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operational manual



Table of Contents

INtrOUCHION. .ot e e e e e e e e e 3

[ 10 1Y (o T 0 T[] O’

Features of the RTETS Trader. .. .ccon e e e e e e e, 5-12
RTEFTS Main WiNOOWS. .. s ettt et e et ettt e et et e e e et raeaeens 6-7
RTEFTS MENU Bl ... ittt it e e e e e e e e e et e eaeas 8-11
General INfOrMatION. ... e e e e e e 12

HOW t0 Trade @ FUTUIE. .. ..o e e e e e e e e e e e 13-17
(@ V=] /1= 13
HOW 10 BUY @ FULUIE ... ..ot e it e e e e e e e e e e e e e eees 14-16
HOW t0 Sl @ FULIUIE. .. oot e e e e e e e e e e e e e 17

How to Trade @ StOCK......oe et e e e e 18-28

L YT = 18
How to Complete a Margin Purchase.............ccooviiiii i, 19-21
How to Complete a Short Sell...........oooii i, 22-24
L0 1 10 U o] = TS 25
CaSh SAlES. ..t 26
Margin Sell.. ..o e 27
I o] ¢ A0 1Y = PP 28
REPOIING SUPPOIT. ... e e e e e e e 29-35
(@ YT 1= P 29
(€110] o F= U L= oo ¢ SRR PP 30
CUITENCY REPOIT. .. e e e e e 31-32
POrtfolio REPOMS. .. e e e e e e e e 33-35
WD SUPPOI .o e e e e e e e 36-40
Y= T T 01 = 36
L= 10 L= = 101 36
SUPPOI BIOWS BT ...ttt et e e e e e e e et e e e e 37
SUPPOIT LINK oo e e e e e e e e e 38-40

Analytical SUPPOIt.......ounieie e 41243

2= 110 To T8 1 T 1] o 44-45

© 2006-2007 OS Financial Trading System 2



The Real Time FTS Trader (RTFTS Trader) is a comprehensive system
designed to allow you to learn how real world financial markets work through
actual trading experience. This system offers you the power to manage a real
world position consisting of stocks, bonds, currencies, futures and options using
either real time or delayed price data. In addition, the RTFTS Trader gives you
access to a variety of performance based reports, calculators, real time data
and other support resources. The RTFTS Trader puts you in control of your
position with a level of real time support that is found only in the highest end
trading rooms of today.

This manual will guide you through the operational details associated with the
RTFTS system - from logging in to the program, to placing your first trade. You
will also learn about the different support features offered and how to use the
RTFTS system at your own pace to meet your own specific trading needs.

Before you begin, please ensure that you have downloaded the Real Time FTS Trader
onto your computer!
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How to Login

Step 1. Open RTFTS Trader (shown below).

—
FTS Real Time Trader: Client, Version 4.0 =8| ieH 5
File  Options Help
Ziw B L @) Server Time: 8/14/2007 10:42:40 AM Global Value: 1,688,064.00 @ Freeze Browser &n G2 - =) -
Main Browser | Support Browser | Trader Browser | Support Link |
Web lmages Yideo Mews Maps Graill more v Portfolios | Signln *
Market is Open -~ =
oogle =
Finance © sern =0 "G50 o "Google’
Ceuiios [Lott [Provios [HIGH_[Low | = Recent quotes | Portfolios Related news Mart
Treasury Bond Index Gyear 4564 dir| 4623 j
Treasury Note Index 10year 4755 4778 4816 475 S EI D Chaﬂfe L) ‘(’)V“'I'M?("CP'“'"“J“'" s but
Treasuy Note Indes Aysar WESE  s00s s038 4392 AL 3548 006 (0.17%) 31.378  Outlook Cut ™
Dow Industrisls 1314817 13236553 1326378 1313574 WdT 4369 226 (4.94%) 1803356  Forbes - 33 minutes ago - s

(.

o) 290 related aricles |
5351 03 (071%) 82705 2 oo oolelflcess |
(' )

S8R 100 67451 67633 £69.28 ABT
Market Volatiity 657 2645 2531 i UPDATE 4. Wal.Mart 1
Semiconductor Sector Index S s ez 43 ois 3282 032(0.95%) 63508 m \
Japan unit sees 6th
NYSE TRIN I 0.9 1.3 0.73 " W
straight 11 b
Nasdan Compoasts MO 251020 255048 250737 T ‘
Goldman Sachs Commodit Premium 437 13 53 15 Reuters - 1 hour aga - 10am
4 » 42 related aricles »
Login | Poniolin | Trade | WalMart profits jump but ® Dov
outlook cut il
. R PR
Login to FTS Demo < i |
|P &ddress of Server  74.20811.12
Part Number 23566 - ¥ @
TR e Cunency |Yalue [Base Value
US Diollar | 50072550, 500,726.50
Passviord Yen 100,014.000.00, 84750460
Eura 250,301.00339,832.50
ogout

Connected, If you get disconnected,
please logout and login again

Step 2. Enter the following information into the Trading Screen:

IP Address of Server: Enter your IP Address or proxy
Port Number: Leave this field as it is unless directed otherwise
Trading Name: Enter your assigned trading name

Password: Enter your assigned password

Step 3. Click Login. When you have successfully logged in proceed to Features of
the RTFTS Trader, found on the following page.
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You will now be introduced to the RTFTS Trader Main Screen (the screen that you are
presented with upon initial login to the system). This section of the manual is divided
into two parts:

e RTFTS Trader — Main Windows
e RTFTS Trader — Menu Bar

—
FTS Real Titme Trader Client, Version 4.0 = |[ 22|
Menu Bar File  Options Help
[zir ™ .| & ServerTirne: B/13/2007 1:46:03 Phi Glabal Value: 437,538.80 & Freeze Browser & B2 - - @ Gar
Main Browsser ‘ Support Browser | Trader Browser | Support Llnk‘

Security definitions update received: please select "View

Security Definitions® from the options menu if you want to see it

marketdata grates & Bonds ‘ ‘
: AUSTRALA | _sRAzi | _ceriany B

m Rates & Bonds

CURRENT
Quote Window, Double Click on a ticker to trade it
. : e FEDERAL RESERYE TARGET RATE 5.25
fil fdit Cptens 3-MONTH LIEDR 5.56
TickeBid |Bid Oty[Ask | Ask Oty[Last | Last Qty| Previous Close PRIME RATE 8.25
usD
== - S5-YEAR AAA BANKING & FINANCE 5.31
3Fe HRaLLL 20000 Zoun 1538 RESOURCES 10-YEAR AAA BANKING & FINANCE 5.79
Ab 20000 3469 O Bla - .
AlG 20000 B4.67 R RS
p— a7 View additional rates
20000 98.44
20000 47
2nnnn 7 RA

Mortgage Rates provided by Bankrate.com Rat{id
[

< ur

[US Dollar v] Edit - LS Dallar v Select Analytics 2 L7)
Stocks '] Stocks Awg Cost | Total Cost | Gain/Loss | Gain/Loss % | Previous Price | Change [% Chan «
ALCOAINC 3650 1673000 -289.80 -0.02 4E3 118 3
AMER INTL GROUP INC 6410 17,307.00 22410 0.m B4E7 026 0
AMER EXPRESS INC G830 1684870 43350 0.03 EO078 098 1
105.24) 1683840 -798.40 -0.05 S84 181 1
CITIGROUP INC 46.00 1674400  207.56 0.0z 4700 0.2 -0
7983 7341891 -1580.68 -0.02 7785 062 1}
47.22 1695198 29438 0.0z 4822 018 -0
WALT DISNEY-DISNEY C 3405 1675260 -201.72 0.m J316 048 1
3827 1672393 -34.96 0.00 3823 004 0
GEM MOTORS 3243 1686360 1.029.60 0.06 3385 056 1
HOME DEPOT INC 3678 1691880 83520 -0.04 3692 066 1
HOMETWELL INTL INC 5851 1673386 E03.46 -0.04 56.01 0.33 U’ﬂ
4 »
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Main Windows

Notice there are six separate windows on the RTFTS main screen, including one
floating window. Each window is described in further detail below.

) FTSReal Time Trader: Client, Version 4.0 = | &[]
File  Options Help
LZi ™ L @) Server Time: 8/13/2007 1:48:03 PM Global Value: 437,539.80 @ Freeze Browser G s - =

Close

Main Browser | Suppart Browser | Trader Browser | Support Link|
marketdata gates 2 Bonds

Message Window Support Window

Security definitions update received; please select 'View

Security Definitions' from the options menu if you want to see it

AUSTRALIA BRAZIL GERMANY
Key Rates

m Rates & Bonds

CURRENT !
Quote Window. Double Click on a ticker to trade it.
Display Window Flsctie_optors FEDERAL NESERYE TARGET RATE
P [TickelBia [Bid@plask [AskOplLast  [Last Dty Previous Case PRIME RATE .25
0 20000 o 20000 EEEEE 20000 1453964 — 5-YEAR AAA BANKING & FINANCE 5,31
20000 ISR 20000 SR 20000 2469 10-YEAR AAA BANKING & FINANCE 5.79
20000/ B482 20000 E483 20000 64,67 o dditional rat
20000 [MEEEH 20000 EEE 0000 50.78 0= Elele ek FEEss
20000 B0 20000 JHEEES 20000 38.44
20000 EERE 20000 JREERE 20000 47
. o Mo - 77 -
Tabs Window ; g
Porlolio .
Loan To . Analytical Support
S Dollar ]| | Edit = UsDallar - Select Analytics - ) &R ts Wind
Stocks ~|| [[Stocks Avg Cost | Total Cost | Gain/Loss [ GaindLess % | Previous Piice [ Change[ % Chan « eports Window
ALCOAINC 3650 16,790.00 28980 02 3463 118 3
AMER INTL GROUP INC 6410 17,307.00 22410 oo 64.67) 0.28 [
AMER EXPRESS INC 5830 1684370 43350 0.0 6078 -0.98 1
105,24 16,838.40) 798,40 005 8.4 181 1
CITIGROUP INC 46.00 16,744.00° 287 56 0.02 47.00 -0 0
7389 7341891 158068 -0.02 7755 062 1]
47.22 16,5951 98 23438 0.02 4822 -018 0
WALT DISMEY-DISKEY C 3405 16,752 B0 20172 -0m 3316 048 1
3827 1672393 -3496 0.00 3823 -0.04 0
GEN MOTORS 3243 1686360 1,02960 0.08 3285 056 1
HOME DEFOT INC 3678 1651580 69420 -0.04 392 06 1
HONEYWELL INTLINC 5851 1673386 60346 -0.04 5601 0.33 n#
»

e Support Window: The Support Window contains all of your support pages,
including access to web information. See section, Web Support, for more
information about the four tabs: Main Browser, Support Browser, Trade
Browser and Support Link.

e Analytical Support & Reports Window: This window displays reports and
analytical support both of which are controlled by the two drop down menus
located at the top of the window (defaults - US Dollar and Select Analytics).

e Tabs Window: This window contains the following four tabs:
Login: Displays login details

Quotes: Displays the same information as the Floating Quote Window, but is a fixed
location.
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Portfolio: Displays humerical and graphical reports and is controlled by the two drop
down boxes at the top of its window (defaults - US Dollar and Summary).

Trade: This is the window that you will use to place your trades. The trade window can
also be accessed by double clicking on the desired ticker name in the Floating Quote
Window.

o Display Window: The Display Window contains general market information, but
unlike the quote windows, it can, additionally, display securities that are not being
traded.

e Message Window: The Message Window displays general announcements
such as confirmation of trades, system updates and connection information.

Menu Bar

The RTFTS Trader Menu Bar, found at the top of the RTFTS Trader Main Screen,
offers three main menu items: File, Options, Help. Each menu item is described

below.
FTS Real Time Trader: Client. Yersion 4.0 = | Mo | E5
File  Options  Help
2w ™ L ) ServerTirne: 8£14/2007 10:44:31 Ak Global Walue: 1,688,064,00 (=] - =Y (e

The File option offers an Exit selection. Click on Exit to end the program at any time.

Options

In addition to the windows that are immediately visible upon opening the RTFTS Trader
Main Screen, you can access other windows by clicking on Options. Each item listed
on the Options menu is described below.

e Toggle Display: This feature allows you to alternate between the Display
Mode and the Trading Mode in RTFTS Trader. In the upper part of the screen
of the Display Mode there are tickers, prices, and prices from other markets
listed.

¢ View Quote Window: This option will give you access to a floating window
that displays Quotes.

e Dock Quotes Window: This option will dock or open the floating quotes

window in a fixed location. When this option is selected, the quotes will appear
in the Display window.

© 2006-2007 OS Financial Trading System 7
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Duplicate Quote Window: The Duplicate Quote Window will open a second
Floating Quote window. This feature is useful if you would like to monitor
different markets in real time.

View Web Quote Window: This option will present a floating window that
shows you quotes from the web. It is an additional option for gaining access to
more quote information.

o= Wb Quate Window EI@
- | BrowserLocked |- ) "= @
Market Summary [Edit] TOD Financial News -
Streaming Quotes: (onw| ¢ -
Nasdag 13-Aug 3:53pm (C)vahoo! Stocks Surrender Gains ir
gggg ap - Wall Street gave up a moder:

and closed marginally lower Mand
i Reserve and other central banks
el aletal it el et T banking systems, helping investar
Liran

2560 -
2550
2540

12pm Zpm dpm concerns about credit tightness.
SR LA CHANGE = Consumer Retail Spending Up L
Dow 13,236.53 ¥ 3.01 (0.02%) = Fed: Banks Tightening Subprim -
4 1] +

Web Quote Window

Dock Web Quote Window: This option will dock or open the floating quotes
window in a fixed location. When this option is selected, the quotes will appear
in the Display window.

View Security Definitions: This option will open the window shown below.
This window provides detailed information about each security as specified by
the class project or case with which you are working. The securities listed will
vary according to the case.

Security Definitions [o & ==
File  Edit Options
Cunencies | Name |Imt\al Long Position | Mark to Market Ticker | Credit Line | Barrowing Rate | Leno
LS Dollar 500000 USD 26000 0.06
Stocks Marne Initial Long Position  Mark to Market Ticker  Shart Sales Permitted  Shart Sales Initial Margin  Shar |
SEPEO0 SF No 1]
ALCOA INC Ab es 05
AMER INTL GROUP INC Al ‘es 05
AMER EXPRESS INC AP es 05
BOEING CO BA Yes 05
CITIGROUP IMC C es 0.5
CATERPILLAR INC CAT es 05 -
RILENKIT EIRE WEW ) Wae ne
i oy

Security Definitions Window



o View Ticker Definitions: The Ticker Definitions window lists all of the tickers
relevant to a particular class project or case and provides information that
defines each ticker (as shown below). The column titled, “Trade Allowed”,
indicates whether or not a specific security may be traded. This window also
specifies the time and days when you are permitted to trade a security.

ﬂ Ticker Definitions, Double Click a ticker to trade it [E=nEcR ===
File  Edit Options

Ticke| Security Name | Currency Name | Trade Allowed | TradeDays | Start Time [ End Time | Contract Size [ Max Trads P «

1USD_HI5, 15 Dalar = 1234567 i [ 1

SFx | SH US Daollar No 1234567 1) 1} 1

Ab | ALCOA INC % Dallar Yes 1234567 1] 1] 1

AlG | AMER INTL GROUP INC U% Daollar e 1234567 1] 1] 1

AP | AMER EXPRESS INC % Dallar Ve 1234567 1] 1] 1

B& |BOEING CO US Dallar Yes 1234567 o 1} 1

C CITIGROUP INC % Dallar Yes 1234567 1] 1] 1

CAT | CATERPILLAR INC U% Daollar e 1234567 1] 1] 1

DD | DU PONT E | DE NEM % Dallar Ve 1234567 1] 1] 1 .

I;H": Al T NICMEY MISKEY ™ S Prallar Wan 124RRT n n 1 R ’J

Ticker Definitions Window

e View Session History: By selecting View Session History, you will see a
report detailing your activity from the current session. If your report is
unpopulated, as shown in the sample window below, it simply means that you
have not yet traded in this session.

& Session History E]@B

File ~ Edt  Options

Tirne | Activity | Frice_|
472342007 4:15:26 PM: Purchase of 10 of Nasdag- 100 ETF. You have 24 trades left today 45.48
4/23/2007 4:15:54 PM Purchase of 20 of SPDR S&PE00 ETF. You have 23 rades left today 148.12

Session History Window

e Get Trading History: Get Trading History will provide you with a detailed
report of your entire trading history for every session in which you have
participated. This report also displays other information that has resulted in
your current position. For example, if you click on USD (assuming you have
traded in USD), you will see an additional pop-up window that provides a
history of how your cash has changed. If you double click on one of the
security names, found in column 4, then you will get a P&L report for that
security (i.e. realized profit and unrealized profit from any current open position
in the security).

E] Trading History Q@E
File Edit  Options
Trader Date Time: Secuity Action Price Quantity Quate BushisP Selliw A
trader19 41372007 1:25:52 AM US Dollar Paylnterest o 125626305 o o o
trader1 9 4142007 1:25:57 AM US Dollar Paylnterest o 125 642008 o o o
trader19 4/15/2007 1:26:02 M US Dollar Paylnterest [t} 125.657707 [t} [t} [t}
trader1d 4/16/2007 1:26:08 M US Dollar Paylnterest [t} 125.673409 [t} [t} [t}
trader! 3 4417/2007 1:26:13 4M US Dallar Palnterest i} 125683125 i} i} i}
trader! 3 4/18/2007 1:26:194M US Dallar Paylnterest i} 125704334 i} i} i}
trader19 4182007 1:26:24 AM US Dollar Paylnterest o 125720543 o o o
trader1 9 442072007 1:26:29 AM US Dollar Paylnterest o 125736252 o o o
trader19 4/23/2007 413:35 PM lagir [t} [t} [t} [t} [t}
trader1d 4/23/2007 4:15:27 PM US Dollar CashChangeBup .. | 45.48 -454.8 [t} [t} [t}
traderl 3 4/23/2007 415:27 PM Masdag-100ETF | cashbuy 4548 1n 4548 4548 i} N
2

Trading History Window
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e Get Performance Report: Get Performance Report will provide you with a

report listing every trader’s name and their market value (listed in the base
currency).

Performance Report - JrEl

File  Edit  Options

U5 Dollar
Trader] | 1,000,493 00;
Trader2 [ 1.000,695.00
Trader3 | 1.000,635.00)
Traderd | 1,000655.00
TraderS [ 1.000,695.00
TraderE | 1,000,695.00
Trader? | 1,000655.00
Trader | 1.000635.00)
Traderd | 1,000,695.00
Trader!0 | 1.000,695.00
TraderT1 | 1.000.635.00)
Trader! 2 | 1,000655.00

Performance Report Window

Help

The Help option offers three submenu items: Show Trades Left, Real Time Trader
Help and About.

—
|. FTS Real Time Trader: Client. Version 4.0 o [ & )
T OpTEr® Help
- ™ L @ Show Trades Left Global Value: 456,083.60 C== - = ) G
Real Tirme Trader Help | Main Browser| BA | Trader Browser | Support Link |
About -
Web Images Video Mews Maps Grmail more ¥ Portfolios | Signln
Market is Open L
‘ 0 (nge Search Fmanc:
Finance . e.g. "CSCO" or "Google
The Boeing Company (Public, NYSE:BA) Find more results
Quote Window, Double Click on a ticker to trade it, - Add to Portfolio - Discuss BA for BA
File  Edit  Options 97 63 Open: 10033 Mkt Cap: 76518 P/E: 2098  Dividend: 0
Ticke|Bid | Bid Gtu[Ask [Ask Oty|Last | Last Gty| Previous Close . High: 10072  52Wk High: 107.83  F P/E: 1788 Yield: 1
A8 [3426 20000 3486 20000 3486 20000 3486 242 (-242%) Low: 9740 52WklLow: 7217 Beta: 0.81 Shares: 7837
AIG_|62.48 20000 6343 20000 63.43 20000 6343 Aug 14 - Close Vol 000 AvgVol:  563M EPS: 4B5 Inst. Own: B

e Show Trades Left: This option will bring up a popup screen that displays the
number of trades that you have left at any given time while trading.

Financial Trading System

Close

Trades left: 100

© 2006-2007 OS Financial Trading System 10



Features of RTFTS

e Real Time Trader Help: Real Time Trader Help will display the contents of this
training manual in the Support Window.

[T e e Treder Gt veren €1 e s |
File Ogptiens  Help

e ™ L w Servee Tame: BIS/T0T 4523 AM Global Vilue: 456, 50360 o - = O L]
[ Bomes [ 84| TonterEvewe | Supguom Lk,

les a quick overview of important features phis how to mitegrabe the
Tut Misnager b0 a stadiod liestinents o lnvestiments relaed

5 w
i ['afoaght [ g G Tt Ecot [ G coe [ Lo =
15 %W 1500 ]

Lsam S 6410 17307000 B0 i~
[k A [T 000 Bt 361 830 1684070 GEE
— ity 000 SelVe e
BOEING 00 S Dol » 110 DV T Lo S
Shet s 0 SelVoks ar2r 16505 0
| Cash Fuachase = | et Ve om! uE 53148
[rbe w Degest (17 =

e About: Upon selecting this option a new window will appear with information
regarding your version of the RTFTS Trader.

ftsRTClient

FT5 Real Time Trader: Client

() OS5 Financial Trading System
Buid Date: 2007/06/20 07:10:15
“Wersion: 2.0.0.0

© 2006-2007 OS Financial Trading System 11



General Information

Global Value Freeze Browser
FT5 Real Time Trader: Client. Wersion 4.0 = || (|
File  Options  Help
i 0 L €) Server Time: 8/14/2007 10:42:19 AM Global Walue: 1,687,920.00 @ Freeze Browser G bed - Y e

Global Value is the total amount of your position. It is located on the top left portion of
the RTFTS Trader Main Screen, as shown below.

Note: Regardless of the number of currencies that you are working with, your Global Value is
marked to market in a primary currency, technically known as the functional currency. The
functional currency is defined by your moderator in each session.

Freeze Browser allows you to freeze the browser rotation that is found in the Main
Broswer tab in the Web Support window. Once you have frozen the automated web
rotation, you may also enter new web addresses into the textbox found next to Freeze
Browser.

Alternate Menu

There is a second group of menu options on the RTFTS Trader Main Screen. These
items offer you the same choices as the main menu (located above this alternate
menu), but are represented with small icons, rather than words.

FT5 Real Time Trader: Client, YWersion 4.0
File  Options  Help
kZdv ™) L @ Server Time: 8/13/2007 1:48:03 Pi Glohal Walue: 497,539.80

[
»
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In this section of the manual, you will learn how to both buy and sell a futures contract.
Whether you are buying or selling future contracts in the RTFTS Trader, they are

always traded on a margin. To locate the margin and other information relevant to a

particular security, simply click on Options from the main menu on the RTFTS Main
Screen, then select Security Definitions.

File Edit  Options
Curencies Name | Initial Long Pasition | Mark to Market Ticker | Credit Line | Borowing Rate | Lending Rate |Risk Fiee Rale_ «
EquityFutuies [ Mame Initial Long Position  Mark to Market Ticker Initial M argin Maintenance bMargin Underlying Asset Cash or Sciipt Settl
E-Mini S&P500 June ESMT 0.05 0.04) S&PS00 Index Yes
E-Mini S&P500 September ESU7 005 0.04 S&P500 Index Yes
E-Mini Russell 2000 June ERM7 0.05 0.04 Russell 2000 Index Yes
E-Mini Russell 2000 5 eptember ERU7 005 0.04 Russel 2000 Index Yes
E-Mini Nasdagl 00 June NOM7 005 0.04 Nasdag-100 Index Yes
E-Mini Nasdaql00 September NOU? 005 0.04 Masdag-100 Index Yes
S&P Fin SPCTR June FNM7 0.05 0.04| Fin SPCTR Index Yes
E-Mini FTSE Xinhua China 25 FMM7 0.05 0.04| FTSE Kinhua Index Ves
E-Mini MSCI EAFE EFEM7 005 0.04 M5CI EAFE Index Yes
CME Mikkei 225 NEDMT 0.0s 0.04 | Mikkei Stock Average Tes
ETF SPY June SPYM7 0.05 0.04 SPDR S&PSO0ETF Yes
ETF SPY September SPYU7 0.05 0.04 SPDR S&PSO0ETF Yes
ETF I'w/M June I 7 0.05 0.04 iShares Russell 2000 ETF Yes
ETF I'%/M September U7 00s 0.04 iShares Russell 2000 ETF Tes
ETF 004 June Qoam7 0.05 0.04| Nasdag-100 ETF Yes
ETF 000G September Qoau? 0.05 0.04| Nazdag-100 ETF Yes
DepositFutures | Mame Initial Long Pasition  Mark to Market Ticker  Initial Margin Maintenance kargin Stub Rate b aturity
ED Futures June 2007 EDM7? 005 0.04 00528125 BA8/2007 12:00
ED Futures September 2007 EDUT 0.05 0.04 0.0528125 9172007 12:.00
ED Futures December 2007 EDZ7 0.05 0.04 0.0528125 12/17/2007 12:00
ED Futures March 2008 EDHE 0.05 0.04 0.0528125  3A17/200812:00
ED Futures June 2008 EDM8 0.05 0.04 00528125 BAR/2008 12:00
ED Futures September 2008 EDUE 005 0.04 00528125 8A5/2008 12:00
ED Futures December 2008 EDZE 0.05 0.04 0.0528125 12/15/2008 12:00
ED Futures March 2009 EDHY 0.05 0.04 00528125 3/16/2009 12:00
ED Futures June 2009 EDM3 0.05 0.04 0.0528125  6/15/200912:00
ED Futures 5eptember 2009 EDUS 005 0.04 00528125  5/14/2009 12:00
ED Futures December 20039 EDZ9 005 0.04 00528125 121442009 12:00
ED Futures March 2010 EDHO 0.05 0.04 00528125 315/2010 1200
ED Futures June 2010 EDMD 0.05 0.04 00528125 6/14/201012:00
ED Futures June 2011 EDM1 0.05 0.04 00528125 £A13/2011 1200
ED Futures June 2012 EDM2 0.05 0.04 00528125 BA8/201212:00
ED Futures June 2013 EDM3 0.05 0.04 0.0528125  6A7/201312.00
ED Futures June 2014 EDM4 0.05 0.04 00528125 6A16/2014 12:00
ED Futures June 2015 EDMS 0.05 0.04 00528125 6A15/201512:00
I ED Futures June 2016 EDME (.05 0.04 0.0528125  BA13/201612. 00—
< 3
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How to Trade a Future

How to Buy a Future

Step 1. From the Floating Quote Window, double click on a ticker name that you are
permitted to trade. Once you have clicked on a ticker name, the Trade Window will
appear, as shown below.

Please Note: The Trade Window can also be accessed by clicking on the
Trade tab in the bottom left window. In order to trade a specific future,

simply enter the ticker name into the first textbox on this window and click
on Search.

B ™= | Server Time: 352007 13002 PH Market i open Global Vakue! 1,000,000.00 e Bk )
M Bomrses | ES MUT T iachen Blacwrarn
Selost Sugpot VAL “
Markot i6 Open
B
Trade Window Logn | Quites | Portolo| Tiade M7 | oy
Erées par of & icker nane and chck. oo Lk g o
Search, o double chck o tha Sechacnthe (4 2
Qucte warckoes ir" = 7 2
 Eusurss Ubkgaion | |+ U e . pr— -
507 ) ol o3 el i Aelt Aryice. [—
I Samnch Nawas Saach | — Peicertage, et afanth [ Asats [ Lsskaitis [ % of Tl | Cch o et | Rrsnivarge i)
leeno 3 Gandos USDote | 7000000 1 00NM 0w 10m0E  1L0mmnm [
I NetWorth  Asaets Listdes % of Total Cash Puachases Maran Purchases | Margn Lot
(LERE L] LLE N ] Slochs am nom nm amx am am L}
:EM S it —— Metwioth  Assety Lisbiite: % of lotel | Mapn Depost  Gana/Loases
oo oy Futume a0 o0 000 000k A o0
(g o Haigin » Tord NetWth  Assets Ltk
iy ba Huy | 0 (0K CXN0L (0 1 (00 (0K £ (101
| Subent Qi
v

RTFTS Trader Main Screen

Step 2. In the Trade window you will see a drop down box that lists Buy on Margin
and Sell on Margin. Click on Buy on Margin.

Please Note: If this drop down box is blank, then you can not trade this
security. This function is controlled by the central moderator who specifies
the trading constraints.

Step 3. Enter a quantity in Qty to Buy.

Step 4. Click on Submit Order. You have now purchased your contracts. Your Trade

Window will populate with data based on your purchase. We will further analyze the
Trade Window results on the next page.
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Login || Quates F'ortfc-liol Trade |

Enter part of & ticker name and click Pozition ¥al 11 521 50
Search, or double click an the ticker in the EE A WeltE =

Quote window Position ——
Futures Obligation | -231,000.00
[ERZHO? | Margin Deposi
[1 search Mames Search - Percentage
Gain/Loss
|EH2HD? b | Init. kargin Posted
Bid: 7EE.7 Ask: FEE.9 Margin Callz

Bup VAP 7701000

E-Mini Ruzzell 2000 March in LS

e Sell VwiaP
- By W alunne
Buy on Margin b | Sell Volume

Submit Order ]

The Trade Window: Futures Purchase

Below is a breakdown of the information located on the right side of the Trade window.
This data is based on the contract just purchased.

= Position Value = Current Margin Deposited*

= Position = Number of contracts purchased or sold

= Futures Obligation = Liability created by entering into the futures position**

= Margin Deposit = Current Margin Deposited

= Percentage = Current Margin % that lies between the Initial Margin and the Maintenance
Margin (Initial Margin Posted)

= Gain/Loss = Results from the last time the position was marked to market

= |Initial Margin Posted = Margin required when first trading a future (found in the security
definition screen)

= Margin Calls = Results from having an insufficient margin deposit when the futures position
is marked to market

=  Buy VWAP = The Volume Weighted Average Price that you paid for your position

= Sell VWAP = The Volume Weighted Average Price with which you sold your position

= Buy Volume: = Number of contracts purchased

= Sell Volume = Number of contracts sold

*Position Value:

In the case of purchasing a future, the future’s price is not paid at the time of contracting. Instead a small
initial margin (often about 5%) is posted with the clearinghouse. If the Margin Deposit grows greater than
the % required by the Initial Margin Posted then the residual over the Initial Margin is automatically
transferred out of the Margin Deposit account and into your cash account. Similarly, if it drops below the
required Maintenance Margin % (defined in the security definition screen), then the Margin Call is
automatically transferred from your cash account to the Margin Deposit Account.
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*Eutures Obligation:
Suppose that you bought 3 contracts when the Ask in the above screen was 770. The liability created
then depends on the contract specification. For the E-mini Russell 2000 contract, the convention is:

$100*770*3 = $231,030.00

Please Note: The bid and ask numbers on your screen are in real time and will therefore continually
change from your original bid/ask when markets are open.

© 2006-2007 OS Financial Trading System
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How to Trade a Future

How to Sell a Future

Step 1. From the Floating Quote Window, double click on a ticker name that you are
permitted to trade. Once you have clicked on a ticker name, the Trade Window will
appear, as shown below.

TSR T e Posian Mar agavTChent =J=led
Fis  Options  Help
B ™) kaiv L) Server Time: 4/25/2007 12:40:07 PM Market is open Global ¥alue: 1,013,075.00 (== ihttp:waw.ﬂsnet.[nmﬂtestz cfm |v}ﬁ Q)

| Main Frowssr | ESM7 | Trader Browser

| Selest Support URL \v!
Market is Open
] Quote Window. Double Click on a ticker to trade it. g@
| File  Edit  Options
Ticker |Bid | Bid Uty Ak |Ask G| Last | % Change | Previows Close |~ Ticker [Bid  [Bidaty[Ask  [AskOty[Last  [Last Oty] Previous Clase
UsD
srv (NN o000 EEEE 20000 AR i 14812 20000 (4873 0 14812
Iwh 828 20000 8238 i ] 20000 G250 il 8229
0000 [ 48 z0000) 4G i 457 20000 (4801 0 57
Hptal 0 20000 0 0 148041 il u g 10804)
RUTXO 0 20000 0 0 82535 20000 o 026,36
NDR.% 0 20000 0 [ 1858.87 g 1R
esn7 S =oono ISR i 1435 0 14885
N | i 15025 0 15025
rjw | _____Benn i ol 1} a2
4 » n 839 R
Trade Window | Login | Duotes | Porfoli| Trade |

Enter pat of & tiker name and clck =

Search, or double cick on the licket n the fs‘:m e

Quote windows ,”:‘ ‘”"Dh‘ 3

Uures Obiigaltion | -1, = ™ -

ESMT SR 1= US Dallar Select Analytics J
] Search Names -~ Percentags| Net'worth | Assets | Liabilties | % of Tatal [ Cash on Hand | Bonowings |
E— Gain/Loss U5 Dalar 9034E0.4% 903,460.44 000 9318% 90346044 [

LT ————— ik Buy VAP Het'worth | Assets Lishities  %of Totel | Cash Purchases | Margin Purchases  Margi
B T4TIT5 Ak 1434 Sel WAF Stocks 1182315 1182315 0o 117% 1182315 0.00

) ! Buy Volume Networth | Assets Lishities  %oftotal | Margin Depasit | Gans/Losses

B R R R L SelVolme FquipFuuies| 5779125 205361600 195582500 985%  9P791%5 £.848.50
[EE ] Total Netwoth |Assets | Liabilties

Tywsel |z 1.013.075.00 2.953.900.00 -1.355.625.00

T

RTFTS Trader Main Screen
Step 2. In the Trade window you will see a drop down box that lists Buy on Margin
and Sell on Margin. Click on Sell on Margin.
Step 3. Enter a quantity in Qty to Sell.
Step 4. Click on Submit Order. You have now sold your contracts. Your Trade

Window will populate with data based on your sale. Take a minute to examine the
impact of your sale on the trade window, as shown below.

Login || Quotes F'ortfoli0| Trade |

Enter part of a ticker name and click Pasition ¥ al
Search, or double click on the ticker in the Pos?t?on e
Quaote window osmon
Futures Obligation
ESM7 kargin Deposzit
[ Search Names - Percentage
|ESM? u Gain/Loss
s By VW/aP
| Bid: 1434.25 |Ask: 1434.5 Sell WVwihP
By Wal
E-Mini SP500 June in LIS Dallar L
Sell Yolume
Buy an Margin M
Gty to Buy 3
Subrmit Order ]
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When trading a stock using the RTFTS system, you are given the following six buying
and selling options for stocks:

e Cash Purchase
e Cash Sale

e Margin Purchase
e Margin Sell

e Short Sell

e Short Cover

This section begins with the following two working trading examples:
1. How to Complete a Margin Purchase

2. How to Complete a Short Sell

The remaining buying and selling options, listed above, are explained on the pages
that follow. The trading steps for the two examples above are the same basic steps
that should be applied regardless of the type of buy or sell that you are completing.
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How to Complete a Margin Purchase

What is a Margin Purchase?

A Margin Purchase is when a trader borrows cash from a broker to buy stock. The

portion of the purchase price that you deposit is known as the initial margin. For more

information on a particular Margin Percentage, go to Options on the main menu and

select Security Definitions.

Step 1. Enter the ticker name of the stock that you would like to buy in the Trade
Window of the RTFTS Trader Main Screen, and then click on Search.

Step 2. Select the correct ticker name of your stock from the first drop-down menu on
the Trade Window.

1. Enter
ticker name
& click on
Search

2. Select
correct name

© 2006-2007 OS Financial Trading System

& FTS Real Time Position Manager: Client

Fil=  Options  Help

Market is Open

= ™ | @) Server Time: 6/25/2007 8:01:22 PM Market is open Global Yalue: 1,001,667,00

| TS 7353

NS B111) BL1 E1.34) B1ED
PM | 4336 4335 4355 4921
ko 5177 15 5186 5204
MCD 3k | BEEREES
MM | 8625 85 8633 8772
M0 6375 6885 6353 6957

23.89/232933

23.7 50089302

|Ticke]LaST [BID [ASK [HIGH [LOW [YCLOSE [VOLUME[ |

E0.97  B0.73 12867700
45.06 4872 17240147
515 §1.62 10725291
8019 5042 10829031
8586  B6.43 28v9300

£8.25 B5.2/ 10977147~
L3

Login | Quotes | Portfolio | Trade

Enter part of & ticker name and click Position Val 0.00
Search, or double click on the ticker COSLIO; iue : 0

in the Quote window 380 PLIENAses
—tarket ¥alue| 0.00
ko targin Purchazes 0
] Search Mames —darket Yalus| 0.00
~Loan| 0.00
kg v ~Deposi] 0.00
Bid: 51.5 Ask: 51.86 ---Equity| 0.00
. -- Percentage| 0.00
COCA COLA CO THE in USD Short Sales 0
--Market Walue| 0.00
Cash Purchase b ---Deposit| 0.00
Oty to Buy ~Cash Held| 0.00
~Equity| 0.00
I[ Submit Order —--Percentage| 0.00
Dividends Receivable | 0.00
Buy Wb 0.00
Sel ViWapP 0.00
Buy Valume 0.00
Sell Volume 0.00

¢ Ii() hitbp: f e frsnet, comftest2, cfm v | = @ V
Hain Browser | K0 Trader Browser
http: /finance google. com/finance ?g=K.0&hl=en ~
~
The Coca-Cola Company (Fublic, f;r;ﬂ‘m?r
MY SE:KO) - Add to Portfolio - Discuse KO Ko
51 77 COpen: 5167 MWkt Cap: 119538 P/E: 231
L] High: 5204 52WkHigh: 5365 FP/E: 206
+0.15 0.28%) Low: 5150 52WkLow: 4227 Beta: 06
Jun 25 - Close Vol:  1073M  Avg Vol: 972 EPS: 22

Compsare v

Settings »

After Hours: 51.77 +0.00 (0.00%) - Jun 25, 04:52PM ET
Histarical price
Charts can now display extended hours trading -

Learn mare | Settings

L‘ 52,28
n A hd
< >
1T ush T Select Analytics - 7] J
Net worth |Assels |Liabi|ilies |°/° of Tatal |Cash onHand -
uso 1.001 66744 1.001 667 44 0.00 100.00 % 1.001 BE7.
MNetWorth | Assets Liabilities | % of Total | Cash Purchase
0.00 0.00 0o 000X 0
NetWworth | Assets Liabilities | % of Total | Cash Purchase
0.00 0.00 0.00 0.00% 0.
Net 'Warth Azzets Liabilities | % of total | Margin Deposit
E quity Fulures 0.o0 oao 0.00 0.00% 0.
Met Worth Aszgets Liabilities | % of total | Margin Deposit
ﬁ 0.00 000 000 000X 0

o |

3

H

RTFTS Trader Main Screen
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Step 3. Select Margin Purchase from the second drop-down menu.

3. Select Margin Purchase

Login || Quotes | Portfalio | Trade

Enter part of a ticker name and click P
Seaich, or double click on the ticker EDSL:IDPn Vilue
in the Quate window ashitbiehases
—tarket Value
ka targin Purchages
1] Search Names —Market Yalue
--Loan
0 S --Deposit
Bid: 51.5 Ak 51.86 ~Equity
COCA COL& 0 THE inUSD = PR
Short Sales
—tarket Value
Cash Purchase w —Dieposit
Cash Purchase —Cash Held
Cash Sale —Eoy
targin Sell _ ---Perc:fantage
Shart Sell Dividends Receivable
Short Cover Buy WindaP
Sel VwapP
Buy Yolume
Sel Volume

0.00
000

0.0oo
0.0oo
0.0oo
0.0o
0.00

0.0o
0.0o
0.0o
0.0o
0.0o
0.00

000
000
0.00

Trade Window

Step 4. Enter a quantity that you would like to trade (next to Qty to Buy) then click on
Submit Order to buy the stock. Every time you submit an order, a Trade Confirmation

message will appear in the Message Window.

[ FTS Real Time Position Manager: Client
File=  Options  Help
| [ Server Time: 6252007 £:24:09 PM Market is open Global Yalue

Close

Trade Confirmation: Purchase of 10 of COCA COLA CO THE.
You have 4 trades left today

Message Window

&~ | % Browser Locked d
o] 51.50 500 51.86 100 51.77 b
MCD 41.35 100 51.44 BO0 51.30
i1 1] 85.00 100 86.39 100 86.25
e} 55.60 100 69.53 100 68.75 3

>

Login | Quotes | Portfolio | Trade

Enter part of a ticker name and click e
Search, or double click on the ticker in the EUS:? Vi\ue 25 Sg
Quote window ashilaurchases
~Market Valug|  0.00
ko Margin Puichases 10
[ Search Names Search -—arket Value| 517.70)
4. Enter Qty to T (Seaten ] ~Loan| 250 65,
. v =
Buy & Click on S oo ~Deposit|  0.00
B t b --Equi
Submit Order id not shown sk not shown Pemei?:lti 253 gg
COCA COLA CO THE in US Dollar 2
Shoit Sales 0
—Market Value|  0.00]
I argin Purchase e ~Deposit|  0.00)
Gty to Buy 10 —-CashHeld| 0.00

--Equity|  0.00

Submit Order ~Percentage|  0.00]

Dividends Receivable 0.on

Buy WbP 51.86
Sell VAP 0.00
Buy Yolume 10.00
Sell WVolume 0.00

Left Side of RTFTS Main Screen
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Margin Purchase Analysis

Login | Quotes | Portfolio | Trade

Enter part of a ticker name and click. e
Search, or double click on the ticker in the ST 25615
Cash Purchases 1]

Guote wind
uote window —arket Value|  0.00

ko Margin Purchages 10
[ SeachMames [ Search —HMarket Valus| 517.70 Margin Purchase Details

--Loan| 25885

0 & Deposk| 0,00

Bid not shown | Ask not shown ~Equity| 25885 E—

. - Percentage  0.50]

COCA COLA CO THE in US Dallar Short Sales 1

—Market Value|  0.00

M argin Purchase V ~Deposit|  0.00

Oty ta Buy 10 —~CashHeld| 0.00

~Equity| 0.00

Submit Order ~Peicentage|  0.00

Dividends Receivable 0.00

Buy VWAP 51.86

Sell VisaP 0.00

Buy Yolume 10.00

Sell Volume 0.00
Trade Window

Margin Purchases: The number of shares purchased

Market Value: The total value of all shares purchased

Loan: The total amount loaned to the trader for the purchase of the shares (based on the margin)
Deposit: The total amount of cash that the trader pays from their cash account.

Equity: The cash value of the shares purchased that are owned by the trader

Percentage: The initial margin percentage

© 2006-2007 OS Financial Trading System 21



1. Enter
ticker name
& click on
Search

2. Select the
correct stock
name

How to Complete a Short Sell

What is a Short Sell?

If a trader believes that a security is currently overpriced and predicts that it will soon

decline in value, they may attempt to profit from short selling. A Short Sell is a method

of trading that allows you to sell a security that you do not own, with the intention of

eventually repurchasing it at a lower price to make a profit. This type of trading
immediately creates an obligation whereby the trader has to buy back the security.

Step 1. In the Trade Window of the RTFTS Trader Main Screen, enter the ticker name
for the stock that you would like to trade then click Search.

Step 2. Select the correct ticker name of the stock from the first drop-down menu on

the Trade Window.

. FTS Real Time Position Manager: Client

Fle  Options  Help

kZiv ™ L € Server Time: 6{25{2007 6:30:27 PM Matket is open Global Yalue: 1,001,111.00 6 L | http:fwww, bigcharts, com o | = @ {J
Cloze Main Browser | GM Trader Browser
Trade Confirmation: Purchase of 10 of COCA COLA CO THE. hitp: /dfinance.pahoo. com -
‘You have 4 trades left today TS T e
e
\:J'|Q Browser Locked H reaming Quotes: (ol *
Stocks Fall &
Ko | 5150 500 51.86 o0 5177 2 (i g\’a” SN
Manday as inve
MCD 51.35 100 51.44 600 51.30 jitters ahead af
Ll 85.00 100 86.39 100 86.25 e rates later this
10am 12pm Zpm dpm
jile) 65.60 100 B9.55 100 68.75 B - Weak Housi
< > SYMBOL LAST CHANGE = 7oellick oK't
Crow 13,352.05 4 8.21 {0.06%) = GLG Sells Tt
G Pt Trad MNasdag 2,577.08 4 11.88 (0.46%) " Wa\ireen El
I i rade -
con || sumes || Feried SBP 500 1497.74 $ 4.82 (0.32%) HELLGESERL
Erter part of a ticker name and click Pasition Yal More Top St
Search, or double click on the ticker in the CDSLIE; zue HaiBondMS 040 $10-0600 » More Top =01
Cuote window £ UIEMGS:SW ; NYSE volume 3,287,253,000
—Market Yalue
1
= Margin Puchases Nasdag Velurme 2,111,292,000 | NEW! PEI'S‘E'"E'_lI
—Market Value -E‘
[ Search Names —Lomn Trdicas: 11 - Wiarld | Mast Ackves R =< Fi&
G ~ Denosi ' < ¥
—~-Deposit| 0.
Bid not shown | Ask not shown ---Equity .
e L]~ USDollar - Select Analytics ~ L 2]
GEN MOTORS in US Dall
s Laler Shoit Sales NetWarth  |Assets [ Liabilities [ % of Total [ Cash =
—Market Walug US Dallar 1.000,851.81 1.000,851.81 000 9397 % 1
Cash Purchase b ~Deposit MetWworth | Assets Liabiities & of Total | Cash |
Gty to Buy 10 —Cash Held| 258.65 51770 25885 003%
= ~Equity Net'worth | Assets Liabilities | % of Tatal | Cash
Submit Order ~Percentage 0.00 0.00 0.0 0.00%
Dividends Receivable Metworth | Assets Liabiities % of total | Mag
Buy WAw/AP Equity Futures 0.00 0.00 0.oo 0.00 %
Sel WVu/aP Met\Worth | Assete Liabilties | % of total | Marg
By Yolume ﬁ 0.00 000 000 000%
Sell Yolume Aluttatual S Siebetii S ittt
o | [

RTFTS Trader Main Screen
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Step 3. Select Short Sell from the second drop-down menu.

Login | Quotes | Portfolio | |1ade

Enter part of & ticker name and click Position Yal 0.0
Search, or double click on the ticker in the CDSLIT: ‘;ue 1
Quote window PR
~Market Value| 0.00]
am Margin Purchases 1]
[ 5earch Names -arket Value| 0.00
--Loan| 0.00
B v “Deposit| 0.00)
Bid not shown | Ask not shown --Equity| 0.00
GEN MOTARS in LIS Dollar — Sa‘;'spe'centage 0.03
3. Select Short Sell Mot Vel 0.0
Cash Purchaze e --Deposit| 0.00]
Cash Purchase —Cash Held| 0.00
Cash Sale —Equil
M argin Purchase Equiy} 0.00

~Percentage| 0.00|
Dividends Receivable | 0.00

I argin Sell

Short Cover Buy WViwaP 0.00
Sellvwiar 0.00
Buy Volume 0.00]
Sell Valume 0.00
Trade Window

Step 4. Enter a quantity to buy, for example 10, then click on Submit Order to sell the
stock. Every time you submit an order, a Trade Confirmation message will appear in
the Message Window.

¥ FTS Real Time Position Manager: Client

File  Options  Help
jsir ™1 L @) Server Time: 6/25/2007 6:32:12 PM Market is open Global Value: 1,4

Message Trade Confirmation: Sale of 10 of GEN MOTORS. You have 3
Window trades left today

i 2~ | W Browser Locked

KO 51.580 5000 51.86 100 5177 e
D 51.358 100 51.44 500 51.30
Mkt 8500 1000 86.32 100 86.25
i} BE.60 100 B9.55 100 68.75 3
< >

Login | Guotss | Portfolio | Trads

Enter part of a ticker name and click Position Y4l 18015
Search, or double click on the ticker in the Doon Taue

Quote window Cash Purchases 0
—Market Value|  0.00

am Margin Purchases o

[ SearchNames [ Search | ~Market Value|  0.00
—Loan| 0.00

EM A --Deposit|  0.00

Bid not shavn | Ask niok showrn --Equity|  0.00

- Percentage|  0.00

GEN MOTORS in US Dallar Shori Gaes T

~tarket Value| 362.70
—-Deposit| 180.95

Oty to Sel —Cash Held| 361.90

4. Enter Qty to o~ 1 ~Equity] 180.15
Buy & Click on " Submit Order —Percentage| 050
A Dividends Receivable o.on
Submit Order Buy VWA 0.00
SellWwapP 319

Buy Volume 0.00

SellYalume 10,00

Left Side of RTFTS Main Window
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Short Sell Analysis

Short Sales: Displays the number of shares sold

Login | Quotes | Portfolio | Trade

Enter part of a ticker name and click
Search. or double click on the ticker in the
Quote window

Position Yalue

18015

Cash Purchases

1]

.00

1]

0.0

.00

0.00

0.0

.00

10

362.70

180.95

361.90

~Market Value|
am Margin Purchases
[ Search Names Search ~Market Value
—-Loan|
L W D eposit
Bid not shown | Ask not shown ~Equity|
=3 I
GEN MOTORS in US Dollar Sleerage
Short Sales
= ~Market Value|
Short Sell v —Deposi|
Gty ta Sell 10 —Cash Held
--Equity|
Subrmit Order -Percentage

18015

0.50

Dividends Receivable

0.00

Buy WP

o.on

Sell AP

3619

Buy Volume

0.00

Sell Yolume

10.00

[ ]

Short Sale Details

|

Market Value: Displays the current total value of the shares

Deposit: Displays the amount of cash paid by the trader at the time of the trade. Under
regulation T, the Federal Reserve Board, dictates that short sale accounts have 150% of the

value of the short sale at the time that the sale took place. These strict margin requirements are
used as collateral in case the trader defaults in the future.

Cash Held: The money made from a short sale

Equity: The trader’s equity in the short position

Percentage: This field represents the margin percentage. If the percentage falls below the
maintenance margin (typically 50%), then cash will automatically be transferred from the

trader’'s money market account to bring the margin back to the initial margin.
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Cash Purchases

What is a Cash Purchase?
A Cash Purchase occurs when a trader purchases stock directly for cash.

Login | Quotes | Portfolio Trade
Enter part of a ticker name and click P
Searcﬁ, or double click on the ticker in Ezz;:li'nu:i‘?:::es 4'3351'13
the: Quote window
—Market Value| 4,335.10
A, WMargin Purchazes 0
[ Search Names -M —Market \f"UE ggg
--Loan .
[ > Depost| 000
Bid nat shown | Ask nat shown ---E quity 0.00
! -- Percentage 0.o0
ALCOA INC in US Dallar Shott Sales 0
—--Market Value 0.00
Cash Purchase w Deposit 0.00
Oty to Buy 10 —--Caszh Held 0.o0
---E quity 0.00
Submit Order —Percentage 0.00
Dividends Receivable 0.00
Buy WVwlaP 40.95
SellWVwap 0.00
Buy Yolume 110.00
Sell Volume 0.00

Position Value: The current market value of the position

Cash Purchases: The total number of shares that the trader owns

Market Value: The total value of the shares

Buy VWAP: The volume weighted average price that the trader paid for the shares

Buy Volume: The total number of shares that the trader owns
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Cash Sales

What is a Cash Sale?
A Cash Sale is completed when a trader sells stock for cash.

Login | Guotes | Portfolio Trade
Enter part of a ticker name and click i
Searcﬁ, or double click on the ticker in EZ;:I?U?;'::ES 3546 gg
the Quote window
-~ arket Walue| 3,546,590
B tarain Purchases 0
[ Search Mames —arket \-If_alue g gg
~Laan .
s v —Depost| 0,00
Bid not shown | Ask not shown ---E quity 0.00
! --- Percentage 0.00
ALCOA INC in US Dallar S hor Sales o
—-Market Walue 0.00
il S --Deposit .00
Oty to Sell 10 ~Cash Held 0.oo
£ quity 0.00
Subrmit Order -Percentage 0.00
Dividends Beceivabls 0.00
By WaisP 40,938
Sell WuiaP 3917
Buy Yolume 110,00
Sell Vaolume 20.00

Position Value: The current market value of the position

Cash Purchases: The total number of shares in the position

Market Value: The total value of the shares sold

Sell VWAP: The volume weighted average price at which the trader sold the shares

Sell Volume: The number of shares the trader sold
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Margin Sell

What is a Margin Sell?

A Margin Sell occurs when a trader wants to sell what they had previously purchased
on a margin.

Login || Quates | Portfolio | Trade

Enter part of a ticker name and click

Position Yal
Search, or double click on the ticker in oSon 5LB

Cazh Purchazes

the Cluote window

—--Market Yalue
=8 Margin Purchazes
[ Search Mames —Market \.If_alue
~Loan
BA b ---Depozit
Bid not shown | Ask not shown -=E quity
BOEING CO in LIS Dolar — Sal;'spe'ce”tage
M arket Value
---Depogit
Qty to Sell 10 -~Cash Held
---E quity
Submit Order -—Percentage
Dividends Receivable
Buy YVwaP
Sel VwiapP
Buy Yalume
Sell Yolume

Buy VWAP: The volume weighted average price that the trader paid for the shares

Sell VWAP: The volume weighted average price at which the trader sold the shares

Buy Volume: The amount of shares originally purchased in a margin purchase

Sell Volume: The amount of shares originally sold in a margin sell

Note on Margin Accounts:

Once a trader has sold the shares that they obtained as a result of a margin purchase, the cash

in their cash account associated with that margin purchase, will be transferred back to their
money market account. This cash will then be available for general use.
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Short Covers

What is a Short Cover?
A Short Cover is when a trader buys the stock back that they sold in the Short Sell.

Login | Guotes | Portfolio Trade
Enter part of a ticker name and click i
Searcﬁ, or double click on the ticker in EZ;:I?U?;'::ES 180'83
the Quote window
b arket Walue|  0.00
GM Marain Purchases 0
[] Search Names —Market \‘If_f"UE ggg
--Loan )
El 4 ~Depost| 0.0
Bid not shown | Agk not shown ~Equity| 0.00
. - Percentage| 0.00
GEN MOTORS in US Dallar Short Sales 10
= = b arket Walue| 36270
Shart Cowver —Dieposit| 181.10
Qty to Buy 10 —-Cash Held| 362.20
---E quity| 180.60
Subrmit Order —Percentage| 050
Dividends Feceivabls 0.00
Buy WwibF 3E.34
Sell VAP 3622
Buy Yolume 10.00
Sell Volume 20.00

Position Value: The total value of the position

Short Sales: The number of shares sold

Market Value: The total value of the shares sold

Deposit: The total amount paid, based on the margin percentage, by the trader
Cash Held: The proceeds of the short cover

Equity: The trader’s equity in the short position

Percentage: The margin percentage

Buy VWAP: The volume weighted average price that the trader paid for the shares
Sell VWAP: The volume weighted average price at which the trader sold the shares
Buy Volume: The number of shares the trader owns

Sell Volume: The number of shares the trader sold
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The reports produced by the RTFTS Trader can be found in the Reports Window.
However, certain reports can also be created in conjunction with the Portfolio Tab
(found in the Tabs Window) where the Portfolio Window displays a graphical image
and the Report Window displays the supporting data. These reports are valuable for
analyzing the status of your positions.

FTS Real Tiene Trader: Client. Versian 4.1
File Options  Help

hoer ™0 L W Server Tume: 8713/2007 1:48:03 PM

Security definitions update received: plense select View
Secunty Defintions' from the options meny il you want lo see it

Global Value: £37,539.80

B Freere Browser e b

Mo Biowesnt | Supgnl Browses | Toaces B Sugpr Lk

WARKET DA
Rates & Bonds

Duote Window. Double Chck on 3 ticker to trade it

File Edw  Options

Portfolio Window

0 20000 0 20000 20000

20000 [ 0000 20000

200 DS ooon DNSEEN oo

200 20000 20000

anou a0m Jou

20000 20000 0000

far B 000N 000N

Logn | Portioks | Trade
US Dol

Ticke|Bud |G Q[ Ask JAck Ory[ Lot [Last Gy Prevvionss Chose

145364
.69
E4.57]

&0 78]

AUSTRALTA
Key Rates
cumnent '
FEBLRAL RESURVE TARGLT RATU 525
3-MONTH LIBOR 556
PRIME RATE [¥:]
- S-TEAR ARA BANEING & FINANCE 53
RESOURCES 10-TEAR ARA BANEING B FINANCE 5.79

View additional rates »

Mortgage Rates provided by Bookrate. con

Shocks

<1| [dit ~ uspene - SelectAnaltics . ©
Sk Furg Com | Tun Com | oL | Gy Lows % | Prevs Pre | Charge [ Chan =
ALCOA %50 167000 a6z We e 3
AMER INTL GROUP INC G410 17.307.00 22400 om G4BT 0x ]
AMER EPRESS INC 5030 16MA70 43950 1 an 1w
10624 15.8% 40 [ T8840 ams Bu w1
4600 16,744 0 7% am &m an 0
M Tiaen DASH0ES oo EEL ) n&z 0 .
72 6% ZME a w0l 0 Reports Window
WAL DISNEYDISNEY C_| 3405 16.75260 [Nea0iizg an F I .
/ 27| 1672393 nSs 0w B3 4M 4
243 1686360 100860 13 nE 0% 1
HOME DEPOT INC %78 1691250 | 68820 an we as 1
HONEYWELL INTL INC M5 1673 HEE ane sm 0 0 -]

There are two primary categories of reports provided in the Reports Window: Global
Report and Currency Report. The RTFTS Trader is a mixed currency portfolio
manager. Therefore, the Reports Window allows you to create reports based on either
several currencies or just one currency.

Global Report: This report displays aggregate trade data for every

currency that you have traded

Currency Report: This report displays detailed trade data based on one
of the currencies that you have traded (the currency is selected by you

when you setup the report)

The next few pages will assist you in creating both a global and currency
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Global Report

Reporting Support

Step 1. Select the option for Global from the top drop down menu in the Reports

Window.

Once selected, a report will be generated that displays an aggregate view of each
currency that you have traded during this session. The Global Report summarizes the
currencies that have been traded in the session, the value of each security traded
based on its original currency and the base value of each security traded based on the
global currency assigned for the trading session.

Partfalio | Trads

Global

Summary

Click here for "The Motley Fool's Top 2 Picks"l &
[ 1

v

Edit ~ Glabal

Currency [Yalue | Base Yalue

US Dallar 500,726.50 500,725.60

en 100,014,000.00 847.361.00

Euro 250,301.00 339,833.60

o

— Global Report

The pie chart located in the Portfolio Tab, to the left, graphically represents the Global
Report. The colors used in the pie chart correspond to those seen in the data report.

In our example below, you will notice that USD is the only currency that we have traded
in at this time, therefore it is the only color represented on the pie chart. The Global
Report can also be generated from the Portfolio Tab, by selecting Global from the first
drop-down menu and Summary from the second drop-down menu.

Currency: The name of the currencies that have been traded during this session.

Value: The value is the worth of the security being traded in its original currency.

Base Value: The base value is the worth of the security being traded in the global
currency being used for the trading session (defined in the functional currency).
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Currency Report

Step 1. Select a currency from the drop down menu located on the left in the Reports
Window. Once this option is selected, a Currency Report is generated that
will provide a broad breakdown of allowable asset classes denominated in
your currency of choice. The same report can also be accessed using the
Portfolio Tab by selecting currency and Summary from the drop-down menus.

Select Currency

Lagin | Quates | Portfolio |T|ade

[US Dollar

Summary

.

View Report

L
1™ UsDallar * Select Analytics hd
Net ‘warth ‘Assets | Liahilities | % of Tatal | Cash on Hand | Bomowings ‘
US Dollar 989492863 98492863 000 9850 % 384,928 63 oon
Net'wioth  Assets Liabilities % of Total | Cash Purchases | Margin Purcha bdargin Lo
Stocks 0.00 0.00 oo 000 0.00 ﬁﬂ 0
Met ‘worth | Assets Liabilities % of total | Margin Deposit | Gains/Losses
Equity Futures | 1499650  315,971.80) -300975.000  160% 14,996.50 -56.00
Total Net'Worth | Assets Liabilities
959,826.10 1.300,5900.00) -300,575.00

In the example below, we have selected USD as our currency. The asset classes
represented, in the report, include US Dollar, Stocks, and Equity Futures. These asset
classes are also graphically represented in the pie chart to the left of the report. The
colors on the pie chart correspond to those on the data report and the percentages
used to create the chart are found under % of Total in the Currency Report.

%s re

presented in pie chart

Lagin Quotasl Portfolio |T|ade

US Dollar
Summary w |
/ 9~ UsDallar * Select Analytics -
et Worth | Assets | Liabilites | % of Total [ Cash on Hand | Borrowings |
US Dallar 904.92863 93492863 000 9850% 904,928 63 0.00
Networth | Assets Liabilities % of Total | Cash Purchases | Margin Purchases  Margin Lo
Stocks 0.00 0.0 000 0.00% 0.00 0.00 0
Netwiorth | Assets Liabilities % of total | Margin Deposit | Gains/Losses
Equity Futures | 1499650  315,971.50) -300975.000  150% 14,996.50 -55.00
Total Net'wiorth | Assets Liabilities
559,826.10 1.300,5900.00) -300,575.00
4 .3
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Currency Report Elements

Net Worth: The Net Worth represents the aggregate value that you have of each asset class.
This field equals assets minus liabilities.

Assets: The total security value of long positions that you own in a specific currency (e.g. long
positions in stocks, bonds, futures, options, etc.).

Liabilities: The total that the trader owes, in a specific currency. Liability represents a variable
number. If, for example, a trader’s shares were to increase in price and the trader was short
that stock, then their liability will increase.

% of Total: The % of Total shows the percent that each of the trader’s asset classes contribute
to their total worth. This percentage is calculated by dividing the Net Worth of each asset class
by the Total Net Worth.

Cash on Hand: The amount of cash that that the trader has.

Borrowings: The initial value of securities that the trader has borrowed.
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Portfolio Reports

As stated at the beginning of this section, the Reporting Support Window can also work
in conjunction with the Portfolio tab (found in the Tabs Window) where the data is
presented in the Reporting Support Window and the graphical display appears in the
Tabs Window. When selecting a report from the Portfolio side of the screen, simply
select the currency type then select the report type, as shown on the screen below.
The following is a list of types of reports that can be generated from the Portfolio tab:

e Summary
o Al
e Cash
e Stocks
o Equity Futures
e Equity Options
e Deposit Futures
e Fed Fund Futures
e Bonds
| Login_| Quotes | Portfolio | Trade = US Dollar = Select Analytics - ¢
1. Select Currency s eflen MetWorth [ Assets | Liabilties | % of Total [ Cash on Hand | Borrowings | |
2. Select Report ——P Summay US Dallar 1.001066.13) 100106613 000 93.98%  1.001.066.13 0.00
P T Met Worth Aszets Liabilties ' % of Tatal | Cazh Purchases  Margin Purchases | Margin Loan | Margi
// o 174.88 B4338 36350  002% 0.00 0.00 0.00
y 4 Met Worth Asgets Liabilties ' % of Tatal | Cazh Purchases  Margin Purchases | Margin Loan | Margi
y 0.00 0.00 000 000% 0.00 0.00 0.00
r Met Worth Asgets Liabilties | % of tatal | Margin Deposit  Gains/Losses
,/ Enquity Futures 0.00 0.00 000 000% 0.00 0.00
f’ Met Worth Asgets Liabilties | % of total | Margin Deposit  Gains/Losses
I| 0.00 0.00 000 000 0.00 0.00
MNet'worth | Assets Liabilties | % of total | Margin Deposit  Gains/Losses
| 0.00 0.00 000 000 0.00 0.00
\ MNet'worth | Assets Liabilties | % of Total | Cash Purchases  Margin Puichases | Margin Loan | Margi
\ Bonds 0.00 0.00 000 000 0.00 0.00 0.00
\\ MNet'worth | Assets Liabilties | % of total | Margin Deposit  Gains/Losses
N Currency Futures 0.00 0.00 0.00 0.00 % 0.00 0.00
\ Net Worth Assets Liabilities | % of Tatal | Cash Purchases  Margin Purchases | Margin Loan | Margi
\ Net worth Aszets Liahilities 0.00 % 0.00 0.00 0.00
\\ Tatal 1.001.246.00) 1.001,610.00 36350
R |

Summary Report

Summary: The Summary Report is the default report found on the RTFTS Trader
Main Screen when you first enter the system. This report displays the same
information as both the Currency Report and the Global Report, depending on which
option is selected from the drop-down menu.
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Reporting Support

All: This report displays specific information above all of the securities that you have
traded. It also shows information regarding your position in general. You must select a
specific currency in order to generate this report, as it does not work with the global

option.

- U5 Dollar

I Lagin ” Quotes | Portfolio | Trade

Hl Select Analytics

US Dallar

Borrowed | Credit Left
0.00 1,500,000

Amount
1.001.066.19

US Dallar

Last Value

Last
0N

Position
GEN MOTORS

-363.50

Buy VwiaP | SellVwiaP | BuyVolume | Sell Volume

oo ono oo oon oon

Gain/loss  Gain/Loss % | Previous Price
-2.50 0.01 36.27

Total Cost
-361.00

Avg Cost
3610

Wieight

All Report

Cash: The Cash report features information regarding your cash account. You must

select a specific currency in order to generate thi
global option.

s report, as it does not work with the

I Lagin ” Quotes | Portfolio | Trade

\}7 Us Dollar

T Select Analytics

US Dollar Amount |EUrrUWEd ‘Cledit Left

| Bup viwitsP | Sell vifaP [ Bup Volume [ Sell Volume

1.001,066.19 0.00 1.500,000.00

0.00 0.00 0.00 0.00

Cash Report
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Stocks: The Stock Report displays all information regarding the shares that you have

purchased. You must select a specific currency in order to generate this report, as it

does not work with the global option.

| Portfolio | Trade I

[US Dallar <]| |Edit - UsDollar

= Select Analytics

LD

Stocks '] Stocks

ALCOA INC

AMER INTL GROUP INC

AMER EXPRESS INC

CITIGROUP INC

WALT DISMEY-DISMEY C

GEM MOTORS

HOME DEPOT INC

HOMEYWELL INTL INC

il |

Awg Cost | Taotal Cost | Gainfloss | Gainfloss % | Previous Price | Ch.
-289.80 00z 3469

3650 16,740.00

E4.10) 17.307.00 22410
16.848.70 43350
16838400 -755.40
16,744.00 287.56
73418910 1.580.68
16.951.98 2394.38
1675260 -201.72
16,723.93 -34.96
16.863.60  1.02960
3678 1697880 -6593.20
5851 1673386 -603.46

0m
003

-0.05

0oz

002

0oz

-0.01

0.0
0.06

004
004

E4E7
E0.78
95.44
47.00
7755

11
0.26
0.8
1.8
-0.21
0E2
-0.18
0.43
-0.04
0.56
-0.66
033

ange | % Chan ~
g 2

- n n n n n
ji—‘—tc—w:cu:—‘—tc
4

Stock Report

Equity Futures: The Equity Futures Report displays all information regarding the
futures that you have purchased. You must select a specific currency in order to
generate this report, as it does not work with the global option.

Equity Options: The Equity Options Report displays all information regarding the
options that you have purchased. You must select a specific currency in order to
generate this report, as it does not work with the global option.

Deposit Futures: The Deposit Futures Report displays all information regarding the

futures that you have purchased. You must select a specific currency in order to
generate this report, as it does not work with the global option.

Fed Fund Futures: The Fed Fund Futures Report displays all information regarding
the futures that you have purchased. You must select a specific currency in order to

generate this report, as it does not work with the global option.

Bonds: The Bond Report displays all information regarding the bonds that you have

purchased. You must select a specific currency in order to generate this report, as it

does not work with the global option.
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Another valuable feature of the RTFTS Trader is its Web Support. A public web
display will automatically load upon launching the RTFTS Trader and appear in the
upper right side of the main interface. The web information provided gives facts about
individual tickers as well as market information and is imported from sources such as
Yahoo, MSN and CNN Money.

There are four tabs in the Web Support Window: Main Browser, Support Browser,
Trade Browser and Support Link. The Main Browser and Trade Browser can be used
to view financial websites. The Support Browser has the power to pull up websites
with information directly related to a specified ticker name. Finally, the Support Link is
a powerful feature that allows you to program data for automatic trading.

The Main Browser and Trader Browser

The Main Browser will have websites automatically rotating when you open the RTFTS
Trader. In order to break the rotation, you have the option to click on the Freeze
Browser button, which will allow you to look at the website being displayed in greater
detail or enter a new web address into textbox shown below. The Trade Browser tab is
an additional window for you to view websites that you would like to have open.

(=l s
Freeze Browser 1688, 064,00 @ Freeze Browser S bed - = @ g
Main Browser | Suppart Brovser Trader Browser Suppart Link |
Web Images Video Mews Maps Gmail more ¥ Portfolios | Sign '
~——
. E Enter a Web Address
- O { ) e | | Searl
Finance e.g. "CSCO" or "Google"

Web Support Window
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Web Support

The Support Browser
Step 1. Double click on a ticker name from either the Quotes Window or one of the
floating quotes window.

FTS Real Tt Trader: Chent. Versien 40 [E=

Fle  Opsons bl

hooe = L Sener Time: /LUTONT LN AM Gilsbal Value: L6EE156.00 F1+] - =0 e

1. Double click on ticker name

WTIGIATION UPDATE  ABOUTCME  TRADE CME FRCS)

HLICT A LANGHAGL

-
Overvew Cortenct Lnteen T 45
it oo tours Beacurces
Lt e Prihct Coteraiors [
CHEBE-mn®
us yon. e ot CME Japseas
- Tl Glcaan, CMI (b siows iaders 1o parbcga in M feskpi
Logn| : O 24-hoese iy el Ehans market cnkne
Eten et ol 3 chor ramn e . b Vo Septrmnts (7
Seavch,or bl checr e ke . = . B
TG Tein D | Pod e e 2. Select website
mr Futurns Obigaron (13 E
Search Namay Semch | | Magin Degest A0 | Cinency [k
Percartae oo | [l
i Ml [ [T
B OGS0 (A% OS99 it Mupn Poued o | iy
. Mg Cols (13
Eatrien SetenbaTinus ||y S0 i
L el VWP (13
T on Mg =] | ot (13
Gyl 5ol Viokene 13
o
[

RTFTS Trader Main Window

Step 2. In the Support window, the name of the ticker that you selected will appear in
one of the tabs. Click on the tab listing the name of your selected ticker.

Step 3. Click on the drop down menu that states “Select Support URL”. You can then
select one of the sites listed to access information about your chosen ticker. The
website related to your ticker will appear in the Support window. To select a new
website, simply go to the same dropdown menu and select another option.
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The Support Link

1,688 064.00 (== - = i
([Main Browser | J7U7_| Trader Bromser | Support Link |
Find Exeel Workbooks [ v]
[SelectinpulWorkshest | | -
Read Inputs Test Inputs Aecept Inputs Clear Impts
[ Li#tFickdNames | [ Copy FieldMames | [ Copy Secuity Names R
|Sa|ectAutuTrade Worksheet‘ [ v]
Fiead Orders Test Orders Enable AutoTrade Disable Auto Trade
[ Listvalidactions | [ CopyValid Actions | [ Copy Ticker Names
Auta trade status

In the Web Support window there is a tab named, Support Link. The Support Link window is
designed to allow you to do the following:

1. Input your own estimates into the analytical support in order to override the estimates
established in the central case

3. Automate trading strategies directly from Excel without requiring any programming
experience (for example, you can submit different order types such as limit orders and

stop loss orders or construct complex technical based or fundamental based trading
strategies in Excel)

The Input Spreadsheet

Begin by creating a new Excel workbook. Label the first spreadsheet tab, Support, then title the first
three columns as follows: Security Name, Field Name and Value, as shown below. You will use
these columns to specify the values that you would like to change.

E3 Microsoft Excel - client_support[1].xls. [Read-Only]

Fle Edit ‘iew Insert Format Tools Data Window Help
Arial 0 B I U E=E=EE$ %,

DeEd®n SRY stRR- ®=-4E @S 100% -3,

AS - A

A [ ] [ D E F €] H | I

Security Marne Field Name “alue “alid Fields Apply to Apply to Apply—
2 International Business Machines |Beta 0.050 Beta Stocks
3 SPY DEC132C “olatility 0.27 “olatility Stocks Options
4 International Business Machines  OverridelVExpRet RiskFreeRate Stocks Options Futur
5 | | ExpectedReturn  Stocks

Input Spreadsheet
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Security Name: In column 1, you will need to specify the Security Name that you would like to
change e.g., International Business Machines, Microsoft and Intel Corporation. Security names are
used as the unique identifier because a single name may have multiple tickers (trading on different
exchanges).

Field Name: In column 2, the field name describes the type of analytical support that you would like
to change, for example "Beta".

Value: In column 3 you will enter the values for each security, for example 0.050.

The acceptable field names and what support they apply to are provided in the columns G-J as
shown below.

Walid Fields Apply to Apply to Apply to
Beta Stocks

olatility Stocks Options

RiskFreeRate Stocks Options Futures

ExpectedReturn  Stocks
FCFGrowth1 Stocks

FCF Growth2 Stocks

FCFDisc1 Stocks

FCFDisc2 Stocks

FCFYears! Stocks

FCF Stocks

FCFShares Stocks

Divield Stocks Options Futures
ForeignRate Currency Futures

StubRate Deposit Futures Fed Fund Futures
StorageCost Commaoditiy Futures  Cornmodity Options
CaonvYield Commaoditiy Futures  Cormmodity Options

OverrideVExpRet Stocks

Input Spreadsheet
Columns G-J

The AutoTrade Spreadsheet

Using the same Excel workbook as with the Input spreadsheet, title the second tab in the workbook
AutoTrade. The AutoTrade spreadsheet contains the rules for the programmed trading. For this
spreadsheet, you will need to create the following six columns: Ticker Name, Order, Rule, Quote,
Quantity and Status. Each field is described in detail below.

A B C D E F
1 | Security Marne Crder Rule Cluote Cluartity  Status
2 MSFT cashbuy <= a0 50 executed
3 MSFT cashsell == 75 50
4 MSFT marginbuy | <= 55 50 executed
5 MSFT marginsell == 65 a0
6 MSFT shortsale == 80 25
7 MSFT shortcover <= B0 15
o

AutoTrade Spreadsheet

Ticker Name: In column 1 the Ticker (note: in the AutoTrade spreadsheet it has to be ticker not
security name because multiple tickers can be associated with a security name if they are trading on
different exchanges).

Order: In column 2 the following order types are supported: cashbuy, cashsell, marginbuy,
marginsell, shortsale and shortcover.
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Rule: In column 4, for each type of order you can enter either: >= or <=. The entries in the rule
column work with the entries in the Quote and Quantity columns. For example, if you enter
Ticker: MSFT, Rule: <=, Quote: 50, Quantity: 50, then you are requesting to buy 50 shares of
MSFT at any price below $50.

Quote: Column 5 displays the value of the quote to which the rule is referring.
Quantity: Column 6 displays the quantity to which the rule is referring.

Status: Column 7 tells you whether or not an order has been executed. If the field remains blank,
then it means the order remains open.

Users can put in up to 200 orders at a time (from row 2 — 201). Once the orders have been
executed, it is up to you to clear out the spreadsheet and re-enter values or if you would like the
orders to be re-executed, you may simply clear the Status field.
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A very powerful feature of the RTFTS Trader is that it provides real-time analytical

support for each security type. This support allows you to immediately apply important

concepts taught in the classroom to help you manage your real world position. The
Analytical Report provides real time analytical support for each security type. The
Analytics Report is used in conjunction with the Portfolio Window (found among the

tabs in the bottom left side of the main screen).

There are eight different types of Analytical Reports available through the RTFTS

Trader:

© 2006-2007 OS Financial Trading System

Stock Analytics

Equity Futures Analytics
Equity Options Analytics
Deposit Futures Analytics
Fed Fund Futures Analytics
Bond Analytics

Currency Futures Analytics

Currency Options Analytics
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Generating Analytical Reports

Step 1. Click on the Select Analytics from the Analytical Support and Reports
Window and select an Analytical Report of interest. The sample report below shows

Stock Analytics.

# FTS Real Time Position Manager: Client

File  ©ptions  Help

WZi ™) L) e Server Time: 6/26/2007 7137:51 PM Market is open Global value: 1,001,246.00

Market is Open

EEx
6l B | http: ffwwes, bigcharts. com v | = @ 5
Main Browser | G Trader Browser
) ~
]
Aservice of MarketWatch
Home Quotes | News Markets Quotes =] Tools | Prenm

IndexWatch G
The R e FIS Fea T (Bl Po-1438 pLeEIEAE i 282
iz is the eal Time H H
Faosition Manager Dema 13!33766 N0 2,5?41 B 4 o11%
; ; 12,500 1. Select Analytics
Live quotes are not being displayed 13,450 .
13, 400 /
G 13, 350
13,300
<
Lagin | Quates | Portfolio | Trade [+ US Dollar - Stock Analytics - o
US Dallar h Marne Benchmark. |Va|ue |Eela |Vn|at|l|ty |Exp Return |We\ght ‘ Weight® (S5] ‘\N"alghlx [no55) |«
Stocks - S&P500 S&P500 0.00 1.0000 01983 01063 0.00 0.0000 0.0000
— — ALCDA INC SEPE00 0.00 1.4100 05302 01513 0.00 0.0124 0.0124
_— . AMER INTL GROUP INC SEPE00 0.00 11500 02096 01237 000 0.0345 0.0345
/ \\ AMER EXPRESS INC S4PE00 0.00 05800 0.2089 01218 0.00 n.01en n.01en
y \ BOEING CO S4PE00 0.00 07100 0.2457 01023 0.00 00178 00178
y \\‘ CITIGROUP INC S4PE00 0.00 05900 0.3455 00345 000 0.0108 0.0108
/ \ CATERPILLAR INC 5&P500 0.00 20300 0.2705 01953 000 0.0779 0.0779
/ \ OU PONT E | DE HEM 5&P500 0.00 1.0600 0.2510 01274 000 0.0243 0.0243
[ \ WALT DISNEY-DISMEY C [ S&PS00 0.00 07800 0.3171 01078 000 00143 00143
GENELECTRIC CO SEPE00 0.00 04400 01915 00840 0.00 001685 001685
—| GEMN MOTORS S4PE00 179.88 1.2600 0.2411 01414 1.00 0.0326 0.0326
| | HOME DEPOT INC SEPE00 0.00 1.2500 01839 01407 0.00 0.0451 0.0451
\ ,Jl HOMEYWELL INTL INC S4PE00 0.00 13300 0.2107 01463 0.00 0.0430 0.0430
/ HEWLETT PACKARD CO S&PS00 0.00 1.5700 0.3143 01631 000 0.0316 0.0316
A ! INTL BUSINESS MACH S5&P500 000 1.8400 01623 01820, 000 0.2677 0.2677 j

Stock Analytics Report Elements

Name: The name of the stock being analyzed.

Benchmark: This number represents the index that you want to compare performance

against.

Value: The current market value of stock in your portfolio.

Beta: The sensitivity of the stock with respect to the benchmark.

Volatility: The annualized standard deviation of security returns.

Expected Return: The predicted return from each stock that is in your position. This is setup
by the moderator and typically will be calculated from CAPM.

Expected Return from Stock = Risk Free Rate + Beta * (Expected Return from the Index Risk Free Rate)
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Weight: The portfolio weight equals the market value of the security divided by the
total portfolio value.

The following portfolio weights are the optimal portfolio weights computed relative to
the single index model (with and without short selling permitted). The optimal portfolio
weights are the portfolio weights associated with the point of tangency between the
minimum variance frontier and the capital market line computed relative to the risk free
rate. This point will have the predicted maximum. Sharpe ratio and the following
support provide the Sharpe Ratio for the current stock position, the optimal portfolio
with short sales and without short sales.

Weight *(SS): The optimal portfolio with Short Sales permitted.

Weight*(no SS): The optimal portfolio without Short Sales permitted.
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How to Login to Yahoo! Finance

Step 1. When you first click on View Web Quote Window, you will be presented with
the main Yahoo Finance page. Before gaining access to the appropriate market
information, you will need to sign in to your account. Scroll to the top right portion of
the main Yahoo Finance screen and click on sign in.

Yahoo Quote Window

i (ZJ- @ Browser Unlocked %4 B2 =) I
New User? Sign Up SianIn | Hug—2 4 — Yahoo Sign In
Search: Web Search

Friday, June 22, 2007, 9:45AM ET - UL.5. Markets close in 6 hours and 15 minutes.

PERSONAL FINANCE MY PORTFOLIOS

up » Finance Search

ADVERTISEMENT
ew Yahoo! Personal Finance, Check it out,

k In Early Trading

Il'in early trading Friday as bond yields

ated and stocks fell overseas, The pullback
zable gains was characteristic of the type of
Wall Street has seen lately as it has dealt

<

Floating Quotes Window

Step 2. Once you have signed in, click on the My Portfolios tab and select the relevant
market for the case with which you are working (for example, DJIA).

Homrgm— CEE Select relevant market
&)~ @ Browser Unlocked %4 B2 & 88

-

hNCE Search:

Friday, June 22, 2007, S«6AM ET - U.5. Markets clo

NEWS & OPINION PERSONAL FINANCE MY PORTF

ET QUOTES »Symbeol Lookup #Finance Search

4k Hewr Portfolio FE MarketTracker

hour from Fox Business Now and Yahoo! Finance, Click to watch,

g
AARP Mon
jahioa! Stocks Sink In Early Trading has or
- ap - Stocks fell in early trading Friday as bond yields .
remained elevated and stocks fell overseas, The pullback hlf__{]'lL‘
a day after sizable gains was characteristic of the type of - h
s erratic weeks Wall Street has seen lately as it has dealt in the my
< 4

Floating Quotes Window
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Step 3. In order to be able to use the data to trade in the RTFTS system, you must
lock the browser. Click on Browser Unlocked to lock the browser on your screen.

Note! The Browser Unlocked button changes text to Browser Locked once you
have clicked on it.

‘ahoo Quote Window

“"”‘l“% Browser Locked = L
~
Symbol Bid Bid Size Ask Ask Size Trade LastTrade Size Prev Cls
A0l {2 AA TAA M/A | 13,545.84 0 13458942
AR TAA, MAA AR M/A - 2,616.96 0 261696
MEEPC {2 AA TAA MiA L 1,522.19 0 152218
*0EX TAA, MAA AR TAA, 700.78 i 700.78
AT {2 AA TAA TLA, 5.3090 ] 5.284
ANZ25 TAA, 5 AR - 18,188.63 01824030
AFTSE {2 - TAA - 6,584.30 0 6,556.00
AHSI TAA, 5 AR - 21,9999 0 2125467
A0 {2 AA TAA M/A | 13,545.84 0 13,4589.42
AL 40,05 1000 4024 100 40.34 i 40.24
AlG 7202 100 7248 1000 7205 ] 7205
AP 62.24 100 6337 200 62.66 i 62 66
B4 96.80 100 97.08 200 97.20 ] 97.20
c 53.40 100 | 53.55 200 53.66 1] 5366 b
< >

Floating Quote Window
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