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Disclaimer

All proprietary rights and interest in this publication shall be vested in Deutsche Borseigi@sandladinther

but without limitation to, patent, registered design, copyright, trade mark, service mark, connected with this publication
shall also be vested in Deutsche Bdrse AG. Whilst all reasonable care has been taken to ensurtaifed the details con

in this publication are accurate and not misleading at the time of publication, no liability is accepted by Deutsche Borse
AG for the use of information contained herein in any circumstances connected with actual trading or otherwise. Neithe
Deutshe Borse AG, nor its servants nor agents, is responsible for any errors or omissions contained in this publication
which is published for information only and shall not constitute an investment advice. This brochure is not intended for
solicitation purpsdeut only for the use of general information. All descriptions, examples and calculations contained

in this publication are for guidance purposes onlycandtdietreated as definbieatsche Bbrse AG reserves

the right to alter any of its mrgwoduct specifications, and such an event may affect the validity of information
contained in this publication.
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1 Introduction

1.1 About this Document

This documetntains a description of the ComTradendrbytDeutsche Bérse AG. It is intended as a manual for
tradersand brokeyrsvhile the docum@hEA 20 7 Admin Manu@lomTradetontains a description for market
operation users.

1.2 TheM7ComTrader

ComTrader is a fast and higistpmizabteadindrontend, designed be usedith the M7 trading architecf
Deutsche Boérse Group.

Access to the GUI is enaligetlevjavaveb statechnology, doetonly preequisite are atandardhternebrowser
(likelnternet Explorer, Google ChoofRigefgxand an installed Java plégiupdates are installed automatically,
there is no need for maintance windowsrardsywhtimes whenever a new version of the GUI becomes available.

The GUkatureservesstored profileSherefoneser specific settirgs available on every computer used to access
the GUI.

1.3 Terminology

Term Description

AON A Al | -O'he acanery be matched with itsoeratiméty or it is not matched at all.

BAL fBalance Ord#rBalancing orders are only used in the context of the balancing market and can only be subn
that have a balancing phase.

FOK A F i K iTheoorder must be executed immedftgelntrgndwith its entiguantity or it is automatically cancellec

GFS "Good for SessieiThe order is deletelden the trading end time of the contract is reached.

GTD "Good till DateThe ordes deleted at the speci@idtime.

ICB "Iceberg Ordeifteberg orders are limit orders which are only visible with part of their total quantity in the ma

full quantity is exposed to the market for matching.

IND "Indicative Ordethdicativerders provide an indication that a market participant is open to negotiation arounc
for a particular contrac

10C Al mmedi a t-Ehe arder nDst lbe@xetuted immediately after entry or it is automaticatlyiabewedetios
against more than one countesyedaliowed.

NON fi N o-mMteedrder is either executed immediately, or entered into the order book. Partial order executions ar¢
additioNON orders can be executed against multiple other orders and create multiple trades.

oTC i Over t hoederevithypnedesgnaeahterparty.
REG i Re g ul aRegul@erdérs forccontinuous trading, which have to be executed at their specified limit or be
STP i St o p-Tkestap énmit @rdenteredhitiallyasinactivés converted to an active regular limivloetethe market pric

reaches the level that is given by the stop price of the stop order
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2 BasicFeaturesandArchitecture

2.1 General

This chapter contains a description of the basic architecture and generic features of ComTrader for all panels
configurations.

The GUkdesigned to be highly customizable and enigdiys mmode (s26.2Adding Panels to Bogial§reely
define the composition and layout of all entities.

2.2 Windows, Boards and Panels

The ComTrader Gddlesigned in a hierarcHasttion which consistsioflowdoardsandpoanels

A ComTraderindowisthe basic GUI entitycontainall otheGUIlelementsuch avoardandpanels

Trading window

ComTrader V. 2.1.1-RCE-SNAPSHOT

Password

Safeguards |Eannaction

loginwindow

+ 4 =] @ DEMO: 05.01.2016 14:05:18 CET (TMOL1

ComTrader features two types of windogis: @indow(see2.3Login Winddywvhich is usdadr basic system
settings antb establisla connection to the trading system, and one toadimgrevindowgsee?2.4 Trading
Windowswhich contain the actbadrds anganels in which information is displayachding actions are
performed.

Allwindowsan be closed or reopened at any time as long as at least onendutolisadeen. When the last
ComTradevindovis closed, the user is logged the& obnnecteckchange and the application is shut down

Aboard(ortrading boardee2.5Trading Boandis the next lower structural level, as it can contaipameilsiple
(see2.6Trading Panglsvhile itself is contained into exactly oneveixisgtngoardsan only be added to trading
windowsnot théoginwindoy as théoginwindoveontains fixed information and fieldstin®t be customised.

A user can switch between mbbiatdsn the sam@indowby clicking on the tab witbdhed:iame.
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Board2

General Profile Layout Connection Help

N\

Board selection

Each tradingpardccan contain a different combinapanalfeach with differemoafiguration.

multiple boards onewindow

Market Overview

General Profile Layout Connection Help My orders: [DEMO~ | Cancel all Deactivate all

(= Demo~ | 14-15 Hi/Low: -/- -@0.00 < ClosingPx: - Surplus: -

Two panels

Pha BAcc OIBid BIQty OBid
conT

CONT
CONT
[
CONT
CONT
CONT

CONT

) Aggregate ! Quote

+ A =B ..M DEMO: 05.01.2016 14:15:56 CET (TMO11 /T

Panelgontain the basic features to view market data and to perform trading ag@neistulbipladded to
each tradifgpardand eacpanetan be configured in an individual way.

In the examplendovbelow, twMarket @erviewPredefined produgtahels have been added to a tizoknd

| abel e@veriiddar k et
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B8 @ Market Overview

General Profile Layout Connection Help My orders: Cancel all Deactivate all Ac

Market Overview X :.Ownﬁverview .OrderEntry. +
» Market Details
emov | 14-15 Hi/Low: -/- -@0.00 = ClosingPx: - Surplus: -

-@0.00 = ClosingPx: - Surplus: -

Clearing Houses »

» Market Overview (Predefined Products)
Area BAcc OIBid BIQty OBid
E Demo >
=Demo ¥
= Demo *
E Demo ¥
= Demo >
= Demo ¥
= Demo ¥

E Demo >

Clearing Houses = @Aggregat&

+ A =& ... DEMO: 05.01.2016 14:15:56 CET (TM011 /1

Thewindovalso contains a second trdmhagd a b e | eQlerniie®y dewhi ch i s not active

2.3 Login Window

2.3.1 General

ComTrader V. 2.7.74

General Profile Help

Exchange Login

Sales Demo EXCH
Enter user id and password to connect to exchange.

acceptancel
User %) Login
M7USRO 06

™ Logout
Password

Forgotten password

Action in case of disconnection:

(@) No Action
(C) Deactivate orders on trader level

() Deactivate orders on account level

Safeguards -

The login window conthimseparate tabSafeguardendConnection
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2.3.2 Safeguards
This tab contains the fields for the login credentials, password change and disconnection actions.

Feature Description
Login / Logout After entering the User | D and password, a u
auser can | ogout by clicking the fiLogouto bu

Note: The change of some settings is only possible if ComTrader is not logged in t\anyiekcbamge n
suspended if a wrong password was entered 5 times.

The followirfgorgotten passwavdipage, where the user can request the password reset, is opened
the Forgotten passwauttorin theComTrader LogwimdowThe user is thendieected to a webpage where
user ID shall be inserted in order to successfully request the password reset.

Forgotten password
Change password

Forgotten Password

You are about to request a reset of your password.

If you are sure, please submit your user id and check your mailbox for confirmation email.

Userld : CXDBSX42 || Request Password Reset

DEUTSCHE BORSE
GROUP

Upon clicking Request Password Reset hetiuai| Bnk is sent to the respaasier-enail address through wt
a generation thfea newpassword initiatedBy clicking on the received URL link a web site is opetied
password reset is confirfileid step is followed by an automateseaitmthedefinedt s er 6 s e mai
a new password is providétdisuccessful login the Forgotten password button changes to Charimétpa:
(For more details please reférjue?.4.4.2
Action in case of The following actions determine the actions-éralifrasesconnection to the trading system without havin
disconnection performed agper logout via thgout.

No Action No action will be performed.

Deactivate orders on trade All orders entered (owned) by the user will be deactivated.

level
Deactivate orders on All orders entered (owned) by usersaifrtiEcount (balancing grevihpe
accountevel deactivated.

2.3.3 Connection
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ComTrader V. 2.7.74

General Profile Help

Exchange Login p—

. Sales Demo EXCH
Enter user id and password to connect to exchange.

acceptancel
User %) Login
M7USRO0E
® Logout
Password
Forgotten password

Host Port User Name Password

Connection

In this tab, a proxy server can be defined for the connection of ComTrader to the trading service.

If there are access restrictions on the networHjreattbahnection to the sy#d&mP broker profile seryes
not possibl¢he networkust be configured to allow access via a proxy server.

Please consult with your network administiatail$aabout the configuration.

2.3.4 Menus

2.3.4.1 General Menu

The menu contains the folloteimg

Menu ltem Description Keyboard Shortcut
Logfiles Opens the file location of the ComTrader log files.

Settings Opens th8ettings panel (sé8ettings

Exit Exit the application. Alt+F4

2.3.4.2 Profile Menu

The menu contains the following items:

Menu Item Description Keyboard Shortcut
Load Default Profile Loads the default profile.

Load ast Saved Profile Loads the last profile saved by the current user.

2343 Help Menu

The menu contains the following items:

Menu Item Description Keyboard Shortcut
Manual Opens the ComTrader manual in the PDF format. F1
Admin Manual Opens th€EomTrader manual for admin users in the PDF fo F1

This is only possible if a market operator is logged in to the
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ComTrader (the ComTrader manual for trader users is not
pressing the corresponding keyboard shortcut).

About Opens a window toning the current version of therfidyjava
version, operating system details and teadaeksion that
ComTrader is connected to.

2.4 TradingWindows

2.4.1 General Description

In addition to the login window, one or more trading windows cai&ehdpadied. window can contain boards
and panels which contain actual trading information and features.

Cancel all Deactivate all

My orders: (DEMO =

General Profile Layout Connection Help

Market Overview Own Overview OrderEntry (NewTab  Jx +

+ A= & Market: (X)) DEMO: 05.01.2016 15:42:35 CET (TM011 / TRD001) ¥  Trading Limit: 0.00 129MB / 1024MB

Windows can be resized by clicking and dragging the window borders.

The top right corner of each trading window always contains a quidthastine basie order action features:

My orders: Cancel all Deactivate all

Item Description

Cancel quotes Deletes all quotes owned by the logged in user

Cancel all Deletes all ordensd quoteswne by the logged in user.

Deactivate all Deactivates all active ordedseletequote®wned by the logged in user.
Activate all Activates all deactivated omened by the logged in user.

The bottom bar of each window contains the following items:
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OO

+ A = [ woen Orderentered: Buy 20-21 - 0.500 MW for 0.05 EUR. Market: (T3) DEMO: 05.01.2016 15:45:47 CET (TMO11 / TRDOO1) » Trading Limit: 74999.95 EUR  177MB / 1024MB

# Iltem Description
1 Customize Clicking on the (+) symbol in the bottom bar will open a dialogue to customize the order and availa

bottom bar the bottorbar (se®.10Customize Bottom)Bar

2 ErrorOrders Clicking on the warning eatian mark in triangle opens the Error Orders @argrwévich contains all ord

Overview with ERR statéor more details please refedt@Error Orders Overview pane
3 Transmission | Clicking on the Transmission mark opens the Transmission Orders Overview list, which con@iEisTa
Orders and MODitate. For more details please refedt8lransmissio@rders Overview pane
Overview
4 Message Clicking the button will open a short list of the last received messages.
button

5 Last message The last received system message.

6 Exchange Contains the status, name, system date/time and used user credentials for the selected exchange.
Status

7 Date, Time Current datndsystentimeof the connected exchange

8 MembeiD Member ID / User Code of the logged in user

9 Trading Limit | Currentash limit of the logged inwglethecorresponding currency.

10 | Memory The currently used memory / total available memory.

2.4.2  Error Orders Overview pane

Error Orders Overview pisnepened by clicking réé blinkingxclamation triangle mark in the Trading window
bottom bar. This pgentains all orders in ERR.state

B/S Ctra IQty OQty | PQty
aa‘zml 120 | 12.0

W Remave Al

| + A== Market: 30 DEMO: 08.02.2016 09:40:50 CET (TMO03 / TRDO04) ~  Trading Limit:  215MB / 1024MB

The Error Orders Overview pantins the following columns:

ColumrTitle Name Description

UsrCode User Code User code of theer performing tlast successful action on an dtaebold text in the
column User is used whenever a displayed user is the same as the logged in use
when trading on behalf, the bold text is applied to the on behalf user (i.e. if userl
of uer2, then the bold text is applied for the user2).

Area Area Area for which the order has been entered,

B/S Buy/Sell The order siddackground color of the Order Side column is the same as the back
of the Ordé&mtry panel as describedd4@rder EntéxdvanceHorizontal.e. red for sell
and blue for buy side. In addition for sell side, the red arrow pointing down right is
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ColumnTitle Name Description
left of the "S". In case of buy side the green arrow points@dgeddibtthe right of the
displayed "B".
Valid values:
B-buy
S-sell
Ctrct Contract Traded contract.
TmZn Time Zone Time zonelentifieof thetime zone the product is operated in
Valid values:

CETi Central European Time (Central EuSipaarer Time)
Europe/LonddrGreenwich Mean Time (British Summer Time)

1Qty Initial Quantity Initial quantity of an iceberg order.
Qty Quantity Order quantity.
PQty Peak Quantity Peak quantity of an iceberg order
PPD Peak Price Del Peak pricdelta of an iceberg order.
SQty Shown Quantity Shown quantity of an iceberg order.
SPrc Stop Price Stop price limit of the stop order
Prc Price Limit price of the order.
Accnt Account Account type of the ordecount typalueof the ordereexchange specifitease refer
to DFS180 Public Message Interface).
State Stats Status of the ord@nly orders in ERR state are listed (resytmb’ is shownMore
informatioabout errorreasorae n b e al s o swdltip.pl ayed i n
ExeRes Execution Restrictio] Execution restriction of the order.
Valid values:
NON -None
IOC -Immediate or cancel
FOK -Fill or kill
AU - Auction only
ValRes Validity Restriction | Validity restriction of the order.
Valid values:

GFS-good for session
GTD-good till date

ValDate Validity Date Validity date of the order.
OrdrID Order ID Order id of the order.
Txt Text Optional order text field.

It is possible to use actions via context menu as dek8@ed Ordgranebndl.1
oTC

2.4.3 TransmissiorOrders Overview pane

Transmission Orders Overviewipapened by clicking the yellow glamisigission mamkhe Trading window
bottom bar. This plemntains all @ in SENT and MODI states

1t orders remain in this fanlengetime period, the connection between ComTrader and backend may be corruptegoRieaggpoointact
if such situation occurs.
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The Transmission Orders Overvielepatagns the following columns:

ColumnTitle Name Description

UsrCode User Code User code of theer performing the last successful action on @heobadd. text in the
column User is used whenever a displayed user is the same as the logged in use
when trading on behalf, the bold text is applied to the on behalf user (¢.enfhetett
of user2, then the bold text is applied for the user2).

Area Area Area for which the order has been entered,

B/S Buy/Sell The order sidgackground color of the Order Side column is the same as the back
of the Ordé&ntry panel as descriveidDrder EntéydvanceHiorizontal.e. red for sell an
blue for buy side. In addition for sell side, the red arrow pointing down right is adc
the "S". In case of buy side the green arrow pointing up right is added to the right
displayed "B".

Valid values:
B- buy
S-sell

Ctrct Contract Traded contract.

TmZn Time Zone Time zonelentifieof thetime zone the product is operated in.
Valid values:

CETi Central European Time (Central European Summer Time)
Europe/LonddrGreenwich Mean Time (British Summer Time)

IQty Initial Quantity Initial quantity of an iceberg order.

Qty Quantity Order quantity.

PQty Peak Quantity Peak quantity of an iceberg order

PPD Peak Price Dl Peak price delta of an iceberg order.

SQty Shown Quantity Shown quantity of an iceberg order.

SPrc Stop Price Stop price limit of the stop order

Prc Price Limit price of the order.

Accnt Account Account type of the orlecount typalue®f the orderreexchange specifier more
detailplease refer to DFS180 Public Message Interface).

State Status Status of the order. Only orders in SENT or MODI state are lggadvyedssymbol

is shown). More information about
tooltip.

ExeRes Execution Restrictiol Execution restriction of the order.

Valid values:
NON -None
IOC -Immediate or cancel
FOK -Fill or Kill
AU - Auction only
ValRes Validity Restriction | Validity restriction of the order.
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