bid comes down to 1433.50, your order is executed.

The goal is that the bid is at the front of the order queue automatically due to the speed of the
gateway managing the order.

Must be enabled for symbol and account.

To place trailing limit orders

1. Select Trailing Limit from the trailing management drop down menu.

2. The order type icon changes:

TLMT

3. Place your order. This confirmation opens (depending on the notifications
preferences):

=,

Place Order

| BUYIMG 20 EPZ0 at 122100 5 Trailing Limit LAY (Day)
x._‘_"/‘ Trail offset: 150

Proceed?

YEs l [ Mo

Notice the trail offset is 150 because the order is at 150 below market.
4. Click Yes.
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Entering Batch Orders

The Batch Entry function allows you to create a text file on your computer containing one or
more orders. When you upload the file, each order is verified and entered into our system as a
parked order. You can upload a maximum of 1000 orders per submission. If your file contains
more than 1000 lines, the file is rejected.

You can create the order file using a text editor or any software (word processor, spreadsheet,
etc.) that save in plain text format.

Batch file formatting requirements

Each order must appear on a separate line in the file.

A line consists of the following fields, which are separated by a comma:

Account, buy/sell, quantity, contract [,call/put, strike, new/offset], orderttype [,
pricel] [, price 2] [,duration] [,gtd date]

Fields enclosed in square brackets are optional, except that for options orders, the
Call/Put, Strike Price, and New/Offset fields are required.

Price 1 represents the Stop price for STP or STPLMT orders, Limit Price for LMT orders.
Price 2 represents the Limit price for STPLMT orders.

If not specified, duration defaults to Day. Other valid duration values are: GTC and
GTD.

GTD orders may be specified in either mm/dd/yyyy format or in dd MON yyyy
format.

Fields are not case-sensitive (for example, mkt is the same as MKT)

Batch Order Fields

The Buy/Sell value can be B, Buy, S, or Sell.
Contract is the contract code and month/year (for example, USZ1)
Call/Put, Strike, New/Offset are required for options orders.
e Call/Put is the Call/Put indicator (c for a call option, p for a Put option).
e Strike is the Strike Price for the option.
e New/Offset is the new/offset value (n for New, o for offset))
OrderType is MKT, LMT, STP, or STPLMT.
Price 1 and Price 2 are not present for all order types.
Price 1 is the Stop Price for STP and STPLmt orders, or the Limit Price for LMT orders.
Price 2 is the Limit Price for STPLMT orders.

Price 1 and Price2 must be in the correct price format for the given contract. Price
formats vary by contract. In any order entry window, the price format is described in the
quote window below the close, bid/ask, and last prices. For example, C (CBT Corn) is
shown with the last digit as quarters expressed in eighths (i.e. 0, 2, 4, 6).
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To create a batch order file

For format instructions, click Orders on the menu bar, then Batch Order Entry.

1. Enter the orders into the file, separating fields with commas.

2. Save the file as Text Files (*.txt).

To upload a batch file of orders

B Batch Orders Entry

Enter the path and name of the plain-text file containing the orders vou would like to
upload From your computer, and then press *Submit',

File name: | ©HBatch Orders\0F0707 bxt Browse, .. ] [ Subrnit ]

Shows Format Inskructions

7 of 2 orders are correct, |v Show correct orders [ Conmmik ] [ Cancel ]
Line |Accounk Order Information

1 070707 DaY: Buy 100 EPUOSE (S&F 500 Index - E-Mini -- GLOBEX) @ MET

2 070707 Day: Sell 50 ER2U0E (E-Mini Russell 2000 -- GLOBEX) @ 135020 LMT

Click Orders on the menu bar, then Batch Order Entry.

2. Enter the path and name of the file or click the Browse button to select the file

using a dialog box.

3. If you would like your correct orders displayed, click the Show correct orders

check box.

Click Submit.

5. If there are errors in your file, they are listed on the window. Click Cancel, and try

again after correcting your .txt file.

6. If your orders are correct, click the Commit button. Your orders are processed and

are displayed as appropriate on CQG Trader.
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Managing Orders with DOMTrader
and Order Ticket

You can modify order quantity and price, cancel working orders, and liquidate positions directly
on the DOMTrader and Order Ticket.

Identifying Order Type Icons

The DOMTrader uses icons to help you keep track of orders, including:

DOM-Tri d St
@ riggere op

DOM-Triggered Stop Limit

DOM-Triggered Trailing Stop

DOM-Triggered Trailing Stop Limit

[o7)
|, |
ﬁ Iceberg
()
STL
F)

Limit

Stop

Stop Limit

TLMT Trailing Limit

iling Stop
oj Trai

F Trailing Stop Limit
LT..I

CQG Trader User Guide



Page 100

Viewing Order Status  ooooon

Working orders are displayed on the DOMTrader, like this:

118275 - ———» Iceberg
118250 ]
119225 ]

118200 1933 ——» Limit
118175 2267
118150 2508
118125 2998
118100 3129
118075 2999
118050 | 2987

118025 2271

Stop +——

! ———» Trailing Limit

Hover your mouse over the blue information icon to see order details:

Sel 5O F.US.ERPZT0 A 118275 ICBG & DAY

Order ID: SCIEGWT0T_27 ORDER #: 327240011
Ticket #: 7160957024

SyzlD: 0 zerlD: ztas

FCM: whick, Account; REFCODGEW2

Status: Wwhorking

Tranzachion Histon:
11/23-10:1 232597 - InTransit
11723101233 687 - wharking

Icon Type Description
Stacked Stacked orders are multiple working orders (possibly of

different types) placed on the same side of the market
for the same price. Double-click the stacked order icon
to see the details for individual orders. You can also
press [+] on your numeric keyboard. Pressing [-]
closes the details.
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Filled An order changes its status to filled after the server
receives notification from the exchange that the order
has been filled. A filled order is visually represented by
the quantity and a checkmark.

Partially A partially filled order is a working order with only
Filled some of the requested quantity filled. This is visually
represented by black quantity text for the working
oood orders and gray text in parenthesis for the filled
quantity.
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Fill Report ooono

When an order is filled, the Fill Report window opens.

This window provides order details: fill time, symbol, quantity, price, order number, order ID,
account, and user by default.

Note that BoughtU and SoldU columns apply to units trading.

Fill Report )
Fill Time Symbol | Bough | Bought | Sold | Soldu Price Order # Account | User | Order I

6/8/2012 1:50:55.847 PM : CLENZ 8 8442 682045866 : SIMUA Tradi i mich :5C56_26

6/8/2012 1:50:56.100 PM :CLEN2 8 8442 682045866 i SIMUA Tradi mich :SC56_26

6/8/2012 1:50:56.133 PM i CLEN2 9 8442 682045860 : SIMUA Tradi :mich :5C56_20
CLEM2 25

6/8/2012 1:49:53.060 PM :EDAUS 10 3 98760 682006274 : SIMUA Tradi imich :5C52_27

6/8/2012 1:50:32.763 PM :EDAUS 23 12.5 98760 682015757 i SIMUA Tradi imich :5C55_26

6/8/2012 1:51:24.940 PM :EDAUS 20 10 98760 682035630 : SIMUA Tradi i mich :5C58_26

6/8/2012 1:51:56.340 PM :EDALIS 10 3 98755 682094518 :SIMUA Tradi mich :SC61_33

6/8/2012 1:53:38.610 PM :EDAUS 3 2.5 98760 681681719 SIMUA Tradi imich :5C64_26
EDAUS 60 30 10 5

6/8/2012 1:49:31.520 PM :EPU2 10 3.33 131875 681995965 : SIMUA Tradi :mich :5C50_26

6/8/2012 1:49:38.280 PM EPU2 3 1.67 131850 682008273 i SIMUA Tradi imich :5C51_26
EPLI2 10 3.33 5 1.67

6/8/2012 1:51:53.553 PM :USALI2 20 148260 682025359 : SIMUA Tradi :mich :5C60_33
USALZ2 20

Show on every fil lose

If you do not want to see this window for future fills, clear the Show on every fill check box
on the Fill Report window or change Notification preferences.

You can customize the columns included in Order Display Column preferences.
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Modifying Working Orders ooooooo

You can change the quantity and price of an order in the same way using both the DOMTrader
and the DOM area on the Order Ticket.

To change the quantity

1. Click the order in the Buy or Sell column.

2. Type a new quantity value or click a quantity button.

3. ENTER.

To change the price

1. Click the order in the Buy or Sell column.

2. Drag and drop it at a new price.
3. If prompted to confirm, click OK to apply the change.
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Canceling Working Orders

You can cancel orders in the same ways on both the DOMTrader and Order Ticket.

To cancel an order using drag and drop

1. Select the working order cell.

2. Drag the order cell off the window. The order is displayed like this:
214675
214650

goooo
ST

5 (m)

LWT

3. Drop the order.

To cancel an order using right-click

Right-click the working order or stack of working orders to delete them.

To cancel an order using the keyboard

1. Click the working order.
2. Press the delete key.

To cancel an order or all orders using the cancel buttons

The cancel buttons are at the bottom of the trading window.

e Click X Buys to cancel all buy orders for current symbol for this account.
e Click X Sells to cancel all sell orders for current symbol for this account.
e Click X All to cancel all orders for current symbol for this account.

e Click X Global to cancel all orders for all accounts

Go to Setup > Preferences > Display Configuration and select the Enable liquidate and
reverse buttons check box to view the cancel buttons.
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To liquidate multiple positions

Click X All/Lig All to cancel all orders and liquidate all positions for the current account.

Go to Setup > Preferences > Display Configuration and select the Enable liquidate and
reverse buttons check box to view this button.
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Orders and Reports

The Orders and Reports pane allows you to cancel, replace, and modify orders as well as view
comprehensive order and position data.

There are three components to the Orders and Reports pane: the Working Orders window at
the top and the Orders and Reports windows at the bottom. Use the tabs to move between the
Orders and Reports windows.

Hiding the Orders and Reports Pane

If you would like to display only the trading window and the quote board, you can hide the
Orders and Reports pane.

1. Click View.
2. Click View Orders & Reports to clear the flag.

Wiew | Orders Mews  Help

Wiew Crders & Reports
Add DOMTrader wiew I}

View Messages
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Orders and Reports Components

The top of the window, the working orders pane, stays the same. The bottom of the window
displays either order information (filled, parked, cancelled, and exceptions) or reports
information (open positions, purchases and sales, and account summary).

" CODGW2 OTE+P/L: 96,278.13 ]
working Orders Show Orders: & all Symbals O ENQZO
| | |85 | gty | Symbol | OrderPrice | Type | Limit Price |Limit| Order # | Place Time | "€ |unfilled| Filled | Status
| A & CiL RPL VKT @ Buy 10 Emngzo 219425 LMT 32002000 11f29/20103:24 M SCLE5G 10 0 working

Working orders pane
] E
Open Positions Purchases & Sales Account Summmary
| | | | Date |5ymhnl A‘ Long Short |Eurrency | Price OTE UPL MYO
%R CLEFL H s Bl45  8,320.00
X R EDAUL 1 s 99210 (250,000
X R ENGED 1 LIS 214450 5.00
¥R EPZD &0 s 120062 67,550.00
¥R TYAZD 1 s 125145 609,35
¥R Usazo 1 s 128080 [31.25)

Reports pane

Orders | Reports | 1524583 (&)

You choose whether to view information for all symbols or for a particular symbol (based on the
symbol in focus on your trading application):

Show Orders: (3 all Symbaols (O EPZO

Select the account or all accounts using the Account Selector.
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Working orders pane

This pane displays information for all open orders.

Select the All Symbols button to see details for orders for all symbols or select a symbol
button to see details for orders that a particular symbol.

Show Orders: (3 all Symbols O EPH7

| | | | | Dur ILimitI B/S | Qty | Symbol | Order Price | Fill Price% Type | Limit Price | Order ID i Place Time
| i L PPL L @ DAY Sell 20 EPH? 143400 LMT 11793864  1/12/2007 &:45 &AM
Ll cw R es ey By 1 NOGE? 370 LT 11783466 | 1/12/2007 8:19 &M
% |

To cancel an order

To replace an order

To create an OCO

To combine orders into an OCO

Orders pane: filled orders 725500

This window displays information for orders that have been filled.

Filled {| Parked Cancelled Exceptions
| | | | B/S | Oty | Symbol | Order Price | Fill Price| Type | Limit Price i Order ID | Place Time Order # !Unﬁlled Fi
_| iy 1 MGMGET S1900 51900 LMT 11788302 1/12/2007 §:18 AM SELA: i}

143350 143350 LMT

BAOSI 1/12/2007 8:17 A 551

11782603 1/12/2007 750 AM 50502
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Orders pane: parked orders ooooo

This window displays all orders that have been successfully committed, and have not been
activated for execution.

Filled Cancelled Exceptions

. I.ﬁ.ctivat;a All I I Activate All Buys ] I Activate Al Seils I I Cancel Al ]

| | | B/S | Qty | Symbol | Order Price IFiII Priceg Type i Limit Price il]rder IDE Park Time !l:lrdu:r.#l iUnﬁIIedi Fil|
o CHEL EACT Buy i USAH? 11026 LMT L17EE539  1f12/2007 5:19 AM SC56__ 4 1 [:

To cancel multiple orders

To activate a parked order

Orders pane: cancelled orders

This window displays information for orders that have been cancelled.

Filed | Parked | Cancelled | Exceptions

| B/S | Oty | Symbol | ﬁrder Price iFiII Pricel Type | Limikt Price | Order ID | Place Time | Order # IUnﬁIIedl Filledi
I 1 |

& 5ol Lo EPH 143550 LMT 11786203~ H12/2007 6118 A1 R s o

Orders pane: exceptions

This window lists orders that were rejected by the FCM, the order execution system, or the
Exchange.

Filled Parked Canceled | Exceptions

B/S | Oty Symbol Order Price | Type | Order ID | Place Time | Order # |Unﬁlled| Filled | Skatus
o Buy 1 CLEW? 7P STP 2492176 91042007 Zi48PM 5C425. 1 0 Refected By FCM

<

Orders ‘ Reports
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.y - goooooood
Reports pane: open positions

This window displays the Open Trade Equity, Unrealized Profit/Loss (UPL), and Market Value of
Options (MVO) for your open positions.

pen Positions | Purchases & Sales Account Summary

| | | | Date |5‘rmhnl 1-.| Long Short Currency Price OTE UPL MYO
iR ECal1 1 s 99210 462,50
XIR ENCZ0 1714 LIsD 212463 252,845.00
iR ERZ0 1009 s 119527 - 752,5875.00

Reports pane: purchases & sales

This window displays purchases and sales and a transaction log that tracks cash adjustments
for the account.

Open Positions Purchases & Sales Sccount SUrnmary
| | Date |51_|rmhul .f_l.l Long Short |l:urn=_-m:1_.r | Price Profit/Loss
[l EPZ0 143 143 1= 56,375.00
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Reports pane: account summary gooo

This window displays balances of account-related categories.

‘ Open Positions | Purchases & Sales Account Summary
EUR UsD Total (USD)
Margin Excess: 123,123,123,07
Account Balance: 0.00¢ 123,123,123,! 123,133,123,07
OTE/MVO: 0.00 0.00 0.00
Profit/ Loss: 0.00 0.00 0.00
OTE/MVO & P/L: 0.00 0.00 0.00
Previous Day Balanc 0.00: 123,123,123,! 123,123,123,07
Collateral on Deposit 0.00 0.00 0.00
Net Liquidity Value: 0.00: 123,123,123,: 123,123,123,07
Total Margins Value: 0.00
Total Purchasing Po 123,123,123,07
Market Value of Opti 0.00 0.00 0.00
Unrealized Profit/ Lo 0.00 0.00 0.00
Cash Excess: 0.00 0.00 0.00
Currency Rate: 1.4338 1.0000 N/A

Please note that if you have all accounts selected, then accounts are listed vertically, and the
balances are listed horizontally. To show all accounts, right-click the Accounts pane title bar,
and then select All Accounts:

Working | [~ ccou
Number | Name | FCM

All Account | All Account %

Margin Excess, Total Margins Value, and Total Purchasing Power rows are displayed if they are
enabled in Notification preferences.

Depending on those preferences, these values can be updated automatically or manually (by
clicking the Account Summary tab). Automatic updates occur only if the Account Summary
window is active. The values are updated when you switch to the Account window from another
window; when a fill, fill busted, or fill cancelled transaction occurs; when a day statement
environment change occurs; when a current balance environment change occurs; and when the
quantity of working orders changes.

Margin excess is the sum of collateral balance, OTE, and MVO minus total margin value. The
value is displayed as N/A if OTE or MVO cannot be calculated. It is displayed in red if it is a
negative value.

If the margin excess threshold is met, the row is highlighted in yellow. If you have more than
one account displayed, then the header is highlighted. Hover the mouse over the margin excess
field to open a tooltip.
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Working with Columns

You can customize the columns that are displayed for the orders windows (working, filled,
parked, cancelled, and exceptions).

Adding, removing, and moving columns

Choose Setup > Preferences > Display Configuration.
In the Order Display Columns box, select an option from the drop down list.

You can elect to apply your selections to a specific Order tab or to All Order Tabs.

P NPR

Select the columns you want to display, or clear the check boxes of columns you do
not want to see.

If you are selecting columns for All Order Tabs, any column that was selected in one
or more of the Orders tabs, but not in all of them, displays a gray check box. You
can still select a column with a gray check box if you want to, and this setting affects
all order tabs. This new setting overrides any settings you made on individual tabs.

Select the column name and click the Clear button or click the check box to clear it.

If the columns are not in the order you want to see them, use the Move to Top,
Move Up, and Move Down keys to move the selected column up or down in the
list.

7. Click OK.

Changing the column width

Click and drag the border between the column you want to change and either column next to it
to resize a column.

The Orders tab is divided into two sections with a splitter between them, so the Working Orders
are always visible. You can drag the splitter to make the Working Orders list taller, or to expand
the section below it that contains Filled, Parked, Canceled and Exception tabs. Each of these
tabs display the same columns: Buy/Sell, Quantity (Qty), Symbol, Order Price, Type, Limit
Price, Limit, Place Time, Order ID, Order #, Unfilled, Status, User, Sys ID, FCM Account, Filled,
Fill Price, and Duration.

When the Orders tab is visible, the notifications are enabled for the non-working orders. When
the Reports tab is selected, the notifications are enabled for the report. Working Orders always
has notifications enabled.

To sort by a column

1. Click a column heading. The sort indicator triangle reflects the current sort order.

2. To change the order, click the column heading again. The sort indicator triangle
switches to the opposite direction, and the items in the list are re-sorted.

You cannot sort by all columns.
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Exporting data

The data in the Orders and Reports pane can be exported to another application (for
example, to Microsoft Excel) using standard Windows cut and paste functionality.
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Working with Units

If you are trading with units, then QtyU, UnfilledU and FilledU columns are added to the
orders pane:

Qty Qtyu Unfilled Unfilledu Filled Filledu
25 12.5 25 12.5 0 0

These columns display the size of the order in units according to the specified conversion rate.
You can remove these columns in Order Display Column preferences.

On the working orders window, you can edit the order size in column, QtyU.

Information about orders includes units:

Working 0O...
B/S Qty Qtyu

q\ CXL §{ RPL E MKT &= Buy 25 12.5

i) Buy 12.5U(25L) EDAUS at 98710 LMT DAY

ORDER ID: 5C11_42 Order#: 682014146

Ticket #: 3A2F-40E40D7724E2090C
SysID: 0 UserID:

FCM: Account: e
Status: Waorking

Transaction History
6/7/2012 11:21:29.803 AM [ID = 4512212245] - InTransit
6/7/2012 11:21:29.867 AM [ID = 4512212247] - Working

Two columns, LongU and ShortU, are added to the Open Positions and Purchases & Sales
windows.
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Managing Orders and Positions

In addition to using the trading applications to manage orders, you can also use the Orders and
Reports window to modify and cancel orders.
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Modifying and Canceling Orders

The Orders and Reports window provides all of the functionality you need to fully manage your
orders and positions. On the Working Orders window, you can cancel an order, change an order
to a market order, create an OCO from an existing order, change the order size, and change

the order price.

Working Orders

| | i i i i ilB,.l“S | Qty | Symbol Order Price | Type |Limi|:

al| L RPL MKT | &= Er.w 5 EPZO0 117750 LMT i

Cancel, Replace, Market, OCO

Note: A stop limit order can only be replaced with another stop limit order.

To cancel an order

1. Click the Working Orders tab to display open orders.
2. Click the CXL button to cancel a working order.

To activate a parked order popgooop

1. Click the Parked tab to display parked orders.
2. Click the ACT button.

You can also Activate All, Activate All Buys, and Activate All Sells.

Filled Pﬂ"kEd Cancelled Exceptions

I.ﬁ.l:twate &l I Activate All Buys | Activate All Sells I I Cancel all I
| B/S | Qty | Symbol | Order Price | Fill Price | Typ
_ | @ XL LACT Buy 1 USaH7 11026 LMT
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To cancel multiple parked orders

1.
2.

Click the Parked tab to display parked orders.
Click the Cancel All button.

To replace an order

o~ w0bdPRE

7.

Click the Working Orders tab to display open orders.
Select the order to be replaced.

Click the order. The selected order is underlined.
Select the element to be changed.

Make the desired changes. These changes appear in red and the RPL button
becomes active.

Click the RPL button. A confirmation appears if you have selected the Confirm
orders before placing checkbox in the Trading Preferences dialog.

Click OK.

To combine existing orders into a single OCO

4.

Click the Working Orders tab to display open orders.

Click the OCO button for the first order you wish to combine. The button becomes
orange.

Click the OCO button for the next order you wish to combine. Repeat this step for
each order you wish to be part of the OCO.

When you have finished selecting orders, click the OCO button for the first order that
you added. Your OCO order is complete.

Upon execution of one of the orders, the other order(s) are cancelled automatically.

To create an OCO if you have only one open order

4.

On the Working Orders window, select the order to be modified.

Click the OCO button for that order. The button becomes orange, and the icon on
the left changes from @ to @.

Place an order. You receive a confirmation message for that order. Repeat this step
for each order you wish to be part of the OCO.

After all orders have been placed, click the OCO button for the first existing order.
Your OCO order is complete.

Upon execution of one of the orders, the other order is cancelled automatically.
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To change an existing stop or limit order to market

1. On the Working Orders window, select the order to be changed.

2. Click the MKT button. The system cancels the current order and places a new
market order.

Note: When market orders are not allowed for a commodity, the MKT button is not displayed.

To change the size of an order

1. Click the size field of the order you want to change. You'll notice a flashing cursor
when you have successfully selected the field.

Change the size value by typing another number.
Click the RPL button. A confirmation window opens.
Click OK.

To modify the price of an order

1. Click the price field of the order you want to change. You'll notice a flashing cursor
when you have successfully selected the field.

Change the price by typing another price or part of a price.
Click the RPL button. A confirmation window opens.
Click OK.
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Managing Positions

You can view, reverse, and liquidate positions on the Reports pane of the Orders and Reports

window.

To liquidate open positions

O000000D O (liquidate)

Click the Reports tab to display open positions.

Click the X button.

3. On the confirmation window, click Liquidate.

Open Positions | Purchases & Sales Account Surnmary |
! | Date |5ymhul t| Long | Short ‘Eurrency | Price 0OTE

(X R CLEF1 z LSO G148  4,420.00
B X EDalL 1 LsD o9210 175.00
B A2 iR EMCZ0 11 usD 214427 G,495,00
[l X iR EFZ0 a0 =D 120994 95,512.50
B X iR THAZ0 1 UsD 125145 463,75
: XiR Usazo 1 usD 125050 375,00

B You are about to liquidate the following positions:

Account

| Symbuol |

Position

Working Orders

CODGEWS

CLEF1

Long = @ 5143
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To reverse open positions 0 O (reverse)

Click the Reports tab to display open positions.
2. Click the R button.

Open Positions Purchases & Sales Accounk Surnmary
| ! ! Date |5ymhul i-.| Long Short ‘l:urru:nq.r | Price OTE

] R _LEF1 2 UsD 5148 4,420,00
P AT EDALIL 1 LsD 99210 175,00
B iR EMCZ0 11 UsD 214427 6,495, 00
B 2 iR EFZ0 [=11] usD 120994 95,5812.50
B X iR TYaz0 1 Ush 125145 468,75
: iR Usaz0 1 UsD 125050 375.00

3. On the confirmation window, click Reverse.

To view additional position details

Click the + button to see last price and all of the orders associated with that open position.

Click the — button to hide the information.

Open Positions Purchases & Sales Account Summary
| | | Date |51_.rmhul ﬂ.| Long Short |Eurrenc1_|r | Price OTE
X R CLEF1 2 UsD 5145 4,260.00
T xR EDaUL 1 SO 99210 175.00
falzx r ENGZ0 11 SO 214427 6,550,00
[ Tz 11/29/2010 1 UsD 214450 600,00
11292010 3 UsD 214425 1,785.00
11292010 5 S0 214425 1,785.00
11292010 5 S0 214425 1,785.00
11292010 1 UsD 214425 595,00
R EPZ0 &0 UsD 120994 95,062.50
R TYAZ0 1 SO 125145 468.75
R USAZ0 1 SO 125080 575.00
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Viewing Quote Data -

% | E nergy | 4
TYaHO USAHD F4aHO TUAHD IRAHO MNIAHO
o 117270 112120 116027 102287 103165 101020
Hf 113015 112230 116125 1o=z0z2 103215 101120
Ll 117110 117230 115287 102240 105100 101015
Ll 117310 & 118200 %W 116097 &) 108200 W) 105210 W 101170 W
Fi +35 +150 +42 +7 +30 +35
TYar0 LSARMOD F4aHO TUARD DFAHO ZOEMO
O 116130 117030 116027 102110 10027 Q9770
H| 115130 117050 116125 102110 10126 Q9775
Ll 113265 116110 115287 102110 10006 Qo750
Ll 118115 117050 &) 116097 & 103110 10135 Qo770
i +a0 +1a0 +42 +7 +73 +5
EPHO EPMO EMOHO EMCMO ERHO EMIHO
O 102100 107250 177775 177675 1208 q3370
H| 109325 102225 172925 172500 1208 a4120
Ll 107050 106600 1753200 175175 1293 Q2670
L| 107975 W 107325 175750 W 175500 & 1293 Q2740 W
hi +50 -125 -1300 -1300 -1 -100

The Quote Board pages (identified by tabs) display the open (O), high (H), low (L), last (L), net
change (A), and total traded volume (based on guote display preferences) for the current
trading session.

(For our purposes, we will refer to each tab or page as a quote board.)

Net change = yesterday’s settlement — yesterday’s settlement. If yesterday’s settlement is
unavailable, then yesterday’s close is used. If market data is unavailable, then net change is
empty.

The green arrow indicates that the last price traded was higher than the previous price. The red
arrow indicates that the last price traded was lower than the previous price. If there was no
change, no arrow is displayed. Green text indicates positive net change, while red text indicates
negative net change. Black text indicates a net change of zero or unavailable data.

EDAHZ ENQZO 00O00000000000000
0| oo140 |lo| 2io1zs
Hl 99250 |[H| 219125 00O000000O0O0000000
Ll 99140 ||L| z1g67S
L| oozzow||L| 215800 & 0000000000
A +an | |a 250
Y 25k Y 426 gooooooooao

Black text can also indicate that the instrument is not enabled for real-time data.
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If trading has ended, a checkmark is displayed next to the Settlement Price.

ERZ0
1546
1546
1544
1544 W

+4
]

Red and green underlines indicate new low and new high, respectively. In some instances, a
price is underlined in both red and a green. This is a rare, but it happens when there is no
instrument state available to allow the application to determine the open, high, and low so far
in the day, and a single tick arrives. Then that tick is both the new high and the new low, so

you see the same price underlined in red and green.

< [ I

IRAHD 0000000000000000
105165

105210
105100
105210

+50

Double-click a quote board cell to use that symbol on the trading application.
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To enter a symbol in the Quote Board "HHEUHOE+00OOOLLLLH

1.
2.

Click a cell to select it. The selected cell is outlined in red.
Enter the symbol.

If you are authorized for that symbol, and if the symbol is currently trading, the
information for that symbol is displayed.

If you are not authorized for a symbol you enter, the background color of the symbol
turns red and a message appears, telling you that you are not enabled to view that
symbol.

Double click a cell in the Quote Board to change this cell’s symbol to match the
symbol that is displayed on the active tab in the DOMTrader Pane.

To rename a Quote Board 0 Quotel( O O O O Rename Tab[ O

1.

Either double-click the current name on the tab or right-click the tab and click
Rename Tab. The current name is highlighted in dark gray.

Type the new name of the window.

ENTER. The name is saved only if you ENTER after typing it, so if you want to cancel
the change, click anywhere else on the window to exit the edit mode.

The maximum length of the name is 150 characters.
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To add a Quote Board

Click the + button on the next available tab.

Quote Board

[untes 1

Add Mew Tah

When the number of tabs exceeds the space on the screen, the right-most tab displays a down
arrow. Click that arrow to open the menu to add a new tab. You can also use this menu to
quickly jump to another quote board.

1 Quotes 13 | 13+
Add Mew Tab
Ouokes 1 I}
Quokes 2
CQuokes 3
Quokes 4
Quokes 5
CQuokes 6
Quokes 7
CQuokes &
Quokes 9
Quokes 10
Quokes 11
Quokes 12

¥ Quakes 13

You can add up to fifty quote boards.
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To remove a Quote Board

1. Right-click the tab for the quote board you want to close.

2. Click Close Tab. If the page contains quote data, you are prompted to confirm the
action.

Fa <

] Close tah. E

E \‘:) Are wou sure you want ko close this page? Quake page setup will be losk, E
T W

rde

J es l [ Mo

=

To copy a Quote Board

1. Right-click the tab for the quote board you want to copy.

2. Click Replicate Tab. The window is added to the far right of the quote board area.
The window contains all of the quote data from the original quote board.

To move a quote board

Click the tab of the quote board you want to move, and drag it to its new location.

i Quote Board

| Quotes 1 I_,Iu I_,qu I_,quh—-:s I_,quh~ E I_,quh—- I_Juuh—- I:!uu:utesﬂ | +

=—r— I O

| Quates 1 | Ou | D | Quaotes 4 | Quates | Quates B | Duates 7 | Ou | i+

=—r— T O
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News

The News window includes a Story List on the left side of the window, a Story Viewer on the
right side of the window, and a Story Timeline on the bottom of the window. The Sources
and Show filters are at the top of the window with a Search field. Above the Story Viewer are
the Print, E-Mail, and Font buttons.

Mews: Euro Credit: Megative Trading Session Weighs On New Issues > E]@

= Al Sources (T (all news) - Search

Euro Supply Pipeline - page upda... k=

23 428 s Euro Supply Pipeline - page Lpdated> Euro Credit: Negative Trading Session Weighs
23 424 mns EUCOMM NOREASON FOR CONC.. on New Issues=
23 424 mns  Euro Credit Megative Trading Session Wei{:]]
23 423 Mns Euro Credit; Negative Trading Session ... Date: 11/23/2010 04:24
23 416 Nz EURO CDS: European credit markets ha. <
23 416 Mus BULLET: EURO CDS: European credit mark. . )
23 416 Mns BULLET: EURO CDS: European credit ma... Europz:iDSI;;dfzvaii éﬁﬂy“;:kgz :E;a
23 55 MNzk Update: EMUYIME: Loan Terms With Greec... ) 1. s .

’ ) turmoil in Ireland and escalating tensio
23 355 MN3  Update: EMUWIMF: Loan Terms With Gre... Horea, and as a result there are only a
23 354 M2k Germany's FinMin Schaeuble: Euro Is At ... this morning.
23 354 MNS  Germany's FInMin Schaeuble: Euro Is At ... Eversh;lt Funding is to issue a dua’
23 34z N2k UK DMO Sells SthOOI‘I‘IIn 2027 IL Gilt At ... The first tranch; iz a 10 year fimer
23 342 Mhs UK DMO Sells Stgé00min 2027 IL Gilt At ... the Gilts + 250-255 bps area.
23 338 Mns ECB Calls For Bids In 1-Week Bond Buy ... The second tranche is a 15 year fixe
23 335 MNI UK 1.25% NOV 2027 IL GILT SOLD AT REA... the Gilts plus 250 bps area.
23 335 nzk UK DMO 50LD 5TGE00MM 2027 IL GILT A Leads are HSBC, Lloyds TSB, R3C and
23 3:35 MNs UK DMO SOLD STGG0OMN 2027 IL GILT ... Rabobank is to issue a 5tgl00+ mill:
23 326 N2k PORTUGAL: Wire running comment from... Frice talk is in the mid-market swaps pli
23 326 Mns BULLET: PORTUGAL: Wire running comm... e s o &
23 322 Mz EURO CDS:1) Deutsche Post AG wants t... 3_125:52;3;'mj;Z:iizazzz;opi:zft:li i;
23 ®:2z MNs BULLET: EURO CDS:1) Deutsche Post AG... bps area and the leads are Credit Suisse
23 322 MN3 BULLET: EURO CDS:1) Deutsche Post AG... on Monday, ENI issued its EI1 billio
23 322 neK  EURO CDS:2) The unit's will aim to achie... Jannary 2018. The hand has a connnn nf
Lt T PYC R P TN BIHIET EIIBMA AREA Tha amik's arill aiss |‘ I | @llz
=) GaoTa 17:00 19:00 21:00 23:00 01:00 03 05:00 [ 07:00 [ 0900 [11:00 [15:00 I

Click the arrow between the story list and story viewer to hide and show the viewer. Click the
arrow between the story list and story timeline to hide and show the timeline.

To open news, click News on the menu bar, and then click News.
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The Story List

The story list displays the Dow Jones, Market News, Thomson Financial, Hightower Report,
Interfax News, and N2K (Need to Know) News in real-time. The three most recent stories are
listed at the top of the story list, even as you scroll down to previous stories. You can change

this setting.
The font size of the headlines is largest for the most recent story and smallest for the least

recent stories.

If you have filtered the list, then only those stories that meet your filter criteria are displayed.

CJ 10-%r Benchmark Gowt ... —3 Maost recent three headlines

| 15 5010 D) 07 2-¥r Sanchmank Govt Yiel., |

15 510 D]

15 =i0 DY 207 2-¥r Benchmank Govt Yial.,

15 =07 )] ST GM Initiative Launches O, ———3 News flash
15 =07 O] Sl GM To Mame Initiative 'Fi...

15 507 01 =012nd UPDATE Chesapeake 0.,
15 507 D1 *wWsS1 GM Marketing To Tel Con...
15 507 TFEMW  Pa, starts efforts to cut electricit, .,
15 =07 O] DI MARKET TALK: S&PfASH 200...
15 07 O] DI MARKET TALK: S&PfASK 200...
15 507 ] sl GM To Launch Mews Mark,..

15 =07 O]

07 Moody's Takes Action On T... ——— 3 Chained story
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The Story Viewer

The story viewer displays the story that is selected on the story list. It also has print, e-mail,

and font buttons.

Three font sizes are available. Click this button @ to increase and decrease the font size.

E-mail hyperlinks included in news stories are active. Click those links to send e-mail to the

contact.

Double-click the keyword to filter the news stories. For example, if you double-click CURRENCY,
then only stories with that keyword are displayed in the story list.

If corrections are made to stories and headlines, the timestamp on the story and the order of
stories on the News window remain the same.

=DJ UPDATE: Linens ™ Things Liquidation
To Bring About $510M

Date: 10/15/2008 17:04

-By Peqg Brickley, Dow Jones Mewswires; o
302-521-2266; peq.brickley@dowjones.com

Click here to go to Dow Jones MewsPlus, a
web front page of today's most important
business and market news, analysis and
commentary:

| http:/www.dinewsplus.com/al?
rnd=0rtSIHovSwaAE2 GOAKY2BwWY%30%30.

I You can use this link on the day this article is
published and the following day.

(EMD) Dow Jones Newswires

October 15, 2008 18:04 ET (22:04 GMT)

Copyright (c) 2008 Dow Jones & Company,
Inc.

Keywords:
FINAMCIAL ECONOMY, FINAMCIAL STOCKS |

q .|ﬂ

—» E-rmail and print buttans

— Active e-mail link

— % Active Web link

—» Keywords
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The Story Timeline

Each bar in the story timeline represents five minutes. The volume of stories is represented by
the height of the bars. The story timeline includes a scroll tool as well as a GoTo button and
arrow button for moving between times.

=
=l GoTol19:00 2200 0300 D]iml 11.00 15:00
GoTo button Seroll tool Go to current tirme arrow
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Setting News Preferences

-

-,

Preferences

X

(= I:‘ Light Eherne

] . Diark Gray theme
! . Dark theme

] I:‘ Light Gray theme -

Select a color theme "5l

et L e S —
S0 ORP Tl B Traainay Ml | owiaes
i P by (e g | s

A1 Pt g i i gty

e L R T

S L B ety

Display
[#] Display headlines with varying size font

[#] Shaow Filkerfsearch bar
[#] Shows skory pane
[#] Shiow timeline

[w#] Show default keswards in filker
[#] Highlight search words

e Choose one of four color themes.

e Choose whether headlines should be displayed in different size fonts or all the same font

size.

e Select the font size to use: Small, Medium, or Large.

e Choose whether to display the filter and search bar, the story pane, and the timeline.

e Choose whether you want the default keywords displayed in the filter. If so, the Show
menu looks like this:

{all news|

Cormments
Currency

Currency Commments
Easkern Europe
Energy

Energy Comments
Fiber

Fiber Forestry
Financial

[

— Keywords

e Choose whether you want search words to be highlighted in the results.

Click Apply to save your changes and keep the preferences window open.

Click OK to save your changes and close the preferences window.
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Issues with foreign language characters

If foreign language characters are not being displayed properly, you may need to change your
computer settings.

Go to the Control Panel and select Regional and Language Options. On the Advanced tab
in the Language for non-Unicode programs section, change the language to match the
foreign language displayed in the news stories.

Reading News Stories

To read a story:

Click the story headline in the story list. You can then read the story in the story viewer.

To open a story in a new window:

Double-click the story headline in the story list.

News



Page 137

Finding Previous Headlines

Scrolling the Story List
1. Click a headline in the story list.

2. Use the up and down arrows on your keyboard to scroll up and down the list to move
to other stories.

3. ENTER to open the story in the story viewer.

When you scroll beyond the timeframe of the stories displayed, the story list splits into two
parts. The top part of the list always contains the three most recent stories and updates in real-
time. The bottom part of the list contains the stories for the time you scrolled to.

Scrolling the Timeline

Click the timeline at the time for which you wish to see headlines. Those headlines are
displayed in the story list.

The timeline also has a scroll tool that looks like this: . Drag that tool to the time for
which you wish to see headlines. Those headlines are displayed in the story list.

To return to the current time, click the green arrow on the right of the timeline. .|.E>‘

Using GoTo
x| GoTo
1. Click the GoTo arrow in the lower left corner of the News window.
2. Enter the time for which you wish to see headlines.

3. ENTER. The headlines for that time are displayed in the story list.
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Filtering News Stories

CQG Trader has provided over two dozen pre-set filters for you. These filters include: Currency,
Energy, Food, Financial, Grain, Metals, Shipping, and Technical. Filters are based on the
keywords provided in the news stories.

Shio;

Corments
Zurrency

Zurrency Comments
lesolr Energ-:..-

small S
Confiry

Energy Comments
2, Sugar
et [

dEnsy Fiber Foreskry
ROREAS Financial

M I$EURY Financial Comments
N = | T e LT TC

You can also enter your own keywords for headlines in the Show field. Your own words are
saved at the top of the drop down menu. You can remove them by clicking the X.

equities|

l Comrnents |
JCurrency |i
Currency Commments

Emergy A
Energy Comments

|Fiber

Fiber Foreskry

Financial

Financial Comments M

U
T T

The Sources drop down allows you to filter stories by source.

I— w Al Sources
HEE i
w Do Jones

22 12:09 » Market Mews
25 1709 ¥ Thomson Finandial )
w The Hightower Rep...

w Interfax Mews M

£2 12:09
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To filter by keyword

1. Click the dropdown arrow for the Showv filter.

2. Click the desired filter. Headlines for stories with that keyword are displayed in the
story list.

Keywords are located at the end of stories on the story viewer. You can also double-click these
keywords to filter news stories.

To filter by custom keywords

1. Type a keyword or keywords in the Show drop down field. You can use AND and OR
to further define your search.

2. Click Enter on your keyboard. Headlines for stories with that keyword are displayed
in the story list.

To filter by news source
1. Click the dropdown arrow for the Sources filter. Sources that are checked are
included in the headlines.

2. Click the source to remove the check, and the source is removed. The All Sources
check has to be removed before you can remove individual sources.

3. Click anywhere outside of the Sources menu to close it.

CQG Trader User Guide



Page 140

Searching for News Stories

| | Search |

Enter your search criteria and then click Search. The News Search window opens.

How to format search criteria

You can enter a keyword or text. If you enter punctuation, that punctuation is considered part
of the search.

You can use these operators to further define your search:

e AND: When you add “AND” between values, the system searches for news stores that
contain all of the search values.

If you enter several values without an AND, then the AND is assumed. If the values
meet the criteria of a keyword, then they are treated as such. “Financial Currency” is
an example.

e OR: When you add “OR” between values, the system searches for news stores that
contain any of the values.

Including OR in your search indicates that you want to search for everything before
the OR and everything after the OR. For example, if you enter: Japanese or
American car and production, then any story that includes “Japanese” is returned
and any story that includes “American car and production” is returned.

e EXC: When you add “EXC” before a value, the system searches for stories that do not
include the value following the EXC.

This is the only operator that can begin your search criteria. If you begin the search
with AND or OR, they are ighored.

e - : Adding a hyphen in front of a value works the same way as EXC.

If you enter a hyphen followed directly by a value without a space in between, it is
treated as EXC.

e “”:When you place single or double quotes around a value, the system searches for
stories that include that exact phrase.
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To add advanced search options

[] Mare search options

Click the More search options check box on the News Search Results window to expand the
available search options:

Find news that contains
&l of these waords

| &-rnonith bil

This exact phrase

Ak leask one of these waords

Mone af these words

all of these codes

Search in category
all categories

=

During
Last 24 hours

=

[ Search headlines anly

[#] Maore search options

Clear | Search |

The search criteria fields in this view help you further define your search without your having to
enter operators, such as AND and OR. If you enter operators in these fields, the system
searches for those words. It is likely that you will receive an error message asking you to
remove common words, as they occur too frequently for the system to return meaningful

results.

You also have the option of searching in a particular category and during a specific period of
time: the last 24 hours, the last week, this month, last month, and all available. A maximum of
200 results are returned.

Dow Jones Search Codes can be added also. For more information about Dow Jones Search
Codes, go to: http://www.djnewswires.com. Please note that search codes can be used in this

advanced view only.
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Viewing Search Results

The stories that match your search criteria are listed on the right side of the window. A
maximum of 200 results are displayed.

B News Search: Results {122): 6-month bill M}

Find news that meets Results (122) for &-month balf
TW criteri “# Dow Jones (82) -
| | D11 Mews Highlights: Top Economic Stories OF The Day 12:00:00
[ search headines anly DI MARKET TALK: Crude Oil Downtrend Tests Chart Support 11:59:00
[ Mare search options D1 MARKET TALK: Treasurys Flying High As Stock Markets Crumble 11:50:00
E D MARKET TALK: Treasurys Flving High As Stock Markets Crumble 11:50:00
D1 MARKET TALK: Treasurys Flying High &s Stocks Crumble 11:44:00
Group results by D1 BASE METALS: Comex Copper Extends Sharp Slide Below $2/Lb 11:39:00
® Source D1 Mews Highlights: Top Economic Skaries OF The Day 11:00:00
() Categaory [ 1J3 Stocks Remain Under Pressure On Tepid Earnings, Qutlooks 10:22:00
() Mo Grouping D11 Mews Highlights: Top Economic Stories OF The Day 10:00:00
Sort results within group by D1 MARKET TaLK: Pres Bush Silent On Econormy 09:20:00
O Name S I?d':::ei“N.;ws (3) -

® DatefTime

‘W Somae BULLET: U3 T3YS5/STOCKS: S Tsys gain further still as US up,, = 11:38:00
U5 Crvernight RP: QM G)C Loose; Most Other Tsys Tight: Ock 225 0722:00
S Bonds: Tsys Up:eak Stks; Distortd 10 Basis; 2,5-Yr 0%: RP= 10421108
“# Thomson Financial (37) -
TOPWRAP 10-Crisis reverberates From Hungary to Wall St 11:42:00
Stocks Fall as investors weigh corporate Forecasks 11:41:00
GLOBAL MARKETS-Global stocks, commodities Fall on slowing growt .. 11:37:00
Inwestors cling kightly to their T-bills 11:31:00
Stocks Fall as investors weigh corporate Forecasts 10:35:00
Do drops 250 on earnings woes, recession fears 10:16:00
TOPWRAR 9-Crisis pounds emerging markets, summit set Moy, 15 09:55:00
UPDATE 2-Boeing profik Falls on strike; no new outlook 0%:11:00
Dow drops 250 in early trading on earnings woes 09:11:00
Stocks Fall as investors weigh corporate Forecasks 0910000

Double-click the headline to read the story. It opens in another window.

To group and sort search results

By default, stories are grouped by news sources. Click Category to sort by the first keyword
listed in the story. Click No Grouping to list all of the stories based on the sort parameter you
select.

Once you have selected the grouping, you select how you want the stories in the group to be
sorted. Click Name if you want an alphabetical list. Click Date/Time if you want a
chronological list. Click Source if you want a source list.

News



Page 143

To change the search

| &-rmanth bill |:|

Click the X button in the search field to begin a new search.

Printing and E-mailing News Stories

The print and e-mail buttons are at the top of the story viewer and on each story window you
open.
To print a story, click this button: @

To e-mail a story, click this button: =,
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Messages

You may receive error, warning, or informational messages occasionally from your FCM or from
a system administrator.

Error messages are displayed with a white x inside a red circle: )

Warning messages are displayed with a black exclamation point (1) inside a yellow triangle: Y

Information messages are marked with a blue exclamation point inside a white quote bubble:

v

Error and warning messages are displayed as soon as they are received. Informational
messages are indicated by a blinking taskbar button. Clicking that button open the Messages
window.

The top pane of the window lists messages received. The bottom pane displays the complete
text of the message selected in the list. The most recently received message appears in the
index at the top of the list.

Reading messages

You can read your messages any time you are logged in to CQG Trader.
1. Click View = View Messages. The Messages window is displayed.
2. Click a message in the list to display it in the bottom pane.

You can view messages that were not expired at the time you logged on and which have not
been deleted during the current session. Messages that have not been read yet appear in the
index in bold text.

Deleting messages

The message viewing screen (not the message list) displays a Delete button you can use to
delete the current message. You can only delete one message at a time.

1. Display the message in the message viewing screen.

2. Click the Delete button. The message view screen closes and the message is
removed from the Message list. Once deleted, the message are no longer accessible.
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Exchange Connections

Exchanges may have different trade routing practices.
LIFFE/ZeCBOT

Pre-Open Market Orders

If you place a market order in pre-open, then the market order is converted to a market on
open (MOO) order. Spread MOO orders are rejected. When the market opens, MOO orders are
filled at the open price. The exchange converts them to limit day orders with the price equal to
open price. The messenger cancels the market order and places a limit order.

Stop Orders
How orders are submitted to the exchange:

MKT STOP orders are submitted as market stop orders with LIFFE order price equal to the
trigger price.

LMT DAY STOP orders are submitted as stop orders with the order price equal to either the limit
or trigger price. Orders with different limit and trigger prices are rejected.

GTC STOP orders are submitted as GTC stop orders with the order price equal to the trigger
price. GTC stop limit orders with different limit and trigger prices are rejected.

All stop limit orders are synthetic.

Native stop orders work like this:

You enter... and the exchange converts it to...

STOP DAY a market order when market reaches the stop price and that is
automatically cancelled at the end of the session.

STOP GTC/GTD | a limit order when market reaches the stop price. The limit
price is the same as the original stop price.
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Getting Help

The Help menu at the top of the CQG Trader window provides access to online help, a list of
tradable symbols, a quick reference for keystrokes, and FCM contact information. You can also
right-click the Quote Board title bar to access these options.

Opening Online Help

Select Help > Online Help.

This online help system contains the complete text of the printed documentation for CQG
Trader, enhanced with features like full text search and related topics links to make it easier for
you to find what you are looking for. The online help is divided into sections, which are
displayed as books in the Contents tab to the left:

= LLJ‘Cuntentﬁ _{ Search i Faworites | @y j

iyf Welcome

“f DOMTrader

&9f Order Ticket

&9 Setting CQG Trader Preferences
& Viewing Quote Data

&9 Entering Orders

#? Modifying and Canceling Orders
é9f Orders and Positions

“97 Viewing Messages

é9¥ Exchange Connections

é9f Accessing Help

Click the book to expand and collapse a section. Click a title to display the topic.

The Back button displays the previous topic in help. This may not be the last topic you viewed.
To return to the topic you last viewed, use the Back arrow on your browser toolbar. The
Forward button displays the next topic in help.
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To search help

&) (=) [ Contents _{ Search = 7 Favorites | @

Search for

Highlight search hits

Flacing Order-Cancels Order (OCO) Orders
To combine existing orders into a single OCO
To create an OCO if you have only one open order
Modifying and Canceling Orders

Flacing Bracket Orders

Special Orders button (Order Ticket)

Special Orders button (DOMTrader)

Order Types Supported

Warking orders pane

To modify and cancel bracket orders
Entering Orders

Type the word or phrase to search for, and then press Enter or click Go. The Search pane
displays a list of all the topics in your Help system that contain the word or phrase you entered.
If you search for multiple words, the search finds Help topics that contain all the words you
entered. When you click one of the items found by the search, each occurrence of the term or
terms you searched for appears highlighted in the topic.

To print help topics
=

Click the Print button to print the current help topic.
To save favorite topics

.{ Favorites iy

Click the Favorites button to save the currently displayed help topic to your help favorites list.
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Opening the Keyboard Shortcut List

Select Help > Key Actions to open a quick reference guide for keystroke entry on the
DOMTrader.

Click the Print button to print the list.

In order to trade using your keyboard, go to Setup > Preferences > Order Placement and
select Enable Keyboard Trading.

Opening the Tradable Symbols List

Select Help = Symbols List to open the latest list of tradable symbols.

Account permissions and routing options determine whether your account is able to trade these
symbols. Check with your FCM to find out what exchanges your account can access and what
your account permissions are.

Opening the About window

Choose Help > About.

This window contains FCM contact information, your user number, and the version number and
copyright information for CQG Trader.
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