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X_TRADER® Order Pane

This quick reference guide describes X_TRADER 7.17.x Order Pane functionality.

Open (default)
Close
FIFO (TOCOM only)

Open/Close (TOCOM only)
Close/Open (TOCOM only) ]|

By default, the Buy and Sell buttons
are the same size. When Broker Mode
is enabled the size of the buttons
change where the Buy button is larg-
er for a Buy ticket and the Sell button
is larger for a Sell ticket.

Open the Routing Configuration

dialog and select the order
gateway where you would

route the order and customer;

enter any additional account

values.

like to e

Minimum

<none> (default)

(BVMF, Eurex, NYSE Liffe)
Machine Gun

Vola (Eurex)

Pin, available only in floating order entry
mode, operates the Order Pane as an inde-

S pendent order form with seeded contract
If Touched
""""""""""""" LTP (default)
Trailing Stop Bid <none> (default)
Trailing If Touched || ||
R a_c Ask
Trailing Limit Iceberg
------------------------- SEIEELE Time Sliced
Block (Eurex, SFE) OppositeSide Volume Sliced

Time Duration

Volume (NYSE Liffe, Montreal)
Relative

Fixed (default)

Schedule the
order’s start
date/time and/or
stop date/time

Volume Duration

Reload (Autospreader®)

E® £\ rex: FDAX NYSE Liffe: 7

100 x [LTP OFF{1)] CME ES Mar GTD Limit Stop TimeSliced Order Template Madifiers Frice Mode Advanced Setlings Submit Time
| Custamer & <Default: * | Stop * | Relative = | Time Sliced E] At
o . ; 07 Jarl3
1““ 14565“ Account .5.123 —— Limit - | GT q Trlgger 14??5 ~ | Price LTF *  |ntervalz 5 Min Z-15 00 Al
Clear w I e E”m;’-"' Order Tag 04| Price  Type Discloze 10
. User Tag My Acct — - Offset 1 i 5 + Until
Canf Hold Stage : Price - - Marance 20%
== =" Give Up 789 o el Market At End 08 Jar13
Trpe Al o)l >- 0 Lo L ] with aTiek 1:00:00 PM
= /| Market Limit |10 Gy : AtEnd: Cancel
H Contract WrkBuys BidQty BidPrc AzkPrc | AskOty [WrkSells UndiscBuys UndizscSells MNetPos | LastPrc  LastQty Volume Chng PctChng
CME ES Mar 483 14564]-D| 145625' i 145625 i 1641414 +275 +0.19
. Time In Force
Create a Staged Order; click Order Type The default background color is light gray. When
the drop-down arrow to set . GTD (default) ' . '
Limit (default) Broker Mode is enabled, the Order Pane identifies
how to route the Staged GTC
Order and enter optional Market FOK whether the order is configured as a Buy (Blue) or Sell
execution instructions. MLM (SFE) 10C (Red). Enable Broker Mode from the X_TRADER Control
MTL (SGX, TOCOM) GTDate (CBOT, CME, Eurex, Panel Settings | Properties | Order Entry tab.
=L (eeent) NYSE Liffe, TFX, TOCOM, Xetra)
S (e FE e GIS (NYSE Euronext, TFX)
On Open (NYSE Liffe, Montreal, SGX) TRADING
Apply limits on On Close (SGX, Eurex, Xetra) Set With a Tick % TECHNOLOGIES
Market orders On Auction (BVM F) parameter ©Copyright 2013 Trading Technologies International, Inc.
All trademarks are the property of their respective owners.




. Modifiers Modifiers Modifiers .
Modrﬁers Stop If Touched Trailing Stop - Price MOde
Trigger 1“24&3 Trigger 1“21?5 Ticks 3 =
Trigger Price: price to trigger order Price Frics iy Price Mode: order submitted using e P
Price Frice Frice - . . . .
Ticks Away: number of ticks away from Price Type; evaluated Tope -7 Tope -0 LTP manually entered price (Fixed) or dynamic price Fived «| |Relative -
based on Buy/Sell direction of order (Trailing Orders) »= = 100 s= - 100 relative to market (Relative) ?:;Z TP -
Price Type: price used to evaluate trigger Price Type: base price used to calculate relative it 1 L=
Qty or %: quantity or percentage required at trigger price to i el Sl price of child order A
. . Trailing If Touched Trailing Lirnit Black - . . 3 With a Tick
activate trigger Offset: value applied to base price to determine - o :
. Ticks 3 Ticks 3 Counterparty |nformation: . . 100 = s
Number of Retries: number of retry attempts (Machine Gun) [y vy child order price
Interval (ms): time between each retry attempt (Machine Gun) ?:;: LTP ?”CE LTP With a Tick: set With a Tick parameter
WAT Qty: threshold quantity or percentage of original total quantity for With a
Tick orders
Modifiers rodifiers Modihiers
Minimum /olume Machine Gun Vola - Advanced Settings Subrnit Tirme Account Detalls
Min. Option Qty: 1 = |ceberg [.]Ela Open = |Al -
olume: Mumber of 10 . & dvanced Settings <none> Paiameters aty a
Retries D estination: - -
leeberg l:‘ EEEFR Diciss @y m s |
| rterval 100 Time Sliced ; 3
[mS] Discloze 50 Wolume Sliced 52
Trans|D: 0 Yariance 20% Time Duration 50
| Volume Duration ) . 4
Advanced Settings veiees® DT w5
P -
[ Recalculate [il3 [ cancel |

Disclosed Qty or %: disclosed quantity or percentage of total goal quantity viewable to the market

Variance %: percentage to vary each disclosed order portion

£.dvanced Settings Submit Tirne Account Details r«dvanced Settings Submit Time Accourt Details
Interval: time between each disclosed portion (Time Sliced or Time Duration); number of contracts traded between each Time Sliced [ | (I Dpen v[al v| | [volmesiced [T I Open v |A1 v
. . . . Ti - < > F T Vol Qty .
disclosed portion (Volume Sliced or Volume Duration) Time | Oty e e . 00188
0 =i - 1 1; :233 gi Iceberg Interval 100 S 200 200
nterva e: sliced interval in Min, Sec, or ms (Time Slice a0 2|z 160200 244 5 Disclse (2] 10 = 00 218
Interval Type: sliced interval in Min, Sec, Time Sliced : O [ |
4 |16:13:00 141 |= N 400 176 |=
Duration: time to achieve total goal quantity (Time Duration); total quantity traded in market (Volume Duration) Jime Durtion s |182300 233 Time Dudion s00 213
’ “alume Duration 5 163300 277 Walume Duration v - 600 231
. . . . . . . . . Varance 2 50 5 ariance % =
Leftover Action: how to handle resting sliced order before disclosing next order portion (Time Sliced, Volume Sliced, or Dura- Lekover Action L P Leftaver Action s
tion) Merge - 8 |170300 222 ~ HalfLite ~ Payup + 1 (5 s00 208 ~+
. ) . . . | Recalculate ok | [ Cancel [ Recalculate [il3 Cancel
When: when to execute Market or Payup Leftover Action (Time Sliced, Volume Sliced, or Duration)
Ticks: number of ticks to adjust limit order price when Leftover Action is Payup Tvanced Setngs  SubmR Tie Tecaurt el FancedSalngs  SubmiTime Frocouni Detals [vanced Setings Sobmi Time Teccou Deta
(Time Sliced, Volume Sliced, or Duration) Fieload )l Open - |41 Time Duration || |14t T Vohime Duation || [ JAL Open = |a1 =
. . . . {nong> Parameters Qty <nonex Parameters Time | Gty <noney Parameters: Vol Qty
Override Native: force a native order to Synthetic SE for - | R oeb S |1 15300 426 e oo o 2%
] isclose Oty 2 = i TDE Eégr , Interval | 10 [ {Min » [ o e TE_E Eégr } Interval | [Vol] 100 200 212
. ime Slice b = ime Slice )
synthetic management ifset (= E i YolmeSlcsd | (Dustion] 1 <] v |2 1::3§ gg ;4:3 Volme Sliced | Duation 1000 333 ;ﬁé i
5 2 Time Duration 5 18:23.00 341 Time Duration 500 185
i ini i 6 Wolume Duration 6 . Wolume Duration
X_TRADER automatically corrects parameter fields that contain invalid 6] 1 Vaimnen sz 51 |0 1639300 168 v Duation P sz
. . . . Let Ach Left Ach
values. When this occurs, child orders are recalculated and display with Somne e nae B0 172
Merge ~ HalfLitz = Payup + 1 s00 202 ~
a yellow background in the Preview Pane. Recalculate ok Carcel || [{[ Pecalcuate oK Cancel [ Recalculate oK Cancel
Submit Time
At: enable the Start Date/Time button Subrmit Time
Rar-y

Start Date/Time: date and time (HH:MM:SS) to activate order to either a Pending Trigger or Working state; designate AM or PM

Until: enable the End Date/Time button

End Date/Time: date and time (HH:MM:SS) to delete the parent order, associated child orders, and any undisclosed orders;

designate AM or PM

Note: Times are in local workstation time zone.

At End: how to handle resting order when the End Date/Time is reached
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AtEnd: Cancel -




