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LMEtrader v9 and v10 - New Functionality and Key
Differences Version 1.0

Overview

Differences apply to both v9 and v10 unless otherwise stated.

11

LMEtrader key new functionality

Web based GUI

Fully customisable user layouts with the ability to save and share custom workspaces
Charting functionality with advanced technical analysis capabilities

MD trader ladder tool for quick order entry

Ability to link widgets together for trading and analysis

Alternative themes and the ability to edit the colours of various features

Excel plug in.

LMEtrader key differences vs the existing LMEselect Trading Client GUI*

For carry contracts, a contango price is displayed as negative number and backwardation price is
displayed as positive number.

LMEtrader v9 will not support LME Options. LMEtrader v10 will support Options in a future version.
LMEtrader v9 will not support Trade at Settlement (TAS) functionality. LMEtrader v10 will support
TAS outrights and strategies

The “Settle” column shows the previous day’s Closing Prices. Values for carries are unadjusted -
therefore for any carry, that involves Cash or 3M the “Settle” value will be where it was valued the
night before (not adjusted based on today’s rolling prompt dates). LMEtrader v10 will show the roll
adjusted value in the Settle column.

The order entry ticket will auto populate with last night’s valuation for carries and when creating new
custom carries (not auto listed or created previously) a separate widget needs to be used.

Trader users cannot modify all of the MiFID / LEI parameters in LMEtrader while placing the order.

Key differences vs TT full account

LMEtrader can only be used for trading LME products (no access to other exchanges).

LMEtrader will not support synthetic/complex order types, TT algo trading functionality (in V10
synthetic icebergs are supported via an algo) or the auto spreader tool.

LMEtrader only allows multiple widgets for “time and sales” and “market grid” components. All other
widgets will only allow a single instance.

1 See section 2 for a full detailed breakdown of the major differences including screenshots
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2 LMEtrader Key differences vs LMEselect v9 GUI

Differences apply to both v9 and v10 unless otherwise stated.

LMEselect v9 Trading Client GUI LMEtrader v9 and v10

Carry Contango Backwardation = b
and

. Contango =c
Backwardation

Product Types  LMEselect supports:

e Options

e TAS

e Spreads

e Futures
Trade Trade Ticker or within the Trade History search
Executions
Trade Ticker Shows all trades after the Trader Ticker is opened. No

history can be shown

Backwardation = +

Contango = -

LMEtrader v9 supports:

e Spreads
e Futures
e Merged Order Books

For v10, it will also support:

e TAS

Time & Sales widget
Blue - Buy
Red - Sell

Note, colours are configurable

Shows all trades after Time and Sales (T&S) widget is opened.

If Settings->Historical trades is checked then historical trades will be shown
(not limited to today).
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

Tick increment
on order entry

On order entry window a user can change the price by the
minimum tick size (0.01 for Carries) using the arrows next to
the price. There are also default price increments that can be
selected: i.e. +/- $0.25, $0.5, $1, $5.

There is a 100 instrument display limit, e.g. if a T&S widget is configured as
just AH 3M it will show the history for this single instrument however
specifying all AH and May 32 would be in excess of 100 instruments.

In the Market Grid widget the price increment can be changed using the
up/down buttons.

"™ | ME_NTP SNDF CASH-3M | YHG 7 =%
CERTIFICATION

1]5 10| + | + w0 | 200 | so0 | NORTH YHG F
100 500 | 1 || 3426 10 | 250 | yHG v
Clear | ¥ | + Clear Limit v
Day v

Stage ~ >
=C0= L

Buy

AvgPrc Buy 34.260 AvgPrc Sell 34.260

The price can be changed by multiples of the minimum tick size (for all
Carries this is $0.01) using the arrows next to the price. If a multiple of 100 is
selected the price will increment by 100*tick size. If the contract was
Aluminium, it would be 100*0.5 = $50. For Aluminium Carries it would
100*0.01 = $1.

It can be configured by right-clicking on the Order Ticket->Show/Hide->
check Price Increment checkbox.
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

=¥ | ME_NTP AHDF 140624-3M | YHG ? - X%
1 [ 5 |10 + + 100 | 200 | 500 | | NORTH YHG Fr
100 | 500 i} 39.00 10 250 || YHG 4
Clear + + Clear Limit v
Day ot
Stage *
1 39.00 40.00 5 | =CDI= r
Buy Sell
Show/hide » Order staging conirols
AvgPrc Buy nfa AvgPre Sell nfa Edit custom action buttons... |0 Order summary
14Jun24 -32.46 Edit quantity buttons. .. Market Data
14Jun24 -32_46 Reset parameters
j 14Jun24  -34 60 Submit RFQ O Netional
I14JUI’124 -34 .60 Order Average Price
f140un24 4530 Zoom...
f 140un2e 4530 Account
] 14Jun24 _87.35 Settings: Order Ticket. .. Order Type
J14un2e 8735 iH  -10.00 TIF
I 19Jun24  -11.33 Quantity Buttons
fliosun2s 2235 0 sieD

f 1o0un2s 3021
f1ouun2s 3021
] 19Jun24  -32.35
) 19Jun24  -40.85
Nionnos  -51 85

a

Order Text Fields

Algo templates

O
O

Price Payup

a

Price Increment

CTRL/right-click on price panel will allow configuration of the multiples.
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

Roll adjustment

Display of daily
equivalent
contracts

Order book
depth — click
and trade

Roll adjustment to daily settlement prices does occur

Daily equivalent contracts do not exist and are therefore not
shown in Ul, e.g. AH 310423 daily equivalent contract of AH
3M (where 3M expiry is 310423)

Double-click on top of book allows a user to place an order
which auto totals and displays the aggregate amounts and
greys out the non-tradable side.

¥ | ME_NTP AHDF 140624-3M | YHG 7?7 - %
CERTIFICATION
1|15 (10 + L 00 | 200 | 500 | ANl non-numeric buttons will reset qty to
100 | 500 0 39.00 10 | 250 [ =2
mv— T clear 1100,200,500
10,250
Clear
1 39.00 40,00 5 |
Buy Sell
Cancel “

AvgPrc Buy nfa AvgPrc Sell nfa

Both LMEtrader v9 and v10 have roll adjustment for daily settlement prices.

Daily equivalent contracts are displayed in Ul and are shown as part of
merged order book functionality. There is no ability to suppress these from

the UI.

Double-click on a BidQty (or AskQty) at a price level which creates an order
ticket with the Bid Qty available (e.g. 8).

Page 8



LMEtrader v9 and v10 - New Functionality and Key Differences Version 1.0

LMEselect v9 Trading Client GUI LMEtrader v9 and v10

] Contract Status | Exp Date| Settle BiddtyAccum | Biddty Bid Ask AskOtyaAccum | AskOty Close
@DAH TON Trading 13Jun24 2700.00
AAH C JGEERl 1s0un2s 2473 51 262050
QA+ 31 GEERN 125ep24  2533.73 2582.00
R [GpERY| 125ep24
- 125ep24
- 12Sep24
RN 125ep24
@AH 130624 |Trading 13Jun24 2473 51 1|5 |10 + B <DEFAULT= v
@AH 140624  [JOPERRY 14Jun24 2474 46 100 | 500 E 2541.00 | DDDTag581 v
. @EAH 170624  |Unknown 17Jun24 2477.29 Clear + + Limit v
- @aH 160624 |JOpeRl 18)un24 2478 24 <invest Decision= <Exec Decision®  <Client ID= Day v
@ Juvz¢  |JOBSRNY 19Jun24  2479.01 1 2542.00 | Ostage -
| @4 200624 |JORERNY 200un24  2479.01 <CDI= v
@AH 210624 |JOBERNY 21Jun24  2479.97 Buy Sell
@AH 240624 |Unknown 24Jun24 248298
EIAH 250624 |Unknown 25Jun24 2483 98 AvgPrc Buy 2541.000 AvgPrc Sell 2541.500

Double-click on a BidQtyAccum (or AskQtyAccum) value which creates an
order ticket with the accumulated amount at that level (e.g. 15)
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

Amend -
Uptick/
Downtick
orders

Order Entry

Right-click on Order Depth Ladder

Enter Outright/Carry/Option Order

== Market Grid

B Contract
®AH TOM
®AH C
BAH 34

-

BAH 130624
BAH 140624
| MAH 170624
:ZﬁAH 180624
| BAH JUNZ4
| @AH 200624
EAH 210624
EIAH 240624
EAH 250624

Status | Exp Date
Trading 13Jun24
14Jun24
125ep24
125ep24
125ep24
125ep24
125ep24
Trading 13Jun24
14Jun24
Unknown 17Jun24
18Jun24
19Jun24
20Jun24
21Jun24
Unknown 24.Jun24
Unknown 25Jun24

Settle

2473 .51
2533.73

2473.51
2474 46
2477.29
2475 .24
2479.01
2479.01
2479 .97
2482 98
2483 .98

BiddtyAccum | Biddty Bid

=
@
=

AskQtyAccum | AskOty

1.6 10 4+ | * <DEFAULT= ¥
100 | 500 E 2541.00 DDDTag581 v
Clear ¥ + Limit v
=invesf Decizion® <Exec Decizion> <Clienf ID= Day v
1 2542.00 | [ stage ~
=CDI= v
Buy Sell
AvgPrc Buy 2541.000 AvgPrc Sell 2541.267

Amendment can occur in the Order Book widget.

Orders can be place via linked/unlinked/floating Order Tickets or MD Trader.

A floating Order ticket can be accessed via Market Grid, Depth, Spread
Matrix widgets. Click on any market column (bid, ask, bidqty, askqty) or
position column where there is an open position.

Page 10



LMEtrader v9 and v10 - New Functionality and Key Differences Version 1.0

LMEselect v9 Trading Client GUI LMEtrader v9 and v10

WY Enter Order - o % A linked Order ticket can be accessed via Market Grid (Right-click and select
oo @ 0uriaht O Camy Q0gtion QTAP0 OTAS Qutniaht ) TAS Carry Launch Linked). Unlike a floating order ticket, a linked Order Ticket remains
Product [None ~  PromptDate 1- [Mone open after you place an order. Note: The yellow border around the Order

Ticket indicates that the ticket will not close when you place an order.
Price Quantity
A v s s 10 | *5 | 20 | +50 | +100 1 -
s — [ s — o LME AA 230922 | MODY INC. EUROPE DESK 1 7] X
-~ CERTAHCATION

Iceberg Discretionary ) Ny N

Open Qty +5 | +20 | +50 |+100 Cap Price 4+ +5 | +10 1 5 1[} ‘ * | * =DEFALULT= L
l:l: 5 | 20 | 50 | -100 : Y7 T - T

[

SCEHHQ Smp Order 100 5{]0 L 1T6D * GU W]ODY INC EL“

Incr +1/4 +1 Trigger +114 +1 +5 +10 C 'I ear * + <C.'EG'|".'.|'TG ;‘C‘.G-':f5:'
g (e :
valid <fnvest Decision= <Exec Decision= <Client [D= Limit v
Day I Day v
Client -

v‘ [Juse as default D StﬂgE hd 3

Client D *Sub Acc ClientAccount Code
| | | | Buy Sell = =
*Trading Capacity *Execution Decision Within Firm Client Branch Country
DEAL “| Il |
Decision Maker Client Short Code R
F————— | ] The unlinked Order ticket can be launched via Market Grid, Time and Sales
K ~] and Positions widgets. Right-click, select Open and Order Ticket.

» Optional Legal Entity [dentifiers

)

S’
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

‘ELMEAAosogzzwoonc. EUROPEDESK1 @ = X ©
.~ CERTFICATON |

= =

1|5 |10 || 2+ | 2+ <DEFAULT> ¥
50l 100 500 0 | 1760.00 | MODY INC.EUY |
4 Clear | <+ J ‘ 0 2 <Clearing Acct=

<Invest Decision= <Exec Decision> <Client ID> Limit v

' Day v

| () stage~
Sell — '
[ —

MDTrader enables users to enter orders for an instrument with a single click
along the static price ladder. Go to Widgets, select MDTrader and search for
a product or instrument.

m

Launch the MD Widget as a linked widget from Market Grid and Depth
widgets

Open as a floating Order Entry widget from Market Grid and Spread Matrix
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H: 1674 0:1674.50
-86.00 L: 167400 V-9
<DEFAULT=

Work | Bids Price Asks LTD
MODY ING. EUFo

1677 .00 4
¥ Filter 1676 .50 6 1
~Lt o 1676.00 K]
<Clearing Acct> 1675 50 6
167500 3
o @
1674 50
o 1674 .00 4

1 S
10 50
100 CLR

CXL All

[ T < I - T - - B I - T - - I |

10

+ PR
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

© o N o o £ W N =

N
= O

To enter a SELL order, click the Asks column at the desired price
To enter a BUY order, click the Bids column at the desired price
Select a profile

Select an account

Select Order Type

Select TIF

Enter an order quantity or

Select one from an order quantity box

Default order quantity

Cancel working orders

. Compliance fields
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

Carry Order Lt Ot ppee _°0 X Carry order entry functionality is different in LMEtrader compared with the
O Outri @ Carry [O Option O @] utri @] ar . . 0@
Entry ISP il existing LMEselect v9 GUI. The existing LMEselect v9 GUI offers the Carry
procuct (M| FrometDete - [BIN []  Promotnate > [OREETY] order entry ticket in the same place as for outright order entry.
C-3M C-None C-SEP22 SEP22-0CT22 OCT22-NOV22 MNOV22-3M

- . For LMEtrader, a subset of Carries will be available on the Market Grid at the
Price Quanity start of day and the explore function can be used to add additional Carries

+5 | «20 || +50 | +100

[ e[S B 11:: 11 55 :s 0 i that have already been created but are not on your Market Grid. However if a
user would like to create a custom Carry that has not been created

Iceberg Discretionary

Covencty =5[] [5500] [508] | capprice &l [em [ w5 [0 previously, they can use the Strategy Creation widget.

scans 1 e 1 LME allows users to create Carries, which consist of any two prompt date
Oincr 04 ||+ legs of the same product, with the following stipulations:
e

vala e A custom Carry can contain only intra-product futures contracts.

Gl = e A custom Carry contract must always have 2 legs with a ratio of 1 x -
C»\“»\e::cwrm | Oluse as default 1.

clemi M . f"e"‘”"“”‘c"“ | e For the purposes of set up only the front leg will be defined as a buy
“Trading Capaciy “Execution Decision within Fim Client Branch County order and the back leg will be defined as a sell order. This is for the
— . ';iitsmcm | ! definition only of the Carry. This does not interfere with buying or

[ + selling the Carry in order entry.
e The front leg must have an earlier expiration date than the back leg.

*Commodity Derivative Indicator

: g

» Optional Legal Entity Identifiers

Borro @
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

Scaling order The existing LMEselect v9 GUI allows user to enter multiple Functionality not available in LMEtrader
orders (maximum of 10) to enter the market at defined

increments.

Trade Clips Functionality exists in the LMEselect v9 GUI Trade Clips functionality equivalent in LMEtrader — VWAP calculator.
oy e You can access this functionality using below:
Go to Widgets -> Order and Fills widget -> Click on the eyeball on the left
o s WeORTD WA AU w0 s hand side to select/deselect orders.

2287.00 1 AABHDFIXID  ARAL ABA_U AAAHDFIX10  10:5853.840

You can see Avg Sell/ Avg Buy calculated based on your selection
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

W Order and Fils ?

o

Select Al Copy  Confirm A

[ ne Exchange ontrac Fillaty| or A ator | CurrentUser
M o
1CO
=y
Account Product Contract s00 | suyoty | settoty Avebuy S AvgOpen
DOOTag581 0
AH [ 0
AHCO 0 0 zz.:e 017
Average price The average price can be viewed in the Order and Fills widget as shown in

the example.
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Function LMEselect v9 Trading Client GUI LMEtrader v9 and v10

L4 Order and Fills
+
® 0O|B/S|Ordity | Exch Contract Price § Filled Account WriQty | Exedt TIF Type Modifier | TrigPrc Status Originator | CurrentUser
® B 20CNIP ADF3M@ 2543.00 100 YHG 2 Day Limit Filled MNorth (V1L Morth (V1L
- B 20 £ NTP CODF3M@ 28560.00 100 YHG Day Limit Filled MNorth (VI( MNorth (V1(
® B 20CNIP CODF3M@ 26555.00 100 YHG 20 26552.500 Day Limit Filled MNorth (V1L Morth (V1L
- B 1 E_NTP HNDF SEP2E 10.00 0 YHG 1 Day Limit Working MNorth (V1C MNorth (V1C
® B 1 ENTP HODF NOV2¢  403.00 O YHG 1 Day Linit vorking MNorth (VAC MNorth (VIC
@ 8 WONFAFWe 000 0 e Dy Tlen  Stopped  nowury Aenownury 1
v B CNPIgFOE @6 0 V6 000 GTlen  Stopped  HIOQUMTEL] oo MBI T
s 8 ewmoprmoz smes 0 e eCTien  siopped  HOouMTE) Aogy R T
o [ ——————————————
Detal v
Date Time Exchangs | Contract |B/S|FillQty| Price |PiF Route Account. Originator CurrentUser TTOrder 1D ParentID |MamualFil
01Ju124 16:56:56.422 LMENTP AHDF3M® B 10 2543.00 F Direct YHe MNorth (VIC MNorth (VIC adda2y77-f2ef-44dc-bef8-4878efc
01Ju124 16:56:56.422 LMENTP AHDF3H® B 10 2542.50 P Direct YHG Mhorth (V1C MNorth (VIC add32777-f2ef-44dc-bef8-4878efc
01Ju124 16:52:41.981 LMENTP CODF3H@ B 10 28560.00 F Direct YHG MNorth (VI MNorth (VIC 2830b0aa-24D6-44af-beda-c058f28
01Ju124 16:52:41.981 LMENTP CODF3H@® B 10 28555.00 P Direct YHG Mhorth (V1C MNorth (VIC 2830b0aa-24b6-44af-beda-c05828
01Jul24 16:45:34.149 LME NP CODF3H@ B 10 28555.00 F Direct Yrig MNorth (VIC MNorth (VIC re919692-5e74-4a13-819D-05C8a46
Account Product Contract SO0 Buylty | Selldty | NetPos PIL AvgBuy AvgSell Avglpen
YHG o 60 0
AHDF o 20 0
AHDF 3M @ o 20 o 2542750
cooF [ 0
CODF 3M @ o 40 o 28555000 3555.000

At order entry you can also view the average price in the order ticket.

aoF an  [JEERN 010tz 2492 50 2541.00 +48.50 I 1 2542.00 2541.00
o10ct24

- 010ct24
010¢ct24
010ct24 X ) 08 00 || NORTH YHG Fr

=
Open
ocaoF am  [JGESRN otoctza 9515.50 10181.00 +665 50 L 2543.00 YHG -
| Open
[ Open
Open
[ Gpen

010ct24 X 7 Limit
- 010ct24
010ct24
010ct24 2 2542.50 10
010ct24 27150.00 26560.00 14
010ct24

010ct24
[GEEEN o1oct24 PNl ~vgPrc Buy 2542.750 AvgPro Sell 2543.000

CODF 3M

Viewing Live Orders/Trading menu, Trade Statistics LMEtrader v9 will show daily live positions on Positions widget. Users can

Positions i Filter by Product & Firm view the ‘Live’ positions on the accounts to which they are assigned. They
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

Market
Statistics

Column
mappings

Open Column

&8 Trade Statistios &
Time Period and Firm Fitter

Date: [31/01/2023 [~ | Firm: [AAA_U | Trader: [Al ~|[auery|  Product [T~ Type: [A1_ ]

Contract Total Bought Sold Net
AHD3M 55 34 21 13

Users can view historical trades traded in the past 30
business days

Available

Val
VWAP
Agg/Inst

Always populated

can aggregate positions at contract level to get a similar view to LMEselect
v9 when filtered by Trader or Firm

- Filter by Account & Product

W Positions - USD | Fiiters On

Account. T Product ¥ tract 0 BuyQty SeliQty NetP PIL AvgBuy AvgSel
LMETRADER_child 91 0 0 a1 0.00
AH 91 0 0 o 0.00

AH 140323 a7 0 0 47 0.00

Note: Member Admins will be advised to always uncheck 'Create start-of-day
(SOD)' records checkbox. This will ensure the positions are not rolled over
from previous day.

- Users can only view todays trades

Functionality not available in LMEtrader

Settle
Average price

P/A (Passive/Aggressive)

Populated where it has traded

For v10 Open price is provided at market open if there has been uncrossing
activity or during market open upon the first trade of the current business day
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

Close Column Close column refers to last traded price. Close column displays last traded price from the last session.

This is different to LAST column as 'LAST' only shows todays The last session intra-day is yesterday or that day’s session if it the market

last traded price has already closed. If the contract did not trade in the last session, then it
will be blank.
High Column Today’s high. Populated where it has traded Today’s high. Populated where it has traded during the day and through
uncrossing
Low column Today’s low. Populated where it has traded Today’s low. Populated where it has traded during the day and through
uncrossing
Val/Settle Val column displays last nights close, carries are adjusted Settle column displays last nights close.

based on today’s Cash and 3M dates (with prices

) ) i In v9 and v10 this will have the roll adjustment applied to it.
interpolated based on the previous night’s vals)

Last Last trade price today Last trade price today

IOP (Indicative IndPrc and IndQty will be populated in pre-open where uncrossing activity
Open Price) / has taken place.

IOMP

(Indicative

Opening Mid

Price)

Implieds Supported in v9 Select GUI V9 — Implieds are shown but implied related fields are NOT populated

V10 — Implieds are shown in the order book and any implied related field is
also populated (ImpBidQty and ImpAskQty). Click on the Detail checkbox in
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10

User Roles

Market Grid settings to see an asterisk next to the quantity where the volume
is implied)

anze- 120924 (ORI 1902 | o (SR WG
1 ORES ”

19Jun2

ML NETog an 2 =
; sl Market Grid Settings |
Display
+} Colors
Price update highight type None v

Show Boating depth widget on hover

GUI Trader (T) V9:
GUI VIP Trader (V)

Back Office view (B)

Back Office Supervisor (S)

VIP Supervisor (VS)
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10
Short | User Type Description
Code

GB

GS

RR

TA

V10:

LMEtrader Trader

LMEftrader Back
Office

LMEtrader
Supervisor

LMEtrader Risk View

LMEtrader Trading
Admin

Privileges to execute orders and trades. Visibility and control of orders and
frades placed on the accounts to which they have access within the
account hierarchy.

“View only” access which can be used for monitoring the market and
reconciliation purposes.
Visibility of orders and trades placed on the accounts to which they have

access within the account hierarchy.

Has the same "view only’ access as the Back Office user but can also
cancel any active orders placed on the accounts to which they have
access within the account hierarchy.

Can be allocated to any point on the account hierarchy to view Exchange
PTRM limits as well as local limits for an account or set of accounts.

Can be allocated to any point on the account hierarchy to create and
manage accounts and allocate users to those accounts.
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LMEselect v9 Trading Client GUI LMEtrader v9 and v10
Short | User Type Description
Code

LMEtrader Trader Privileges to execute orders and trades. Visibility and control of orders and
frades placed on the accounts to which they have access within the
account hierarchy.

GB LMEtrader Back “View only” access which can be used for monitoring the market and
Office reconciliation purposes.
Visibility of orders and trades placed on the accounts to which they have

access within the account hierarchy.

GS LMEtrader Has the same ‘view only” access as the Back Office user but can also
Supervisor cancel any active orders placed on the accounts to which they have
access within the account hierarchy.

RR LMEtrader Risk View Can be allocated to any point on the account hierarchy to view Exchange
PTRM limits as well as local limits for an account or set of accounts.

TA LMEtrader Trading Can be allocated to any point on the account hierarchy to create and

Admin manage accounts and allocate users to those accounts.
RA LMEptrm Risk Can be allocated to any point on the account hierarchy to view and
Admin manage Member PTRM limits as well as local limits for an account or set
of accounts.

FA LMEptrm Full Admin  Has the same user access as LMEtrader Trading Admin and LMEptrm

Risk Admin.
Account In the existing v9 GUI, the hierarchy is: In LMEtrader, the hierarchy is:
AUSETEL Members — Member Unit — Users LME Head Account — Member Parent Account — Member Child Accounts
Comp IDs In the existing LMEselect v9 GUI, every user has a Comp Id In LMEtrader, every routing account has an active connection (Account —

User — Comp ID Connection tab)
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[ schedule Change ﬁ Qi Optors

User Details Qs ar Company - T Tradng Diskind  Dieind by Aut-buiton Dbl Nax rde it | Trdng Db b Orderroms Cratn 5005

Id AAAHMPM1

First Name | Himani

B MDY NG ELROPEBESK T London Mata Excha..  Routing evtemal cesti..

Last Name | Mody

E-ma

Phone Number o

ocourt; MODY INC. EUROPE DESK 1 | Parenr: MODY INC. FURCPE

[ valid From |07, [ Valid To |07,

Seings  Usrs  Lmis  SODCredt  Comoections  Ewhanges  FiXSessions  Fesmions  Sharing  Change Logs

~ Roles ] Eschange. Connectinn Inberited .

CTS_BackOffice O v e TOHY: A - Bose Metls
(CTS_Clearer_ PTRM_Manager

D CTS_Fix_DropCopy

[] TS Fix_ MDDProxy

D TS _Fix_MarketData

[ 75 Fix_PostTrade

[ crsFix_ptrm . q
T s e Connection — Comp ID in LMEselect v9 GUI (see next)
(CTS_LEl Manager

[] TS _PTRM_ReadOniy

[] c15_Trader

[] CTS_Trader PTRM_Manager

D (CTS_VIP_Supenvisor

[] cTS Vi _Trader

D SUBSCRIBING_SUPER_USER_EXTERNAL TRADES ONLY
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Connection Enabled
® uUp

Name TONY: AAA - Base Metals

Exchange

Primary IP* | 213.86.73.237
Primary Port *
Sender Comp ID * AAAHDFIX10
Session Password *  seseeses @

FAX Key * FA43B0FAEED1BEATS0AB602CE39E 148B38245108D34C154DD 1056BE444A02C5A

Trade Status Order History (Column Header — Action) Order Book
1. Entered - Order is placed & is working in the market 1. Working — Order is placed & is working in the market
2. Partially Filled - Order is Partially Filled 2. Partially Filled - Order is Partially Filled
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3. Cancelled — Order is cancelled in LMEselect 3. UnHold - Order is released from Hold State
4. Entered — Order is placed & is in working state in the 4. Filled - Order is Fully Filled
(ETEL 5. Cancelled — Order is cancelled (solicited) (e.g. blotter cancel by
5. Filled - Order is Fully Filled member)
6. Cancelled - Order is cancelled 6. Expired - Order is cancelled (unsolicited) (e.g. Halt/Pause by exchange)
Watch List Market Grid
When a contract is highlighted in red color, it means the Open - The trading state is 'Open’ which means orders can be placed

cenwdchisiniudde naltstate Freeze - The contract is in Trade Halt or Pause state

Note — An order on ‘Hold’ in LMEtrader is displayed as
‘Cancelled’ in LMEselect. On clicking ‘unhold’ LMEtrader, the
order is booked as new

Graphs/Charts Charts Widget
Users can open chart widget using any of the following methods:

e Search for a product or instrument in the title bar, select it and then
click on the Chart icon

e Click Explore in the title bar, select an expiry, and then click on the
Chart icon.

e Select Chart from the Widgets menu in the title bar.

e Launch as a linked widget for an instrument in an open Market Grid
widget.
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LMEtrader v9 and v10
EF

(1)Main ¥ 4:00:44 PM 3

AA 3M - Aluminium Alloy, 1 Min: Candle

Q, [Search for instruments

$ NG >

]

&

©

- b1 AAIM 1 Min

1
2
3.
4
5

Daily Value Box
Chart Menu
Time Axis

Price Axis
Market Data

‘ Explore

@ -0x

= CERTIFICATION
. 0
. e - 1672.00
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Technical indicators and analysis are available.

Inbox App Broadcasted messages are persisted until EOD 1. Broadcasted messages are available until End time as set by Exchange
Admins

2. Broadcasted messages disappear once user clicks on @ from Hello
Bar. The message will also disappear from the Message Centre once
user logs out and logs in

3. Broadcasted messages also disappear from the Message Centre once
the user clicks and opens the message

Mifid field Trader user can overwrite the values. Trader user cannot modify all of the MIFID / LEI parameters in LMEtrader
overwrite while placing the order. They can only modify some if permissioned via
Admin user
Thick vs Thin LMEselect Trading client GUI is a thick client LMEtrader is a web based GUI
client
VWAP Calculated using Trade Ticker in the existing LMEselect v9 VWAP is calculated at Order level (for filled orders)
GUI

LMEtrader provides functionality to calculate VWAP on the fly at order entry
Can be calculated on the fly across multiple fills in the order ticket when you trade down the book.
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AHDF 3M JOPERN 010ct24 2492 50 2541.00 10 2542 00 2541.00
- 0pERN 010ct24 12
- Open | 010ct24 ? =%
0pER N 010ct24 7@1
i0pen’ 010ct24 1|5 |10 + + 00 | 200 | 500 || NORTH YHG Fv
CADF 3M 0PSRN 010ct24  9515.50 10181.00 100 500 20 2543.00 10 250 | YHG v
0pen N 010ct24 Clear ; ; Clear Limit v
- 0pen N 010ct24 Day XL
Open™ 010ct24 stage~ T
0pen N 010ct24 2 2541.00 2542.50 10 <CDI= v
CODF 3M 0PSRN 010ct24 27150.00 28560.00
- 0pen Y 010ct24
- 0pen Y 010ct24
Bpenll 010ct24 B 26530_00 AvgPrc Buy 2542.750 AvgPrc Sell 2543.000
Order Types Users can book: Users can book:
e Iceberg (Native) e Iceberg (V9 native/v10 synthetic)
e Stop Limit e Stop Limit
e Limit e Limit
GTC Select v9 — GTCs available in C and 3M v9 GTCs available in C and 3M
v10 GTCs available in all expiries and strategies including TOM
Iceberg GTD Available v9 Native Iceberg
v10 Synthetic Iceberg
Connection All orders are pulled from the Market including Day, GTC, A new user parameter (configured by Exchange Admin) has been added to
Lost (TT Server GTD Setup in User — Exchanges — LME_NTP. This field is a checkbox with a

SIS Clat G, The orders are visible and in 'Inactive' state in the users el @i 1Eels 6 Cenes o [DEramiee.

OrderBook in case they want to reactivate once systems are
operational again
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User: MNorth (V10 PTRM GCM) [mike.north_518/ms.com)

Setings Permizsions Accounts Exchanges Limizz Custom Fields

LME_NTP =

Subscriner Market Data Order Routing

Trade Settings

I Enable Cancel On Disconnect I

That will appear as the first field in the Order Routing tab. The field is also
configurable in Order Tag Defaults
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ID(s) Fleld = Value Apply to Sub Accounts? Lock Sub Accounts? Client Can Override?
3776115 Account Typs ] ] o
377611¢  Broker ClientID m] (m]
3776117 Clearing Account a O
3776118 Client Branch Country AND BARBUDA m]
376788C ClisntID 333 (]
3776118 Client ID Type Firm = a
3787361 Clisnt Short Code 777 m]
» 3776120 Commodity Derivativs Indicator Yas (m]
Correspondent Broker 0
Customer Accolnt (]
Customer Order Handling Instruct  Select ]
Decisicn Makar (]
Direct Electronic Access Selectz Valus (] -]
IErsb\e Cancsl On Discannect u] u] I
Graceful Only Day orders will be pulled from the market in case of No orders are pulled from the Market including Day, GTC, GTD
Il‘J(IJgOUt el S e i The orders are visible and in ‘working' state in the users Order Book and in
the Market Grid
Ungraceful Only Day orders will be pulled from the market in case of No orders are pulled from the Market including Day, GTC, GTD

Logout of Ul / clean log off
Kill application/
browser

The orders are visible and in ‘working' state in the users Order Book and in
the Market Grid

(Server side is

up and running
successfully)
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Auto logout LMEselect auto logs out all users every night after trading

system goes down

Import orders Not available

from CSV file

Order and trade Available
history
download

LMEtrader will not auto log out all users from the system. Every morning,
users will be asked to manually logout and login again and refresh their
workspace to ensure they have removed any stale data from the GUI

Available. Click on Upload Order (right-mouse click in Order Book) and
search for a CSV file which can then be uploaded. Example file available on
request.

1V order Bonk 1-Ox
cermrcanon

ey

| | . I

An option to export rows allows orders and trades to be downloaded from the
Order book, Fills and other widgets.

In the Fills widget, check “Select All” or right click on any row and select
“Export rows as...”. Select the file format either Text or Excel.

Similarly in Order book to download all the orders, check the box to select all
rows and select between Working, Filled or All orders. Right-click on any row
and select “Export rows as...”. Select the file format either Text or Excel.
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By this method, the user can view all orders and trades executed by all
trading users and can download order / trade history file intra-day.

The user performing the download will only be able to view history for the
accounts to which they are assigned.
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