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1 Using This Guide

Document Conventions
This section describes the conventions and word usage in this

guide and provides definitions of common buttons and symbols
used in the TransACtAT program.

Word Usage
This Word Means This For
Example
Click Press and release the left X
—or— mouse button once while | Click =.
L eft-click the cursor points to a L eft-click
menu, button, or link. AsK.
Right-click Press and release the right | Right-click
mouse button once while | Bid.
the cursor pointsto a
menu, button, or link.
Double-click Pressand release the left | Double-click
—or— mouse button twice while | position.
L eft double-click | the cursor pointsto a Left double-
menu, button, or link. click Bid.
Right double-click | Pressand release theright | Right double-
mouse button twice while | click Ask.
the cursor pointsto a
menu, button, or link.
Select Click ingde acheck box | Select thel
to display a checkmark. Touch check
v box.
Click an up or down Typeor
arrow to adjust anumber. | select the
price.

=
0.00 —

\/ Note This guide specifies |eft-click when the outcome
between right-clicking and left-clicking is significantly

different.

Version 3.3
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s Guide

Other Conventions

This Text Means This For Example
Bold typeface | Signifiesabutton, Click Buy.
menu option, or link Select the 1 Touch
that invokes an action | check box.
when you click it.
—or— Shows an dlternative | Click Enter.
way to perform a —or—
procedure. For one touch trading,
click Buy or Sdll.

TransActAT Conventions

The TransActAT program uses many common buttons
throughout the windows. This section provides a description of
the buttons. The remainder of this guide gives detailed
information about how and when to use the buttons.

Cancel All Buttons
TransActAT has four Cance All buttons that cancel orders at

four different levels.

Button

Description

When you begin your TransAciAT session,
alarge Cancel All button appearsas a
separate floating window that runs during
the entire session. Click it to cancel dl
orderson al contracts.

Cancel All

This button appears on different windows
and provides a different function on each.
Market Depth. Click to cancel all
orders for the contract displayed.
Open Orders. Click to cancd al orcers
displayed in the window.

Cancel

This button appears at the beginning of each
row in the Quotes window. Click it to cancel
all open orders for the selected contract.

Confidential TransAct Futures O2004
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Quotes Window Buttons
The Quotes window contains the following buttons.

Button | Description
Click to open the Open Orders window.

Click to open the Trades window.

Click to open the Market Depth window.

Click to show or hide the Order Entry
section.

Click to add a contract to the window.

Click to remove a contract from the window.

x| |+ @] | @] &l

Trades Window Buttons
The Trades window contains the following buttons.

Button | Description

@I Click to view trades.

XK Click to view canceled orders.

™ Click to save displayed information as a.csv

— file.

|§ Click to show or hide the Trades Detail
section.

Version 3.3 Confidential TransAct Futures O2004 7
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Order Entry Section

The Order Entry section appears in the Quotes, Classic Market
Depth and Linear Market Depth windows. The same
functionality exists in both windows, athough the placement of
the buttons may vary.

BUY | SELL |

1| 5] 10| 20] 25| 50| 75| 100] ™ 1 Touch
[ 1 | o PHL
| [ T

Figure 1.1 Order Entry Section

TransActAT Definitions

Button Description

BUY Buy
— Click to buy a contract. In the Market
Depth window the buy button also has
these features:
If you do not have 1 Touch enabled,
sets the order price to the ask price of
the market.
If you do not have 1 Touch enabled,
clicking Buy removes any value in the
Price box and replaces it with the
current ask price of the market.
If you have 1 Touch enabled, enters the
order at the price in the Price box.

8 Confidential TransAct Futures O2004
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Button

Description

SELL

Sell
Click to sell acontract. In the Market
Depth window the Sell button also has
these features:
If you do not have 1 Touch enabled,
sets the order price to the bid price of
the market.
If you do not have 1 Touch enabled,
clicking Sell removes any value in the
Price box and replaces it with the
current bid price of the market.
If you have 1 Touch enabled, entersthe
order at the price in the Price box.

Enter

Click to enter an order. The button appears
blue for abuy and red for asdll. If you are
using 1 Touch, this button is unavailable.

Pl PnL
Click to see your current Profit and Loss
status. Click again to hide the value.

+ 10 Position

Shows your position. A long position is
blue, a short position isred, and aflat
position is yellow. Double-click to set up
an order to get flat. Click Enter (or Buy or
Sell if usng one-touch trading) to enter the
order.

1| 10| 25| 50| 100] 250] 500] 1000

Quantity buttons

Click abutton to quickly enter quantities
into the Quantity box. The value of these
buttons varies depending on the order size
limit the Risk Manager sets.

Version 3.3 Confidential TransAct Futures O2004 9
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Button

Description

[ oo

Quantity

The number of contracts to buy or sdll.
Type the number or select the value using
the up/down arrows to the right. The
number to the immediate right of the box is
the order size limit the Risk Manager sets.

=l
0.00 —

Price

The price of the order. Typein avaue or
select the price using the up/down arrows
to the right.

[ 1 Touch

1 Touch

Select the 1 Touch check box to enable the
1 Touch function. This eliminates the Enter
key from the order entry process and
alows you to enter orders by clicking the
Buy and Sdll buttons.

[T Quick Click

Quick Click

In the Market Depth window, select this
check box to send orders directly from the
depth view. With Quick Click enabled, you
do not need to click Enter or Buy or Sell.
For example, when you have Quick click
enabled and left-click Ask, TransACtAT
immediately enters a buy order.

=

Show/hide

Click to show or hide an additional

window section. This button appears on the
Open Orders, Market Depth, and Trades

windows.

Buy Order Entered

Status box
Provides messages telling you if the
exchange sent or filled your order.
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2 Introduction

TransActAT Features
TransAct Futures TransActAT program gives you distinct
advantages for trading in the electronic futures market.
TransActAT equips you with:

Comprehensive, live market data

Position management

Risk management

Rapid-fire performance features for getting instantly in and

out of the market

Ability to configure trading windows to fit your trading style

TransActAT connects a personal computer with the exchange
server and risk server smultaneously, enabling trades while
protecting the trading firm from loss.

¥yes ser

Figure 2.1 Server Connections
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TransActAT Overview

With the TransACtAT application, you can monitor the market
for the current bids and asks and enter your orders. Y ou can view
detailed information for one or many contracts. The program
shows the current bid and ask price and quantity, your last two
trades, the session high and low, and the cumulative volume.

TransActAT provides “one-touch trading” where you can enter
orders immediately. Or you can set up the system to require that
you click Enter before you send an order.

TransActAT always shows your current position. Y ou can
quickly get flat to bring your position to zero. The status area
displays messages to let you know if TransActAT sent or filled
your order. You can set the system to enter market, limit, stop, or
stop limit orders, assign restrictions and set stop and limit prices.

TransActAT provides alist of open orders where you can modify
the price or quantity. You can aso view alist of completed or
canceled trades, and save the data as afile.

Cancel All buttons appear in each window so you cancel orders
quickly. A separate Cancel All button is always open providing

quick exit from the market. A single click cancels all your open

orders.

TransActAT Windows

This section provides an overview of the main TransACAT
windows and the functions they perform.

Quotes - Choose multiple contracts to view and enter orders.
Classicand Linear Market Depth — Two different waysto
display market depth and related order entry infor mation for
trading a single contract.

Open Orders- Displays al outstanding orders.

Modify Order - Allows you to change the quantity and
price of an open order.

Trades - Digplays dl filled and canceled orders.

12 Confidential TransAct Futures O2004



Quotes Window

Quotes Window
From the Quotes window you can:

" YesTrader Trader - KevinK (20031) =]

ngl |Futres | |FeELH jilil

View the market quotes for many contracts at atime.
Cancel open orders.

Trade many different contracts.

Configure order entry.

Navigate to the other TransACtAT windows.

Bid @t Bid Last Ask | AskOtp | High | Lo
63 | 62 | 10521 | 106.22 753 10638 | 105,

46 31290 | 31295 | 31305 a0 3305 328
193 101,030 | 101.03% | 101.040 137 101035 107.0

»

Contract Gty Limit Price &

By
| T [ s oo | e ||Limit =] [Were = [ 0004

Tupe Restrictions  Stop Price

Figure 2.2 Quotes window
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Classic Market Depth
The Classic Market Depth window provides the current bids and
offersfor a contract. From the depth window you can:
- View your last two trades and the current bid and ask.
View the session high and low and the cumulative volume.
View the price and size of the last bid and ask.
Monitor the market for current bids and asks.
Adjust depth of bids and asks you want to view (1-20).
Configure quantity button values.
Cancel orders.
Enter orders.
Set order type and restrictions.
Set Stop and Limit Prices.
Il}Market Depth - FGESZ0 12/200 x|
B10& 10172 I B10@E101.74
High: 101.79 Low: 101.72 Vol 91567

Depth : 101.72 627
Bid Size Bid gk Ak Size
627 101.72 1101 .74 538
580 10770 101 75 1438
2953 107 £9 107 76 1433
3713 107 F5 101 77 1502
1672 107 67 107 79 741
2446 107 F5 10780 2685
712 107 £5 107 a1 1656
fE2 107 £ 101 82 2332
543 e 107 83 1393
634 e 107 64 2730
BUY | SELL |
1| 510 20] 25| 50| 75 100] ™ 1 Touch

| w1 PrlL |
I By Order Entered Ig I 1]

Tupe Restrictions  Dffset ™ Quick Click
ILimit | INnne = U::|I

StopdLirnit
’;top Frice: 0.00 ::|I Lirnit Price: 0.00 j

Figure 2.3 Classic Depth window
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Quotes Window

Linear Market Depth
The Linear Market Depth window provides the current bids and
offersfor a contract. From the Linear Market Depth window you
can:
View your last 3 trades and the market’ s last 3 trades.
View the session high and low and the cumulative volume.
Monitor the market for current bids and asks.
See both the Bid/Ask quantities, last quantity traded, volume
traded since window was opened and your order quantity at
each price.
Cancel orders.
Enter orders.
Set order type and restrictions.
Set Stop and Limit Prices.
Configure quantity buttons.

IE} FGBMH2 - jshah (JLM II (20354)) o ] 5|
My |Bid Qty| Price | Ask |Last| =
Mkt | Tradesl Last | 017
High: 105.07 016
Lo 2095 7015
Yolume: 1042 7014
013
1| 5] 10| 20] 25| 50| 75 100 7012
011
Guantity: I 9 j 7010
Limit Pre:[ 7001 = 70.09
F0.08
BUY | SELL | F0.07 7 3
it} a0 70.06
“"" 5| 5 | 7005
g I Lirnit - l 9 9 F0.04
g 15 F0.03 _I
Restrict: INone 'l 70.02
Stop Prc: lw : J i ;gg;
StopLimit -
Offset Qi gggg
=l m_vl E9.97
Clear | Cancel All 63.96
£9.95
£3.93
™ Quick Click [~ 1 Touch £5.92
63.91
™ Autocenier _Cener| £9.90 -
| 3
I Send order successful. I PnL

Figure 2.4 Linear Depth window
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Open Orders
The Open Orders window shows all open orders. Y ou can select
an order to modify and adjust its price and quantity in the
M odn‘y Orders window. From the Open Orders window you can:
View open orders.
Filter the orders displayed for a certain contract.
Cancel open orders.
Show or hide order details.
Customize the columns and sorting of the window.
Modify an order.

x
Auto | |FEBLZ0 | Cancel All

i Contract B/S [t Price
& il |FGEL=D ) I 105.97
7 M FGELZ0 B 10 105.97

# 35154331 P

B 10 @ 10597 2:49:56 Pk Mone

GFD

Figure 2.5 Open Orders window
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Quotes Window

Modify Order Window
The Modify Order window lets you make changes to the price or
quantity of an open order. Y ou can only adjust one order at a
time, and the exchange can fill an open order while you are
modifying it. From the Modify Order window you can:

Adjust order quantity.

Adjust order price.

\/ Note Y ou cannot modify any other parts of an order. If
you want to make other changes to an order, then cancel

the order.

x
967 B 2 ZBZ0 @ 10000

Cluantity Frice
2 ﬂ 100 100,00 ﬂ
1| 5| 10| 20 25| 50[ 75| 100]
Cancel

Figure 2.6 Modify Order window

Cancel All

This Cancel All button appears as a separate floating window
that runs during the entire session. Click it to cancel all open
orderson al contracts.

Figure 2.7 Cancel All window

Version 3.3 Confidential TransAct Futures O2004 17
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Trades Window
The Trades window shows completed and canceled trades. From
the Trades Window you can:
- Filter trades to display a certain contract.
View filled trades.
View canceled trades.
Show or hide detail.
Customize the columns and sorting for the window.
Save data as afile.

| Trades -Kevink (20031) x|
Auto ||ZNZE| -] £|; H| |§
F/C Cantract B/s]  oOw | Price

F ZMZ0 5 1 104.205

F ZNZ0 5 10 104.205

F ZMZ0 B 10 104.260

C |ZNZ0 5 1 104.260

# 5494 Pt

510 @ 104205 171405 Mone

F10 @ 104205 181403 GFD

Figure 2.8 Trades window
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3 Logging On and Off

Logging on to TransActAT

Y ou must log on to the TransACtAT application to gain accessto
your accounts. Y our Risk Manager provides you with a User
Name and Password to access the TransACtAT system. The Risk
Manager determines which accounts you can trade.

YT TransAct - Logon

Uzer Mame: I

Pazzword: I

Account: I j

[k | Cancel |

Figure 3.1 Logon window

Tologonto TransActAT
1. Typeyour User Name.
2. Typeyour Password.
3. Inthe Account ligt, click the account you want to open.

Note TransActAT cannot load the account list
until you enter your User Name and Password,
which you receive from your Risk Manager.

4. Click OK. The Quotes window opens.
If you experience any problems logging on, contact your
Risk Manager.

Version 3.3 Confidential TransAct Futures O2004 19






4 Quotes Window

Using the Quotes Window
From the Quotes window, you can view the market, enter orders,
and navigate to the other TransActAT windows.

Y our User Name and account |D appear at the top of the
window. In the market view, Bid prices are blue and Ask prices
arered. For first use, you must add contracts to the Quotes
window. Y ou can aso remove contracts when you no longer
need them.

The Quotes window consists of two sections;

- The Main Quotes section contains the market view and links
to other windows.
The Order Entry section contains the components for
entering an order.

Link to Trades Contract] Contract] Add Remove
window Type Name | | contract contract
Link to
Open
Orders - YesTrader TransAct - Kevink (20031) 1ol x|
window ) | ] @] [Fues =] [FeBLHT =+ X|

Position Contract Bid O Bid Last Ak [ askOt | High | Low
D 1691 | 10621 | 10521 | 10622 | 759 | 10638 | 105
a0 EECEE:

Main DiMEZ0 46 3129.0 | 3129.5,| 3130.5
Quotes | [ 2N20 199 101.030 | 101035 | 101.040 137 101.035 1070
window | Market View R

Caniract iy LmtFiee & g, Tope Riestictions Stop Piice
Cé'n?rey' s T [ s s EZN _ce [Lmit =] [wene =] [ 0004

section I

Figure 4.1 Quotes window
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Adding and Removing a Contract

To add contracts
1. Fromthe Typelig, dick a contract type.
2. Fromthe Contract list, click the contract name.

3. Click il to add the contract to the Quotes window.
The contract appearsin the Market View and price feeds
show.

To remove a contract
1. Click the row you want to remove.

2. Click il TransAcCtAT prompts you to confirm the
removdl if the Market Depth window is open.

3. Click Yes. TransActAT removes the selected row and
closes the Market Depth window if it is open.

Saving Your Configuration

When you log off, you can save the configuration of the
TransActAT program. This brings up the same windows and
contracts in the same screen placement as when you logged off.

To save configur ation settings
= When you close the Quotes window, click Y esto save

your settings.

x
f;?
L& Do o wish ko save the current application configuration?

Mo | Cancel

Figure 4.2 Save confirmation window

Canceling Orders

To cancel open ordersfor one contract
=>» From the row of the contract that you want to cancel
open ordersfor, click Cancel.

2 Confidential TransAct Futures O2004



Quotes Window

Opening Other TransActAT

Windows
The Quotes window provides quick access to other windows that
provide more information. From the Quotes window you can
access the:

Open Orders window

Tradeswindow

Linear and Classic Market Depth windows

Properties window

To open the Propertieswindow
= In the Quotes window, click .

To open the Open Order swindow

=>» In the Quotes window, click IE
To open the Trades window

=>» In the Quotes window, click IE

To open theMarket Depth window
=>» In the Quotes window, click 01 in the row of the
contract you want to open in the Market Depth window.
TransActAT opens the Market Depth window for that
contract or brings the window to the front if it is already

open.

Configuring TransActAT
TransActAT comes equipped with the many configuration
options. These configuration capabilities include:

Configuring your button clicks for order entry.

Selecting the market depth window for each contract
(Classic Depth or Linear Depth).

Customizing the sound the application makes when the user
recaives afill.

Adjusting the color-coded settings for bid and ask prices and
buy and sell orders.

Version 3.3 Confidential TransAct Futures O2004 23
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Y ou can adjust these default settings through the Properties
window.

To open the Propertieswindow

1. Inthe upper |eft corner of the Quotes window, click -
2. Click Properties.

]

Fill Sound I Drefault Depth I Linear Depth Colors I Button Actions
General | Quote Colors I Orders Colors I Trades Colors I [epth Colors

Server Name: IYESCH yesd

[~ Show PRL In Ticks
¥ Display Open Order alert on exit

¥ Display Position alert on exit

Feset Default Colars |
Title B ack Color: I J

Title Fare Colar: - J

K I Catcel Apply

Figure 4.3 Properties window
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Quotes Window

Todisplay PNL in

ticks

1 Sdect the Show PNL In Tickscheck box.

2. Click OK.

To display Open Order Alert on exiting TransActAT
1. Select the Display Open Order alert on exit check box.

2. Click OK.

Todisplay Position Alert on exiting TransACtAT
1. Select the Display Position alert on exit check box.

2. Click OK.

To configure Order Entry Actions
1. Open the Properties window.
2. Click the Button Actionstab.

Properties

x|

General I [uote Colors I Orders Colors I Trades Colors I Depth Colors I

Fill 5 ound

Calurnns:

Bid

Al

Ak Oy
My

Price

Last
Compogite
Walume
Stop

I Default Depth I
r— Left Button

Order Type: & Lse Inputs
" Usze Custom

Type: ILimit "I
Frestr: I|UE 'I

Quantity: ¢ Use Default Qty
& Use Inputs
 Use Bid/Ask Oty
" Sweep Market

Tick Offzet:
[~ Use Difset

Linear Depth Colors

Action: ISE" "I

Buittan Actions

— Right Button

Order Type: & Use Inputs
" Use Custom

Type: ILimit "I
Frestr: INone 'I

Quantity; © Use Default Oty
& Use Inputs
' Use Bid/tisk Qty
" Sweep Market
Tick Offzet:
v Use Dffzet

Action: IBUP "I

Restore Defaults

[ o 1

Cancel | Apply

Figure 4.4 Properties window (Button Actions tab)

3. Click on the column you wish to configure in the
Columns select box.
4. Click the action you would like the order to take (Buy,
Sell, Cancel Price or Cancel All).

Version 3.3

Confidential TransAct Futures O2004



3.3 TransActAT User's Guide

5. Select the order type. Use Inputswill usethe valuesin

7.

8.
0.

the order entry section of the Depth or Quotes window
from which you are entering the order. Use Custom
will send the order type and restriction listed on this
Button Actionswindow.

Select the quantity. The Use Default Qty option uses
the default quantity of the Depth or Quoteswindow
from which you are entering the order. TheUse Inputs
option uses the quantity in the order entry section of the
Depth or Quoteswindow from which you are entering
the order. The Use Bid/Ask Qty option uses the Bid
quantity if you click on a Bid price or the Ask quantity if
you click on an Ask Price. The Sweep M arket option
uses the sum of contracts in the market from the Bid
price down to the price you clicked if you click on aBid
Price or the sum of contracts in the market from the Ask
price up to the price you clicked if you click on an Ask
Price.

Click the Tick Offset check box, if you wish to use the
tick offset values.

Repeat steps 1-7 for the right mouse button.

Click Apply.

10. Repeat steps 1-9 for each column you wish to configure.
11. Click OK to close the window.

To select the depth window (Linear or Classic) for a contract

1

Open the Properties window.

26
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Quotes Window

2. Click the Default Depth tab.

Properties x|
General I Quote Colors | Orders Colors I Trades Colors I Depth Colors
Fill 5 ound Diefault Depth I Linear Depth Colars I Button Actions

Depth for Mew Contracts
’V % Classic " Linear

Clazsic: Linzar:

FGBLHZ
FGBLZZ
FGRMH2
FGEMZ2
FGBSHZ
FGBSZ2

>

<4

EE

0K I Cancel | Aoply |

Figure 4.5 Properties window (Default Depth tab)

3. Click on the Classic option to have new contracts open
in the classic depth window.

4. Highlight the contractsin the Classic list which you
wish to change to the linear depth window.

5. Click > to move the selected contracts to linear depth
windows.

6. Click >> to move al contracts to linear depth windows.

7. Highlight the contractsin the Linear list which you wish
to change to the classic depth window.

8. Click < to move the selected contracts to classic depth
window.

9. Click << to movedl contracts to classic depth windows.

10. Click Apply.

11. Click OK.

To changethe colors of awindow
1. Open the Properties window.
2. Click the tab of the window for which you want to adjust
colors (e.g. Quote Colors).
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X
Fill Sound | Default Depth I Linear D'epth Calars | Buttan Actions
General Quate Colors | Orders Colors I Trades Colors I Depth Colors
Bid Fore Color; - E|
Ask Fore Color: - J
Bid Highlight Color. [ .|
Ask Highlight Coler. [ .|
Back. Color: I_ J
Fore Colar: - J
Selected Back Color: - J
Selected Fore Color: I_ J
ak | Cancel | Lpply |

Figure 4.6 Propertieswindow (Quote Colorstab)

3. To change any color, click J

Eolnr

Basic colors:
I
| Imlimlielmll [0 |
il I el
T HEE. NN
HEEEEE NN
000 il
Lustam colors:

L Al o o i
Hue: El Red. 255
I o o
Sat 240 Green U
Define Custom Ealors »> I EnImIthd Lum Iﬁ Blue IU_

0K I Cancel | Add to Custom Colors |

Figure 4.7 Color window

4, Sdectanew color and click OK.
5. Onthe Propertieswindow, click OK.

Toreset all colorsto default

28 Confidential TransAct Futures 02004



Quotes Window

1. Onthe Genera tab of the Properties window, click
Reset Default Colors.
2. Click OK.

Using the Order Entry Section
The Order Entry section contains the setup required for abasic
order, including:

The order action—buy/sell

Price

Quantity

There are two ways to enter an order from the Quotes window
depending upon how fast you want to go:

Market view ordering

Two touch ordering

Ordering from the market view sends an order based on your
configuration settings see the Configuring TransActAT Section
for more details. Two-touch ordering lets you define the price
and quantity and requires you to click the Enter key for
confirmation before TransACtAT enters an order.

Ordering from the Market View

\/ Note The steps below describe TransActAT's DEFAULT
ordering behavior. If the user modifies their
configuration, the Market View will respond based on
those settings. See the Configuring TransActAT Section
for more details on how to customize TransACtAT.

To set the default quantity for a contract
1. Double-click the Default Qty box at the end of the row.
2. Typethe vaue you want to use as your default quantity.

Taking the market
Toenter abuy order
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1. Left-click Ask inthe row of the contract you want to
buy.

2. Type or select the quantity in the Qty box.

3. Click Enter.

Toenter asell order
1. Left-click Bid in the row of the contract you want to sell.
2. Type or sdelect the quantity in the Qty box.
3. Click Enter.

Joining the market

Toenter abuy order
1. Right-click Bid in the row of the contract you want to
buy.
2. Adjust the quantity in the Qty box or click Quantity
Buttons.
3. Click Enter.

Toenter asell order
1. Right-click Ask intherow of the contract you want to
.
2. Adjust the quantity in the Qty box.
3. Click Enter.

Two Touch

Toenter atwo touch order
1. Set the number of contracts to buy or sl in the Qty box.
2. Click Buy or Sdll.
3. Click Enter. TransActAT sends the contract to the
exchange.

Create a Market Order

Y ou can aso use the Quotes window to create a market order.
When you create a market order, TransACtAT makesthe Limit
Price and Stop Price boxes and the Restrictions list unavailable.
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Toset amarket order

From the Type lig, click M ar ket.

Set the number of contracts to buy or sl in the Qty box.
Click Buy or Sll.

Click Enter. TransActAT sends the contract to the
exchange.

E A o

Set Order Restrictions
Y ou can create arestriction to enter only certain types of orders.

Toset an order restriction
1. Fromthe Restrictionsligt, click the type of restriction
you want to place on the order:
AON (All or None)
IOC (Immediate or Cancel)
None (default)
2. Click Buy or Sll.
3. Adjust the Limit Priceif available and Qty.
4. Click Enter.

Creating Stop and Stop/Limit Orders
The CBOT and Eurex trade stop orders, but LIFFE does not. The
CMFE'sversion of astop order is a stop/limit order.

Entering a Stop Order

LIFFE does not trade stop orders. When you create a stop order,
TransActAT makes the Limit Price box and the Restrictions list
unavailable.

Toenter astop order

1. Fromthe Typelig, click Stop.

2. Type or select the value in the Qty box.

3. To set thevaueinthe Stop Price box, do one of the

following:

Click any price in the depth view. Adjust the value
higher or lower using the arrows next to the Stop
Price box.
Select or type the price in the Stop Price box.

4. Click Buy or Sll.

5. Click Enter.
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Entering a Stop/Limit Order

The CME is the only exchange that allows stop/limit orders.
When you create a stop/limit order, TransActAT makes the
Restrictions list unavailable.

Toenter astop/limit order

1. Fromthe Typelig, click Stop Limit.

2. Typeor sdlect the vaue in the Qty box.

3. Setthevauesinthe Stop Price and Limit Price boxes.
For abuy order, enter alower stop price and a higher
limit price.

For asdll order, enter a higher stop price and alower
limit price.

4. Click Buy or Sell.

5. Click Enter.

Get Flat

The Get Flat feature sets TransACtAT up to buy or sdl the
amount of contracts needed to bring your position to zero.
However, if your position is greater than your maximum order
size, you must enter multiple orders to get flat. For example, if
you are long 300 and your maximum order size is 100, you must
enter three separate orders with a quantity of 100 to bring your
position to zero.

\/ Note If you try to get flat and have the type set to Limit,
the exchange may not fill your order immediately.

Toget flat
1. Intherow of the contract you want to get flat, double-
click Position.
2. Click Enter.
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Clearing the Order Entry section
Y ou can use the Clear button to clear the values in the Order
Entry section and return any settings to their default values. The
clear button:
Clears the values in the Price and Quantity boxes
Clears the Enter button
Changes the Type list to Limit and the Restrictions list to
None

Toclear theOrder Entry section
=>» Click Clear.
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Depth Window

Classic Market Depth Window

Overview

The Classic Market Depth window displays the market depth
and related order entry information for a single contract. It is the
default depth window for all contracts. The user can change the
depth window for contracts by following the stepsin the
Configuring TransActAT section.

The name of the contract appears in the title bar. Y ou can have
multiple market depth windows open at one time. Each window
displays the market depth for one contract. The Classic Market
Depth window has three sections:

Market Details

Order Entry

Order Preferences

The market details section displays the price and size of the
current bid, the current ask, and the last trade. It also displays
your |ast two trades, the session high and low, and the
cumulative volume. Y ou can adjust the number of rows the
Classic Market Depth window displays between one and twenty.
The Cancel All button cancels al orders for the contract.

From the Classic Market Depth window you can:
- Monitor current market activity

Enter orders

Get Hat

Customize the quantity buttons

Check PnL

Cancel open orders

Choose Order Type — Market, Limit, Stop or Stop/Limit

Choose Restriction
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Set Stop and Stop/Limit prices (depending on the exchange)

It Market Depth - FGBSZ0 1220

X

B10@101.73 | B10d@101.74
High: 101 .75 Low: 101.72 Yol 91567
Depth 101.72 627 Cancel Al
Bid Size Bid Bzl bzk Size
627 101.72 | 101.74 h38 Market
Details
2580 101,70 10.75 1493 section
2953 101.69 101.76 1433
713 101.63 1077 1602
1672 101 HA=E 1741
244E 1071 Depth Display 2585
2 101.65 101.81 1656
a6 101.64 101.82 2332
3543 101.63 101.83 1393
J534 101.62 101.54 2730
BLIY SELL
1| 5| 10| 20| 25| 50| 75| 100] I~ 1 Touch Order
ntry
| 10 :I 100 | 1|:|1,?5ﬂ PrL section
Euy Order Entered I = 0
Type Restictions  Offset [T Duick Click
— Order
|Limit =] INDne = 0= Preferences
- section
StopALimit
’;tup Price 0.00 ﬁ Limit Price 0.00 j
Figure 5.1 Market Depth window
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Using the Market Depth Window

To open the Market Depth window

1. From the Quotes window, click the row of the contract

you want to view.
2. Click 2.

IE ! Market Depth - FGBSZ0 12200 x|
High 101.96  Low: 101.70 ol 1699811
Depth — 101 .87 | 2637
Bid Size EBid Bzk Ak Size
2b37 (10187 (10188 | 276b
2542 101.56 101.59 1602
1200 101.55 101.90 2537
2457 101.54 101.91 2963
3953 101.53 101.92 1274
2153 101.52 101.93 B4
3643 10151 101.54 2545
1537 101.50 101.95 1505
26005 101.75 101.96 1140
702 101.77 101.97 763
BUY | SELL |
1| 5]10] 20 25] 50| 75 100| ™ 1 Touch
| 1 o Pri
| = o

Figure5.2 Market Depth window

To adjust the market depth

= Select the Depth arrows to shrink or expand the depth of
the market displayed. The range is 1-20. If you expand
the depth beyond the market, no data appears in the extra

rows.
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To view an entire status message
=>» Pause on the status box to read its entire message.

Tocancel all open ordersfor the contract
= Click Cancdl All.

To show or hidethe Order Preferences section

= Click I%

Toview or hideyour PnL
=>» Click PnL. Click again to hide.

To enable one-touch trading
=>» Sdlect the 1 Touch check box.

\/ Note With this box checked, you do not need to
click Enter to enter the order — only Buy or Sdll.

To customize the quantity buttons

1. Click T in the upper l€eft hand corner of the classic
market depth window.

2. Sdect Configure Quick Buttons.

Current % alues:
tlofofojafofo]o]
E nter Mew W alues:

|Tjejofoejofojofe

x|

Set value to zero to remove the button.

[ Apply configuration to all contracts in market wiew
[~ Reset to default zettings

[ Use cumulative quantity buttons

I 1 j Gty Spin Y alue

k. | Cancel Apply

5.3 Configure Quick Buttons window

3. Enter desired valuesin the Enter New Values text
boxes.
4, Check the desired check boxes.
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5. Edit the Qty Spin Value to change the increment for the
quantity box.

6. Click Apply.

7. Click OK to close the window.

Getting Flat

The Get Flat feature sets TransActAT up to buy or sdll the
amount of contracts needed to bring your position to zero.
However, if your position is greater than your maximum order
size, you must enter multiple orders to get flat. For example, if
you are long 300 and your maximum order size is 100, you must
enter three separate orders with a quantity of 100 to bring your
position to zero.

To get flat

\/ Note If you try to get flat and have the type set to Limit,
the exchange may not fill your order immediately.

Double-click position 7|+10

Click Enter.
If you are using one touch, click Buy or Sell.

A

Entering an Order
There are four ways to enter an order from the Market Depth
window:

From the depth display

Two touch

One touch

Quick Click
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From the Depth Display

\/ Note The steps below describe TransActAT's DEFAULT
ordering behavior. If the user modifies their
configuration, the Depth Display will respond to clicks
on the Bid, Ask, Bid Qty. and Ask Qty. based on those
settings. See the Configuring TransACtAT section for
more details on how to customize TransActAT.

\/ Note If you have Quick Click enabled, TransActAT
sends in two orders when you double-click acolumnin
the Depth Display.

|_;I1 000

1. Typeor sdlect the value in the Quantity g
box.

2. Double-click anywhere in the depth display.
TransActAT immediately sends alimit buy order at the
ask price you selected or asell order at the bid price you
selected.

Two touch

To take the market
1. Set the number of contracts to buy or sdll in the

I_;HEIEIEI
Quantity g box.

\/ Note The number to the immediate right of the
box is the order size limit, which the Risk
Manager sets.

2. Click Buy or Sdll.
- Or‘ -
L eft-click the Ask column to enter a buy order or
left-click the Bid column to enter a sdll order.

=
3. (Optional) To adjust the Price .o =l select or type
the price in the Price box.
4. Click Enter. TransActAT sends the order to the
exchange and it shows in the Open Orders window until
filled.
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Tojoin the market
1. Set the number of contracts to buy or sdll in the

I_;HEIEIEI
Quantity 1= box

2. Right-click the Bid column to enter a buy order or right-

click the Ask column to enter a sdll order
g =

3. (Optional) To adjust the Price 0 , select or type
the price in the Price box.

4. Click Enter. TransActAT sends the order to the
exchange and it shows in the Open Orders window until
filled.

One touch

To enter an order using onetouch
1. Select thel Touch check box.

I =1

2. TosetthePrice .o =l do one of the following:
Click any pricein the depth view.
Select or type the price in the Price box.

I__h 000
3. Adjust the Quantity box.

4. Click Buy or Sell. TransActAT sends the order to the
exchange and it shows in the Open Orders window until
filled.
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Quick Click

With Quick Click enabled, TransActAT immediately enters
orders based on the settings you chose in the Configuring
TransActAT section when you left-click or right-click any Bid or
Ask price. TransActAT also performs the following actions:

\/ Note Double left- or right-clicking a Bid or Ask price
sends in two orders.

\/ Note The steps below describe the DEFAULT behavior.
See the Configuring TransACtAT section for more details
on customizing the behavior.

To takethe market
1. If the Order Preferences section is not showing, click
=|

2. Select the Quick Click check box.

|—_l1 000

3. Typeor select the Quantity

4. Left-click Bid to enter asdll order or Ask to enter abuy
order.

Tojoin the market
1. If the Order Preferences section is not showing, click
=
2. Sdlect the Quick Click check box.

;|

3. Typeor select the value in the Quantity I D ;l1 o
box.

4. (Optional) Type or select the vaue in the Offset box. A
positive number is better than the market and a negative
number goes away from the market.

5. Right-click Bid to enter abuy order or Ask to enter a
sell order.
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Using the Order Preferences Section
The Order Preferences section appears at the bottom of the

Classic Market Depth window when you click El The Order
Preferences section provides access to set a market, limit, stop,
or stop/limit order, choose the restriction type, and enable the
offset feature.

\/ Note If you set values in the Order Preferences section
and hide it, all settings revert to their defaults.

Type Restrictions  Offset [ Quick Click

ILimit j INDne j | l]j
StopsLimit
’;tap Frice I 0.0 j Lirnit Price I 0.0 j

Figure 5.4 Order Preferences section

To select the type of order
= From the Type list, click Limit, Market, Stop, or Stop
Limit.

\/ Note If you set this section to the market value
and hide it, the order remains a market order.
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Creating a Market Order
When you create a market order, TransActAT makes dl price
boxes, the Restrictions list, and the depth display unavailable.

To set amarket order in two touch mode

1

2.
3.

If the Order Preferences section is not showing, click

=]
From the Type lig, click M arket.
Set the number of contracts to buy or sdll in the

|—;I1 000
Quantity g box.

\/ Note The number to the immediate right of the
Quantity box is the order size limit, which the
Risk Manager sets.

Click Buy or Sdll.
Click Enter. TransActAT sends the contract to the
exchange.

To set amarket order in one touch mode

1

ok wWN

If the Order Preferences section is not showing, click

=|
From the Type ligt, click Market.
Select the1 Touch check box.

I—_h 000
Adjust the Quantity box.
Click Buy or Sell. TransActAT enters the order.
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Setting Order Restriction
Toset order restriction

1

4
5.

If the Order Preferences section is not showing, click

=)
From the Restrictions list, click the type of restriction
you want to place on the order.

IOC — Immediate or cancel.

AON —Places an All-Or-None order.

None — No regtrictions. Thisis the default value.

I_;h 000
Adjust the Quantity g and Price
000 <

Click Buy or Sell.
If you do not have 1 Touch enabled, click Enter.

Using the Offset Feature
When you join the bid or ask, you can use the offset feature to
quickly offset the price of your order.

1

If the Order Preferences section is not showing, click
=
Sdlect the Quick Click check box.

|—;l1 000
Type or select the vaue in the Quantity 05
box.

Type or select the vaue in the Offset box. A positive
number is better than the market and a negative number
goes away from the market.

Right-click Bid or Ask.
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Creating Stop and Stop/Limit Orders
When you create a Stop or Stop/Limit order, TransACtAT makes
the Restrictions list and the price box unavailable. The CBOT
and Eurex trade stop orders, but LIFFE does not. The CME's
version of a stop order is a stop/limit order.

Entering a Stop Order
LIFFE does not trade stop orders.

Toenter astop order

1

If the Order Preferences section is not showing, click

L]

Frorﬁ the Type lig, click Stop.

.;l

Type or select the vaue in the Quantity| D;l1 o
box.
To set the value in the Stop Price box, do one of the
following:

Click any price in the depth view. Adjust the value

higher or lower using the arrows next to the Stop

Price box.

Select or type the price in the Stop Price box.
Click Buy or Sll.
Click Enter.
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Entering a Stop/Limit Order
The CME is the only exchange that allows stop/limit orders.

Toenter stop/limit order

1

If the Order Preferences section is not showing, click

=]

Frorﬁ the Type lig, click Stop Limit.

;|

Type or select the valuein the Quantity| D;l1 o

box.

Set the values in the Stop Price and Limit Price boxes.
For abuy order, enter alower stop price and a higher
limit price.

For asdll order, enter a higher stop price and alower
limit price.

Click Buy or Sell.

Click Enter.
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6 Linear Market Depth
Window

Linear Market Depth Window

Overview
The Linear Market Depth window displays the market depth and
related order entry information for a single contract. The name of
the contract appearsin the title bar. Y ou can have multiple
market depth windows open at one time. Each window displays
the market depth for one contract. The Linear Market Depth
window has five sections:
- Market Details

Depth Display

Order Entry

Order Preferences

Window Settings

The market details section consists of three tabs alowing the

user to view the Mkt (market summary: session high, session

low and cumulative volume), Trades (the user’s last three
trades) and L ast (the last 3 trades). Y ou can adjust the columns
displayed in the Depth Display section to include My order
quantity at a given price, Bid quantity, Price, Ask quantity,
Composite of Bid and Ask quantities, My stop order quantity at a
given price and Volume at a given price. See the Configuring
Columns and Quantity Buttons section for more detail. The
Cancel All button cancels all orders for the contract.

From the Linear Market Depth window you can:
Monitor current market activity
Enter orders
Get FHat
Check PnL
Cancel open orders
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Choose Order Type — Market, Limit, Stop or Stop/Limit
Choose Restriction

Set Stop and Stop/Limit prices (depending on the exchange)
Customize the columns displayed and the quantity button
values

i) FGBMHZ - jshah (LM II (20354)) ] 4
Ry |Bid Oty Price | Ask [Last|f«
Mkt
M arket Details | Trades | Last | 7017
Section o High: 105.07 7018
Low: 2095 7015
Wolume: 1042 7014
7013
1] 5|‘ID|2D|25|50|?5|1DD| ;
Ciepth Display
— [Deptn Dispiay|
Order Entry __Quam'ty' i~ 7010
Section Limit Fre:[  70.01 = 70.03
70.08
By | sELL | 007 7 3
70 a0 70.08
"" g 3 | 7005
Type: ||_imit = | 3 3 | 7004
_ 3 | 15 | 7003 -
Order Preferences __F‘ES”'CtIN':'”E Il 7o.02
Section Stop Pro: I 0.00 ﬂ 3 1 ;gg-llj
StapLimit :
Dffset Dffset £3.33
5 = £3.98
=l =l £9.97
Clear | Cancel All £3.96
£3.95
£9.93
Window Settings | [ Quick Click [~ 1 Touch £9.92
Section - £9.91
[T Autocenter ﬂl a0 .
< | 3
Send order successful, I PnL

Figure 6.1 Linear Market Depth window
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Using the Linear Market Depth

Window

To open theLinear Market Depth window
Follow directions in the Configuring TransActAT

1

section to set contract’s market depth window to Linear

Market Depth.

From the Quotes window, click the row of the contract

you want to view.
Click .

I8! FGBMHZ - jshah {ILM 11 (20354

=101 x|

by |B| Qty| Price | Ak |Last -
Pkt |Trades| Last I 7017
High: 106.07 F0.16
Low: 20.95 7015
Yolume: 1042 7014
7013
1| 5] 10] 20] 25 50| 75 100 | 7012
RIRN
Quantity: I 9 ﬁ 7010
Lirnit F'rc:l 70.m j ;ggg
By | sELL | 007 7 3
il a0 F0.06
'_' 9 9 F0.05
Type: | Linit -] 5 9 | 70mM
#F 9 15 F0.03 _I
Restrict; | Mone hd 002
Stop Pre: I 0.00 j 3 n ;gg;
StapLimit :
Qe Dbt gggg
=l m_'l £9.97
[MEETR N Cancel All £3.96
£9.95
£9.93
™ Quick Click [~ 1 Touch B3.32
£9.91
[ Autocenter  Center | a0 .
4] | 3
Send order successful, I PnL

Figure 6.2 Linear Market Depth window
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Toview an entire status message
=>» Pause on the status box to read its entire message.

Toclear theorder entry and order preferences sections
= Click Clear.

To cancel all open ordersfor the contract
=>» Click Cancdl All.

To center thedepth display section
=> Click Center.

To automatically center the depth display section
=>» Select the Autocenter check box.

Toview or hideyour PnL
= Doubleclick PnL. Double click again to hide.

To enable one-touch trading
=>» Sdect the 1 Touch check box.

\/ Note With this box checked, you do not need to
click Enter to enter the order — only Buy or Sdll.

Configuring Columns & Quantity Buttons
The linear depth window allows the user to select the columns
that appear in the Depth Display section and the values for the
quantity buttons.

To customize the columns displayed
1. Click T in the upper left hand corner of the linear depth
window.
2. Select Properties.
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Xl
Grid Colurnnz I Configure Quick. Buttan I

Aailable figlds: Fieldz an Grid:
Compozite Add by
Stop 4' Bid Clty
YWalume » | Frice

<-- Hemowe o

Last (e}
[Towm

Ok I Cancel Lpply

Figure 6.3 Linear Depth Property window

To add/remove columns

1

wnN

Select columns to add (see column descriptionsin table
below) from the Available fields list.

Click Add to add columns.

Select columns to remove (see column descriptionsin
table below) from the Fieldson Grid list.

Click Remove to remove columns.

Click Apply.

Click OK to close window.

To change column order

4
5.
6.
1

wnN

Select column to move up (see column descriptionsin
table below) from the Fieldson Grid list.

Click Up.

Select column to move down from the Fields on Grid
list.

Click Down.

Click Apply.

Click OK to close window.
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Column Description

My Number of your open orders a a given
price.

Bid Qty Number of contracts bid in the exchange's
order book at a given price.

Price Price.

Ask Qty Number of contracts offered in the
exchange's order book at a given price.

Last Last quantity traded at a given price.

Composite Composite of the bid and ask quantities for
agiven price.

Stop Number of contracts you have bid or
offered as stop orders at a given price.

Volume Cumulative volume traded at a given price

since the window was opened.

To customize the quantity buttons
1. Click T in the upper left hand corner of the linear depth
window.
2. Select Properties.

X
Grid Colurnnz I Configure Quick Button I
Aailable fields: Fieldz on Grid:
Compozite Ldd - by
Stop 4' Bid Clty
Walurme » | Frice
<-- Hemowe Ak Oty
Last (e}
(o
0k I Cancel Lpply
6.4 Linear Depth Property window
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3. Click the Configure Quick Button tab.

7.
8.

Gnd Columpe  Configure Quick Button |

Current Yalues:
t|ofofefolofofo]

Enter Mew Values:

[1]oJojojofojofo

Sef value to zero to remove the button,

[ Apply configuration to all contracts in market view
[~ Reset to default zettings

[ Use cumulative quantity buttons

|_1j [ty Spin Value

0k I Cancel | Apply

Figure 6.5 Configure Quick Button Tab

Enter desired values in the Enter New Values text
boxes.

Check the desired check boxes.

Edit the Qty Spin Value to change the increment for the
quantity box.

Click Apply button.

Click OK button to close the window.

Getting Flat

The Get Flat feature sets TransACtAT up to buy or sdl the
amount of contracts needed to bring your position to zero.
However, if your position is greater than your maximum order
size, you must enter multiple orders to get flat. For example, if
you are long 300 and your maximum order size is 100, you must
enter three separate orders with a quantity of 100 to bring your
position to zero.
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To get flat

\/ Note If you try to get flat and have the type set to Limit,
the exchange may not fill your order immediately.

+
Double-click position 7|10

Click Enter.

If you are using one touch, click Buy or Sell.

A
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Entering an Order
There are four ways to enter an order from the Linear Market
Depth window:

From the depth display

Two touch

One touch

Quick Click

From the Depth Display

\/ Note The steps below describe TransActAT' s DEFAULT
ordering behavior. If the user modifies their
configuration, the Depth Display will respond to clicks
on the Bid, Ask, Bid Qty. and Ask Qty. based on those
settings. See the Configuring TransAcCtAT Section for
more details on how to customize TransActAT.

\/ Note If you have Quick Click enabled, TransActAT
sends in two orders when you double-click acolumniin
the Depth Display.

|—;l1 000

1. Type or sdlect the vaue in the Quantity g
box.

2. Double-click anywhere in the depth display.
TransActAT immediately sends alimit buy order at the
ask price you selected or asell order at the bid price you
selected.

Two touch

To take the market
1. Set the number of contractsto buy or sdl in the

I_;hIIIEIEI
Quantity g box.

\/ Note The number to the immediate right of the
box is the order size limit, which the Risk
Manager sets.
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2. Click Buy or Sll.
- Or -
L eft-click the Ask column to enter a buy order or
left-click the Bid column to enter asell order.

g =4

3. (Optiona) To adjust the Price ey , Select or type
the price in the Price box.

4. Click Enter. TransActAT sends the order to the
exchange and it shows in the Open Orders window until
filled.

Tojoin the market
1. Set the number of contractsto buy or sdl in the

I__I1EIEIEI
Quantity box.

2. Right-click the Bid column to enter abuy order or right-

click the Ask column to enter asdll order
g =4

3. (Optional) To adjust the Price 0= , Select or type
the price in the Price box.

4. Click Enter. TransActAT sends the order to the
exchange and it shows in the Open Orders window until
filled.

One touch

Toenter an order using onetouch
1. Select thel Touch check box.

I_;I

2. TosetthePrice .o =1, do one of the following:
Click any pricein the depth view.
Select or type the price in the Price box.

|—_I1 000
3. Adjust the Quantity box.
4. Click Buy or Sell. TransActAT enters the order.
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Quick Click

With Quick Click enabled, TransActAT immediately enters
orders based on the settings you chose in the Configuring
TransActAT section when you left-click or right-click any Bid or
Ask price. TransActAT also makes the Stop Price and Limit
Price boxes unavailable.

Note Double left- or right-clicking a Bid or Ask price
sends in two orders.

\/ Note The steps below describe the DEFAULT behavior.
See the Configuring TransACtAT section for more details
on customizing the behavior.

To take the market
1. Sedlect the Quick Click check box.

|__I1 Qoo

2. Typeor select the Quantity

3. Left-click Bid to enter asdll order or Ask to enter abuy
order.

Tojoin the market
1. Sdect the Quick Click check box.

;|

2. Type or select the value in the Quantity| l ;l1 o
box.

3. (Optiona) Type or select the value in the Offset box. A
positive number is better than the market and a negative
number goes away from the market.

4. Right-click Bid to enter abuy order or Ask to enter a
sell order.
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Using the Order Preferences Section
The Order Preferences section provides access to set a market,
limit, stop, or stop/limit order, choose the restriction type, and
establish a price offset (negative offsets being away from the
market and positive offsets being toward the market).

\/ Note If you set valuesin the Order Preferences section
and hide it, all settings revert to their defaults.

Tupe: I Lirnit = I
R estrict: I Maone R I
Stop Pre: I 0.aa ﬂ

StopLinnit
Offzet Offzet

=l =
-
Figure 6.6 Order Preferences section

To select the type of order
= Fromthe Type lig, click Limit, Market, Stop, or Stop
Limit.

Creating a Market Order
When you create a market order, TransActAT makes dl price
boxes, the Restrictions list, and the depth display unavailable.

To set a market order in two touch mode
1. Fromthe Type ligt, click Market.
2. Set the number of contracts to buy or sdll in the

I_;HEIEIEI
Quantity 1= box.

\/ Note The number to the immediate right of the
Quantity box is the order size limit, which the
Risk Manager sets.

3. Click Buy or Sdll.
4. Click Enter. TransActAT sends the contract to the
exchange.

Version 3.3 Confidential TransAct Futures O2004 59



3.3 TransActAT User's Guide

To set amarket order in onetouch mode
1. Fromthe Type lig, click Market.
Select the 1 Touch check box.

2
I__I1EIEIEI
3. Adjust the Quantity box.
4. Click Buy or Sell. TransACtAT enters the order.

Setting Order Restriction

Toset order restriction
1. Fromthe Restrictionsligt, click the type of restriction

you want to place on the order.
IOC — Immediate or cancdl.
AON —Places an All-Or-None order.
None — No restrictions. Thisis the default value.

2 Adiustthe Quantity | 221" and Price
n.nnj‘_

3. Click Buy or Sll.

4. If you do not have 1 Touch enabled, click Enter.

Using the Offset Feature

When you join the bid or ask, you can use the offset feature to
quickly offset the price of your order. Y ou can only create offset
ordersin Quick Click mode.

1. Select the Quick Click check box.

I—;h 000

2. Typeor select the value in the Quantity 05
box.

3. Typeor sdect the value in the Offset box. A positive
number is better than the market and a negative number
goes away from the market.

4. Right-click Bid or Ask.
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Creating Stop and Stop/Limit Orders
When you select a stop or stop/limit order, TransACtAT disables
the Quick Click and two touch functionality. TransActAT sends
all stop and stop/limit orders via one touch ordering only. After
TransACtAT sends a stop or stop/limit order, it returns values to
your previous settings. When you create a Stop or Stop/Limit
order, TransActAT makes the Restrictions list and the price box
unavailable.

The CBOT and Eurex trade stop orders, but LIFFE does not. The
CMFE'sversion of astop order is a stop/limit order.

Entering a Stop Order
LIFFE does not trade stop orders.

Toenter astop order
1. Fromthe Type lig, click Stop.

.;l
2. Type or select the value in the Quantity| D;l1 o
box.
3. To set the vduein the Stop Price box, do one of the
following:
Click any price in the depth view. Adjust the value
higher or lower using the arrows next to the Stop
Price box.
Select or type the price in the Stop Price box.
5. Click Buy or Sdll.
6. Click Enter.
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Entering a Stop/Limit Order
The CME is the only exchange that allows stop/limit orders.

Toenter stop/limit order
1. Fromthe Type lig, click Stop Limit.

2. Typeor sdect the vauein the Quantity| DZI” o

box.

3. Setthevauesinthe Stop Price and Limit Price boxes.
For abuy order, enter alower stop price and a higher
limit price.

For asdll order, enter a higher stop price and alower
limit price.

4. Click Buy or Sell.

5. Click Enter.
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7 Open Orders
Window

Using the Open Orders Window

The Open Orders window shows al outstanding orders. When
you place an order, the order appears in this window until the
exchangefillsit. After the exchange fills an order, the order
appears in the Trades window. If the exchange fills an order
immediately, it does not appear in the Open Orders window. Y ou
can aso modify and cancel an order from this window.

The Open Orders are color-coded. A buy order is blue and a sdll
order isred. Orders that you are currently modifying or
canceling have ayellow background until the modification or
cancellation is complete.

x|
Auto ||FGBLZEI | Cancel A
I‘--1 I:::untract B/5 [t Frice
g FEELZEI B 10 105.97
# 35154331 P
B 10 = 105.97 2:459:56 P Mone
GFD

Figure 7.1 Open Orders window
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From the Open Orders window you can:
- Filter orders
Modify orders
Cancel orders
Sort Orders
Customize the columns displayed
Show or hide the Order Detail section

To open the Open Order swindow

=>» In the Quotes window, click IE

Filtering & Customizing the View

Y ou can use the Filter feature to determine which contracts
open orders display in the window. As you change the selection
inthisligt, the color of the Cancel All button changes.

If you select All Contracts, the Cancel All button in this window
turns yellow. Clicking the yellow Cancel All button will cancel
open ordersfor al contracts. If you select only one contract from
the list, the Cancel All button in this window turns red. Clicking
thered Cancel All button will only cancel open orders for the
contract displayed in the Filter list.

Y ou can aso use the auto filter to display open orders for the
selected contract in the Quotes window. Additionaly, you can
sort the orders by clicking on column headings. Finaly, you can
customize the view using the Properties window to select the
displayed columns.

Tofilter theview
= From the Filter ligt, click the contract you want to view.
All Contracts shows al open orders.

To set theauto filter
=>» Click Auto.

Tosort theview
=>» Click the column heading by which you want to sort. All
ordersin the view will be sorted by ascending values of
the column. If you wish to sort descending by the
selected column click the heading again.
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Tocancel all open ordersdisplayed in the window
= Click Cancel All.
For example, if the Filter list shows FGBLUO and you click
Cancel All, TransActAT cancels only open orders for
FGBLUO. If the Filter list shows All and you click Cancel
All, then TransACIAT cancels al open orders for all
contracts.

To customize the columns displayed
1. Click I'.EI Located in the upper left corner of the Open
Orderswindow.
2. Select Properties.

Configure Columns: Open Orders ll
Auailable fields: Show these fields in this order:
Account 1D Add > | b4 oK I
Contract Type C
Exchange _ | Contract |
Exchange ID <-- Bemove B/5 Cancel
Order IO Femain Gty
Order Tupe Limit Price
Parent Order
Fiestr.
Sent Time
Stop Price
ez lD
Move Up | Move Downl

Figure 7.2 Configure Columns: Open Orders window

To add/remove columns

1. Sdect columnsto add (see column descriptionsin table
below) from the Available fields list.

2. Click Add to add columns.

3. Sdlect columns to remove (see column descriptionsin
table below) from the Show these fieldsin this order
list.

4. Click Remove to remove columns.

5. Click OK to close window.

To change column order
1. Sdect columnsto move up (see column descriptionsin
table below) from the Show these fieldsin this order
list.
2. Click Move Up.
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3. Sdect columns to move down from the Show these
fieldsin thisorder list.

4. Click Move Down.

5. Click OK to close window.

Column Description

M Modify button.

C Cancel button.

Contract Contract symbol.

B/S Buy or sall code.

Remain Qty Order’ s remaining quantity.

Limit Price Order price.

Account Id TransActAT account ID.

Contract Type Will always be future.

Exchange Exchange on which the contract trades.

Exchange 1D Exchange order number.

Order ID TransActAT order number.

Order Type Will dways be Limit or Stop.

Parent Order Parent TransActAT order ID. Used for
modified orders and partialy filled orders.

Restr. Order restrictions.

Sent Time Time order was sent.

Stop Price Stop Price (used for stop orders only).

YesID TransActAT user ID.
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Using the Order Detail Section
The Order Detail section shows detailed information about the
contract. Y ou can show or hide this section.

Parent
order
anti Pri b
Order rice number
D Order
— # #6264 PH# Restrictions
B 1 @ MET 14:12:15 MNaone
Buy or STOP [106.07) GTC
Sell code

Stop Price Time Sent | | Time in Force

Figure 7.3 Order Detail section
To show or hidethe Order Detail section

= Click Ié

Modifying and Canceling Orders
To open the Modify Order window
\/ Note You can only modify a Market or Limit order.

1. Click the row of the order you want to modify.

2. Click &g The Modify Order window opens. For more
information on modifying and canceling orders, see
Chapter 8 “Modify Order Window.”

To cancel an order
1. Click the row of the order you want to cancel.

2. Click T
The row appears yelow while the cancellation isin

progress. Once the cancellation is complete,
TransActAT removes the order from the Open Orders
window and displaysit in the Trades window.
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8 Modify Order
Window

Using the Modify Order Window

The Modify Order window lets you change only the quantity and
price of an open Market or Limit order. If you want to make
other changes, cancel the order and enter a new order. The
current order displays at the top of the window.

To open the Modify Order window
=>» From the Open Orders window, double-click the row

you want to modify.
From the Open Orders window, click the row you want

to modify. Click & .

Buy/Sell Quantity Contract
Ol Orde il
967 B BZ0 (@ 100.00
Order ID
Cluantiby Price
2 3‘ 100 100.00 ill

1 5{ 10| 20] 25| 50| 75 100|

Cancel |

Status

Figure 8.1 Modify Order window
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To modify an order

modifying it.

\/ Note The exchange can fill an open order while you are
1

To adjust the quantity do one of the following:
Type or select the vaue in the Quantity box.
Click aQuantity Button

1|10 25( 0] 100| 250| 00| 1000

2. Typeor sdlect the Price.

3. Click OK. TransActAT sends the modification to the
exchange.
The row appearsyellow in the Open Orders window
until the exchange confirms the request.

To cancel amodification
=>» Click Cancel
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Using the Trades Window

The Trades window shows al completed trades or canceled
orders. Y ou can adjust the view to show only canceled or filled
orders or both. Y ou can also disable the filter.

From the Trades window you can:
- Filter the information

View dl filled orders

View al canceled orders

Save thefile

Customize the trades view

Sort the trades by column

View Trade details in the Trade Detail section

To open the Tradeswindow

=>» In the Quotes window, click IE

x|
Auto | [znzo | [z % H| =
F/C Caontract [B/s]  aw | Frice

F ZNZD0 5 1 104,205

F |ZNZD0 5 10 104,205

F ZNZD0 B 10 104.260

C |ZNZ0 5 1 104.260

Figure 9.1 Trades window
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To filter the view

= From the Contract Filter ligt, click the contract you
want to view. This limits the view to only the canceled
orders or trades for the contract you selected.

To view all contracts
= Click All.

To set theauto filter
= Click Auto.
The auto filter automatically changes the display to show
the filled or cancelled orders for the contract selected in
the Quotes window. With the Auto feature enabled, the
view in the Trades window automatically changes as you
change the view in the Quotes window.

Toview all completed trades
= Click gl

Toview all canceled orders
= Click él

Toshow or hidethe Trade Detail section
= Click I%

Tosaveinformation to a.csv file

1. Click ﬂl TransActAT saves all the displayed
information.

2. Browse to the location where you want to save the file.

3. Click OK. TransActAT savesthefileasa.csv file.

To customize the columnsdisplayed

1 Click E Located in the upper |eft corner of the Trades
window.
2. Select Properties.
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Configure Columns: Trades x|
Available fields: Shows these fields in this order:
Account [ Add | F/C oK I
Contract Type Contract
Exchange 4' B/S —l
Exchange ID <-- Hemowe Oty Cancel
Filled Timne Price
Lirnit Price
Order IO
Order Type
Parert Order
Restr.
Sent Time
Stop Price
Yes D
Move Up | owve Downl

Figure 9.2 Configure Columns: Trades window

To Add/Remove Columns

1. Seect columnsto add (see column descriptions in table
below) from the Available fields list.

2. Click Add to add columns.

3. Select columns to remove (see column descriptionsin
table below) from the Show these fieldsin this order
list.

4. Click Remove to remove columns.

5. Click OK button to close window.

To change column order

1. Select columnsto move up (see column descriptionsin
table below) from the Show thesefieldsin thisorder
list.

2. Click Move Up button.

3. Sdect columns to move down from the Show these
fieldsin thisorder lig.

4. Click Move Down button.

5. Click OK button to close window.

Column Description
FIC Fill or cancel code
Contract Contract symbol.
B/S Buy or sdl code.
Qty Filled quantity.
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Column Description

Price Filled price.

Account Id TransACtAT account ID.

Contract Type Will always be future.

Exchange Exchange on which the contract trades.

Exchange 1D Exchange order number.

Filled Time Time order was filled.

Limit Price Order’ s price.

Order ID TransActAT order number.

Order Type Will aways be Limit or Stop.

Parent Order Parent TransActAT order ID. Used for
modified orders and partialy filled orders.

Restr. Order restrictions.

Sent Time Time order was sent.

Stop Price Stop Price (used for stop orders only).

YesID TransActAT user ID.
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Keyboard Shortcuts

Logon Window

To

Press this key

Set focus to User Name and select all
text

ALT+U

Set focusto Password and sdlect all text | ALT+P
Click OK ENTER
Click Cancel ESC

Set focus to the Account list ALT+A
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Quotes Window

To

Press this key

Decrease the price DOWN ARROW
Increase the price UP ARROW
Decrease the quantity LEFT ARROW
Increase the quantity RIGHT ARROW
Change the Market View sdection >

down 1 row

Change the Market View sdlectionup 1 | <

row

Click Add CTRL =

Click Remove CTRL -

Click Buy CTRL+B

Click sl CTRL+S

Click Enter CTRL+ENTER
Show/hide the Open Orders window CTRL+O
Show/hide the Trades window CTRL+T

Select the Price box ALT+P

Select the Quantity box ALT+Q
Select the first row in the Market View | HOME

Select the last row in the Market View | END

Page the market view up PAGE UP
Page the market view down PAGE DOWN
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Classic Market Depth Window

To

Press this key

Decrease the Price DOWN ARROW
Increase the Price UP ARROW
Decrease the Quantity LEFT ARROW
Increase the Quantity RIGHT ARROW
Click Buy CTRL+B

Click Sl CTRL+S

Click Enter CTRL+ENTER
Decrease the Depth display by 1 row <

Increase the Depth display by 1 row >

Close the window ESC

Set focusto the Typellist ALT+T

Set focus to the Price box ALT+P

Set focus to the Quantity box ALT+Q

Click the PnL button CTRL+N

Select the 1 Touch check box CTRL+1

Click E CTRL+D

Click Cancd All CTRL+C

Set focus to the Redtrictions list ALT+R

Get flat CTRL+F
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Open Orders Window

To

Press this key

Click Auto CTRL+A
Show/hide the Order Detail section CTRL+D
Close the window ESC
Changethe Market View sdlectionup 1l | <

row

Change the Market View sdlection >

down 1 row

Open the Modify Order window CTRL+M
Delete the current order DELETE
Select the first row HOME
Select the last row END
Page the Market Depth up PAGE UP
Page the Market Depth down PAGE DOWN

Modify Window

To

Press this key

Increase price by increment UP ARROW
Decrease price by increment DOWN ARROW
Decrease quantity by 1 LEFT ARROW
Increase quantity by 1 RIGHT ARROW
Cancel operation and closes window ESC

Submit changes and closes window ENTER

Focus on Price box and select valuefor | ALT+P

entry

Focus on Qty box and select value for ALT+Q

entry
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Trades Window

To Press this key
Click the Auto button CTRL+A
Click the Filled button CTRL+F
Click the Cancedl button CTRL+C
Click the Details button CTRL+D
Close the window ESC

Change the selection up 1 row <

Change the sdlection down 1 row >
Sdlect the first row HOME
Sdlect the last row END

Page the rows up PAGE UP
Page the rows down PAGE DOWN
Click the Save button CTRL+S

Sets focus to the Contract list ALT+C
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