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About This Manual

This manual is intended to help you learn the features in

RealTick® version 7.6.

It describes in detail the functionality of RealTick, including order
types and technical analysis. It provides you with the decision
support you need to trade effectively.

Sections in this Manual

_ Chapter e Description _

Chapter 1: This chapter provides a brief description

Introduction of RealTick, its users, its capabilities,
and permissions.

Chapter 2: This chapter provides installation

Installing procedures and describes the contents of

RealTick the Townsend Analytics, Ltd. (TAL)

directory.

Chapter 3: Getting
Around in
RealTick

This chapter describes the RealTick
menu bar, toolbar, and status bar.

Chapter 4: Using

This chapter describes basic features in

Basic RealTick RealTick, including how to log on,

Features change passwords, TAL Mail, print data,
load symbols, and set defaults.

Chapter 5: This chapter describes why and how to

Gathering Market use certain RealTick features to monitor

Data the market.

Chapter 6: This chapter provides a special emphasis

Charts & on Charts, including Technical Analysis.

Technical

Analysis

Chapter 7: Placing
Orders

This chapter describes order types, and
why and how to use certain RealTick
features to sell and purchase stock.
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Chapter Description

Chapter 8: This chapter describes why and how to

Tracking Positions | use certain RealTick features to track

and Account positions and accounts.

Balances

Chapter 9: Using This chapter describes advanced

Advanced activities, such as how to design and

Features execute a script to automate a variety of
tasks.

Chapter 10: This chapter provides troubleshooting

Troubleshooting procedures concerning any problems

RealTick connecting to or using RealTick.

Chapter 11: This chapter provides information

RealTick Add-ons | concerning Hottrend, OZ Scanner, and
MarketGauge.

Conventions in the Manual

The following table describes the text styles used in this manual.

Convention | Description

1. Type the . .. Numbered text are steps you must follow
to perform a certain task.

Click Click means to press your left mouse
button once.

Double-click Quickly press your left mouse button
twice.

Choose Click an item with your left mouse button.

Choose from a Click the arrow located to the right of a

drop-down list drop-down list field. The system displays

the drop-down list. Click the information
from the list and release your mouse
button.

Bold The manual lists buttons, fields, and menu
commands in bold. You must click the
button, type data into the field, or choose
the menu that appears in bold.
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Convention | Description

Italics The manual occasionally lists data you
must type in italics.

This manual is intended to instruct users in how to use RealTick
and its features. It is not intended to teach users how to trade. Any
references to particular stock symbols or corporations appear by
way of example only and do not represent an endorsement of
Townsend Analytics.

Recommended Reading

There are numerous books and web sites available to teach you
about the stock market and how to trade. The following table lists
reference material you may want to review.

Name of Reference Author

Rules of the Trade David Nassar
The Neatest Little Guide to Stock | Jason Kelly
Market Investing

How To Take Money from Wall | Tony Oz

Street — Learn to Profit in Bull

and Bear Markets

Electronic Day Trader: Marc Freidfertig
Successful Strategies for On-

Line Trading

The Four Biggest Mistakes In Jay Kaeppel
Option Trading

Getting Started In Futures Todd Lofton
Getting Started In Stocks Alvin D. Hall
www.investorwords.com WebFinance, Inc

Getting Additional Help for RealTick

You can get additional help for RealTick through the online help
files, through the www.realtick.com web site, and by calling the
Townsend Analytics, Ltd. technical support team.
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Manual

The rtuserman.pdf file is located on the RealTick web site at
www.realtick.com. You can print additional copies of this manual
or quickly review a section of the manual. You must have Adobe
Acrobat Reader to view the document.

acrobat Exchange - [RealTickpdf]

B ga poament yew fooks window Lo —18ix
o] e e 28 1 ol N 0 T Y 51 5 S
o [ RealMick® = fl

Townsend Analytics, Ltd.
18 In this Manusl archatects of real teme fmancial soffware
% in the Manual

[0 Recommirtied Hiaing
- [ Getting Adational Help for ResT

) Mars

O C hon
pDc RealTick Installation 2
b RealTick®
User Manual
Varsion 7.4
Using Advanced Feature
[+ ) C:hapeer 10: Troubleshosting
D) Glissary
[ mndes
il - | [P oz | O wow | fessoin [4] | >|'
RealTick Manual

With the rtuserman.pdf file, you can use the bookmarks on the left
side of the window to quickly access a section in the manual.
Click the bookmark of the section you want to access, and the
section appears on the right side of the window. See the online
help for Adobe Acrobat Reader for more information.

Online Help

The fastest way to get assistance while using RealTick is to look in
the online help. With the RealTick online help, all the information
you need is available right on your window. Simply click Help
Topics from the Help menu to access the online help.
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@ Technical Analysis
- RealTick Add-ons

RealTick Online Help

Context Sensitive Help

RealTick 7.6 includes Context Sensitive Help. Click a Help button
on any dialog box in RealTick and a help screen will appear
explaining each attribute of the dialog box. Also included in the

Help screens are links to further information relative to the dialog
box.

Technical Support

You can either contact the vendor that you purchased RealTick
from, or contact the Townsend Analytics, Ltd. Technical Support
team through the RealTick web site, www.realtick.com. From the
web site, you can e-mail the technical support team, or you can call
Townsend Analytics, Ltd. Technical Support at 1-800-997-9630.
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Chapter 1: Introduction

Welcome to RealTick

Welcome to RealTick — the industry standard in online trading
from Townsend Analytics, Ltd.

RealTick integrates real-time quote displays, technical analysis,
and direct access trading, merging information and utility to give
you infinite trading insight. Therefore, you can take fast action on
market opportunities — as they happen.

Who Uses RealTick?

RealTick is a robust application meeting the needs of many
different types of traders all over the world, including Individual
Traders, Broker/Dealers, and Institutional customers. With the
flexibility of RealTick, for example, an Institution can notify
another Institution of a large order they’re considering placing, a
Broker/Dealer can keep track of a customer’s account, and an
Individual trader can trade with RealTick through his/her
Broker/Dealer.

How Does RealTick Work?

RealTick is a highly configurable tool that requires access to
servers, data, and features. These are assigned to you by your
administrator.

When you launch RealTick, you are presented with a login dialog
box where you enter your user name, domain, and password. The
system then notifies RealTick who you are and what servers, data,
and features of RealTick you are authorized to use.

Your RealTick may connect to quote servers for quotes and charts,
news servers for news, and trade servers for placing orders and
receiving execution reports. RealTick communicates with each of
these servers in real-time to give you the most accurate and up-to-
date information available.
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What Can | Do With RealTick?

With RealTick, you can monitor the market, place orders, and
research companies. If you own stock, you can use RealTick to
manage your intraday portfolio. For example, let’s pretend you’re
interested in purchasing Microsoft®.

Step 1: You want to know how Microsoft stock has
reacted in the market for the last 5 years.

You can view the history of Microsoft’s prices with a chart. By
creating a Monthly chart for the last 5 years, you can view the
information at a glance.

RealTick - {Untitled) M=
Page Design Chart Favorites Window Help

# || 0 | O ) P | |3 | | ) 8

|| e [ Q]
*MICROSOFT CORP =3
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| | | | |
B i i H '
1004 ' i ' ” !
i i ' Ii {ll*f} i |
&0 ! ! 1 1 ! !
| | JJ g
o —_— L
| Il | 1
] : T : : :
| e i i i
R | | |
G e e e
AMNMFMANFMAMNFEFMANEMMAMNFEF M

[ [l [eue} Prices. $OUDTESS | 140107

Chart Window

Chapter 1: Introduction Page 7



Step 2: You want the industry profile for Microsoft,
including when the company was started and the

current CEO.

You can gather this information using Market Guide. Market
Guide is a corporation that gathers details about publicly traded
companies, such as the history of the company, the company’s cash
flow, revenue, and growth rates. It provides you with 5 years of
fundamental history of a company.

RealTick - (Untitled) [_1a]x]
Page Design Browser Eavorites ‘Window Help
® oo o o ] | o = D | ]
ElMarket Guide Stock Report - MarketGuide Financial Reports H=1E3
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Industry: Computer Hardware

The Bencihmarkfor Quatity Financisi inform afion

Stock Reports

IBM provides customer solutions through the use of Int’l Business Machines
adwanced information technology. These solutions
include technologies, systems, products, services,
software and financing For the 3 months ended 3/31/01, Phome: (314) 499-1900
total revenues rose 9% to §21.04B. Net income applic. to Fax: (914 765-6021
Common rose 15% to $1.75B. Revenues reflect higher
Global Services, Hardware, Personal and Printing

Cne Hew Orchard Road
Armonk, NY 10504

Selected Balance
2electe Salance Systems and Enlerprise Systems revenues. Het mcome  Sectors Technology
Sheet Ttems also reflects improved margins
Selected Indusiry: Computer Hardware
Statement of
Cash Flow Items W It | Business Machines Daity, 383001 | Employees: 316,303 (1261:2000)
Ratio Report e 10 Market Cap (W) § :
Valnation Ratios Pl " WL
L il |
Dividends !\ o h ] 100 .
Growth Rates r.\? L — T R e W‘_:g Egng);wkm Fimancials: Mo
r ey Jun sl fug [Sep et Now e dan Feb e -
e | F1 | _>l_I
[ | [eoe Frices: $QUOTES$ 140243
Market Guide
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Step 3: You want to purchase Microsoft at the best offer.

With the MarketMaker window, you can easily view who is

offering the best price for Microsoft and quickly place your order.
The MarketMaker displays Level II data and ECN book data, so

you can see the depth of the market.

RealTick - (Untitled) =]
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Yolume  Fiice Stog Brice Yol Type Order Options ﬂ
|1uuu = | R | LTI || = | I BideOffer [ Evermpt

Route Expiration Account Type  Reserve Amt. I Pref. ¥
ITALX 'I IDap v | |Margin =| ITDDD _%

I Conditional Order
BuMsFT | SeIMSFT | Cancelanmser | Sell Sho MSFT |

[ | [=1Ye] Prices: $0UOTES$ 141523

MarketMaker Window
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Permissions

Step 4. You want to track your shares.

With a MarketMinder window, you can create a PositionMinder to
track your stocks in the market. The PositionMinder offers many
data fields, including Scalped P&L, Net Position, and Total Profit.
The PositionMinder tracks your profit and loss on each of your
positions.

RealTick - (Untitled) [ O[]

Page Design MarkstMindsr Favories window Help

1 +Position Minder: positionsdefault.bvw <TAL,TEST,BONINLDEMO >

P&L0OpenPos|  Last  MNetChg. |MetPos| AvgPrc| ScalpedPAL P&Lma

DELL EEE] +38 50 24.86 EEE]

MOT -2200.00 13.93 =85 2000 16.01 -2200.00

Tatals -751.41
[l

[ I [=Ests) Piices $0U0TESS lﬁ
PositionMinder Window
As demonstrated with our Microsoft example, RealTick has

numerous features to help you make the best decisions, place
trades quickly, and monitor events.

The feature-rich design of RealTick offers the most
comprehensive, dynamic analytics package available, extending
itself to many different types of users, including Individual
Traders, Broker/Dealers, and Institutions. Its ability to meet the
needs of such a broad audience of traders requires customer
permissions.

Certain features in RealTick are only available for certain
customers. If you do not have a particular feature, you are not
permissioned for it. If you have any questions or concerns

regarding your RealTick permissions, please contact your RealTick
vendor.

Page 10
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Chapter 2: RealTick Installation

System Requirements

This chapter discusses system requirements and installation
procedures for RealTick.

The RealTick program requires the proper hardware and operating

systems.

Hardware Requirements

A slow connection can hamper RealTick's performance, so please
compare your computer’s processor, memory (RAM), and
operating system as well as the equipment and speed of your
Internet connectivity to the suggested specifications listed here.
Active users should have the equipment listed in the "Best" column
to ensure top performance.

The following table contains the minimum and recommended
requirements for your computer to run RealTick.

B . Minimum  Recommended @ Best |
Processor Pentium Pro Pentium III Pentium III
180 MHz 700 MHz 700 MHz
or better
RAM 64 MB 128 MB 256 MB
(Physical) (Physical) (Physical)
or better
Hard Drive 2 GB 4 GB or better 4 GB or
better
Operating Windows 95, Windows NT Windows
System 98, or 2000, ME | Workstation 4.0 | 2000
(Y2K with Service
compliant) Pack 4 or
greater or
Windows 2000
Modem 56.6 Kbps ISDN or Broadband
Broadband Or Direct
Line
Chapter 2: RealTick Installation Page 11



Internet Requirements

The following table contains the minimum and recommended
requirements for your Internet connection.

Minimum Recommended Best
Connectivity Any A Local Online Backbone
Provider Internet Service Provider | Provider
Service
Provider
Connection Single, ISDN, DSL or Dedicated
Line Shared Line | Cable modem (leased) line
Or Frame
Relay
Speed 56K <250 ms <100 ms
Services E-mail E-mail E-mail

Screen Display Requirements

The following table lists the minimum and recommended
requirements for your computer screen display.

Minimum Recommended Best
Screen Size 15 in. 17 in. 19 in. or
better
Video Card 512 KB 2 MB 4 MB or
better
Resolution 640 x 480 800 x 600 1024 x 768
Refresh 60 Hz 72 Hz 85 Hz
Rate
Color 4-bit/16 8-bit/256 colors 16-bit/65,536
Depth colors colors
Software

The following table lists the software we recommend you purchase
for your web browser, E-mail, and for other RealTick features.
These programs are optional.

Page 12
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Program Use

Microsoft Internet It is required you use Microsoft Internet
Explorer Explorer for your web browser.
Microsoft Outlook It is recommended you use Microsoft
Outlook as your E-mail program.
Adobe Acrobat It is recommended you install Adobe
Reader Acrobat Reader version 4.0. The

RealTick web site posts updated versions
of manuals and training guides in .pdf
format. To review these materials, you
must have a copy of Adobe Acrobat
Reader which is a free program provided
by Adobe.

Installation Procedures

You can download the latest version of RealTick from the web
site, www.realtick.com.

Download Installation from RealTick.com

1.

Start your Internet browser. It is recommended you use
Microsoft Internet Explorer.

In the Web Address field, enter www.realtick.com.

The RealTick web site appears.

2} RealTick.com - Hicrosoft Internet Explorer

e [dt Yew Fgeotes ook  en -
- - QD[ Y| Dsewch [iFwwrtes GPHeda P - J - 4
Aefdress [{8) penpe v resbck.comp =] Poo s ™
Sl EiEial e " . m
o ] 22 [ sie manians oo
Lt Infinite Trading
REALTICK® Possibilities
P Vh Canlaani sibe
» ABOUT REALTICH * COMPORATE INFO
» SUBSCRIFTION QFTIGNS RLL LR
» SURrOET » NV & EVINTS
* AECOUMT SERVICLY Mare Datﬂ
+ KN REALTICE SERS. Mere . 2
— e smarter Trades
I|
a * ANNOUMCEMENTS ARCHIVE
HYSE OuanBock Nuw Arailabie
TALaffars CHL GLONEX Lavel 1LData: =
2 Dire O Loca rararat

RealTick Web Site

3.

Click Download.
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The Download Center page will appear.

‘h RealTick: For RealTick Users - Microsolt Intermet Explorer

e (4 yew Fgeokes  Jodk -
Bk~ = - @[] A Disearch [aiFavortes Gvedn F | T b - o]
s [i] eipe hvmen.reskick comjusers Matestinn. 350 3] e | *

2 =

REALTICK®
AT IEAUIK 3 STRICRSTION OFTIONS 3 SUPRONT _+ ACKORNT SURVKES MWD VNS BROKDES - CONPORATE R
iorletedtechneons o FequestaFretre s Decmalzation coSenaces e " .
o |
» csty
» AR THRO4
» umex INTEY
Tere 440 announce the reisase of RealTick 75
Syt us on e ket to exphore RealTick's latest
* ADOITIOHAL FLATSRES o
Passibilities
)|

&) teee 8 Lot nkranat -

Download Center
4. Click Download.

The Download Options page appears.

5. Click one of the download options.

Download Description
Option

HTTP For a standard download, use the HTTP
connection.

FTP If for security reasons you are unable to
download files from the web, use the FTP
download.

Multiple If you have a slow, intermittent Internet

Files connection, you may prefer to download multiple
files. However, the multiple file download is more
complicated and will take longer than the standard,
single-file download. You will need at least 30
minutes.

Instructions for installing RealTick will appear.
6. Click the Realnet link.
The File Download dialog box appears.
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File Download E

@ “r'ou are downloading the file:

realnet?5. exe from 198, 207.140.112

‘Would you like to open the file ar zave it ta your computer?

Save Cancel Iare Info

I | Sz ask befone iopenina this ke, ot hie

File Download Dialog Box

7. Click Save.
The Save File As dialog box appears.

Save As HE
=l = ®&ckE-

D Documents and Settings
I Program Files

ISaTaL

ICatc

1 wInn

W AGSetupDG0E. exe

gmpﬂ.exe

File name: Ilealnel?E.exe j Save I
| Cancel |

Save as type: IAppIicatiDn
A

Save As Dialog Box
8. Choose a directory to download the file to, and click Save.

When the download is finished, the Download complete
dialog box appears.

9. Click Close.

You are now ready to install RealTick.
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Install RealTick

Once you are finished downloading the latest version of RealTick,
you must install the program.

1. Access the directory you downloaded the RealNet.exe file to,
and double-click the file.

The system unpacks the installation program and displays the
Setup dialog box.

Setup [ <]

TAL Trading Tools Setup is preparing the InstallShield
wizard which will guide you through the rest of the setup
= process. Please wait.

T 0

Setup Dialog Box

The installer program then displays the Welcome dialog box.
Welcome

‘Welcome to the TAL Tiading Tools Setup program.
This program will install TAL Tiading Toals on your
- compLter.

Itiz gtrongly recommended that you exit all Windows programs
before running this Setup program.

Click Cancel to quit Setup and then clase any programs pou
have running. Click Mext to continue with the Setup progran.

WARMIMG: This program is protected by copyright law and
intemational reaties.

Unauthorized reproduction or distribution of thiz program, or any
portion of it, may result in severe civil and criminal penalties, and
will be prosecuted to the maximum extent possible under law.

Cancel

Welcome Dialog Box

2. Click Next.

The Choose Destination Location dialog box appears.
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Choose Destination Location | x|

Setup will install TAL Trading Tools in the fallowing directary.
Tainstall to this directory, click Mext.

Taoinstall to a different directary, click Brawse and select anather
directary.

Note: You can change the
directory by clicking the
Browse button and
searching for a new
directory. Once you
choose the directory, the

installation occurs.

*You can choose not ta install TAL Trading Tools, by clicking
Cancel to exit Setup.

chTAL

" Destination Directony

< Back | Next > | Cancel |

Choose Destination Location Dialog Box

3. Click Next to accept the default installation destination.

The installation occurs and the Information dialog box

appears.

@ Setup is complete. Y'ou may mun the installed programs by selecting the program icon in the Programs menw.

Information Dialog Box

4. Click OK.

You have successfully installed RealTick.

Files Installed

When you finish installing RealTick, you will have a new TAL
directory on your computer.
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TAL Directory

The TAL directory contains .dll files, .exe files, and other files
necessary for RealTick to run. The TAL directory also contains
sub-directories that are described in the table below.

Sub-Directory Description

for a particular day.

The Data directory contains your activities

fanorites

The Favorites directory contains your saved
favorites — preconfigured windows.

system for RealTick.

The Help directory contains the online help

window arrangements.

The Pages directory contains all your saved
RealTick pages — layouts of preferred

s ED

Farm

layouts.

The Parm directory contains all the symbol
lists, and MarketMinder and MultiQuote
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Sub-Directory Description

Q The Sounds directory contains all the sound
files to use with RealTick’s Alarms and
Sounds Alerts feature.
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Chapter 3: Getting Around in RealTick

This chapter discusses the RealTick Title bar, Menu bar, Toolbar,
and standard Microsoft® Windows® operating system features
you can use to navigate through RealTick.

Windows® Features in RealTick
RealTick is a Windows-based application. You can resize and
navigate through RealTick using standard Microsoft Windows
operating system features.

The following table describes the different Windows features you
can use in RealTick.

Feature Functionality

Window Border | Click and drag the window border to resize the
window. When in the correct position, the
pointer is a double-headed arrow.

_|[172a54

L

Minimize Button | Click the Minimize button to minimize

Note: The Minimize, =] RealTick to a button on the Windows Taskbar.
Restore Down, =
Maximize, and Close Restore Down Click the Restore Down button to decrease the
buttons are also on the size of the RealTick window.
Title bar of the windows
within RealTick, so these Maximize Click the Maximize button to maximize
same features apply to a Button RealTick to fit the entire screen.
Chart or a E
MarketMinder window
as well. Close Button Click the Close button to shutdown RealTick.
X
Column Widths

Some windows in RealTick resemble spreadsheets. These
windows contain both columns and rows for displaying data. You
can easily change the size of a column.
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Change the Width of a Column

You can resize columns.

[ ~Minder: StandardD efault.byw M= E
Symbaol Last Change Yolume

MSET G93%64 [T +1 17764 11030000
MarketMinder Window

£ *Minder: StandardDefault.bvw l

e |
B [T

Move the cursor to the column line that divides the field.
The cursor changes to a double-arrow.

2. Click and hold the left mouse button down while moving right or
left to expand or contract the column.

The system adjusts the column width.

Right Mouse Button

You can use the right button on your mouse to quickly access
commands also listed in the menu bar. For example, instead of
clicking Setup from the Chart menu on the menu bar to access the
Setup window, you can click your right mouse button on the Chart
window. The system will display the Chart menu commands. You
can choose Setup from this list to display the Setup window.
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Setup... F4

Ldd/Feplace Symbol... FE

Setup Studies F3

Display. . CHl+

Secaling...

Style...

Attributes 3

LCommit Changes Alt+o

Change Colaors... Crl+c

Screen Fort... Cirl+f

Printer Fant... Alt+f

Print... Chl+p
v Info Tool

Select Toaol

Trend Tool

Zoaom Toal

Lrosshair Taol

Right-Mouse-Button Menu for the Chart Window

You can access the menu commands much faster by right-clicking
a window than by clicking the Menu bar.

For some RealTick windows, there are certain commands only

available on the Menu bar, and other commands only available on
Py ml the right-mouse-button menu. For example, you can monitor a

specific quote by choosing Monitor from the right-mouse-button

menu in MarketMaker. The monitor feature is only available
through the right-mouse-button menu.

On some RealTick windows, when you click your right mouse
button on a different area of the window, you access a different
menu. For example, when you click your right mouse button on
the MarketMontage™ area of the MarketMaker window, you
access a different menu than if you click on the MultiQuote™
section of the window.
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RealTick - {Untitled) [-1O]
Page Design MarketMaker Favorites ‘Window Help
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v Exclude Closed

Alert on Updates Fl0
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Show Windows ... LT
.27
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Ordet Entry Properties...

.27
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0 ISLAND 70.22
0 ISLD 70.22

Child to Popup

Favorites

n bSO 029 _I

( i |BONINIGSBDEMD Soo Prices: $QUOTESE |[1z4313

MarketMontage Right-Mouse-Button Menu

RealTick - (Untitled) H[=] E3

Page Design  MarketMaker Favorites Window Help
| 2| 0|5 | | | | =] 2 | | [ | 0| [0

59.37 T +147 100 Ot 14:32
Eid T 5936 Ask 5940 Vol 2 open Layout
#Bid 3 # Ak 1 Spread k...
|
Background Color. .. e
| Mame|  Bid | | Mare|  oefadlkFont...
Tier 1 5836 Tier1 Select Account
Tierd 5332 Tigr3 Pk Preview
Print...
Popup-=Child
| Name| Bid | | Mar  Favories 3 AI

ABMNA 54.36 0 ISLAND 54.35

BTRD 54.36

MITE 5438 0 ARCHIF 54.40
0 ARCA, 58.40

ISLAND

I |[DEONIMIGSBDEMD  [Q QD Prices: $QU0TES$ |[12:3243

MultiQuote Right-Mouse-Button Menu
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Drop-Down Lists

You choose data for many fields from drop-down lists. A drop-
down list contains a down arrow to the right of the field.

Data Period: |Gl =~
Drop-Down List for Data Period Field

When you click on the down arrow, a list of choices for the field
appears.

Drop-Down List for Data Period Field

You can only choose the data available in the list for the field. For
example, when you create a chart, you must choose the type of
chart you want to create from the list of options available.

Option Buttons

Option buttons are either small, round, radio buttons or small,
square, check boxes. With the radio buttons, you can only choose
one of the options listed. The chosen button contains a black dot.

Harizantal

CFied [ ﬂ Fivels ¢ D ata Point

© Snap To'window

Start: [1/1/95 | End: [11/5/00

Radio Button

You can choose one, all, or none of the check boxes. The chosen
boxes contain black check marks.

Bar Graph I

Check Box
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RealTick Control Menu

The RealTick program contains a control menu in the upper left
corner of the Title bar.

RealTick - {Untitled)

= Restare
Move
Size

—  Minimize

O Maximize

X Close Alt+F4

Set System Defaults, ..
Server Monitor...

RealTick Control Menu

You can resize the program window, set defaults for all RealTick
windows, and check server status with the RealTick Control menu.

RealTick Menu Bar

RealTick uses a Windows-based menu bar. The menu commands
include Page, Design, Favorites, Window, and Help. Whenever a
window is selected, RealTick displays a menu option on the menu
bar next to the Design menu that only applies to the selected
window. This menu is referred to as the “Function” menu. For
example, if you choose Chart from the Design menu, the Chart
menu appears.

RealTick - {Untitled)

Page Design Favarites Window, Help

RealTick Menu Bar without Chart Menu

RealTick - {(Untitled)

Page Design  Chart Favorites  Window  Help
RealTick Menu Bar with Chart Menu

The following table describes the complete menu bar on the
RealTick window.

Menu Command Functionality

Page Menu

Open Displays the Open Page dialog box where
you can choose a page to display.

New Creates a new page.
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Menu Command Functionality

Previous Page

Save As Displays the Save As dialog box where you
can name and save a page not yet saved, or to
rename a saved page.

Save Saves any changes you made to a page.

Page Manager Displays the Page Manager dialog box
where you can rename, re-order, add, delete,
and open pages.

Next Page Navigates through pages.

Or

Print

Prints the active window.

Print All

Prints all the windows on the RealTick page.

Print Screen

Displays the Print Configuration dialog box
where you can configure the print job or save
the window capture as a Bitmap.

Design Script

Displays the Script Design dialog box where
you can create a script.

Execute Script

Opens a RealTick Script file.

Toolbars

Hides the toolbar.

Design Toolbar

Hides the Design Toolbar buttons.

Function Toolbar

Hides toolbar buttons specific to a window,
such as Charts.

Status Bar

Hides the status bar.

Change Password

Displays the Change Password dialog box
where you can change your login password.

Display Alerts

Displays the TAL Alerts dialog box where
you can configure a price alert.

Design Menu

Menu Command Functionality

Show TAL Mail

Displays the TAL Mail window where you
can view your mail.
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Show News Alert

Menu Command Functionality

Displays the News Alerts window where
you can configure news alerts.

Chart

Displays the Chart Setup dialog box where
you can configure the data to display in a
graph.

Table

Displays the Table Setup dialog box where
you can configure the data to display in a
table.

Ticker

Displays the Setup Ticker dialog box where
you can configure the real-time price and
volume information to display.

News

Displays the Quick Search Criteria dialog
box where you can configure the news
headlines and stories to display.

Fixed Page News

Click Fixed Page News to read daily
updated news stories.

Forex

Displays the Currency Menu dialog box
where you can configure currency cash
prices to view.

TurboOptions™

Displays the Setup Turbo Options dialog
box where you can configure option data to
display.

MarketMinder

Displays the Minder Setup dialog box
where you can configure virtually any type
of quote information to display.

MarketMakers

Displays the MarketMaker / Regional
Setup dialog box where you can configure
Level II data to display.

Time & Sales

Displays the Setup Time and Sales dialog
box where you can select a symbol to display
its time and price information.

MultiQuote Displays the Open dialog box where you can
select a layout to display different sets of
fundamental data, price data, and account
(margin) information.

Order Book Displays the Order Book window where

Chapter 3: Getting Around in RealTick
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Menu Command Functionality

you can trade.

Stocks Displays the Stocks Setup dialog box where
you can configure several different RealTick
windows in one composite window.

Web Browser Displays the Browser Setup dialog box

where you can view sites on the World Wide
Web.

Corporate Actions

Displays the Corporate Actions Setup
dialog box where you can configure a search
to track a company’s activity, such as
dividends, stock splits, and initial public
offerings.

TAL Alarms Displays the Alarms Setup dialog box
where you can configure a notification for
when a certain event occurs.

Indications Displays the IOI Setup window where you

can configure filters to view indications.

Menu Command Functionality

Chart Menu

Setup Displays the Chart Setup dialog box where
you can modify a chart window.

Add/Replace Displays the New Symbol dialog box where

Symbol you can add or replace a symbol to the chart.

Setup Studies

Displays the Select Studies dialog box
where you can add or remove a technical
study.

Display

Displays the Chart Display Options dialog
box where you can change the font, color, or
layout of the chart.

Scaling

Displays the Chart Scaling dialog box
where you can alter the scale of both the
horizontal and vertical axis of the chart.

Style

Displays the Chart Type dialog box where
you can change the chart’s calculation type.
Choose between Normal, Ratio, Differential,
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Menu Command Functionality

or Percent Change.

Attributes Click Attributes for quick access to options
to scale a chart and to change the display.

Auto Scale Click Auto Scale to scale the chart so the
visible data uses all of the available screen
space.

Snap to Window Click Snap to Screen to scale the chart so all
the visible data uses the entire screen space.

Display Price Display a specific point’s price information.

Tracking Window

Grid Show grid lines.

Annotation Displays the Chart Annotation dialog box
where you can write a note.

Candlestick Change to a candlestick chart.

Show Pivot Lines Show pivot lines.

Calculate VWAP Displays the Calculate VWAP dialog box
where you can calculate the Volume
Weighted Average Price for a specified time
range.

Commit Changes Save data changes. Only available for LAN

customers.
Change Colors Change the display colors.
Screen Font Displays the Screen Font dialog box where

you can change the display font.

Printer Font Displays the Font dialog box where you can
change the printer font.

Print Prints the chart window.

Info Tool Display a specific point’s price information.
Select Tool Move, copy, size, or delete trend lines.
Trend Tool Create a trend line.

Zoom Tool Enlarge a section of a chart.

Crosshair Tool View the data of one specific point on a
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Menu Command Functionality

chart.

Favorites Access the favorites.

Add to Favorites Displays the Save Favorite dialog box
where you can save a chart layout.

List of Favorites Saved Chart layouts.

Menu Command Functionality

Table Menu

Setup Displays the Table Setup dialog box where
you can modify the table display.

Add/Replace Displays the New Symbol dialog box where

Symbol you can add or replace a symbol.

Setup Studies Displays the Select Studies dialog box
where you can add or remove technical
studies.

Calculate VWAP Displays the Calculate VWAP dialog box
where you can calculate the Volume
Weighted Average Price for a specified time

range.

Display Displays the Table Display Options dialog
box where you can change the font, color, or
layout.

Style Displays the Chart Type dialog box where

you can configure the calculation type.

Commit Changes Save data changes. Only available for LAN
customers.

Change Colors Displays the Color Setup dialog box where
you can change the display colors.

Screen Font Displays the Font dialog box where you can
change the display font.

Printer Font Displays the Font dialog box where you can
change the printer font.

Print Displays the Print dialog box where you can
print the table window.
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Menu Command Functionality

Ticker Menu
Setup Displays the Setup Ticker dialog box where
i you can modify the Ticker window.
: Exchanges Displays the Select Regional Exchanges
H’”f" You can choose dialog box where you can select a single
to view data from all exchange or to select composite data.
available exchanges
(composite data) or NASDAQ Quote Displays the Quote Sources to Display
from a selected Sources dialog box where you can select quote
exchange(s). sources.
Colors Displays the Ticker Color Selection dialog
box where you can change the display colors.
Font Displays the Font dialog box where you can
change the display font.
Cascade Toggle your Ticker display between Jet
(horizontal scrolling) and Cascade (vertical
scrolling).
New Line on Top Display the newest quote information on the
first line of the window.
Clear Clear all the quotes currently displayed on
the window.
Child -> Popup Move the Ticker window outside of
RealTick or from one page to another.
Popup -> Child Return the Ticker window to a RealTick
page.
Menu Command Functionality
News Menu
Search Criteria Displays the Quick Search Criteria dialog
box where you can modify the search
criteria.
Find Headline Displays the Find dialog box where you can
search for keywords amongst the headlines.
Go To Displays the Go To dialog box where you
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L

Note: By default, the
previous and next
story is selected by
number, but you can
choose to select it by
story or headline.

Menu Command Functionality

can view specific news stories not included
in the headline list.

Go To Last Story

Re-open the last viewed news story.

Configure Displays the Configure dialog box where
you can change the display and behavior of
the News window.

Copy Headlines Copy headline(s) to the Windows clipboard.

Copy Story Copy the current story from the story
window to the Windows clipboard.

Toggle Panes Move among the standard split pane, the

headline pane, and the story pane.

Hide Scrollbars

Remove or restore the scroll bars.

Next Story Page

Move from the current story to the next story.

Previous Story
Page

Move from the current story to the previous
story.

Print Stories

Print Displays the options to print the headline
panel or print the story displayed in the lower
panel of the active window.

Setup Displays the Print dialog box where you can
configure the print settings.

Headlines Prints the headlines.

Story Prints the story.

Automatically Send every story you request to the printer

immediately.

Add Story to Print | Create a group of stories you can either print

Scheduler or export to a text file.

Setup Print Displays the Scheduled Story

Scheduler Configuration dialog box where you can
add stories to the print list, choose a file
name for export, and set the time for printing
or exporting of the chosen stories.

Font Displays the options to change the headline

or story font.
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Menu Command Functionality

Headline Displays the options to change the screen or
print font.
Story Displays the options to change the story

screen or print font.

Screen Displays the Font dialog box where you can
change the display font.

Printer Displays the Font dialog box where you can
change the printer font.

Change Colors Displays the Select Colors dialog box where
you can choose the text and background
color for different types of headlines
displayed in the headline window.

o Set Alert Displays the Alert Categories dialog box
Categories where you can designate a category as an
Note: Alert headlines alert.
will appear in red (or Newest At Top Display the newest headline at the top.
whatever color you
designated for Alerts in Auto Request Request the story associated with each new
the Colors window). Stories headline as it is received from the server.
The “HOT” category is ; ;
an Alert category by Alarm Set an aud}ble alert for the arrival of each
default. new headline.
Child -> Popup Move the News window outside of RealTick

or from one page to another.

Popup -> Child Return the News window to a RealTick page.

Menu Command Functionality

Fixed Page News Menu

Choose Server Displays the Select Server dialog box where
you can choose a different server.

Find Headline Displays the Find Page in SNEWSS -
Fixed... dialog box where you can search for
a particular headline.

Go To Displays the Go To dialog box where you
can search headlines by Source and Page
number rather than by the usual search
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Menu Command Functionality

criteria.

Go Back Go back to the previous story visible in the
story window.

Configure Displays the Configure dialog box where
you can add columns to the headline tree and
set other parameters relating to the Fixed
Page News display.

Copy Story Copy a story to the Windows Clipboard.

Maximize Story Maximize the story window.

Window

Print Displays the options to print.

Setup Displays the Print dialog box where you can
configure the print settings.

Story Print a story.

Font Displays the options to change the fonts and
printer fonts for the headline list and the
story window.

Headline Displays the option to change the font for the
screen or for print.

Story Displays the options to change the font for
the screen or for print.

Screen Displays the Font dialog box where you can
change the display font.

Print Displays the Font dialog box where you can
change the print font.

Colors Displays the Select Colors dialog box where
you can change the display colors.

Close Close the Fixed Page News window.

Child ->Popup

Move the Fixed Page News outside of
RealTick or from one page to another.

Popup -> Child

Return the Fixed Page News window to a
RealTick page.

Toggle Scrollbars

Remove or restore the scroll bars to the
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Note: The Fonts you
choose here apply to the
Forex window and will
be used by the printer if
you select the Print
command.

Menu Command Functionality

selected news window.

Split Window

Display the headline tree and the story panel
at the same time.

Menu Command Functionality

Forex Menu

Setup Fields

Displays the Setup Forex dialog box where
you can select the exchange rate information
to be displayed.

Setup Currencies

Displays the Currency Menu dialog box
where you can select currencies.

Fonts Displays the Font dialog box where you can
change the display font.
Colors Displays the Select Colors dialog box where

you can change the display colors.

Print Preview

View the Forex window, as it will appear
when printed.

Print

Print the Forex window.

Toggle Scrollbars

Remove or restore the scroll bars.

Menu Command Functionality

TurboOptions Menu

Setup

Displays the Setup TurboOptions window
where you can modify the TurboOptions
window.

Exchange Displays the Select Regional Exchange
window where you can specify the regional
exchange.

Print Displays the Print dialog box where you can
print the TurboOptions window.

Font Displays the Font dialog box where you can
change the display font.

Color Displays the Select Colors screen where you
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Note: Normally the
data in your
TurboOptions window
will be updated in
real-time. The Refresh
command is a manual
override that forces an
immediate refresh.

Menu Command Functionality

can change the display colors.

Refresh

Request new data from the Server.

Option Root Info

Displays the Option Root Settlement Info
dialog box where you can view information
about each series available, such as contract
size and multiplier (for US Equity Options
only).

Select Account

Displays the Select Account dialog box
where you can choose a new trading account.

Show Order View Click Show Order View to display the
Order Entry fields.

Show Regional Click Show Regional View to display a

View MarketMaker panel.

Order Entry Displays the Order Entry Properties dialog

Properties box where you can set system wide defaults
for the order entry system, including default
quantities and routes.

Favorites Displays the favorites.

Add to Favorites

Displays the Save Favorite dialog box
where you can save a TurboOptions layout.

List of Favorites

Saved TurboOptions layouts.

Menu Command Functionality

MarketMinder Menu

Setup

Displays the Minder Setup dialog box
where you can modify a MarketMinder
window.

Quick Setup Displays the Quick Futures Setup dialog
box where you can select a commodity.
Load Symbols Displays the Load Symbols dialog box

where you can choose a symbol file (list of
symbols) to replace the list of symbols
previously loaded in the MarketMinder
window.

Save Symbols

Displays the Save Symbols dialog box
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Note: Multi-layered
sorting can help you to
grasp the market
situation at one
glance. Simple sorts
organize the database
on one value. The
default sort organizes
the data by symbol in
alphabetical order.

Menu Command Functionality

where you can create a new symbol file from
the list of symbols in the MarketMinder.

Links

Displays the Select Window to Link dialog
box where you can link other windows to the
MarketMinder

Column Layout
Choices

Displays column layout options.

Configure Column
Layout

Displays the Column Layout dialog box
where you can choose columns.

Load Column
Layout

Displays the Column Layout dialog box
where you can open pre-configured column
layouts.

Save Column
Layout

Save changes to the column layouts.

Save Column

Displays the Save Layout dialog box where

Layout As you can save a new column layout or to
rename a column layout.

Set Default Displays the Set Default Layouts dialog box

Layouts where you can change the default layout for
each type of MarketMinder window: the
Standard MarketMinder, the PositionMinder,
or the OrderMinder.

Display Options Displays the Display Options dialog box
where you can configure text, color, and
highlighting.

Custom Sort Displays the Custom Sort dialog box where
you can sort or organize data in a column.

Show Ticker Displays a Ticker.

Select Account

Displays the Select Account dialog box
where you can view data or place trades with
another account.

Order Entry Displays the Order Entry Properties dialog

Properties box where you can set system wide defaults
for the order entry system, including default
quantities and routes.

Show Order Entry | Displays the OES.
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Menu Command Functionality

Screen

Show Market Displays the Market Making order entry
Making Screen panel.

Show Basket Displays the Basket order entry panel.

Order Screen

Load a Basket Displays the Open dialog box where you can

open a BasketMinder.

Save Basket

Displays the Save As dialog box where you
can save a BasketMinder.

Copy to Clipboard | Copy information from the MarketMinder
window to the Windows Clipboard.

Paste from Copy data from the Windows Clipboard into

Clipboard MarketMinder.

Child -> Popup

Move the MarketMinder window outside of
RealTick or from one page to another.

Popup -> Child

Return the MarketMinder window to a
RealTick page.

Favorites

Access MarketMinder favorites.

Add to Favorites

Displays the Save Favorite dialog box
where you can save a MarketMinder layout
as a favorite.

Menu Command Functionality

MarketMakers Menu

Setup Displays the MarketMaker / Regional
Setup dialog box where you modify a
MarketMaker window.

Display Options Displays the Display Options dialog box

where you change the font, color, and layout.

Quote Sources

Displays the Quote Sources to Display
dialog box where you select the quote
source.

Exclude Closed

Exclude all closed quotes.
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Note: The Market
Montage displays the
total bids, asks, and sizes
of the trades in the same
range level.

Menu Command Functionality

Show Irregular
Trades

Display all irregular trades.

Ticker

Alert on Updates RealTick will beep every time it receives an
update from the server.

Show Windows Displays the window options you can
display.

MultiQuote Remove or restore the MultiQuote display.

Range Bar Remove or restore the Range Bar.

Market Montage Add a Market Montage.

Order Entry Screen | Add the Order Entry fields.
Add a Ticker.

Select Account

Displays the Select Account dialog box
where you can select an account for trading.

Order Entry Displays the Order Entry Properties dialog

Properties box where you can set system wide defaults
for the order entry system, including default
quantities and routes.

Next MarketMaker | Move between multiple MarketMaker
windows on a RealTick page.

Child to Popup Move the MarketMaker window outside of
RealTick or from one page to another.

Popup to Child Return the MarketMaker window back to a
RealTick page.

Favorites Access MarketMaker favorites.

Add to Favorites

Displays the Save Favorite dialog box
where you can save a MarketMaker layout as
a favorite.
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Menu Command Functionality

Time & Sales Menu

Setup Displays the Setup Time And Sales dialog
box where you can modify a Time & Sales
window.

Add/Replace Displays the New Symbol dialog box where

Symbol you can add or replace symbols.

Rgnl Exchanges Displays the Select Regional Exchanges

window where you can select an exchange.

Calculate VWAP Displays the Calculate VWAP dialog box
where you can calculate the volume
weighted average price for a specified price
range.

Change Colors Displays the Color Setup dialog box where
you can change the display color.

Screen Font Displays the Font dialog box where you can
choose a display font.

Printer Font Displays the Font dialog box where you can
choose a font for print.

Print Displays the Print dialog box where you can
print the Time & Sales window.

Copy to ClipBoard | Copy data from the Time & Sales window to

the Windows Clipboard.

Child -> Popup Move the Time & Sales outside of RealTick
or from one page to another.

Popup -> Child Return the Time & Sales window to a
RealTick page.

Menu Command Functionality

MultiQuote Menu

Setup Displays the MultiQuote Setup dialog box
where you can modify the MultiQuote
window.

Open Layout Displays the Open dialog box where you can
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Menu Command Functionality

choose a layout to open.

Save Layout

Save any changes to a layout.

Save Layout As

Displays the Save As dialog box where you
can rename an existing layout.

Edit Mode This option is not available.

Links Displays the Select Window to Link dialog
box where you can link the MultiQuote
window to another window in RealTick.

Set Properties Displays the Properties dialog box where
you can enter a description, a title, your
name, and additional comments about a
particular MultiQuote window.

Toggle Toggle between different backgrounds.

Background

Background Displays the Open dialog box where you can

Bitmap add or change a bitmap picture to the
background.

Background Color | Displays the Color dialog box where you can
select a background color.

Default Font Displays the Font dialog box where you can

change the font of a MultiQuote window.

Select Account

Displays the Select Account dialog box
where you can select a new account.

Print Preview

View how your MultiQuote window will
appear on the printed page.

Print

Displays the Print dialog box where you can
print the MultiQuote window.

Child -> Popup

Click Child -> Popup to move MultiQuote
outside of RealTick or from one page to
another.

Popup -> Child

Click Popup -> Child to return the
MultiQuote window to a RealTick page.

Favorites

Access MultiQuote favorites.

Add to Favorites

Displays the Save Favorite dialog box
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Menu Command

Functionality
where you can save a MultiQuote layout as a
favorite.

Order Book Menu

Menu Command Functionality

Setup

Displays the OrderBook Setup dialog box
where you can modify the OrderBook
window.

Select Account

Displays the Select Account dialog box
where you can choose a new account.

Order Entry Displays the Order Entry Properties dialog

Properties box where you can set system wide defaults
for the order entry system, including default
quantities and routes.

Put Managed Displays a separate panel for managed

Orders in Separate
Panel

orders, such as Conditional orders and
Deferred orders.

Show Account

Displays the account balance.

Balance

Show Order Entry | Displays the order entry fields.

Screen

Show Order Price Displays fills aggregated at each price level.
Summary

Copy to Clipboard | Copy data from the OrderBook window to

the Windows Clipboard.

Menu Command Functionality

Stocks Menu

Setup Displays the Stocks Setup dialog box where
you can modify the Stocks window.

Next Window Scrolls forward through the tabs.

Previous Window

Scrolls backwards through the tabs.

Select Tab Font

Displays the Font dialog box where you can
change the style, size, and color of the text
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Menu Command Functionality

on the window tabs.

Configure Tabs

Displays the Configure Tabs dialog box
where you can add or remove tabs to the
Stocks window.

Open Tab Layouts

Displays the Open dialog box where you can
open a specific type of Stocks window.

Save Tab Layout

Displays the Save As dialog box where you
can save the Stocks window.

Configure Active
Tab

Displays the Setup dialog box for the
particular window where you can configure
the tab currently opened.

Select Account

Displays the Select Account dialog box
where you can choose a new account.

Web Browser Menu

Menu Command Functionality

Back

Displays the previous web page.

Forward

Displays the next page.

Stop

Terminates a downloading web page.

Refresh

Reload the current web page.

Home

Load the home page.

Setup

Displays the Browser Setup dialog box
where you can modify the Web Browser.

Toolbar

Toggle the navigational toolbar on and off.

Status Bar

Toggle the status bar on and off.

Favorites

Access Browser favorites.

Child to Popup

Click Child -> Popup to move Web
Browser outside of RealTick or from one
page to another.

Popup to Child

Click Popup -> Child to return Web
Browser to a RealTick page.
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Menu Command Functionality

Corporate Actions Menu

Setup Displays the Corporate Actions Setup
dialog box where you can modify the
Corporate Actions window.

Font Displays the Font dialog box where you can
choose the font.

Background Color | Displays the Color dialog box where you can
choose a standard or custom color for the
background.

Menu Command Functionality

TAL Alarms Menu

Setup Displays the Alarm Setup dialog box where
you can modify TAL Alarms.

Display Alerts Displays the TAL Alerts dialog box where
you can create, change, delete, and turn off
an alert.

Font Displays the Font dialog box where you can
change the font.

Clear Clears all the quotes displayed on the
window.

Menu Command Functionality

Indications Menu

Setup Displays the IOI Setup dialog box where
you can modify the IOI Client window.

Show Order Entry | Add Order Entry fields.
Screen

Detail for 101 Display the details for a specific indication
listed in the I0I Client window.

Page 44 Chapter 3: Getting Around in RealTick



Menu Command Functionality

Favorites Menu

Add to Favorites Displays the Save Favorite As dialog box,
where you can name, configure, save, and
add the window to the Favorites list.

Edit Favorites Displays the Edit Favorites dialog box
where you can choose a favorite you would
like to edit.

List of Favorites Chart, MarketMinder, MarketMaker,
MultiQuote, Stocks, TurboOptions, Web
Browser

Menu Command Functionality

Window Menu

Tile Arrange the windows on the page vertically,
side by side in columns.

Tile Horizontally Arrange the windows on a page horizontally,
one on top of the other.

Cascade Arrange the windows on the page. It will
stack windows one on top of another.

Arrange Icons Align the window icons along the bottom of
the RealTick screen.

Close All Close all the windows open on the RealTick
page.

Save Defaults Saves the font and color settings of your
active window for all new windows of the
same type.

List of Windows List of the open windows.

~ Menu Command Functionality B

Help Menu

Help Contents Open the on-line help.

Symbol Guide Displays the Symbol Search dialog box
where you can search for a ticker symbol or a
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Menu Command Functionality

company’s name.

Jump to our Home | Display the RealTick home page.
Page

About RealTick Open the Version dialog box containing the
RealTick Module versions.

RealTick Toolbar

You can quickly create any RealTick window by using the
RealTick toolbar. Some RealTick windows also have their own
toolbar buttons. For example, if you create a Chart window,
additional Chart icons (also known as the Function menu) are
added to the toolbar.

The RealTick toolbar is dockable. You can configure the toolbar
vertically or horizontally.

g ECE T ERFE R E TN SR =)
RealTick Toolbar without the Chart Function Menu

| o] | o i | ] 51 | s [N 0 s [ |
RealTick Toolbar with the Chart Function Menu

| B | [y ||

The following table describes the complete toolbar on the RealTick
window.

Icon Description

Show Help Topics | Click this toolbar button and the help menu

? | will appear.

TAL Mail Click this toolbar button and the TAL Mail
| dialog box will appear.
Chart Move the mouse over the toolbar button
. without clicking and the Chart favorites will
appear, or click the button and configure a
Chart window.
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Move the mouse over the toolbar without
clicking and the Table favorites will appear,
or click the button and configure a Table
window.

Ticker Move the mouse over the toolbar button

without clicking and the Ticker favorites will
o .

appear, or click the button and configure a
Ticker window.

News Move the mouse over the toolbar button

% without clicking and the News favorites will
= appear, or click the button and configure a

search for news.

Fixed Page News

L

Move the mouse over the toolbar button
without clicking and the Fixed Page News
favorites will appear, or click the button and
the Fixed Page News window appears.

Forex

==
=

Move the mouse over the toolbar button
without clicking and the Forex favorites will
appear, or click the button and configure a
Forex window.

TurboOptions Move the mouse over the toolbar button
without clicking and the TurboOptions
| favorites will appear, or click the button and
configure a TurboOptions window.
MarketMinder Move the mouse over the toolbar button
i without clicking and the MarketMinder
favorites will appear, or click the button and
configure a Minder window.
MarketMaker Move the mouse over the toolbar button

@

without clicking and the MarketMaker
favorites will appear, or click the button and
configure a MarketMaker window.

Time & Sales

es|

Move the mouse over the toolbar button
without clicking and the Time & Sales
favorites will appear, or click the button and
configure a Time & Sales window.
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MultiQuote Move the mouse over the toolbar button
@ without clicking and the MultiQuote
favorites will appear, or click the button and
configure a MultiQuote window.

Stocks Move the mouse over the toolbar button
| without clicking and the Stocks favorites will
appear, or click the button to configure a

Stocks window.

Web Browser Move the mouse over the toolbar without
@ | clicking and the Web Browser favorites will
appear, or click the button to configure a

Web Browser.

Corporate Actions Move the mouse button over the toolbar
button without clicking and the Corporate

ij Actions favorites will appear, or click the
| =2 button to configure a Corporate Actions
window.
TAL Alarms Move the mouse over the toolbar button
Y without clicking and the TAL Alarms
ES favorites will appear, or click the button to
configure TAL Alarms.
Indications Move the mouse over the toolbar button
@ without clicking and the Indications favorites
will appear, or click the button to configure

an Indications window.

RealTick Status Bar

The RealTick status bar is displayed on the bottom of the RealTick
program window. With this bar, you can view your name and
domain, server connection status, and time.

RealTick connects to different servers via the Internet for quote
and order data. When you are connected to the servers, the system
displays three green lights in the status bar.

(oo Frices: $QUOTES$ | |03:08:45

RealTick Status Bar

The first light is for the Price Server connection, the middle light is
for the News Server, and the light on the right is for the Trade
Server connection.
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When you lose connections to any of the servers, the system
displays a red light on the status bar for the server.

[ IeY Frices: $QUOTESS | [0%:06:45

RealTick Status Bar displaying a connection error

A yellow light indicates a potential problem with a server, such as
data queuing, or no response from a server.

No light indicates there is no feed or data available.

The following table describes the information displayed on the
RealTick status bar.

B Feature il Description B

Name and Domain | The Name and Domain displays your login
name and domain.

Status Lights The Status Lights displays your connection.

Server Button The Server Button opens the Select Server
dialog box where you can select the server
you would like to point to.

Time The Time displays the time in hours,
minutes, and seconds.
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Chapter 4: Basic Features

This chapter discusses the basic features of RealTick, including
TAL Mail.

Starting RealTick

RealTick icon.
«Ra
2

£

Note: Your password
is case sensitive.

When you purchased RealTick, your RealTick vendor should have
supplied you with a user name, domain name, and password to log
on to RealTick. Once you're in RealTick, you can change your
password.

Log On to RealTick
1. Select RealTick from the Start menu.
The Enter Your User Information dialog box appears.

TAL TRADING TOOLS

User Mame : IJDHNSMITH
Damain M ame : ITHADE
Pazsword : IW—

[~ Change Pagsword

Ok I Cancel |

Enter Your User Information Dialog Box
2. Type your name in the User Name field.

3. Type the domain name (supplied to you by your RealTick vendor)
in the Domain Name field.

NOTE: After the first time you log on to RealTick, you will only
need to type your password.

4. Type your password (supplied to you by your RealTick vendor) in
the Password field.

5. Click OK.
The Enter TAL Mail Password dialog box will appear.
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Enter TAL Mail Password

QK. I
Password: || Cancel |

Username: IBDNINI

Enter TAL Mail Password Dialog Box
6. Type your TAL Mail password.
7. Click OK.

The RealTick window appears.

To eree anewpoge. choses Page | owbemhe
1op manu

T Gpen e windows. choase Diesign fom fe op.
o

For heip on FaaiTick. choose Help ¥om ®e lop
i o Chek 1 o0 yod ke

RealTick Window

Change Your Password
After you start RealTick, you can change your password.

1. Click Change Password on the Page menu.

The program displays the Change Password dialog box.

Change Pazsword

Mew Password: lm—

Curent Password:

User requested change

ok I Cancel |

Change Password Dialog Box
2. Type your new password in the New Password field.
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3. Type your new password again in the Confirm new password
field.

. Type your old password in the Current Password field.
5. Click OK.
The system changes your password, and closes the window.

RealTick Pages

,‘\ A Page is a collection of related windows that are opened and
closed at the same time. Whenever a new window is created, it is
Note: Fixed-page added to the current page. When a window is closed, it is deleted
users cannot modify from the current page. Before opening a new page or closing the

current page, RealTick gives you the option of saving the changes

their pages.
you have made to the page.
et - defanll 10240 TLE [-]=]=]
Fage Dwugr. Rocks Favortes Windos et
% || =& e[ M @cs| e D B G [E v =
Errr—

an - Vel 14N
Ade 801 3 Few 1128451

Money Flow 12.260.45] VAP §367

Oty | ntre-dlmy | Mavkot | Hows

RealTick Page Displaying Data for Microsoft
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Hint: If the page you
want to open is saved
in a different location
than the Pages
directory, choose the
location from the Look
in field.

Real ek - deda T P

RealTick Page Displaying Data for IBM

Create a Page

You can create numerous pages for all your trading needs.
o Click New on the Page menu.

A blank page appears with the word “Untitled” in the title bar.

Open a Page
You can open any page you created.
1. Click Open on the Page menu.
The Open Page dialog box appears.

Open Page... [ 2] %]

Look in [ 3 PAGES =« ®merE-

[E] defaultdzn.pag BlonsGe1-75.paa Bl pegeservers.pag
[Eldefaulk1024x768.pag Bl Institution.pag Elrrofessional.pag

[ defaultl 02476308 pag B vI1guotesdl-20.pag [ sbhdaly20 pag
[E]defauktzsx7espag  Eli1gusteszl-40.pag [ sbhdalyz00, pag
default2048x7 6808, pag Ivl1quotes41-60.pag shhticks.pag

[E] defaulta00:600 pag B Ivl1quotesel-75.pag Bl talchain-actives.pag

[E] defaultsnnzsooos.pag ] option option.pag Eltalchain-gainlose, pag
[EIChsg1-15.pag &l pch-daily. pag & Townsend Demo.pag
B s 16-30.pag Bl pch-trades.pag

[ Dhss1-45.paa ElpcgiLi.pag

[E]ohsq46-60.pag Elpeatiz.pag

File name:

j Open |
= Cancel

Files of type: IF\eaIl\ck Page Files
%

Open Page Dialog Box
2. Choose the page you want to open.
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Hint: You can also
toggle between pages
using the plus (+) and
minus (-) keys on your
number keypad.

Note: RealTick saves
all pages to the
TAL/Pages directory,
unless you specify
another location. You
can choose a different
location from the Save
in field.

3. Click Open.
The system displays the page.

View Next or Previous Page

To toggle between different pages, use the Next or Previous Page
feature in RealTick.

o To view the last page you displayed, click Previous Page on
the Page menu.

o To view the next page, click Next Page on the Page menu.

Save a New Page

After you have added data to a page (see chapters 5, 6, and 7), you
can save the page.

1. Click Save As on the Page menu.
The Save Page As dialog box appears.

Save Page As... [2]x]
Savein: | 23 PAGES =l ~ @Eer E-

B default0x0.pag Bl oNs06L-75.pag Bl pegtservers.pag
[E]defaultiozex7es.pag Bl Instibution.pag Elrrofessional.pag

B default1024x7680e.pag [ kl1quotesDl-20.pag &l sbhdailyz0.pag
Bl defaukzsx7espag  Bliv1guotesz]-40.pag Bl sbhdalyz00,pag

& defaultz048x7680e.pag B kl1quotes41-60.pag Elsbhticks.pag

[E=] defaulta0nxs00. pag B vl1quotessl-75.pag Bl talchain-actives.pag
&l defaulta00z6000e.pag [ option option.pag Eltalchain-gainlose pag
[ DNsG1-15. pag Bl pch-daily.pag [l Townsend Dema.pag
B pch-trades.pag

[E]DMsQ31-45. pag ElpegtLl.pag

[ Dhs46-60.paa ElpcgiLz.pag

File name | = save |
0| Saveastype:  [Realick Page Files = Cancel

Zi|

Save Page As Dialog Box
2. Type a name for the page in the File name field.
3. Click Save.

The system saves the page and closes the Save Page As dialog
box.

Save an Existing Page
You can save a page any time you make a change.

o Click Save on the Page menu.

The system saves the page.
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Hint: You can set
RealTick to
automatically open
Page Manager after
you log on. Check the
Show this dialog on
startup field, and
RealTick will open this
dialog box after you log
on.

Drag and Drop a Page
You can drag and drop a page into RealTick.

o Click the page and drop it into RealTick.
The page will open.

Using the Page Manager

The Page Manager feature provides you a way to organize and
manage your pages. It is an alternative to the Page/Open menu
command (which just shows you the page files on your computer’s
hard drive). Whenever a page is opened, RealTick adds it to the
Page Manager, if it is not already present.

Through Page Manager, you can delete, rename, and add pages.
For example, if someone e-mails you a page you would like to add
to RealTick, all you need to do is save it to your disk, open Page
Manager, and click Add Pages. The Page Manager is also useful
in LAN environments where users may want to share pages from a
network drive in addition to each user’s personal pages on his own
machine.

Open the Page Manager Dialog Box
o Click Page Manager on the Page menu.
The Page Manager dialog box appears.

Pages

defaultls0

1] 8
default 024768

Start Page c |
default2043:762 IS
defaultz048:765308
default300-500 fdd Pages...
default300-E000e

< Open

< Delete

ufide

< Hename

fowe Up Move Down |

‘E' ATALVPAGE Shdefault0x0 pag
[ Show thiz dialog on startup

Page Manager Dialog Box
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Note: To add a page
someone sends you in e-
mail, save the page in the
Pages directory.

Look in: | €3 PAGES =l
(4] History
[} Desktop
My Documents
A5 My Computer
=5 3% Floppy (4]
= Local Disk [C:]
O3 TAL
=

Add a New Page

You can add more pages to your RealTick program. Use this

feature if someone sends you a page you want saved to your
RealTick.

1.

Click Page Manager on the Page menu.
The Page Manager dialog box appears.

2. Click Add Pages.
The Select Pages to Add dialog box appears.
Select Pages To Add [ 7] ]

Lookin: [ S5 PAGES [ s s e

[E defaultixn.pag EloMsq6a1-75.pag & peatservers.pag
default1024x763.pag B Institution.pag Professional.pag

[E default1024x76808.pag [ Ivl1quates0l-20.pag [E sbhdaily20.pag
default2048x763.pag B Ivl1guotes21-40.pag sbhdaiky200. pag

&) defaultz048x76808.pag  [EIvI1quctest1-60.pag [& sbhticks.pag
defaultB00XE00,pag B 1vl1quotess1-75.pag talchain-actives. pag
defaultBO0X60008 pag option option.pag talchain-gainlose. pag
[ DS GL-15.pag B pch-daily.pag [E& Townsend Demo.pag
Y [Elonsqie-30.pag B pch-trades.pag

DMSQ31-45.pag B pegtLl. pag

DN5Q46-60.pag BElpeatlz.pag

File hame: I j Open

Fies of type: [Realtick Page Fies =l Cancel
7

Select Pages To Add Dialog Box

3.
4.

Enter the location of the page in the Look in field.

Click the drop-down list and double-click the drive and directory
of the page.

Click the name of the page when it appears in the Select Pages to
Add dialog box.

Click Open.

The Page Manager window appears with the name of the page
added to your list.

To view the page, click the name of the page and click Open.
The system displays the page.

Rename a Page

You can also rename a page without changing any other
information on the page.

1.

Click Page Manager on the Page menu.
The Page Manager dialog box appears.
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2. Click the name of the page you want to rename.
3. Click Rename.
The Rename Page File dialog box appears.

Rename Page File [ %}

01d Title: DELL

New Filename:

Select... |
Hatkey: I_
Fename I HenamaA\Il Cancel |

Rename Page File Dialog Box
4. Type the new name for the page in the New Filename field.
5. Click Rename.
The program renames the page and displays the Page Manager

dialog box.
6. Click OK.
The program saves all changes and closes the Page Manager
dialog box.
4 Delete a Page
The Delete function allows you to remove a page from the Page
. Manager’s list. When you delete a page, you have the option to
Warning: When you delete the page from your drive as well.
delete a page, it is )
permanently removed 1. Click Page Manager on the Page menu.
from your computer - The Page Manager dialog box appears.
not just from RealTick! 2. Click the name of the page you want to delete.

3. Click Delete.
The Remove Page from List dialog box appears.

Remove Page From List

@ Destrop Page Permanently?
Mo | Cancell

Remove Page From List Dialog Box

4. Click Yes to permanently delete the page.
Click No if you just want to remove it from Page Manager.
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Note: Once you create a
hotkey, you must set the

system defaults for hotkeys.

See the Setting System
Defaults section in this
chapter.

Create a Page Hotkey

Assign a page a hotkey for quick access. You can type a letter and
the page will appear. You must set the system defaults for hotkeys.

S

1.

ee Setting System Defaults in this chapter.

Click Page Manager on the Page menu.

The Page Manager dialog box appears.

Click the page you would like to assign a hotkey.
Click Rename.

The Rename Page File dialog box will appear.

Type the letter you would like to use for the hotkey in the Hotkey
field.

Click Rename.

The Page Manager dialog box appears with the hotkey letter next
to the page.

Click OK.
The hotkey is created.

Moving a Page in the Page Manager Dialog Box

You can move a commonly used page up the list of pages in the

Page Manager. As a result, you will not have to scroll through a
list of pages to the page you most commonly use. You can also

move a page down the list.

1.

Page Manager E

Click Page Manager on the Page menu.
The Page Manager dialog box appears.

Pages

defaultx0

default] 024765
Start Page
default2048:765
defaultll 0e
defaultB00-600
default 8006000

Cancel

Add Pages..

< Open

< Delete

i i

< Bename

Mave Up Mave Down |

|C:\TAL\F‘AGE Shdefault2048x7680e. pag

[v Ehow this dislog on startup

Page Manager Dialog Box

2

. Click the page you want to move.
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TAL Mail

3. Click Move Up or Move Down.

4. Continue clicking Move Up or Move Down until the page is in the
location you want.

5. Click OK.

The system saves all changes and closes the Page Manager dialog
box.

TAL Mail is RealTick’s e-mail program that Townsend Analytics,
Ltd. or your broker dealer will use to contact you.

Open TAL Mail
o To open TAL Mail, click Show TAL Mail on the Design
menu.

Your mailbox will appear.

B TAL Maik: Could not connect to pop3.taltrade.com M= E3
File Edit

From [subjece | meceived |

TAL Mail

Changing Your TAL Mail Password

1. Click Change Mail Password on the File menu of the TAL Mail
window.

The TAL Mail: Change Password box will appear.

Type your current password in the Current Password field.
Type your new password in the New Password field.

Type it again in the Re-enter New Password field.

Click OK.

The password is changed.

wohwe
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Add a Sound Alert to TAL Mail

1. Click Sound Alert Properties on the File menu of the TAL Mail
window.

Click the Use Sound when receiving new mail. check box.
Click the ellipse (...) button.

Select a .wav file.

Click Open.

Click Test.

Click OK.

The alarm is set.

Sl AU i

Add a Mail Alert in the Status Bar

RealTick will display a letter icon in your RealTick status bar to
notify you when you receive an e-mail through TAL Mail.

o Select Alert in Status bar on the TAL Mail File menu.
The alert is set.

Open E-mail Message

When you receive a new message, your mailbox will automatically
appear to display the message (only if RealTick is open, and
regardless of any other program you may be using at the time you
receive the message). You can review these messages as often as
you like.
1. In your mailbox, double click the message.

The message will open.

2. After you're finished reading the message, click the Close button
on the Title bar to close the message.

Close TAL Mail
o To close TAL Mail, click the Close button on the Title bar.

Delete E-mail Message
1. In your mailbox, click the message you would like to delete.
2. Click Delete on the Edit menu.

The message is deleted.
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Printing

¥

£

Hint: Best Fit
maintains the
proportions of the
window you are
printing. Shap to
Printer fills the entire
page area, changing
the proportions of the
windows and its
contents.

i
Hint: You can scale a
window to print on one
sheet of paper.

Print E-Mail Message

1. To print an E-mail message, double click the message you would
like to print.

The message will open.
2. Click Print on the File menu.

You can print a page, a window on a page, or a screen shot of the
entire computer screen, including all of RealTick and other open
applications.

RealTick’s Print Screen feature can be used to print the visible
contents of any window in RealTick. In addition to this, many
windows have their own native printing logic, which allows you to
print data that is not currently visible on the screen.

Print the RealTick Page
1. Click Print Screen on the Page menu.
The Print Screen Configuration dialog box appears.

Print Screen Configuration
“window to Print Piinter Scaling
" Windows Desktop " Best Fit

& Snap to Printer Caneel |

' Realtick - Cliert Only

™ Output ta File EHHLI
Fie. | [Chsceentmp
Print Screen Configuration Dialog Box
2. Click RealTick - All from the Window to Print area.
3. Choose your scaling option from the Printer Scaling.
4. Click OK.
RealTick prints the entire page.

 Active Studp

Print RealTick Windows

Print the RealTick windows without having to print the entire
RealTick page. This option will not print the Menu Bar or the
Toolbar.
1. Click Print Screen on the Page menu.

The Print Screen Configuration dialog box appears.
2. Click RealTick - Client Only from the Window to Print area.
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|— Printer Scaling

Y

" Snap to Printer

3. Choose your scaling option from the Printer Scaling area.
4. Click OK.
RealTick prints the windows.

Print One RealTick Window

You can print one of the RealTick windows.

Click the window you want to print.
2. Click Print Screen on the Page menu.
The Print Screen Configuration dialog box appears.
3. Click Active Study from the Window to Print area.
. Choose your scaling option from the Printer Scaling area.
5. Click OK.
RealTick prints the window.

Print the Windows Desktop
You can print your entire RealTick page, plus any other Windows
applications you have open.
1. Click Print Screen on the Page menu.
The Print Screen Configuration dialog box appears.
2. Click Windows Desktop from the Window to Print area.
3. Choose your scaling option from the Printer Scaling area.
4. Click OK.
RealTick prints your Windows desktop.

Save a RealTick Picture as Graphic File
In addition to printing a picture of a RealTick window, you can
save the picture as a bitmap.
1. Click Print Screen on the Page menu.
The Print Screen Configuration dialog box appears.
2. Choose what to print from the Windows to Print area.
3. Choose your scaling option from the Printer Scaling area.
Check the Output to File field.
The program activates the File field.

5. Type the name and location for the bitmap in the File field, or
choose the location by clicking the File button.

6. Click OK on the Print Screen Configuration Dialog box.
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i PrintFile E

Sending
*MICROSOFT CORP
to print spoaler.

Favorites

RealTick prints the window and saves the bitmap picture.

Print a Window

You can print ALL the data in a window by using the Print
Selection option.

1. Click the window you want to print.
2. Click Print on the Page menu.
The standard Windows Print dialog box appears.

[ [2[x]

— Printer

Hame:  [\EXCHANGEN20th_Floor_Development_F Propetties

Status:  Ready

Type  HP Laseuet 4050 Series PS

‘wheres 20t Floor_Development_Printer

Comment I~ Print to file

Pt rang Capi

(el Numberof copies: |1 =]
51 Bages from|0 ff0
Cancel
Print Dialog Box

3. Click Selection from the Print range area.
4. Click OK.
The system prints the data from the RealTick window.

Print All the Windows

You can print all the windows on the RealTick page separately.
The Print All option will print all the data in each window on
separate pages.

o Click Print All on the Page menu.

The program prints all the data for each RealTick window on
separate pages.

Favorites are preconfigured windows saved in RealTick that are
available for quick access. RealTick contains favorites of the most
commonly used windows.
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Using RealTick’s Favorites

RealTick comes with pre-configured favorites for five windows:
Chart, MarketMinder, Stocks, TurboOptions, and Web Browser.

Favarites
Add To Favorites...
Edit Favorites.. .

Market Minder ld * 1 Live Orders

Chart » * 2 Order Details

MarketMakers ¥ #* 3 Open Positions

Stocks ¥ * 4 TAL Chain Symbol List

TurboOptions ¥ #* 5 Chain Display Defaults
3

* 6 TAL Market Guide Snapshat
* 7 Market Statistics
+ & Index Component Chains

‘Web Browser

Pre-Loaded RealTick Favorites
The following table describes each pre-configured RealTick

favorite.
Chart
Moving Avg on Create a Chart displaying moving
Volume and Money averages on volume and the money flow.
Flow

Line Graph of Close | Create an Intraday, Candlestick Chart

with Volume with price tracking and a volume display.

CandleStick with Create an Intraday, Candlestick Chart

MACD and SP with the S & P Index and a MACD
study.

MarketMinder

Live Orders Create a MarketMinder displaying only
live orders.

Order Details Create a MarketMinder displaying live
orders, including the status of the order.

Open Positions Create a MarketMinder displaying only
positions.

TAL Chain Symbol Create a MarketMinder displaying a list

List of all the symbol files available in
RealTick.
Chain Display Create a MarketMinder displaying all of
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Favorite Description

Defaults the NASDAQ percent gainers.
TAL Market Guide Create a MarketMinder displaying 26
Snapshot columns of price, volume, and other

numeric information.

Market Statistics

Create a MarketMinder displaying a list
of all the symbol files available in
RealTick, including the last price
available for the symbol file.

Index Component
Chains

Create a MarketMinder displaying a list
of all the index symbol files available in
RealTick.

MarketMakers

Small MarketMaker | Create a mini MarketMaker.

MultiQuote

MarketIndices Create a MultiQuote with Market Indices.
Stocks

Account Info

Create a Stocks window containing two
OrderMinders, two PositionMinders, and
a Multiquote window displaying live
orders, positions, and account balances.

Research Create a Stocks window displaying a
Daily, Intraday, Market, and Monthly
chart, and News.

TurboOptions

Options Watch List Create a MarketMinder window
displaying detailed information about
options, including strike and bid prices.

Option Chain Create a MarketMinder window

displaying all the option symbol files
available in RealTick.

Web Browser

Zack’s Brokerage
Research Center

Create a Web Browser with Zack’s web
site displaying a company’s profile,
consensus estimates, annual income
statement, and annual balance sheet.
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Favorite Description

Earnings Calendar Create a Web Browser with Zack’s web
site displaying the brokerage research
data for a period other than the current
day, for a future or past date.

Industry Search Create a Web Browser with Zack’s web
site displaying the brokerage’s research
data of a particular industry.

Earnings Surprises Create a Web Browser with Zack’s
information displaying the top surprises
in the market for the current day.
Market Guide Create a Web Browser displaying the
stock reports and ratio reports for a
specific symbol.

TAL TraceRoute This program tests your connectivity
speed. Use when RealTick seems slow.

Favortes.
Add To Favortes. ..
O oo Open a Favorite
Markst Mircder L3
e ; . . .
s 1. Click Favorites on the RealTick menu bar.
Turbaptions » .
I | s kv s e 2. Move your mouse to the favorite you want to open.
e 3. Click the favorite.
[+ st ]
* 1M Tanhots The window appears.

Create a Window Using the Chain Symbol Lists

1. Click TAL Chain Symbol List on the MarketMinder submenu
of the Favorites menu.

The TAL Chain Listing window will appear.

2. Click a symbol list and drag it to a window you would like to
create.

The symbols are displayed in the window.

Using Your Own Favorites

Create, change, and delete your own favorites in RealTick. You
can save a commonly used layout you create as a favorite.

For example, if you often create a MarketMinder window that
displays the 52 week percentage change, the 52 week high, the 52
week low, last price, change last, and volume, you can save the
layout as a favorite. Then the next time you create a
MarketMinder window, you can just click the favorite.
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Add to Favorites

After you create a window, you can set the layout as a favorite.

= B " 1. Click the window you want to save as a favorite.
_ EdiFavoites.. 2. Click Add to Favorites on the Favorites menu.
Chart 3 Th . .
b ave Favorite dial X appears.
Markst Minder . e Save Favorite dialog box appears
Stocks 4 Save Favorite
TurboDptions 3
‘Wwebh Browser » Pleaze zelect a name for this favorite:

Minder 5tandardD efault. b

¥ Save Pasition
[~ Setup After Dpening
[T Use As Default

Save Favorite Dialog Box

3.

Type or choose a name for the favorite in the Please select a name
for this favorite field.

Check Save Position if you want your favorite to appear in the
same place on any page every time you open it. For example, if
you want to see your chart in the lower right hand corner, it will
appear there even if you placed it somewhere else the last time you
had the favorite opened.

Check Setup After Opening if you want the window’s Setup
dialog to appear every time you open your favorite. With this
option, the favorite acts as a template.

This feature is useful with windows that primary view single-
symbols, such as Charts, Tables, and MarketMaker windows.

Check Use As Default if you want this favorite to be used when
you create a new window of this type from the toolbar.

Click OK.
The system saves your favorite.

Change a Favorite
You can change any of the favorites you created.

1.

Click Edit Favorites on the Favorites menu.
The Edit Favorites dialog box appears.
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Edit Favorites E

Wwindow Type

ITahIe j Close:

Favorites

|Eibd

Defalt: |MICF|DSDFT CORP

Open

[ cee |
=
Edit... |
Delete |
T

Clear Default

Edit Favorites Dialog Box

2. Select the window from the Window Type drop-down list.
3. Click the favorite you want to change in the Favorites box.
4. Click Edit.

The Save Favorite dialog box appears.

Save Favorite

MICEOSOFT CORA

Please select a name for this favorite: oK I

=

Cancel

¥ Save Pogition
[~ Setup After Dpening
¥ Use As Default

Save Favorite Dialog Box

5.

10.

11.

Change the name for the favorite in the field labeled Please select
a name for this favorite. You can type a new name or choose an
existing name.

Check Save Position if you want your favorite to appear in the
same place on any page every time you open it. If this option is
not selected, RealTick will use its default window-positioning
logic.

Check Setup After Opening if you want the window’s Setup
dialog to appear every time you open your favorite.

Check Use As Default if you plan to use the window frequently,
regardless of the page you're viewing.

Click OK.
The system saves your favorite and closes the Save As dialog box.

Click Make As Default if you want to set the favorite as a default
for all RealTick pages.

Click OK.

The system saves the favorite and closes the Edit Favorites dialog
box.
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Organize Your Favorites Menu
1. Select Edit Favorites on the Favorites menu.
The Edit Favorites dialog box appears.

Edit Favorites
Window Type
I Market Minder j Close

Favorites
Active Stocks

Open

TAL Chain listing

Edi...
Delete

tove Up

Mave Down

il

Default: I b ake Default

Edit Favorites Dialog Box
2. Select a favorite.
3. Click Move Up or Move Down to put your favorite in order.

Delete a Favorite

You can permanently delete any favorite you created.

1. Click Edit Favorites on the Favorites menu.
The Edit Favorites dialog box appears.

Window Type
ITahIe ﬂ Close

Fawarites

| B Open
Edi...
Delete

Clear Default

Default: IMIEHDSDFT CORP

i

Edit Favorites Dialog Box
2. Select the window from the Window Type list.
3. Click the favorite you want to delete in the Favorites box.
4. Click Delete.
The system deletes the favorite.
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5. Click OK.

The system saves all changes and closes the Edit Favorites dialog
box.

Child -> Popup

RealTick offers a Child -> Popup command that changes a window
to a popup window independent of RealTick. A popup window
can move from page to page and/or outside of RealTick. This
functionality is included with windows Ticker, News, FixedPage
News, MarketMinder, MarketMaker, Time & Sales, MultiQuote,
Order Entry, and Web Browser.

Move a Window Outside of RealTick

o Click Child -> Popup on the window’s function menu.

The window will become independent of RealTick, and the
window’s function menu will disappear.

Move a Window Back to RealTick

o Click Popup -> Child on the window’s function menu. You
can only access the window’s function menu by right-clicking
the window.

The window will return to RealTick.

Linking Windows

When you link windows, you can enter a symbol in one window
and RealTick will update the linked windows with the same
symbol. For example, you might link the MultiQuote window to a
Chart window and a News window. When you enter a symbol in
the MultiQuote window, the Chart window will build a chart for
the symbol, and the News window will show headlines about the
same symbol. The Links option is available in MarketMinder and
MultiQuote.

Link RealTick Windows
1. Click Links on the MultiQuote or MarketMinder menu.

The Select Window to Link dialog box will open, displaying the
list of windows available for linking.
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Select Window to Link [ x|

Window Type: Window Title:
Chart *MICROSOFT CORP oK
Market Minder  *Minder: StandardDefault. brw l_l

Markettakers  Dell Computer Corporation Cancel |

Select Window to Link Dialog Box

2. Click the window(s) you would like to link. To choose multiple
windows with the mouse, hold down the CTRL key.

3. Click OK.
The windows are linked.

Servers

Monitoring Servers

The status bar at the bottom of the RealTick window displays the
time, the default price server, and your user name and domain. It
also contains the status window, which displays the function of a
toolbar button.

NameX& Coimiin Server Connection Defautt Server TiTe
< [BOMINIESEDEMD [GCC Prices: $AUOTESS | [11:22330
Note: See the Set Status Bar

System Defaults

section in this chapter

to learn how to change

a server for all of The server status lights show the status of your server connection.

RealTick. In order from left to right, the lights represent your connections to
the price server (TA_SRYV), the news server, and the order server.
Hold your mouse pointer over a light to see a popup window with
summary information about the relevant server. A green light
indicates a working connection. Yellow indicates a possible
problem. Red means the connection has been lost, and gray means
the service is not in use. Click any server status light to call up the
Server Status Monitor screen.

The Prices Button, which displays the default price server, allows
you to change servers.
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1 Server Status Monitor [

Server Status

Order Cache Ok
MNews FMNEWSE Live -
Prices  $0PTIONS$ Live

Prices  $TA_SFWS Live iz
Prices £3.75.60.150 Live

Meszages:

Server Status Monitor Screen

If you do not see the status bar, check your Set Defaults screen.
The Show Status Bar function may be turned off.

Change the Server for a RealTick Window

With most of the windows in RealTick, you can change the server

¥ they collect their data from. When you change the server from a
LIL RealTick window, it affects only that window.
Hint: On some Setup You can change the server from most of the window’s Setup
windows, the Server Screen.
button is titled Select

Server. 1. Click the Server button on the window’s Setup screen.
The Select Server screen will appear.

2. Select the server.

3. Click OK.

The server is selected.

Load and Search for Symbols

There are several RealTick windows where you can load a symbol
file or search for symbols.

L

Load a Symbol File
Note: Some setup dialog 1. In the Symbol File box, click Select.
boxes will not have the The Load Symbols dialog box will appear.
command Select, but rather
Symbol File or Load.
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Note: Some setup dialog
boxes will not have the
drop-down list Type, but
rather Security.

Security: I <ALL» 4 l

Future Optior
Gowt Bond |

Note: Some setup dialog
boxes will have a
Search drop-down list,
where you can select the
type of pattern you will
be searching.

Search: IF'attem Searnc YI

Futures
Optionz
Symbol Chain

Load Symbols EHE
Look v | 3 PARM = = & ck B

Dov Jones 10 MUT.sIF

Dow Jones Equity REIT DIR.
Dowve Jones Industrial Average
Dow Jones Internst Cammer:
Dow Jones Transportation Ire
Dow Jones Ltility Average DL

| CBOE Gold Index GO, sl

|8 CBOE Internet Index IN.sIf
[ CBOE Mexico Tndes MEX. <IF

8] CBOE Oil Indes 0L 5F

@ CBCE Technology Index TRX.slF
] default. sIf

|l i
Open I
j Cancel |

File name: I

Files of twpe: | Spmbol List Files [*.sF)
i

Load Symbols Dialog Box
2. Click the symbol file you would like to open.
3. Click Open.

The symbol file will open.

Search for Symbols

1. Select the type of security you are searching for in the Type drop
down list. For example, you can search for a stock, future, or
mutual fund.

Type: |<ALL> vI

r|:-. Bond
Forex

Future

Type Drop-Down List
2. Select the exchange from the Exch drop-down list.

Exch: |<ALL> 'I

Exch Drop-Down List
3. Type a symbol pattern in the Pattern field.

Pattern: I ‘

Pattern field

o Ifyou are looking for futures or futures options, enter the
future root preceded by a forward slash (for example, /NG).
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o Ifyou are looking for stock options, enter the stock symbol
(for example, IBM).

o Ifyou are looking for stock symbols, enter the first few letters
of the symbol followed by an asterisk (for example, IB*)

4. Click OK.
The symbols will load.

Symbol Guide

With RealTick’s symbol guide, you can search for an unknown
symbol. You can search by symbol name, company name, or type
of symbol.

Search for Symbols

You can search for a symbol based on numerous criteria. The
more specific your criteria, the fewer the search results.

1. Click Symbol Guide on the Help menu.
The Symbol Guide dialog box appears.

£ Symbol Search

Pattern: II‘ Search Type: |Mame ‘l

- e
$CaLlVOLIND Index Callval
FICH.CH Irternet Commerce [Cx

$llx.CH Irterdctive Week Intemet |l

Fllx INTER@CTIVE WEEK INTERMET 1Dk

$IPEX IMDUSTRIAL SECT EST CASH AMT LI
PRy IMFRLET AL EET RIET ACEET 4

—Search Option:

¥ Upper Case Secuiity Type: |<ALL> 'l
7| Expanid Boots Exchange: |<ALL> v[

—Symbol Search Server

IDefauIt [$0UOTESS) Select. .
Search | Apply I Hide |

Symbol Search Dialog Box

2. Choose the type of search from the drop-down list in the Search
Type field. You can choose from six different search types.

Search Type | Description i
Name Search by name or the partial name of a
company.
Ticker Symbol Search for all symbols that match the pattern
you have typed.
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Commodity Roots | Search for a future based on the product or
commodity name.

Root Search Return all symbols associated with the
specified root. This search type can be used
for futures, options, and symbol chains.

i

E=N

Futures List the futures symbols for the commodity
root you have entered.

Hint: You can change

the server that provides Futures — Night Search for night session futures symbols.

datg to ”"e Symbol 3. Type the full or partial company name, symbol, commodity root,
G‘_"d? window by or future you are searching for in the Pattern field. Check Upper
clicking the Select button Case if you want to search for upper case symbols only.

in the Symbols Search
Server area. For
example, if you would
like to search for an 4
options root, change the ’
server to options.

Note: Use Wildcards to help with the search. See the next section
for further details.

Check Expand Roots if you want to search for both daytime and
nighttime symbols. This field is available only if you choose
Commodity Roots from the Search Type field.

5. Choose the type of security to search for from the Security Type
field. This field is available only if you choose Name or Ticker
Symbol from the Search Type field.

6. Select an Exchange. For example, search for all symbols listed on
the New York Stock Exchange.

7. Click Search.
The system displays a list of search results.

Symbology

This symbology is specific to RealTick. Use these symbols when
performing a symbol search with the Symbol Guide.

Type of Symbol Root |
Index Preceded by $ and followed by (usually,
not always) .X
Chain Index Preceded by $ and followed by .CH
Options Preceded by + or -
Futures Preceded by / and followed by the symbol,

month code, and year.

There are two wildcards you can use to search: * and ?. Use these
wildcards within the root of a symbol. For example, you know the

Chapter 4: Basic Features Page 75



index root is preceded by a $ and followed by the symbol and .X,
so perform a ticker symbol search using $*.X. A long list of
indices will appear. The * searches for any type or number of
characters.

£% Symbol Search

Pattem: |$".>< Search Type: ITicker Symbol 'I

Symbol Search Dialog Box

The ? will search for one particular character. For example, you
know the future root is preceded by / and followed by the symbol,
month code, and the year, so perform a ticker symbol search using
/??1. A list of futures will appear.

27 Symbol Search [X]
Pattem: Ia"”‘l— Search Tvpe: | Ticker Symbol 7

Symbol Search Dialog Box

Month Code for Futures

The following table includes the month codes used in a future root.

While the day session codes are the same for both TAL and
PCQuote hyperfeeds, the syntax for night, aka Globex, symbols is
different. Instead of using a different letter to indicate a Globex
symbol, PCQuote symbology adds a "G" to the end of the day
symbol.

For example, the TAL day symbol for the June 2001 Nasdaq 100
futures is the same as the PCQuote symbol -- /NDM1. When it
comes to the overnight, however, TAL uses /NDI1 while PCQuote

uses /NDM1G.
Service Bureau Hyperfeed
Month Day Globex Day Globex

January F A F F#G
February G B G G#G
March H C H H#G
April J D J J#G

May K E K K#G
June M I M M#G

Page 76 Chapter 4: Basic Features



Service Bureau Hyperfeed

Month Day Globex Day Globex
July N L N N#G
August Q O Q Q#G
September U P U U#G
October A% R v V#G
November X S X X#G
December Z T zZ 7Z#G

Create a RealTick Window with a Symbol in the
Symbol Guide

You can create a window using the symbols in the Symbol Guide.

1. Click and drag a symbol from the Symbol Guide.
The system displays a circle with a diagonal slash.

2. Drag the cursor to the toolbar icon of the window you want to
create.

3. Drop the symbol.
The system creates the window.

Setting System Defaults

System defaults in RealTick affect all the RealTick Windows, or
the behavior of the RealTick framework. You can set your own
system defaults. For example, you can select what page will open
when you first log on to RealTick.

Change Colors for Up Ticks and Down Ticks

Currently, RealTick displays up tick data in green and down tick
data in red. You can change the colors for all the pages and
windows in RealTick by changing the System Defaults setting.

1. Click the Control Menu on the left corner of the RealTick title
bar.
2. Click Set System Defaults.

The Set Defaults dialog box appears.
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Set Defaults

~Change |ndicator P
. <1 | | ¥ Display Fractional Prices as LCD &I
Up tick a Dewn “ij [ o points of carsts Cancel |
i~ General
AN Statn | ey Case Symbols ¥ Dynamic Tile —Ige"'e'S
" Shaw Pags Mansger I Quick BYisw Setup | Mo Captiorss

£+ LoadFirst Page
" Load Fecert Page
" No Default Pags

[ Pag
[ Snap To Page [ Page Hotkeys
[ 5avs Page on Shutdown

r~ Scripting
[ Allow Seripting

[ Allow Order Entry Scripting
¥ Feguie Passird

Set Defaults Dialog Box
3. Click the up or down Up tick arrows to select the up tick color.
The word Up tick changes colors.

4. Click the up or down Down tick arrows to select the down tick
color.

The word Down tick changes colors.
5. Click OK.

The system saves the color change and closes the Set Defaults
dialog box.

Set a Startup Page

You can determine what page RealTick will open after you first

startup the program.

1. Click the Control Menu on the left corner of the RealTick title
bar.

2. Click Set System Defaults.
The Set Defaults dialog box appears.

3. Select the page in the On Startup box. You can choose from four

options.
Option Description
Show Page Click this option if you want the Page
Manager Manager dialog box to appear when you

open RealTick.

On Startu
e Load First Page Click this option to automatically open the

7 & Load Fiist Page first page you have listed in Page Manager
" Load Recent Page when you 10g on to RealTick.
€ Mo Default Page

€ Show Page Manager

Load Recent Click this option if you want the last page
Page you used to appear when you open
RealTick.
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57 ¥ Display Fiastional Piices as LCD
| ™ Mo points of carets

LY

Note: RealTick can
automatically save
your page before you
shutdown.

¥ Save Fage on Shutdown

No Default Page Click this option if you do not want

RealTick to load a saved page when you
start the program.

4. Click OK.

The system saves the startup page setting and closes the Set
Defaults dialog box.

Set Page Hot Keys

When you assign a hotkey to a page, you must set the system
defaults for page hotkeys.

1.

Click Set System Defaults on the Control menu.
The Set Defaults dialog box appears.

Click the Page Hotkeys check box in the Pages box.
Click OK.

The system defaults includes page hotkeys.

Set the Price Display for RealTick

You can choose to display prices as fractions, decimals, or

exponentially.

1. Click the Control Menu on the left corner of the RealTick title
bar.

2. Click Set System Defaults.

The Set Defaults dialog box appears.

3. Check Display Fractional Prices as LCD to reduce fraction
prices to the least common denominator. For example, 4/16™
becomes 1/4™.

4. Check No Points or Carets if you do not want points or carets in
prices. For example, if you choose this option RealTick will
display 7865 instead of 78"65.

5. Click OK.

The system saves the startup page setting, and closes the Set
Defaults dialog box.
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Set Page Defaults

You can set defaults for all RealTick pages. For example, you can
set RealTick to save a page before you exit the program.

1. Click the Control Menu on the left corner of the RealTick title
bar.

2. Click Set System Defaults.
The Set Defaults dialog box appears.

3. Check Snap to page if you want all windows on a RealTick page
to proportionally adjust their size to fit the program window.

4. Check Save Page on Shutdown if you want RealTick to
automatically save all pages before you exit the program.

5. Click OK.

The system saves the page defaults, and closes the Set Defaults
dialog box.

Set General RealTick Options

Enter symbols in upper case regardless of your keyboard setting
and hide the page name from the title bar.

1. Click the Control Menu on the left corner of the RealTick title
bar.

2. Click Set System Defaults.
The Set Defaults dialog box appears.

3. Check Upper Case Symbols if you want all symbols to be in
upper case regardless of how you type them. Do not set this option
if you plan to use symbols in lower case.

4. Check Dynamic Title if you want the name of the current page to
be displayed in the title bar. If this is turned off, the system only
displays the word RealTick in the caption.

5. Check No Captions if you want to remove the names of the
studies from each window. By using this option, you can save
space on your RealTick page.

L

6. Click OK.
Note: You can change
the server that supplies The system saves all changes, and closes the Set Defaults dialog
data to an individual box.
window through the
window’s Setup dialog Set Default Servers

box. It will only affect

that window. Determine what server will supply data to your RealTick program.

This will affect all of RealTick.
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Changing the

1. Click the Control Menu on the left corner of the RealTick title
bar.

2. Click Set System Defaults.

The Set Defaults dialog box appears.
3. Click Servers.

The Select Servers dialog box appears.

Select Server

Available Server Machines:

Service Machine

K

H

TOL0TESE
SNEWSE
$0RDSAVE

$50LSRYS Lancel

BReload
I ate Default

Current Machine in Group:

[62 766145

Aftrbutes of Group:
[LEVELZ.QUDTES

Select Server Dialog Box
4. Click Price from the Service list.

The names of the servers appear in the Available Server
Machines list.

5. Click the machine you want as the default from the Available
Server Machines list.

6. Click Make Default.
The system saves the default.
7. Click OK.
The system closes the Select Server dialog box.

Display of a Window

Change the window font and color to help better display data.
Most windows contain a standard Windows Font and Color dialog
box where you change the display. However, some windows with
more complicated graphical displays have their own color
configuration screens where multiple colors attributes can be
specified at the same time. See Chapter 5 for more information or
visit the online help.

Change the Window Color of a Window

This is the standard procedure for all the windows in RealTick.

1. Click Colors on the window menu.
A standard Windows Color dialog box will appear.
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s B asic colors:

~
Note: A window menu |l i |
appears on the Menu bar . el |
after you have opened a il B |
window from the Design EEEN
menu. For example, click e = e
MultiQuote on the Design

menu, and MultiQuote will Custom colors:

appear on the Menu Bar. T
You can access the Color O rrrrrr
command from this window

menit. Define Custom Colors >3 |

[a]:8 I Cancel |

Color Dialog Box

2. Select the color for the window background.
3. Click OK.
The window background color will change.

Change the Window Font

1. Click Font on the window menu.

A standard Windows Font dialog box will appear.

Font EH
Font ghyle; Size:
IHeguIar 10 0k I
5 ]
Italic 10 Cancel |
(} Palating Linotype Bold 12
Roman Bold Italic 14
Sciipt = 18
Small Fonts 24
(} Symbol LI LI
— Sample
AaBbyyiz
Script:
IWestern LI
Windows Font Dialog Box

2. Choose the font style.
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3. Click OK.
The system updates the font style.
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Chapter 5: Gathering Market Data

TAL Alarms

Note: This window
displays the highs and
lows of intraday, the
current day.

This chapter discusses different windows and tools in RealTick
you can use to gather market data. It will tell you the primary
function of each window and how to use it.

Note: Charts is discussed in Chapter 6. H

TAL Alarms displays data for the current day and/or for the past
52 weeks (year). If it displays data for the past 52 weeks, the data
will end with the day before the current day. It can display the
highs and lows of securities today and/or the high and low of
securities of the past 52 weeks. It can also display securities
within a specified price range, for either the current day and/or for
the past 52 weeks.

You can use TAL Alarms to notify yourself when something
occurs in the market. Much like an alarm clock, you can set
alarms to alert you when a certain stock reaches or drops to a
certain price, or when a certain security’s last price, net change,
bid, offer, high, low, volume, new high, or new low falls below,
falls to, rises to, or rises above a value you specify.

TAL Alarms =]

TAL Alarms Window

The TAL Alarms window features numerous colors. Each color
has a different meaning. This is the default setting:
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Color | Description

White Symbol name, and what is displayed (New High, New
Low) for either intraday or 52 weeks

Red Intraday new low

Green Intraday new high

Yellow 52 week high

Blue 52 week low

Create an Alarm
1. Click TAL Alarms on the Design menu.

The Alarm Setup dialog box appears.

Alarm Setup

Symbal Selection | Filter Parametersl General Settingsl

o

Exche I <ALL» j Type: I Stock. j

" Symbol File

| Select., I

Ok I Cancel |

Alarms Setup Dialog Box
2. Click Symbol Criteria to choose the symbols to monitor.

3. Click the Exch arrow and select an exchange.

4. Click the Type arrow and select a security, or load a Symbol
File.

See Chapter 4 for more information on how to load a symbol
file.

5. Click the Filter Parameters tab.
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Alarm Setup

Symbol Selection  Filker Parameters | General Settings |

r—Filter

[¥ iintraday Hight  Select Color... :'l Min. High Count: 2j

IV Intraday Low Select Color... -l in. Low Count: 2j
[~ 52'Week High  Select Color.. I:ll

[~ 52'wWeek Low  Select Color... -l

[ Minimum Price I D_l?

[ Masimum Price I D_l?

oK I Cancel |

Alarm Setup Dialog Box

6. Select the Intraday High check box to display today’s new
high value.

7. Select the Intraday Low check box to display today’s new
low value.

8. Select the 52 Week High check box to display the new high
value of the past 52 weeks.

9. Select the 52 Week Low check box to display the new low
value of the past 52 weeks.

10. Select the Minimum Price check box to limit the values
displayed on the TAL Alarms window.

This will enable the Minimum Price box to the right.

11. Type the minimum value you want to display in the
Minimum Price box, or use the arrows. The window will
only display the equities that are equal to or higher than the
value you enter.

12. Select the Maximum Price check box to limit the values
displayed on the TAL Alarms window.

This will enable the Maximum Price box to the right.

13. Type the maximum value you want to display in the
Maximum Price box, or use the arrows. The window will
only display the equities that are equal to or lower than the
value you enter.
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14.

15.

16.

Type the minimum value you want to display in the Min High
Count box, or use the arrows. It displays only the equities
that are equal to or higher than the value you enter.

Enter the minimum value you want to display in the Min Low
Count box, or use the arrows. It displays only the equities
that are equal to or lower than the value you enter.

Click the General Settings tab.
The General Settings tab appears.

Alarm Setup

Symbal Selection | Filter Parameters  General S ettings I

Price Server

Idefault

Digplay Options

v Mewest Eritry on Top
| Ore Entry Per Line
v Werhose Mode

oK | Cancel |

Alarm Setup Dialog Box

17.

18.

19.

20.

Select the Newest Entry on Top check box to display the
values for the newest data on the first line on the top of the
TAL Alarms window. If you do not choose this option, the
system displays the newest data on the bottom of the window.

Select the One Entry Per Line check box to display the
values for each symbol on a separate line. If you do not
choose this option, the system displays two symbols per line.

Select the Verbose Mode check box to display the filter data
you choose from the Filter tab. It will display words like
“New High for,” or “New Low for,” before each entry. If you
do not choose this option, the system displays only the symbol
name and the color-coded price.

Click OK.

The system closes the Alarm Setup dialog box and displays
the TAL Alarms window.
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Add a Sound Alert to an Alarm

Use a sound alert to notify yourself when something occurs in the
market.

1. Click Setup on the Alarms menu.
2. Click the Sounds tab on the Alarm Setup dialog box.
The Sounds tab will appear.

Alarm Setup [ %]
Symbol Selacl\unl Filter Paramelelsl General Seftings  Sounds |

V' Use Sound Alert

| I [E] Tet]

Ok | Cancel | Help

Alarm Setup Dialog Box
3. Click the Use Sound Alert check box.

4. Click the ellipse button (...).
The Select Sound File dialog box will appear.

Select Sound File 7]
Lok i I@ Sounds j - ﬁ( -

File narne: | Open I
Files of twpe: IWAV Files [F.wav) j Cancel |

Select Sound File Dialog Box
5. Select the .wav file.

6. Click Open.

The .wav file path will appear in the field.
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7. Click the Test button to test the sound of the alarm.
8. Click OK.

The alarm is set.

TAL Alerts

Use TAL Alerts to create an alarm. You can access TAL Alerts
from the Alarms menu, Page menu, and from MarketMinder.

i TAL Alerts HIE K
Deescription | Status | Acknowledged | Time | Lcknowledae |

MSFT : Last Price Fallz To 68
MSFT : Last Prce Rises To 6.9 ucliloile |
[elete |
Delete &l |

Cloze |

TAL Alerts Window

Open TAL Alerts

o Toopen TAL Alerts, click Display Alerts on the Page menu.
The TAL Alerts window will open.

Create an Alert

1. Ifyou have a TAL Alarms window open, choose Display
Alerts on the Alarms menu. If you do not have a TAL
Alarms window open, choose Display Alerts on the Page
menu.

The TAL Alerts window will open.
2. Click Configure.
The TAL Alerts Configuration dialog box will open.
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Note: See Chapter 4
for more information
concerning how to
load a symbol file.

—Spmbolg——————— [~ Alerts for Selected Symbol—————— =
| A [Cast Frice =] [FalsBelow <] | = =
LddiEhEngel ﬂl
Apply Default I
Defete
[eletes]
Delete I Delete All I i~ Play Sound on Alert
% v Sound |(Beepl - M
i~ Generate Upper and Lower Aler i Alerts Dizplay
% Upper Range: + | 521 % | | [ ShowAllalers
&l L B Iaﬁ_:l 5 v Show Acknowledged Alerts
Apply to Selected Symbals | - Price Server
Iv' Link Upper and Lower Ranges Idelault Select Server...

TAL Alerts Configuration Dialog Box

3.

4.

Type the symbol you want to monitor in the Symbols field or
load a SLF File.

Click Add.
The symbol will add to the Symbols list.

Select the Link Upper and Lower Ranges check box to link
the values in the Upper and Lower Range fields.

Select the Upper Range check box to limit the value ranges to
their percentage points.

This will enable the Upper Range box to the right.

Type the upper range value in the Upper Range box, or use
the arrows. The system notifies you when the symbol rises
within the percentage of the current value. For example, if
you enter 2 in the Upper Range box, the system will notify
you when the symbol reaches two points more than the current
value.

Select the Lower Range check box to limit the value ranges to
their percentage points.

This will enable the Lower Range box to the right.

Type the lower range value in the Lower Range box, or use
the arrows. The system notifies you when the symbol falls
within the percentage of the current value. For example, if
you enter three in the Lower Range box, the system will
notify you when the symbol falls three points under the
current value.
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10.

11.

12.

13.

14.

15.
16.

Click Apply to Selected Symbols. The system applies the
ranges you entered in the Upper Range and Lower Range
fields, and lists the configuration in the Alerts for Selected
Symbol field.

Choose the value for the alert from the first drop-down list
available in the Alerts for Selected Symbol box. You can
place alerts on the Last Price, Net Change, Bid, Offer, High,
or Low values of a symbol. For example, if you want to
monitor a bid for a particular symbol, choose Bid.

Choose the action for the alert from the second drop-down list
available in the Alerts for Selected Symbol box. You can
place an alert when a value falls below, falls to, rises above, or
rises to a specific amount. For example, if you want to
monitor a symbol to see if it falls to a specific amount, choose
Falls To.

Type the amount that will start the alert in the numeric field
available in the Alerts for Selected Symbol box.

Click Add/Change.

The system lists the alert configuration in the Alerts for
Selected Symbol field.

Select the Sound check box to sound an alarm.

Choose the sound from the drop-down list available in the
Sound field.

Note: Test the sound by clicking Test Sound.

17.

18.

19.

20.

Select the Show all Alerts check box to display all the alerts
you configured on the TAL Alerts window.

Select the Show Acknowledged Alerts check box to display
only the alerts you turned off.

Click OK.
The system redisplays the TAL Alerts window.
Click Close.

The alert is set.
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Delete an Alert

1. Ifyou have a TAL Alarms window open, choose Display
Alerts on the Alarms menu. If you do not have a TAL
Alarms window open, choose Display Alerts on the Page
menu.

The system displays the TAL Alerts dialog box.
2. Click the alert you want to delete from the list of alerts.
3. Click Delete button.
4. Click Close.

The system deletes the alert.

Turn Off a Beeping Alarm

When an alarm sounds, the system displays the TAL Alerts
window. Ifyou do not see the TAL Alerts window, you can open
it.

1. If you do not have a TAL Alarms window opened, choose
Display Alerts from the Page menu.

The TAL Alarms window opens.
2. Click Display Alerts on the Alarms menu.
The TAL Alerts dialog box opens.
3. Click the alert that contains a No in the Acknowledged field.
4. Click Acknowledge.
The system stops the alarm.
5. Click Close.

The window closes.

Drag and drop a symbol from Tal Alerts
1. Click a symbol in the TAL Alerts window.
2. Drag and drop the symbol into a MarketMinder, MultiQuote,

News, MarketMaker, TurboOptions, Order Book, Chart, or
Enlist window.
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i TAL Alerts [_ o]

Description Status Acknowledged Tirne:

Acknowledge

MSFT : Last Price Fises Ta 5387 [ Eicnoniedoe ]

Delste
Delste Al

Configure

Intraday (Lef)y MSFT-MICROSOFT CORP (15-Min) Bar
213 214

63

623

I

I

I

I i !
619 ! | III
11+‘{I II} iI I II

I

!
i
I IIIi+r+
H™
i
i
i
a0 i
i

14:00 10:00 1200 1400 000 1200 14:00 1000 1200
1

TAL Alerts Drag & Drop
The symbol displays.

Corporate Actions

Use Corporate Actions to track stock activity, such as dividends,
stock splits, and initial public offerings. The Corporate Actions
window displays the symbol, the date of the action, and the
description of the action.

C Corporate Actions !E B
[Smbol Toate — [wob0

FITE 06/28/2000 Dividend set to 0,27,

FITE 07/17/2000 Split with Fackor 0666667,

FITE 09/27i2000 Dividend set to 0,18,

FITE 1212712000 Dividend set to 0.18.

FITE 03/28/2001 Dividend set to 0.2,

Corporate Actions Window
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Note: There are three
different dates you can
choose: Today, All
available dates, or From
and to. The Today
option will search the
current day. The All
available dates option
will search from today
back through the
system’s memory, and
the From and to option
will search a specified
time period.

Perform a Corporate Actions Search
1. Click Corporate Actions on the Design menu.

The Corporate Actions Setup dialog box appears.

Corporate Actions Setup

Symbol: IFITB Type of Action: I FEARRS j Search I
v Upper Case Close |

Select Date
’7 " Today (s From|4x’24.n’2DD1 to|4a’24a’2001

Al available dates
IHead}l. Server [default] |

Corporate Actions Setup Dialog box

2. Type a symbol in the Symbol field.
3. Click a Type of Action you would like to search.

4. In the Select Dates box on the Corporate Actions Setup
dialog box, click the button for the appropriate date criteria.

5. Ifyou select From and to, type the time period you would like
the system to search. Be sure to use the proper format
MM/DD/YYYY.

6. Click Search.
The server will search for the action.

o Ifthe server does not contain a record of any actions matching
your search parameters, you will see the message, “No
matching records found. Ready.”

o Ifyour search found information, click Close to close the
Corporate Actions Setup dialog box and view the
information.

Fixed Page News

The Fixed Page News window offers news stories, such as the
most active stocks, gainers and losers, and the historical news
headlines from the News Server's database with the current story in
the story window.

The headline panel of a Fixed Page News window contains a
nested series of folder and paper icons with various news sources,
news subjects, and actual fixed-page news stories called a headline
tree. The structure and content of the headline tree is defined
according to the standard stories distributed by your news sources.
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RealTick - {Untitled) =13

Page Design Fixed Page News Favorites  Window  Help
® 1| | 29 | | o 5] | s < | | | &
L RSE==]

NEWS$ - Fixed Page News
= SNEWSS
HP= Stock Alerts
= New York Stock Exchange
NYSE Gainers
NYSE Losers
NYSE Most Actives
NYSE 52 Week Highs
NYSE 52 Week Lows
NYSE High Alerts
NYSE Low Alerts
NYSE Volume Alerts
L] NASDAQ Stock Exchange
L] Platt’s News

Dooopoooo

[ il [eXeYe Prices: $QUOTES$ |

Fixed Page News Window

View a Story
1. Click Fixed Paged News on the RealTick Design menu.

The Fixed Paged News window appears.

2. Open the folders in the headline tree by double-clicking until
you reach the lowest level.

Actual stories will be displayed with page icons instead of
folder icons.

3. Double-click the story headline or the page icon.

The story will replace the headline tree in the window.

Search for a News Story

You cannot search the whole heading structure at one time. Before
searching, you must choose a news source in the headline tree.

The Find Headline command will then search the individual stories
available from this source.

1. Choose the news source you wish to search (one of the second
level headings).

2. Click Find Headline on the Fixed Page News menu.
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Find Page in $NEWS$ - Fired ... EJ

[ Match Case

Eind | Close |

Find Page in $NEWS$ - fixed Dialog Box
3. Type the search keyword in the Find Headline dialog box.

4. Click Match Case if you would like the search to be case-
sensitive.

5. Click Find.

Every headline containing the keyword will be displayed in
the headline tree.

6. Click the Close button to close the Find Headline dialog box.
Copy News Data for Another Application
o Click Copy Story on the News menu.

The story is copied to the clipboard.

Change the View of the Fixed Page News Window

Use these commands on the Fixed Page News menu to change the
Fixed Page News window display.

Option Description

Maximize Story Window Enlarge a story

Split Window when the Change the screen into a split
Maximize Story Window is not | window

selected

Go Back View a previous story
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Forex

The Forex command gathers and displays detailed information
about foreign exchange rates. You can choose the currencies to
track and the fields to display, such as Bid, Ask, and Symbol.

P 5GD UsD 8
Last | High [ Low | Last | High | Low [ Last | High [ Low | _
dPY 14722 14705 71.4604 00875 00072 00081
5GD | G784 GROY E7.64 5856 5937 5970
USD | 11424 11483 11350 16783 1.6843 1.6725

RN | |
Forex Window

When a symbol is not available for the reverse exchange rate,
RealTick calculates the value and inserts the original symbol
preceded by a caret ("\").

Forex information is displayed in primary and secondary columns.
Each row represents one currency. Each primary column also
represents one currency.

Within each primary column are secondary columns, representing
different information fields (Ask, Bid, Close, High, Low, Open,
Settle, and/or Symbol). Each cell in the Forex table contains
exchange rate information corresponding to the currencies in the
row and primary column, for the information field in the secondary
column.

Create a Forex Window
1. Click Forex on the RealTick Design menu.

The Currency Menu dialog box will appear.
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Currency Menu

r~ Select Columns:

Awailable Currencies: Selected Cunencies:

Ok I Cancel |

Currency Menu Dialog Box

2. Accept or remove the currencies in the Selected Currencies
field.

3. Click OK.

A Forex window with all available currencies will appear.
Each currency pair will display only one column, Last (the
most recent price).

4. Click Setup Fields on the Forex menu.
The Setup Forex dialog box will appear.

Setup Forex

— Select Columns:

Available Fields: Selected Fields:

B
N (k]
-

oK I Cancel

Setup Forex Dialog Box
5. Choose the secondary columns.

6. Click OK.
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The Forex window appears with the currency rates.

Using Currencies
Convert a currency and monitor another currency you are using to

trade.

Add a Currency

1. Click Setup Currencies on the Forex menu.

The system displays the Currency Menu dialog box.

Currency Menu
— Select Colurmns:
Available Currencies: Selected Currencies:
GEP
HED
1] 3 I Cancel |

Currency Menu Dialog Box

2. Click the currency from the Available Currencies field you
want to add.

3. Click the add (>) button.

The system moves the name of the currency to the Selected
Currencies field.

4. Click OK.

The system updates the Forex window.

Move Around in Forex

The following table describes how to navigate a Forex window.

To Then

Scroll through the Move your mouse to the

primary column right or left of a table
heading, depending the
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To Then
direction you would like to
move, and click.

Scroll through the Click the appropriate side of

secondary column a secondary title until the
desired column position is
reached.

Scroll through fields Hold down the CTRL key

and click the appropriate side
of the secondary column.

Indications

The Indications server handles a FIX-type message called
Indication of Interest. These messages enable institutions to notify
each other when they are considering placing a large order. Some
larger institutions may want to notify other institutions when they
are going to buy or sell a large quantity of stock before they place
the order. The Indications window requires special permissions
from the industry sending the message. Townsend Analytics, Ltd.
cannot give permissions for the Indications option without the
consent of participating industries.

The RealTick application contains an Indications Client window.
This window enables users to view and search for indication
messages sent to their institution.

Descripbon

e t SRS =
o o521 froor 2

ks Frica o]

= | i

101 Client Window

Create an Indications Window
1. Click Indications on the Design menu.

The system displays the IOI Setup dialog box.
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Filters | Display Dpt\onsl Columnsl

Dats  |5/15/2001 [V Time

[ Show expired 101's ako _E_Egom Time
Hpen
Iv! IEUPS | only .
................ (« IED Minutes Back.
¥ B |
—End Time
' Mow
o |1E'DD [h:mm]

Cancel

10! Setup Dialog Box

2.

Enter the date for the indications in the Date field. You can
enter any past date.

Check the Time option button.
The system activates the Time frame.

Click either the Open option button or the Minutes Back
option button in the Begin Time field.

If you choose Open, the system displays all the information
from the opening of the specific date.

If you choose Minutes Back, the system activates the numeric
field to the right. You can enter when to start viewing data.

Click either the Now option button or the hh:mm option
button in the End Time field.

If you choose Now, the system displays all the information to
the current time.

If you choose hh:mm, the system activates the numeric field
to the right. You can enter when to stop viewing data.

To view expired IOI's, check the Show expired IOI’s also
option button.

To view buy or sell IOI's, check the Only option button.
The system activates the drop-down list field to the left.
Choose Buys or Sells from the drop-down list.

To view by symbol, check the Symbol option button.
The system activates the text field to the right.
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10. Type the name of the symbol in the text field.
11. Click OK.

The system closes the dialog box and redisplays the 101
Client window.

View Details of a Specific Indication

You can view the details of any indication listed on the IOI Client
window.

1. Right-click an indication you want further details about in the
101 Client window.

The Indications menu will appear.
2. Click Details for I0I.

The system displays the dialog box with Indication of
Interest Details.

Changing the Display of Indications

Change the Color of Indications
1. Click Setup on the Indications menu.

The system displays the IOI Setup dialog box.
2. Click the Display Options tab.
The system displays the Display Options dialog box.

Fiters ~ Display Options | Columnsl
[v Color Buys Select Color.. -I
|v Calor Sells Select Color.. -l
¥ Color Expied  Select Color.. -l
Background Select Calar.. 1 |

Font... |

Cancel |

10l Display Options Tab

3. Click Color Buys, Color Sells, or Color Expired to change
the color of the buy, sell, or expired information, respectively.
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4. Click the Select Color button.
A standard Windows Color dialog box appears.
5. Select a color.
6. Click OK.
The system returns to the Display Options dialog box.
7. Click OK.
The system updates the IOl window.

Add Columns to the IOl Client Window

You can view additional information about each indication by
adding columns to the IOl Client window.

1. Click Setup on the Indications menu.

The system displays the IOI Setup dialog box.
2. Click the Columns tab.

The system displays the Columns tab.

101 Setup

Filters I Display Options ~ Columns I

WD ate P
vl Time

[w]D escription
(w5 tatuz
o
[15ymbal
[1Price

[Wal

[1Buy Sell Type
101 Fram 10
101 Ta Il LI

Ok I Cancel |

101 Setup Dialog Box

3. Check the option buttons of each column you want to add to
the window.

4. Click OK.
The system updates the IOI window.
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MarketMaker

The MarketMaker window displays each market maker’s bid and
ask price, either NASDAQ or regional (OTC). It sorts and color-
codes each price to indicate each price level according to their
placement in the inside market.

MultiQuote
RealTick - {Untitled) [_1a]x]
Page Design MarketMaker Eavorites Window Help
% |1 | B | 5 o ) | o |0 8 a9 |
## Microsoft Corporation
7230 T +173 100 Ot 12:38
Range Bar || 510 1 71230 Ask 72.33 Vol 17321500
# Bid 2 # Ask 3 Spread 03
Market Marre| Bidl | Mame  Ask |
Montage Tierl 7230 Tier]  72.33 Ticker
Tier2 72.24 Tier2 7235
Tier3 72.28 Tier 3 7236
| Mame| Bid | | MName
& ISLAND 7230 5] AGIS
(8] SLKC 72.30 0] LEHM
9] ISLD 72.30 0] SBSH
0 ISLAND 72.29 6] EBEST
Color Cod o INCA 72.29 0 ISLAND
olorbofe-—do SLAND 7228 s ISLD
0] PRELUS
Wolume  Frice Ciop Frice: Yol Type Order Optiars Order Entry
woo0 = 2 Elwar F R = [P =] | O Bioter
Route Expiration Account Type  Fieserve A [ Shart I Er e
TALX x| |Day > IMargm ~| I |00 _1::[ I Pref =
BuyMSFT | SelMSFT | CancelAiMsFT | | [ Condiona Order
MarketMaker Window

¥

£

Hint: To create a new
MarketMaker, drag
and drop a symbol into
the MarketMaker
window.

The top panel contains a MultiQuote window showing
fundamental data on the stock being tracked. The middle panel is
a Range Bar showing the relative sizes of the bid/ask ranges. The
side panel contains the ticker, showing the trade prices for the
stock being tracked. The bottom panel displays an abbreviated
Order Entry window to allow quick and easy trading access.

Create a MarketMaker Window
1. Click MarketMakers on the RealTick Design menu.

The system displays the MarketMakers/Regional Setup
dialog box.
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Market Maker / Regional Setup

Data Selection I lser Interface 5 ettings |

— Data Propertie Fiange B ar Properties
Syrmbol: I--1Ei FT © Market Makers Size Tiers according to:
" # Parlicipants

| Upper Case Symbals  { Regional
{* Bid/Difer Size

Manitar: I s Auto-Detect :
I Show orily I o hiers

— Server.

Quate Server: IDefauIt QUOTES fesadeaaion
Lovel 2 Server: | Default LEVELD Decimal Quates: |50 =

Select Servers... | Fractional Quotes: |1 #32 _I;

Ok I Cancel |

Market Maker / Regional Setup Dialog Box

2. Type a symbol in the Symbol field.
3. Select Market Makers, Regional, or Auto-Detect.

Data Properties Description

Market Makers Receive data from all market
makers.

Regional Receive regional bid/ask data
only.

Auto-Detect Determines whether to choose a

MarketMaker display with
NASDAQ data or a display of the
regional exchanges, based on the
symbol you enter.

4. Enter an exchange to monitor in the Monitor field. You can
highlight a specific broker in a MarketMaker window.

5. Ifyou want the width of the range bar according to the number
of participants, click the # Participants option button.

6. If you want the width of the range bar according to the size of
the bid, click the Bid/Offer Size option button.

7. Click the Show only tiers checkbox and enter the number of
tiers you want to view in the Show only tiers field.

8. Click the Tier aggregation option button.

The system activates the Tier aggregation frame.
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Note: When the
Show Orders in
Level 2 check box
is selected, your
live order will
appear in the

T rvnl D saninnl Ao

9. Change the aggregation size in the Decimal Quotes and
Fractional Quotes spin boxes.

10. Click the User Interface Settings tab.

The system displays the User Interface Settings tab.

Market Maker / Regional Setup
Data Selectiion  User Interface Settings I
— Columnz _t\o Dizplay — Ticker Properties
i~ ] I Direction [ Time | Seconds [~ Mew Line On Top
[ Best Bid/Offer Count [ Bid#4sk Size [ Bup/Sell Coloring
[~ TotalVolume [Fegional:) | Quote Source [ Show liregular Trades
—Miscellaneous Settings — Sweep
[ Show Orders In Level 2 ¥ Show Yolume inLots | | [ Allow Montage Swesp
[ Exclude Preferenced I Sart Tiers by Size ¥ | Found Sizeita Hundreds
[ Inside Market Double-Click. W Exclude Clozed [Sethngs apply to all windoves)
—Sound
[ Alert on Updates I [Beep] j Test |
oK I Cancel |

MarketMaker / Regional Setup Dialog Box

11. Check the names of the columns you want on the
MarketMaker window in the Columns to Display field.

12. Check any additional settings you want to add from the
Miscellaneous Settings field.

Show Orders in Level 2

Miscellaneous Settings Description

Display your live orders in the Level
2 panel as My Order.

Exclude Preferenced

Exclude all preferenced Market
Makers.

Inside Market Double-Click

Double-click inside the
MarketMaker window to access
OES.

Show Volume in Lots

Display the bid/ask sizes in lots.

Sort Tiers by Size

Sort bids and asks with the same
price by volume, with the largest
bids and asks at each price level at
the top.
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Set Route from ECN ID Double-click a quote in the Level 2
panel and the route will display in
the Route field.

Exclude Closed Exclude closed quotes.

13. Choose the properties for the ticker from the Ticker
Properties field.

Ticker Properties Description

New Line on Top Display the latest tick on the top of
the Ticker as opposed to the bottom.

Buy/Sell Coloring Use RealTick’s color-coding for the
prices.
Show Irregular Trades View irregular trades.
14. Click OK.

The system displays your MarketMaker window.

Set an Alarm for Updates
You can have the MarketMakers window alert you when the quote
data changes for a stock.

o  Click the Alert on Updates option on the MarketMaker
menu.
The system displays a check mark next to the option. When
the quote data changes, the system will sound an alarm.

Configuring Quote Sources

You can include or exclude ECNs and Market Makers to focus on
who is influencing the price movement, or as part of your trading
preference.

View Data from a Single Source

Remove the ECN books to help reduce the amount of data you are
receiving.

1. Click Quote Sources on the MarketMaker menu.

The system displays the Quote Sources to Display dialog
box.
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Quote Sources to Display

Market Maker Data————— - NASDAD Stock Quotes——
oK
" Show Al Quote Sources % Show &l -
% Show Selected Sources Onle " ECMs Only Cancel |
Quote Sources: " Exclude ECHs

O Cusom | Goee |

— Regional Quate Sources——

RED| Baook
TaL Match Exchange Al

Select Exchanges. .. |

Quote Sources to Display Dialog Box

2. Click the Show Selected Sources Only option button.
3. Choose a source from the Quote Source list.
4. Click OK.

The system updates the MarketMaker window.

View Data from all Sources
View all the markets.

1. Click Quote Sources on the MarketMaker menu.

The system displays the Quote Sources to Display dialog
box.

2. Click the Show All Quote Sources option button.
3. Click OK.
The system updates the MarketMaker window.

View NASDAQ Stock Quotes from all Sources
1. Click Quote Sources on the MarketMaker menu.

The system displays the Quote Sources to Display dialog
box.

2. Click the Show All option button under the NASDAQ Stock
Quotes frame.

3. Click OK.
The system updates the MarketMaker window.

Page 108

Chapter 5: Gathering Market Data



View NASDAQ Stock Quotes from ECNs only

Remove Nasdaq quote sources and view ECN data during pre and
post market.

1.

Click Quote Sources on the MarketMaker menu.

The system displays the Quote Sources to Display dialog
box.

Click the ECNs Only option button under the NASDAQ
Stock Quotes frame.

Click OK.
The system updates the MarketMaker window.

View NASDAQ Stock Quotes from all Sources
except ECNs

Exclude ECNs if you would like to view just the market
participants who are influencing the price movement.

1.

Click Quote Sources on the MarketMaker menu.

The system displays the Quote Sources to Display dialog
box.

Click the Exclude ECNs option button under the NASDAQ
Stock Quotes frame.

Click OK.
The system updates the MarketMaker window.

View Data from a Single Exchange

1.

Click Quote Sources on the MarketMaker menu.

The system displays the Quote Sources to Display dialog
box.

Click the Select Exchanges button.

The system displays the Select Regional Exchanges dialog
box.
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Select Regional Exchanges

" Show Composite D ata
(& Show Selected Exchange Data Only: Ok I

ASE[a] American Stock Exchange | a

BSE[b] Boston Stock Exchange Cancel |
CIM[c] Cincinatti Stock Exchange

CSE[m] Chicago Stock Exchange

M'v'S[n] Mew York Stock Exchange

IMS[o] Inetinet

PSE[p] Pacific Stock Exchange

MAS[q) M ational Assn. of Security DBLI

Select Regional Exchanges Dialog Box
3. Click the Show Selected Exchange Data Only option button.

4. Click the name of the exchange from the Exchange list.
5. Click the OK button.

The system redisplays the Quote Sources to Display dialog
box.

6. Click OK.

The system updates the MarketMaker window.

View Data from all Exchanges

1. Click Quote Sources from the MarketMaker menu.

The system displays the Quote Sources to Display dialog
box.

2. Click the Select Exchanges button.

The system displays the Select Regional Exchanges dialog
box.

3. Click the Show Composite Data option button.
4. Click the OK button.

The system redisplays the Quote Sources to Display dialog
box.

5. Click OK.

The system updates the MarketMaker window.

Include/Exclude a Market Maker

1. Click Quote Sources on the MarketMaker menu.

The Quote Sources to Display box will appear.
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2. Click Custom.
The Select button will activate.
3. Click Select.
The Include/Exclude MarketMakers dialog box will appear.

Include/Exclude Market Makers (%]

— barket Makers to Include/Exclude ——

e |
Delete | Cancel |

Delete Al |

" Inchude anly these Market Makers
* Exclude these Market Makers

Include/Exclude Market Makers Dialog Box

4. To include only certain Market Makers, click Include only
these Market Makers.

5. To exclude certain Market Makers, click Exclude these
Market Makers.

6. Type the Market Makers you want to include or exclude in the
Market Makers to Include/Exclude box.

7. Click Add.
8. Click OK.

The system includes or excludes the Market Makers.

Changing the Display of a MarketMaker

Adding and Removing Panels

Add or remove different panels to include or exclude market
information. Just click any of the following options on the
MarketMaker menu to include or exclude the information
described in the table below.

Description

MultiQuote Add or remove the MultiQuote
panel where you can enter a new
symbol.

Chapter 5: Gathering Market Data Page 111



Option Description

Range Bar Add or remove the Range Bar,
which displays the sizes of the
Bid/Ask ranges.

Market Montage | Add or remove the Market Montage,
which displays the total bids, asks,
and sizes of the trades.

Order Entry Add or remove the Order Entry
Screen panel where you can place a trade.
Ticker Add or remove the Ticker panel,

which shows the price/sizes
associated with the symbol you have
chosen.

Change the Color for ECNs
1. Click Display Options on the MarketMaker menu.

The system displays the Display Options dialog box.

Font
’7 i = | |Regular 'I 10 =|| TestColor.. [N ‘ |LI
Cancel I
— Miscellaneous Calor ECM Option:
(%" Use Default Color
Set Excluded Color...
—I " Use Separate Color
Set ECM Color... " Inwert Diefault Color
[ Link ECH and Book Quote Colars
Price Tier Calarg—————————————————————— Add New Tier... I
I - Set Tier Color...
Ter &I Delete Current Tier I
— Sampl
| Mame| Bidfask | Time|
8] ECN 99 12:10
0] AAAS g81/2 1211
o] BEBB 98 12:08
0] EEEE 45 12:08

Display Options Dialog Box

2. Click the Use Separate Color option button available in the
ECN Options frame.

This will enable the Set ECN Color button.

3. Click the Set ECN Color button in the Miscellaneous Colors
frame.

The system displays the standard Windows Color dialog box.
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4. Click the color.
5. Click OK.

The system closes the Color dialog box. You can view the
new color of the ECNs in the Sample frame in the Display
Options dialog box. The system only changes the color of the
text, not the row.

6. Click OK.
The system updates the MarketMaker window.

Add a Price Tier
Add a price tier to view the depth of the market.

1. Click Display Options on the MarketMaker menu.
The system displays the Display Options dialog box.

2. Click the Add New Tier button available in the Price Tier
Colors frame.

The system adds the name of the new tier in the Price Tier
Colors frame. The system also displays the standard
Windows Color dialog box.

3. Click a color.
4. Click the OK button.

The system closes the Color dialog box. You can view the
new tier in the Sample frame in the Display Options dialog
box.

5. Click OK.
The system updates the MarketMaker window.

Delete a Price Tier
1. Click Display Options on the MarketMaker menu.
The system displays the Display Options dialog box.

2. Choose the tier you want to delete from the drop-down list
available in the Price Tier Colors field.

3. Click the Delete Current Tier button available in the Price
Tier Colors frame.
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The system removes the name of the tier from the Price Tier
Colors frame. The system also removes the name of the tier
from the Sample frame.

4. Click OK.
The system updates the MarketMaker window.

Change the Color of a Price Tier
1. Click Display Options on the MarketMaker menu.
The system displays the Display Options dialog box.

2. Choose the tier you want to change from the drop-down list
available in the Price Tier Colors field.

3. Click the Set Tier Color button.

The system displays the standard Windows Color dialog box.
4. Click the color.
5. Click the OK button.

The system closes the Color dialog box. You can view the
new color of the tier in the Sample frame in the Display
Options dialog box.

6. Click OK.
The system updates the MarketMaker window.

MarketMinder

There are several different types of MarketMinders:
StandardMinder, PositionMinder, OrderMinder, BasketMinder,
a and ChainMinder. See chapter 7 for more information concerning
a BasketMinder and chapter 8 for more information concerning a
Note: See chapter 7 for ~ PositionMinder.

information concerning  The StandardMinder displays any symbol's numeric or price data

OrderMinder, in a table. You can choose to display many different data fields,

BasketMinder. and including Last Price, Dir. Last, Net Change, and Total Volume.

trading with The OrderMinder displays your live, completed, canceled or

MarketMinder. See deleted, and completed managed orders for the current trading day.
You can also sell from the MarketMinder. For more information

chapter 8 for

. P f . concerning MarketMinder and trading, please see chapter 7.

information concerning

PositionMinder. The ChainMinder displays symbol lists.
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i
Hint: You can also
load symbols or
search for symbols.
See chapter 4 for
information
concerning loading
and searching for
symbols.

tandardDefau

bvw
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ATHM 3.89 4 +02 3564400
CMGI 250 4 -03 3292600
C5C0 16.26 4 -1.07 82868600
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YHOO 18.01 4 +.05 10260000

StandardMinder Window

Create a Standard MarketMinder
1. Click MarketMinder on the RealTick Design menu.

The system displays the Minder Setup dialog box.

Minder Setup
Minder Type
' Standard (" Chain
(" Paogitions (" Baskets
" Orders

Symbol Chain

) oK
[Eraim TpEe: ISymhoI Chain 'l —I
Bt I SEssian! IAII j ﬂl

Spmbaols | Drdersl Miscellaneousl

= Selected S_l,lmbols — Symbol File
I Select... |
Delete I — Load Symbols From Server
Eleal
Move Up Security: |<ALL> j e sEir) IAII j
Move On Patterr: I MI
v Upper Case Symbols [ Append Symbols ko Selected List

Search: |F'attem Searc 7| Exch |<ALL> =

Minder Setup Dialog Box

2. Type the symbo

1 or symbols you want to monitor in the

Selected Symbols field.

3. Click Add.

The system adds the symbol(s) to the Selected Symbols list.
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4. Click OK to enter your symbols into the MarketMinder
quote window.

The StandardMinder window appears.

Create a ChainMinder
Use a ChainMinder to create other RealTick windows.

1. Click MarketMinder on the Design menu.
Note: A root is a
currency, commodity,
or stock that is
common to a range of
related derivatives
symbols.

The Minder Setup dialog box appears.

Select the chain type from the Chain Type drop-down list.
Type the root in the Root field.

Select the session in the Session drop-down list.

Click OK.

A

The ChainMinder window appears with a symbol chain.

Note: Click the favorite Market Statistics under MarketMinder
on the Favorites menu to quickly display a ChainMinder.

Add a Symbol to an Existing MarketMinder

You can add more symbols to a StandardMinder or a
PositionMinder.

1. Double-click a field in the Symbol column.
The field will activate.

2. Type the symbol.

3. Press Enter.

The symbol is added to the Minder.

Quickly create a BasketMinder from your Positions
1. Right-click a BasketMinder.

The Minder function menu appears.
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Setup... F4
Quick Setup. ..

Laad Symbicls..

Save Symbals. ..

Links...

Column Layout Choices 3

Display Options. .. F&
Custom Sort. ..
Shiow Ticker

Select Account...

Order Entry Properties...

Show Order Entry Screen F7

Shows Market Making Screen Shift+F7
St Bashet Grder Sereen (bl

Load Eashet, ..
Saye Bashiet,

Generate

Copy to Clipboard Chrl+c
Paste from Clipboard Chrl+y
Child -- Popup

Favarites 3

Minder Function Menu
2. Select Generate Basket from Positions.

Your positions appear in the BasketMinder.

Using MarketMinder

Convert Currency

2 Trade securities in a foreign currency.
1. Click Set Default Currency on the MarketMinder window.
Note: If you don’t have
the convert currency The Select Currency dialog box will open.
option, but would li'ke 0, 2. Select a currency from the Currency drop-down list.
contact your RealTick
Vendor. 3. Click OK.

4. Click Column Layout on the MarketMinder menu.
The Column Layout dialog box will appear.

5. Select a price column in the Column list box.
The Convert Currency check box will activate.

6. Click Convert Currency.

7. Click OK.

The system converts the currency.
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Access the Alerts and Alarms

Configure your alerts directly from the MarketMinder. Right-click
a symbol to add it to your alert list or set a global alert for all the
symbols in your watch list.

1. Right-click a symbol in the symbol column.
A pop-up menu will appear.
2. Click Show Alerts from the Alerts menu option.

The TAL Alerts window will appear.

& *Minder: StandardDefault.byw

Symbol | Last | | Change  “olume
Configure COrder Actions. ..

Wigw Order

Add Symbal MSFT

Add All Symbols
Delete All Symbols

Show Alerts, .,

Alerts Menu in MarketMinder

o Add Symbol MSFT will add your symbol in the TAL Alerts
Configuration dialog box

o Add All Symbols will add all the symbols to the TAL Alerts
Configuration dialog box.

o Delete All Symbols will delete all the symbols from the TAL
Alerts Configuration dialog box.

Group Symbols

Separate symbols on a page by entering customer’s names and
inserting blank rows. As a result, you'll be able to display multiple
customer’s information neatly on one window.

1. Click Setup on the MarketMinder menu.
The MarketMinder Setup dialog box will open.

2. Type a customer’s name in the Selected Symbols field. For
example, type John Doe.
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Symbols |Drders| Miscellanen 3. Click Add.

—Selected Symbols

I The name will appear in the Selected Symbols list.
_ Delets | 4. Type the symbol you want in the Selected Symbols field.
e | 5. Click Add.
ﬁ The symbol will appear in the Selected Symbols list.
[¥| Upper Case Symbols 6. Enter a single space in the Selected Symbols field and press
the Enter key.

7. You can continue entering more customer names and spaces.
When ready, click OK.

The system will display the MarketMinder window.

Multiple Selections in a MarketMinder

You can delete several symbols at one time.

1. Click Display Options on the MarketMinder menu.
The Display Options dialog box will appear.

2. Click the Allow Multiple Selection check box.

3. Click OK.

4. Left-click a row and drag the mouse until all the symbol rows
are selected.

5. Click Delete.
The symbols are deleted.

Changing the Display of MarketMinder

Change the Column Layout
1. Click Load Column Layout on the MarketMinder menu.

A standard Windows Open Layout dialog box will appear
listing the available layouts.
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Note: Please
contact Technical
Support to find out
more information
concerning the
Column Layout
Choices (FID —
Field Identification
Code).

DOpen Layout

Look i | €3 PARM

sl - ®EckE

) Account Info - Live Orders, byw
anccount Info - Open Positions, byvw
ancuunt Info - Order Details, bw
ancount Info - Position Details, byw
@Accnunt Info - Positions, b

9 commoditieslist, by

4

issues brw
Market Guide Snapshot b
Options_Basic. b
order history byw
positionsdefault. by
StandardDefaulk by

[%.1%.]

0|

File name:

Filez of type: ICqumn Layout Files [*. brw]

=

Open I
Cancel |

Z

Open Layout Dialog Box
2. Click a layout.

3. Click Open.

Your MarketMinder window will display the new layout.

Configure Column Layout

Create a column layout.

1. Click Configure Column Layout on the Column Layout
Choices submenu of the MarketMinder menu.

The Column Layout dialog box appears.

2. Click the More >> button.

The dialog box expands.

Column Layout

i~ Layout Dption: W
- fTange:
Column Growps [T 5 [ HiBrizanitall

Fived Columns [1 = | & Vel

Iv Colurnn Headers

I Colurn Footers

ak
Cancel

I

~ Selected Field:
|D ISP_MAME /LIVEQUOTE /Prices

1 Show Zeros [T a1 000
[T ColorCode [T/ Cammute it
= Fiice Field 7| oyt Birrericy

Alighment
= Left " Center  { Right

Label | Symbal v Dir. Last
v Het Chg
Yfidth |7 3: Decimals |0 3: v Money Flow
v Tat. Vol

Move Up I Move Dn

i~ Awvailable Fields

Server | Prices ‘I
Table | LWEGUOTE 'I
Sub Type |STOCK hd

HlLows
B24week Pct

Acc. Interest
<< Add | Account Equity
ARCA Vol

Delete »> | Ask.
Ask Date

Basis Walue
aa =

B432: INTRADAY_HIGH_C

Column Layout Dialog Box

3. Add columns from the Available Fields and/or delete
columns from the Selected Fields using the <<Add and

Delete>> buttons.
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4. Click OK.

The system configures the column layout.

Save a Column Layout
Create a layout in the MarketMinder and save it.

1. After you have made the changes to your MarketMinder
columns, choose Save Column Layout As on the
MarketMinder menu.

The Save Layout dialog box will appear.

2. Give your column layout a name and attach a “.bvw”
extension. For example, save Order History as
OrderHistory.bvw for the column layout name.

3. Click Save.

You can now load your custom column layout.

Custom Sort a MarketMinder
Sort the data in a MarketMinder.

1. Right-click Symbol on the Minder window and select
Custom Sort.

The Custom Sort dialog box will appear.

Custom Sort

Available: Selected:

L " Ascending
lE)?tLPa[SItCE _>| " Descending ﬂl
?stt. E"hogll < | [ PutZeros at Bottom
I Absolute Yalues

Custom Sort Dialog Box

2. Add the columns you would like to sort to the Selected field
list using the > button.

3. Click the Ascending option button if you'd like to sort the data
from high to low.

4. Click the Descending option button if you'd like to sort the
data from low to high.

5. Click the Put Zeros at Bottom check box if you'd like to put
zeros at the bottom of the column regardless if you sort the
column ascending or descending.
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6. Click the Absolute Values check box if you want to ignore
the sign of the values being sorted.

7. Click OK.
The Minder will sort.

Additional Settings to Custom Sort your Minder

1. Right-click a column title on the Minder window.

& *Minder: StandardDefault.bvw

Sort Ascending

Sort Descending
Cuskom Sort..., 2

B Sorting .
Fresze Sorting

ign Lot 3. Select Comma Seperated 1000s to display the commas.
align Right 4

Select Hide Column to hide the column.

Select Color Code to add the up-tick and down-tick colors.

Hide: Colurmn
Camma Separated 10005
v Color Code

Change the Window Font for MarketMinder
1. Click Display Options on the MarketMinder menu.
The system displays the Display Options dialog box.

Display Options

IHeguIar 'l I‘ID vI lLI
Cancel |

Set Text Calor... | Set Backaround Colar... | T
are |

[V Show Grid Lines |V Highlight 5 election
¥ Show Borders |v' Highlight lpdated Cells
[ Allow Dynamic Highlighting
Sample
[Header | Text | MNumbers |

MNarmal | AsBbCe.. | 0123456789

Updated | AaBbCc.. | 0123456789

Display Options Dialog Box

2. Choose a font from the drop-down list available in the Font
field.

3. Choose a font style from the drop-down list available in the
Font Style field. For example, you can choose bold or italic.

4. Choose a size from the drop-down list available in the Size
field.

5. Click the Set Text Color button to change the color.
The system displays a standard Windows Color dialog box.
6. Select the color and click OK.

Page 122 Chapter 5: Gathering Market Data



The standard Windows Color dialog box will close.
7. Click OK on the Display Options dialog box.
The system updates the MarketMinder window.

Change the Table Display

You can change the grid lines, the borders, the colors, and the

highlight feature in the MarketMinder window.

1. Click Display Options on the MarketMinder menu.
The system displays the Display Options dialog box.

2. Click More>> to expand the Display Options dialog box.
Display Options
Fant Extended Colors

’V| MS Sans Sert = |Reqular 7| |wu 'I |LI I #utn Select

L Girid Color |
Set Text Color... Set Background Colar..
| : | << Less Border Color. |

[V Show Grid Lines [V Highlight Selection
Selection Color. |

v Show Borders Iv Highlight Updated Cells

Allgw D Highlighti
Sampl Ll D s Update Caolor... |
Header I Tex | Numbers [ o
Wormal AaBbCC 01123456789 IU_IMEHEMZPE:'
Solecled Fading id
Updated AsBbCc.. 01123456789

Display Options Dialog Box
3. Uncheck the Show Grid Lines option button to hide the grid
line(s).

The default option is to show the grid line(s).

4. Uncheck the Show Borders option button to hide the border
lines for the name of the columns and rows.

The default option is to show the borders.

5. Uncheck the Highlight Selection option button to not
highlight a line you click.

The default option is to highlight the line.

6. Uncheck the Highlight Updated Cells option button to not
highlight data that has been updated.

The default option is to highlight updated information.
7. Click More.
The system expands the Display Options dialog box.

Chapter 5: Gathering Market Data

Page 123



8. If you want to change the colors in the table, uncheck the
Auto Select option button.

The system activates the Grid Color, Border Color,
Selection Color, and Update Color buttons.

9. If you want to change any of the colors, click one of the Color
buttons.

The system displays a standard Windows Color dialog box.
10. Click the color, and click OK.

11. To change the highlighting feature, choose the feature from
the drop-down list available in the Update Highlight Type
field.

12. Click OK.
The system updates the MarketMinder window.

MultiQuote

The MultiQuote window is a versatile quote window for one or
more instruments or a single trading account. Different layouts for
the MultiQuote offer a wide range of sets of information, including
fundamental data, price data, and account (margin) information.
The layout of the MultiQuote window determines what
information is included in the display. Fundamental layouts
include information such as profit/earnings ratio, Standard &
Poor’s rank, revenue, and earnings per share. Simpler quote
layouts include price information like the 52-week high and low,
volume, earnings, and bid and ask prices. You can choose among
many different layouts.
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Hint: Drag and drop a
new symbol in
MultiQuote to replace a
symbol.

RealTick - (Untitled)

Page Design MultiQuote FEavorites Window Help

[ (O[]

? || = 0 o 0 o | [ = 2 | | o D |0

EAMSFT - fundam.mat

General Information

E%'ear Growth 42,416
F/E Ratio 37677
Institutional 0%

Beta 1.603

CUSIF# 534418104

Microsoft Corporation

Earnings{Share

i 1.699
i i
Zyearsago 0

Jyearsago 0 0
4years ago 0

=] E3

v

Equity Net
fShare Income
1] ]

1] ]

il il

1] 0

S&P stars Last12 mo. Balance Sheet
SAF rank MNextyear 1] Balance Sheet 0/00
S&Fe00=>1 1 Fershare 0 CurrentAgsets  37789.000
Awvg Wolume 38 Interim Current 9740.000
Fiscal year Period Long term dekt 000
Cornrnon 0 -
4 | o
[ |BONINI®SBDEMO Tale) Prices: $QUOTESS |[10:15:28
MultiQuote Window
Create a new MultiQuote
1. Click MultiQuote on the Design menu.
The Open dialog box will appear.
Open HE
Lock jn: | 551 PARM e ®3er B
Account detail.mat Fundamentals. mgt mmaker4, mak
Account Info - Top.MQT issues.mak mmakerS. mak
default.mgt Market Indices.maqt CuoteTest.magt
default_with_position. mgt MMAKER . MOQT Research.mgt
execl.mat mmaker2.mqt techrnm, ot
fundari.mat mmakerS.mqt twa_line_small.14
4] | I
File narme: | Open I
Files of type: IMuItiQuote Lapout Files (% maqt) j Cancel |
v

Open Dialog Box

2.

3. Click Open.

The MultiQuote window will appear.

Open a MultiQuote Window Layout

1.

Click Open Layout on the MultiQuote menu.

Select the MultiQuote layout you would like to open.
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The system displays the Windows standard Open dialog box.
2. Double-click the column layout file.
3. Click Open.

The system opens the layout.

News

With the News window, you can include news headlines and
stories in your RealTick window. You can follow market
movements as well as a wide variety of press releases and
announcements that may affect prices.

Headline Screen

RealTick - Townsend Analytics, Ltd.

1874806 Director Gentilomo, known for !
" H 1074800 Tom Green says his new film Fr
- ApA361 RF Micro Devices—RFMD 4Q <.@4)>

1A71948 Standard Pacific Corp. Confere

1878819 Winchester Systems Delivers Ru

178819 Winchester Systems Delivers Ru

* : 1874817 Philips posts 98 percent drop
NOte' You can H ¢ 171939 Kaizer Group Holdings Announce

. . 1874566 Statement by Common Cause Pres

view headline C 1873458 The Sun Mews,. Myrtle Beach, S.

. h ABAl6a Pixelworks—PHIM report <{.87> v

H 1874805 Timken To Cut 1.588 Jobs < Ke

Storles as t ey 1878818 Asdar Clarifies Its Position W
H 1871938

reach the market. araan Tm. A@nacng Oone T o i T M s

Tom Green says hiz new film Freddie Got Fingered doesn’t ini. Two Panels
NEW YORK. Apr 17. 2881 <The Canadian Press via COMIEX> — T
doesn’t intend to offend. He's OK with his audience being "’
confused and surprised and grossed out and shocked even." B

In his new movie. Freddy Got Fingered. the 2%9-vyear—old come:
aspiring animator who eviscerates a dead deer and frolics i
manually pleasures two other (living? animals, hites an umb
after delivering a baby, wvhacks his wheelchair—bound girlfr
a bamboo stick (that’s her idea of foreplay> and lies about
Torn> molesting his vounger brother,. Freddy — hence. the tit

Green. who co—wrote his directyrial debut with childhood f»:
thinks »eligious. racial and ethnic humaupr are nffensive ang’
« L

Story Screen

News Window

News Headlines

The headline panel of a news window contains a scrolling list of
news headlines. The title bar of the headline window shows the
number of headlines displayed in the window and the search
criteria used to choose them.

News Stories

Most headlines refer to a news story or a statistical report.
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Hint: You can
enter multiple
Source criteria.
Type in the sources
directly, separated
by commas.

View News Stories
1. Click News on the RealTick Design menu.

The Quick Search Criteria dialog box will open.

Flier li— Filter Type
" Keyword

Mo. Days Back: |2 ® Bl Cancel |

Source: I j' ' Symbol Adwanced... |
" Page Categaries... |

™ Request First Stary Max Headlines: |1DD

Quick Search Criteria Dialog Box

2. Enter the desired selection criteria, or accept the defaults to
return all news stories for the current day.

3. Click OK.

The News window opens.

Open a Story
o Double-click the headline in the upper panel of the News
window.

Search for stories about a symbol

o Drag the symbol from another RealTick window, or from the
symbol search window, and drop the symbol onto the News
toolbar button.

The News window will appear.

Search by Keyword
1. Click Find Headline on the News menu.

The Find dialog box will appear.
Find EHE

Find what: |

Direction Cancel |
[ Match case £ Up & Down

Find Dialog Box
2. Type the keyword into the Find What field (for example,
Mexico).
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3. Click Up in the Direction section to search from the bottom

up.
4. Click Down in the Direction section from the top down.
5. Click OK.

The system will search.
Changing the Display of News

Add columns to the News Window
1. Click Configure on the News menu.

The Configure dialog box will open.

— Headline Dizplay

v Date v Time o Stary Mumber v Source v FPage v Keypwords

— Stary Requests

Mumnber of Daps to Search: |5 Calar Tirmeout: |2

— Behavior
| Lsge Goto Box [ Use Search Dialog v FaUp/Pgln by PageM ame

v Split Window by Default [ Display Categary in Story I Upper case only
¥ Use Quick Search Criteria Dialog

oK | Cancel |

Configure Dialog Box

2. Click the check boxes in the Headline Display frame of the
columns you want to add.

3. Click OK.

The system closes the Configure dialog box and redisplays
the News window.

Navigate News

Use the following options on the News menu to navigate through
news stories.

Description

Auto Request Stories Automatically display new
stories in the second panel of
the News window.
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Option Description

Newest at Top Add the newest stories to the
top of the News window.

Double-click a page number inan | Jump to a story.
open news story. Confirm the
source and page number in the Go

To dialog box.

View Last Story View the last story.

Page Down View the next story.

Page Up View the previous story.
Copying News

Use the following options to copy news to other applications.

Option Description

Copy Headlines Copy headlines from the
headline window to the
clipboard.

Copy Story Copy a story to the clipboard

Set an Alarm for News

o Click Alarm on the News menu to sound an alarm when a
news story is sent to the News screen.

Printing News

Print Stories Automatically

1. Click Automatically Print Stories on the News menu.
2. Double-click the headline of the story you would like to print.
The story will print.

Configure and Print a Story Group
1. Click Setup Print Schedule on the News menu.

The Scheduled Story Configuration dialog box appears.
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Hint: To delete a Story
Group, click the group you
would like to delete. Click
Remove. The group is
deleted.

To delete a story in a group,
click the Group that contains
the story you would like to
delete. Click the Story in the

Selected field. Click Remove.

The story is deleted.

Scheduled Story Configuration [ x|

— Story Groups

e | LI
Remave | Cancel |

— Current Group

Source: I

Selected:

I Prink To File: |C:TAL newstat
| Page Break After Each Story

Start Printing at: |D4:DD [HH:Rdb4]

Page: I Add

Remove |

Move Up |
Move Downl

Scheduled Story Configuration Dialog Box

2.

Click New to add Group 2 or to create a new group. Group 1
is already available by default.

The new group number will appear in the Story Groups field.
Type the source code of the story in the Source field.

Type the page number of the story in the Page field.

Click Add.

The Source Code and Page number will appear in the
Selected field.

Repeat steps 3, 4, and 5 for every story you would like to add
to the group.

Click Move Up or Move Down to organize the order of the
stories.

Click Page Break After Each Story if you'd like each story
to print on it'’s own page.

Type the hours and minutes in the Start Printing at field of
when you would like to print the group.

Note: RealTick must be running at this time in order for these
stories to print.

10. Click OK.

The system saves the group configuration and schedules the
printing.
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Configure and Send a Story Group to a File

Note: RealTick must be running at this time in order for these
stories to be sent to the file.

1.

10.

11.

Click Setup Print Schedule on the News menu.
The Scheduled Story Configuration dialog box appears.

Click New to add Group 2 or to create a new group. Group 1
is already available by default.

The new group number will appear in the Story Groups field.
Type the source code of the story in the Source field.

Type the page number of the story in the Page field.

Click Add.

The Source Code and Page number will appear in the
Selected field.

Repeat steps 3, 4, and 5 for every story you would like to add
to the group.

Click Move Up or Move Down to organize the order of the
stories.

Click Print to File to send the Group to a file instead of to
the printer.

The Print to File field will enable.
Type the file path in the Print to File field.

Type the hours and minutes in the Start Printing at field of
when you would like the stories sent to the file.

Click OK.

The system saves the group configuration and schedules to
send it to the file.

Add a Story to the Scheduled Print Jobs

1.
2.

Double-click the headline text to request the story.
Click Add Story to Print Scheduler on the News menu.

The system will print the story during the time you set in the
print configuration.
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News Alert

News Alerts are provided in a separately permissioned window in
RealTick that pop up when news stories arrive from the News
Server. The News Alerts window is independent of the RealTick
page. Enter the keywords, symbols, or categories you would like
to search in the News Alerts Configure window. Headlines will
appear as soon as they are received. You may also set the type of
headline information, fonts, sound, and a special time out feature.

e News Alerts

EarthConnect Previews Financial xML Web Services at Microsoft
Akula Software Announces Availahility of mWorker 2.1, The New

Arnetican Power Conversion Delivers Uninterruptible Power Supp
®P "Won't Spark PC Sales'

Hide I

LClear

Configure

News Alert Window

Create a News Alert

1. Click Show News Alerts on the RealTick Design menu.

2.

the Criteria section.

Click Configure and enter the desired search parameters in

The system displays the Configure News Alerts dialog box.

Configure News Alerts

— Criteria — Digplay
FK.emwaords Categories Symbols | Source |LI
NEWSFLASH | [4RCA |« [ Page Cancel
o A=
" GOLDMAN: I Time ot |
Il =
put MAF!KETWJ ~ Time Out
o b asimurmrm
Hint: You can load a —_— [0 seconds
symbol file. See Chapter Ari e
. . IreoLl
4 for information fdd fdd Add ——
concerning loading a Deizte Delzte Delete (defaull]
symbol file. Source _ Spmbel File Select.. |
I jv ' Use Sound
Configure News Alerts Dialog Box
3. Enter keywords, categories, or the symbol in the text fields in
the Keywords, Categories, and Symbols frame.
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Stocks

4. Click Add.
5. Click OK.
The system displays the news alert.

Close a News Alert

o  Click the Hide button (all headlines currently in the window
will remain, no Configure settings will be changed.)

o Double-click the control box (all headings currently in the
window and all Configure settings will be cleared.)

Note: When you use the Windows control box to close a News
Alerts window, you will clear out all the keywords you have
previously entered, or any other changes you made in the
Configure dialog box. The next time you want to set an alert, you
will have to re-enter keywords and change any other settings that
you wish to customize. In contrast, the Hide button instructs
RealTick to keep collecting News headlines, adding them to the
ones already in the News Alerts window.

The Stocks window is a composite window containing other
RealTick windows. Its purpose is to provide a simple, easy
configurable layout for viewing RealTick windows. It is possible
to view your windows in any order by clicking the appropriate tab
in the window display area. Stocks windows are frequently part of
fixed-page installations of RealTick. If you are using a fixed-page
installation, you may have limited capabilities.
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Hint: Right-click a
window in Stocks to
access its function

RealTick - {Untitled) =1 E3

Page Design Stocks Favorites Window Help

3 [ o] = s o [ = 2 1 [ s

7 Stocks : MSFT | Minder =] E3
£3.34 T +107 wol 21233500
Bid TE334  Ask 69.35 Close E8.27
High 6973  Low 67.33 $ Flow -32141808
Minder | Chart | News |
Symbal Last Change Yolume
[ 1 |[BONINIGSBDEMO ooo Prices: $QUOTES$ | [11:35:59

MultiQuote Window

View Stocks
1. Click Stocks on the Design menu.

The system displays the Stocks Setup dialog box.

Stocks Setup [X]
General

Ok
Spmbol: I ¥ UpperCase [ Yertical Tabs -
Cancel |
Tab Lapout: I Load File... I

Accaunt: | Select Account... I

Stocks Setup Dialog Box
2. Type the symbol in the Symbol field.

3. Click the Vertical Tabs check box if you would like the tabs
to display vertically as opposed to horizontally.

4. Click the Load File button if you would like to open a
preconfigured tab layout.

5. Click the Select Account button to select an account.

6. Click OK.

The system closes the dialog box and displays the Stocks
window.
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Table

i
Hint: You can also
create a table by
dragging a symbol
from the Symbol
Guide or another
RealTick window
and dropping it on
the Table toolbar
button. The system
will create a new
table with the
symbol.

Change the Tab Font in a Stocks Window
1. Click Select Tab Font on the Stocks menu.
The Font dialog box will appear.
2. Select a type of font.
3. Click OK.
The tabs in the Stocks window display the new tab font.

The Table window displays its data numerically, in rows and
columns, versus in a graph, like Charts. However, just like Charts,
Tables can display its data for a specific time period, such as
Intraday, Daily, Weekly, or Monthly. Volume, open interest, and
exchange information can also be displayed, along with technical
studies.

Analytics, Lid. ] E3

- Reallick - Tewnsend Analytics, Lbd.
t MEE | gqnzennt 1200 1o H

MICROSOFT CORP Ak

anigom o
ANFRAN 1A

: azEm N
-}[‘1”‘,.."”1””‘_..’-;.E anrRIm 118
- i W R 1
\.-:| i i AT 1TAE
! ! R 12
i i 7RI 121
L S A M 470 FE 6LE] G169
. s 14 1 sie 14 - 72001 1245 7 1 169
al a1 - LR . °ELH 7RI 1300 6200 BT BITS

T 41772001 1230 616

Chart and Table Windows
Tables contain the same data as Charts. However, it’s in numeric
format.

Users choose to use Tables to follow a certain symbols trend in the
market and to study that trend with a particular technical study.
However, Technical Analysis is used mostly in Charts.

Create a Table

There are several different types of Tables you can create. Tables
can display data daily, weekly, and monthly. These type of charts
will give you price information for the duration of a particular time
period and at a specific time during that time period.

1. Click Table on the RealTick Design menu.
The Table Setup dialog box will appear.
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Hint: Click the
More>> button. The
system expands the
Table Setup dialog box
and displays the
Symbol File field.

i Table Setup

— Symbols
I S FT] Add

Delete I

%]

~Data Selection

Data Period: ITime % Sales - l

Date: |5/16/2000 | #Daps:[1 =

Irtraday Bar [nterval: |15 3: [Minutes]
I | Start Bars at pen

[ Exclude data before IDD:DD
[ Exclude data after IUU:UU

| Show Ireqular Trades

Chart Title: I"MICHDSDFT CORP

Price Server: |Default HISTORIC

Ok |
==

Cancel

Ean Eraph r
Candestick T
Show Yalume o

Show Exchange | 5 |
Erch Contritutan 1= BVt
Upper case only v More > |

Table Setup Dialog Box
Type the symbol in the Symbols field and click the Add

button.

Choose the type of table from the drop-down list available in
the Data Period field.

Enter a time frame for the information in the table. Enter the

end date in the Date field, and enter the beginning date in the
Days, Weeks, or Months field. The system searches for data
within the time frame.

If you create an Intraday table, enter the minute time interval

for the table in the Intraday Bar Interval field.

The system updates the information at each interval.

Choose the time frame for your table.

check the Start Bars at Open field.

For a table that contains data starting from the market’s open,

For a table that excludes any data before a specific time, check

the Exclude data before field. The system enables the time
field to the right. Enter the beginning time for your table.

For a table that excludes any data after a specific time, check

the Exclude data after field. The time field to the right

activates. Enter the end time for the table.
For a table that displays data during pre and post market

hours, click Show Irregular Trades.

Enter a title for the table in the Chart Title field.
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Hint: Use Ratio and
Differential to compare two
symbols. If you only have

one symbol in your table,
see Add a Symbol.

8. Click the Show Volume option button to display the volume
values on your table.

Note: The following steps are available for the tables Trades, Time
& Sales, and Trades & Quotes.

9. Click the Show Exchange option button to display the
exchanges on your table.

10. Click the Exch Contributor option button to display the
exchange contributions on your table. This field is available
only if you choose to show the exchange. When you choose
the Exch Contributor option, the table will not display the
exchange handler’s name.

11. Click OK.
The system displays your table in the Table window.

Add a Symbol

1. Click Add/Replace Symbol on the Table menu.
The New Symbol dialog box will appear.

2. Type a symbol in the New Symbol field.

3. Click the Add option button.

4. Click OK.
The symbol is added to the Table.

Change the Type of Table
Absolute: This style displays the price series.

Percent Change: This calculation shows the change over time for
the value of each symbol. The value of each symbol when it first
appears in the chart is the reference value. The remainder for each
symbol is a percentage of the reference value.

Ratio: This calculation displays the value of one or more symbols
relative to the value of another. You must choose the symbol the
other symbols will be measured against.

Differential: This calculation displays the difference between the
values of two or more symbols. You must choose the symbol the
others will be measured against

1. Click Style on the Table menu.
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The Chart Type dialog box will appear.

— Chart Type:
-
" Percent Change
= Cancel |
" Ratio
" Differential ﬂl

— Ratio/Differential Chart Setup

Reference Symbol: IDELL COMPUTER [ 'l
Fieference Column: IF'rice 'l

Chart Type Dialog Box
2. Select the calculation type.

3. Ifyou choose either Ratio or Differential, choose a symbol
from the drop-down list available in the Reference Symbol
drop-down list.

4. Also, choose a column from the drop-down list available in
the Reference Column field.

5. Click OK.
The system changes the price display.

Using Tables

Calculate Volume Weighted Average Price

This option is only available for certain charts, for example, Time
& Sales, Trades & Quotes, or Daily.

1. Click Calculate VWAP on the Table menu.
The system displays the Calculate VWAP dialog box.

Calculate ¥WwAP

Start Date  Start Time
|7Azs2001 | |3:30

StopDate  Stop Time Clase |
I.'-".-"I 2/200 I‘I 200
Yolume Weighted Avg, Price: IU

Calculate VWAP Dialog Box
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Wolume Weighted Avg. Price: |2?.1 585

i

-

Hint: To move vertically
and horizontally in a table,
use the up and down arrow
keys and the left and right
arrow keys on your
keyboard.

Type the start date in the Start Date field.
Type the start time in the Start Time field.
Type the stop date in the Stop Date field.

wok wb

Type the stop time you want as the end time for the
calculation in the Stop Time field.

6. Click the Calculate button.

The system displays the average in the Volume Weighted
Avg. Price field.

7. Click Close.

Transferring Data to other Applications

You can copy RealTick tables and paste them into Windows
applications like Microsoft Excel. The values below were copied
from a RealTick table into a Microsoft Word document.

11/22/9313:00 517/8 52 513/4 513/4 22400
11/22/9313:15 517/8 521/8 513/4 52 45800
11/22/9313:30 521/8 521/4 52 521/4 68700
11/22/9313:45 521/4 523/8 521/8 521/4 61300
11/22/9314:00 521/8 523/8 521/8 521/4 44400
11/22/9314:15 521/4 523/8 517/8 52 85500
11/22/9314:30 52 1/8 521/8 517/8 52 28900
11/22/9314:45 52 521/8 517/8 521/8 24700
11/22/9315:00 521/8 521/8 52 521/8 41700

8. Click the Table window in RealTick, then press Ctrl + Insert
on your keyboard.

The system copies the data.

9. Open the Windows application and move your mouse where
you want to insert the data.

10. Click Paste on the Edit menu of the Windows application or
press Ctrl +V.

The system pastes the data.
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Changing the Display of Tables

Change the Display of a Table

1. Click Display on the Table menu.
The system displays the Table Display Options dialog box.
— Symbal Setting:
Columnng to Digplay: oK |
MICROSOFT CORP v Price [« Cancel

Walume 4'

v Bid Help |

¥ BSize

v Ak —

¥ ASize ;I

Advanced Colors... | Color: LI >|

 Fants

Screen Font... | | 10 pt. M5 Sans Seirif
Frinter Font.. | | 3 pt. Arial

Table Display Options Dialog box

2.

If the table includes multiple symbols, choose the appropriate
symbol from the drop-down list available in the Symbol
Settings box.

To add a column to your table, double-click the column name
in the Columns to Display list.

A check mark appears.

To change the color of the column name, click the column
name in the Columns to Display list, and then click the Color
arrow buttons (< or >).

To change the color of the font on the window or when you
print your table, click the Advanced Colors button.

The system displays the Color Setup dialog box.

Enter any changes and click the OK button. For more
information, see the Change Colors section.

To change the font display of the Table window, click the
Screen Font button.

The system displays the Font dialog box.
Enter any changes and click the OK button.
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9. To change the font of the Table window when you print the
window, click the Printer Font button.

The system displays the Font dialog box.
10. Enter any changes and click the OK button.
11. Click OK.

The system updates the Table window.

Change a Column in a Table

1. Move your mouse to any of the column label names in the
Table window.

2. Click the right mouse button.
The system displays the Column Settings option.
3. Click the Column Settings option.
The system displays the Set Column Attributes dialog box.

Calurnn: =
MNamel: |Bid .
Mamez: |Bid: (% Center
Field width: [8 © Pight
He. Deemals: ID_ :; ;zz:;f:?able\fiew

Set Column Attributes Dialog Box
4. Choose the column you want to change from the drop-down
list available in the Column field.

5. Change the name of the column for the first row in the Namel
field.

6. Change the name of the column for the second row in the
Name?2 field.

7. Enter the width of the field in the Field Width field.

8. Choose the alignment for the column by clicking the Left,
Center, or Right option buttons.

9. Click the Show Zeros field if you want to have zeros placed
in numeric fields with no data.

10. Click the Display in Table View if you would like the field to
display in the table view of the charts.
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Ticker

11. Click OK.
The system updates the Table win

dow.

Ticker displays real-time price and volume information.

Ticker: DELL, MSFT

FT 100
FT 100

Cascade Display
In Cascade tickers, the quotes appear v

WISFT 200 5

DELL 500 -

ertically, top to bottom.

You can choose to display the newest price at the top or the
bottom. In Jet tickers, the quotes scroll horizontally, and the

newest quotes appear on the right

Ticker: DELL, MSFT

Jet Display

Display a Ticker
1. Click Ticker on the Design menu.

The Setup Ticker dialog box will

Setup Ticker

=1 E3

appear.

—iew Symbols From

" Symbol Criteria Type: |<ALL> 'l Group: l"_

Exch: IIND j Patterm: I"

& Symbaol List I V¥ Upper Case
DELL Add |
MSFT
Delete |
Delete &l |
Symbaol File... |

(] I
Cancel |
Help |

Dizplay
@ Jet " Cascade

V¥ Color Code Symbols
= | Hewest iin Tiop

Select Server... |

C SymbolFile |

r Trades and Quates Level 2 Data
IV Show Trades [~ Show Level 2 Quates
V' Show Iregular Trades ™ Inside tarket Drly
" Show Best Bid/ask

¥ | Exclude Size Changes I” Show Valume in 100's

IServer: [default]

Trade Yolume

Minirnum % olume: ID

Setup Ticker Dialog Box
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i
Hint: From another
RealTick window or
from the Symbol
Guide, move the
mouse over the symbol
you want to add to the
ticker. Hold the
CTRL key and the left
mouse button. Move
the mouse to the
Ticker window.
Release the Ctrl key
and mouse button
simultaneously. The
symbol is added to the

Click the Symbol Criteria, Symbol List, or Symbol File
option button and select or add symbols.

Choose the types of trades and quotes you want to view. You
can check the Show Trades, Show Irregular Trades, and/or
Show Best Bid/Ask check boxes.

If you have selected Symbol List or Symbol File, choose the
Level II data you want to see. You can check the Show Level
2 Quotes, Inside Market Only, and/or Exclude Size
Changes fields.

If you want, modify the volume of shares to be displayed in
the Trade Volume area of the window. Enter the minimum
volume you want to view in the Minimum Volume field. Or,
you can check the Show Volume in 100’s to view volumes
that are 100 or more.

In the display area of the window, choose Jet (horizontal
flow) or Cascade (vertical flow). If you choose Cascade,
consider choosing Newest on Top.

Click OK.

window. The system displays the Ticker window.

Configuring a Quote Source

View Data from a Specific Exchange

1. Click Exchanges on the Ticker menu.

The system displays the Select Regional Exchanges dialog
box.

Select Regional Exchanges I

" Show Composite Data
% Show Selected Exchangs Data Only:

ASE[a) Amencan Stock Exchange |«

BSE[b] Boston Stock Exchange Cancel |
CIM[c] Cincinatti Stack Exchange

CSE[m] Chicago Stock Exchange

MY¥'5[n] Mew Yark Stock Exchange

IMS[o] Istinet

FSE[p] Pacific Stack Exchange

MHaS[q] Mational Azsn. of Security DeLI

Select Regional Exchanges Dialog Box
2. Click the Show Selected Exchanges Data option button.

3. The system activates the list field.
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Click the exchanges from which you would like to see data
displayed. Hold down the CTRL key to choose more than
one exchange.

Click OK.

The system closes the dialog box and redisplays the Ticker
window.

View Composite Data

Click Exchanges on the Ticker menu.

The system displays the Select Regional Exchanges dialog

Click the Show Composite Data option button.

1.
box.
2.
3. Click OK.

The system closes the dialog box and redisplays the Ticker
window.

View Data from a Specific Market Maker

Click Show Level 2 Quotes in the Level 2 Data box.

The Exclude Size Changes check box will activate.

1. Click Setup on the Ticker menu.
The Setup Ticker dialog box will appear.
2.
3. Click Exclude Size Changes.
4. Click OK.
5.

Quote Sources to Display

Click NASDAQ Quote Sources on the Ticker menu.
The Quote Sources to Display dialog box will appear.

— Market Maker Data
" Shaw Al Quate Sources
(% Show Selected Sources Onl

Quote Sources:

REDI Book
TAL Match Exchange

~ NASDAD Stock Quotes——
5" Show Al
" ECMs Only
" Exclude ECNs

C Cusom | Goe |

— Fegional Quote Sources—

Al

Select Exchanges. .. |

0K

[ ]
Cancel |

Quote Sources to Display Dialog Box
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Click the Custom option button in the NASDAQ Stock
Quotes box.

The Select button will activate.
Click Select.

The Include/Exclude Market Makers dialog box will
appear.

Include/Exclude Market Makers

— Market Makers ta Include/E xclude——
I Add I

" Include only these Market Makers
+ Exclude these Market Makers

Delete I Cancel |
Delete Al I

Include/Exclude Market Makers Dialog Box

8.
9.

10.
11.

Type a Market Maker(s) in the field.

Click Add.

Click the Include only these Market Makers option button.
Click OK.

The system closes and redisplays the Ticker window.

Remove Data from a Specific Market Maker

1.

Click NASDAQ Quote Sources on the Ticker menu.
The Quote Sources to Display dialog box will appear.
Click Custom in the NASDAQ Stock Quotes box.
The Select button will activate.

Click Select.

The Include/Exclude Market Makers dialog box will
appear.

Click Exclude these Market Makers.
Click OK.

The system closes the dialog box and redisplays the Ticker
window.
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View a Ticker from a Single Source
1. Click NASDAQ Quote Sources on the Ticker menu.
The Quote Sources to Display dialog box will appear.
2. Click Show Selected Sources Only.
The Quote Sources List activates.

3. Select the NASDAQ Quote Sources. Press CTRL and click
a Quote Source to select multiple quote sources.

4. Click the Show All, ECNs Only, or Exclude ECNs option
button. If you choose Show All, the system displays the data
from both ECN and Exchanges. If you choose ECNs Only,
the system displays the data from ECNs only. If you choose
Exclude ECN:s, the system displays the data from exchanges
only.

5. Choose an exchange for regional quote sources.
6. Click the Select Exchanges button.

The system displays the Select Regional Exchanges dialog
box.

7. Choose either Show Composite Data for all exchanges, or
Show Selected Exchange Data Only for specific exchanges.

8. Click the OK button when finished.

9. Click the OK button on the Quote Sources to Display dialog
box.

The system closes the dialog box and redisplays the Ticker
window.

Changing the Display of a Ticker

Change the Window Color of a Ticker

1. Click Colors on the Ticker menu or from the right-click
popup menu.

The Ticker Color Selection dialog box will appear.
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Time & Sales

Ticker Color Selection [ |
: I~ |
B ackground: Sample:

r Text HighLight
Up
Do Tick: -
_DK
Highlight [ [~ -
Cancel |

Iregular:

Text:

H

Up Tick:

LI}

Ticker Color Selection Dialog Box

2. Click the drop-down arrows and select the Background, Text,
Up Tick, Down Tick, and Irregular Tick colors.

3. Click OK.

The system updates the Ticker window.

The Time & Sales window displays all the transactions of a
symbol during a particular trading day.

The Time & Sales window displays one row for each transaction.
The eleven columns represent different types of data: Price,
Volume, Exchange, Type, Bid, Bid Size, Bid Exchange, Ask, Ask
Size, Ask Exchange, and Condition. The selection and order of
these columns do not change. Each major column displays the
information for one symbol, and each secondary column displays a
type of information for that symbol, such as last price, previous
close, or time of last trade.
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RealTick - {Untitled) H=1E3

Page Design Time &3Sales Favorites Window Help
? | 0| I 5| 5 ] | o B B = 2 | | o RO
EE *MICROSOFT CORP [_ O] x|
[—MICROSOFT CORF: -
Date Time Price “olume Exch Type Bid BSi
5/16/2001 1423 B3.38 3200 Trade
5/16/2001 1423 B8.57 3300 Trade
5/16/2001 1423 B3.38 400 Trade
5/16/2001 1423 B8.57 100 Trade
5/16/2001 1423 65.38 200 Trade
5/16/2001 1423 BestBid 63933 i
5/16/2001 1423 BestAsk  BH.33 i
5/16/2001 1423 BestBid 639349 161
5/16/2001 1423 BestAsk B39 161
5/16/2001 1423 BestBid 639349 161
5/16/2001 1423 BestAsk B39 161
5/16/2001 1423 6540 100 Trade
5/16/2001 1423 B8.57 3300 Trade
5/16/2001 1423 BestBid 639349 i
5/16/2001 1423 BestAsk B39 =
[l 0|
[ |BONINI®SBDEMO Tale) Prices: $QUOTESS |[13:23:39

Time & Sales Window

The Time & Sales window features numerous colors. If you use
the default setting for your color scheme, each color has a different

meaning.

Red The trade was based on the bid price.

Green The trade was based on the ask price.
Yellow The trade was between the bid and ask price.

Create a Time and Sales Report

7 1. Click Time & Sales on the RealTick Design menu, or click
the Time & Sales button on the RealTick toolbar.

e

Hint: To create a The system displays the Setup Time and Sales dialog box.
new Time & Sales

window, drag and

drop a symbol in

the window.
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= how Minirmum Yolume IU
— Price Server
IDefauItHISTDHIC Select |
= aK I Cancel |

Note: You can also
create a Time & Sales

Setup Time And Sales [ x|

— General
Symbol: |EEE Date: |5/16/2001
~ Bein Time |v Upper Case Symbals Only
© Open ¥ Show Regionsl Bid/Ask
(s IU Minutes Back | [~ AddNew Lines at Top
[ Color Code Prices
—End Time

[ Show Seconds
¥ Show Iregular Trades

(" I‘IB:DD [Wkzrrirn)

Setup Time And Sales Dialog Box

window by dragging a 2. Type the symbol in the Symbol field.

symbol from the 3. Type a date in the Date field.

Symbol Guid . .

aﬁ ;nt h(;r RZ; l%i; Th.e Time & Sales window can only display one day’s data at
. . a time.

window and dropping

it on the Time & Sales 4. Type the start time for the data in the Begin Time frame.

toolbar button. The . . . .

system displays a new 5. Click the Open option button to list trades from the time the

Time & Sales with that market opens.

symbol. 6. Type the stop time for the data in the End Time frame.

7. Click the Now option button to include the most recent trade
data in the Time & Sales window.

8. Click the Upper Case Symbols Only check box to enter
symbols in all upper case regardless of your keyboard setting.
If your symbol uses any lower case characters, make sure this
field is not checked.

9. Click the Show Regional Bid/Ask check box to view the
regional bid and ask amounts for the symbol.

10. Click the Add New Lines at Top check box to display the
most recent trade data on the top of the list.

11. Uncheck the Add New Lines at Top box to display the trade
data in chronological order.

12. Click the Color Code Prices check box to display the
RealTick color codes for the prices.
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13. To display the seconds in the Time column, click the Show
Seconds field.

14. To view only the trades that are of a specific volume or higher,
type the beginning volume in the Minimum Volume field.

15. Click OK.
The system displays the Time & Sales window.

Configuring Quote Sources

View Data from Selected Exchanges
1. Click Rgnl Exchanges on the Time & Sales menu.

2. Click the Show Selected Exchange Data Only option button.

3. Click the exchange you want from the list. Hold the CTRL
key down to choose any other exchanges you want from the
list.

4. Click OK.

The system updates the Time & Sales window.

View Composite Exchange Data
1. Click Rgnl Exchanges on the Time & Sales menu.

The system displays the Select Regional Exchanges dialog
box.

2. Click the Show Composite Data option button.
3. Click OK.

The system updates the Time & Sales window.
Using Time & Sales

Calculate Volume Weighted Average Price

You can calculate the volume weighted average price for a symbol
during a specific time frame.

1. Click Calculate VWAP on the Time & Sales menu.
The system displays the Calculate VWAP dialog box.
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|Calculate ¥wapP

Start Date  Start Time

I |9: 30 Calculate I
Stop Date  Stop Time Close |
|5£1 E/2001 |1 200

Wolume ‘Weighted Awg. Price: I

Calculate VWAP Dialog Box

2. Type the start date you want to use for the average in the Start
Date field.

3. Type the start time you want to use for the average in the
Start Time field.

4. Type the stop date you want to use for the average in the Stop
Date field.

5. Type the stop time you want to use for the average in the Stop
Time field.

6. Click the Calculate button.

The system calculates the volume average price.

Edit data in a Time & Sales Window

1. Double-click the data you want to change. For example, you
can change a time, price, or volume value.

The system displays the Edit field.

RealTick - {Untitled) .‘-3'9 =10l x]
Page Design Time & Sales Favorites  Window  Help
2 [ | | B 0 = 2 | 5 | B o 0 |
& *MICROSOFT CORP =1alx|
|—MICROSOFT CORF -
Date  Time Price “olurme  Exch Type Bid B3I
5f16/2001 14:45 BestAsk  B9.67 51
5/16/2001 14:45 BestBid 69.67 51
5/16/20M 14:45 BestAsk  BY9.67 51
5f16/2001 14:45 BestBid B9.67 20
5/16/2001 14:45 BestAsk 6967 20
5/16/20M 1445 6969 100 Trade
5/A16/2001 1445  BYES 100 Trade
516200 1445  69.69 7400 Trade
5/16/20M 14:45 BestBid B4.67 50
5/A16/2001 14:45 BestAsk  B967 50
5162000 144N | BestBid  69.67 20
5/16/2001 14:45 BestAsk 6967 20
5/16/2001 1445  BY69 500 Trade
516200 14:45 BestBid  69.67 z0
5/16/2001 14:45 BestAsk 6967 20+
4 » A
| |BONINIGSEDEMD [eLeze} Prices: $QUOTESH [13.45:24

Edit Field
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i
Hint: To move
around in the Time
& Sales window,
use the Page Up
and Page Down
keys on your
keyboard.

i
Hint: To replace a
symbol, click
Add/Replace Symbol
on the Time & Sales
menu. Enter the new
symbol in the New
Symbol field. Click
OK.

Type the new value and press the Enter key from your
keyboard.

The system updates the Time & Sales window with the new
value.

H Note: To cancel, press the Esc key.

Copy Time & Sales Data for Another Application

1.

Click Copy to the ClipBoard on the Time & Sales menu.
The system copies the window.

Open the program you want to use.

Press CTRL + V.

The system pastes the Time & Sales data.

Configuring the Display of Time & Sales

Change the Print Color for Times & Sales

1.

Click Change Colors on the Time & Sales menu.
The system displays the Color Setup dialog box.
Click the Printer Colors option button.

Choose the background color you want from the drop-down
list available in the Background Color field. The default
color is white.

Click the column you want to change from the list available in

the Series field.

Choose the color for the column from the drop-down list
available in the Color field.

Choose the line style for the column from the drop-down list
available in the Line Style field.

Repeat steps 5 and 6 for each series whose color and line style

you want to change.
Click OK.

The system displays the changes only when you print the
Time & Sales window.
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Add or Remove Columns
1. Select Display on the Time & Sales menu.

The Display Options dialog box appears.

—Symbal Setting
Columns ta Display: 0K |
[oELL =] [ Fiice [= Cancel

alume —I

v Bid

v Blize

v Ak b

v LSize LI

Advanced Colors... | Color: ;I ;I

—Fant:
Screen Font... | | 10 pt. M5 Sans Serf
Frinter Font | | 8 pt. Arial

Display Options Dialog Box

2. Check or uncheck the columns to display.
3. Click OK.

TurboOptions™

The TurboOptions window is a flexible, easy-to-read option quote
window. It's divided into two halves: one for Calls and the other
for Puts. Each column of data will appear on both sides of this

Calls/Puts divide.
Turbo Options - FIFTH THIRD BANCORP =]
Calls Putz s
High Change Last Last Change  High
Close Cloze
5220  -B5 FITE
W May ‘01

i 00 10.00 40 RE 00 i

0 0o 538 45 25 o0 i

0 0o 340 50 1.00 00 i

i a0 a5 55 330 00 i

0 0o 20 &0 350 00 i

0 0o RE] 65 181 00 0

m Jun ‘01

i i i 45 il 0 0

0 0 0 50 i 0 i

i 00 1.0 55 il 0 i}

0 00 55 &0 i 0 i

0 0 0 S i 0 0
O Jul'0i -
ol M 4

TurboOptions Window
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Create a TurboOptions Window

1. Click TurboOptions on the RealTick Design menu or click
the TurboOptions toolbar button.

The Setup TurboOptions dialog box will open.

Setup Turbo Options [ x]
— Option Underlier/Root: —————— ~Digplay Options. —————————————
Root Session: Initial Mo. of Stikes: |6 3:
IMEFT| ¥ UpperCase  |Day Session | ™ Number of Months: |4 3:

- Data Fields: Column Layout: | Symmetic =
Available: Selected: Besbamdt lm
Last LI Change Clase Iv Suppress Non-Trading Options
Trade Yalume High .
Trads Date s Low Iv Oipen First Manth
Trade Time ~Servers————————————————————
Hpen - Price Server:  [Dieiaul LRI
Change Open « ice Server: efault
Frev Cloge —I Fasition Server: |default
Change Close
§53Itt\e LI ]y Dn I Select Servers...

ok I Cancel |

Setup TurboOptions Dialog Box

2. Enter the option root or underlier symbol in the Symbol text
box of the TurboOptions window (for example, IBM or /SP).

3. If the option root or underlier requires lower case letters,
uncheck the Upper Case check box.

4. Choose the session you want to display data from the Session
drop-down list. Choose Day Session, Night Session, or Both
Sessions.

5. Move the data fields from the Available list to the Selected
list by using the Move (>), Move All (>>), Remove (<), and
Remove All (<<) buttons.

6. Ensure the chosen fields appear in the Selected list field in the
desired order by using the Up and Dn buttons.

7. Choose the order in which the columns will be organized from
the drop-down list. Your choices are Symmetric or Left to
Right.

8. Click OK to accept the parameters and open the Turbo
Options window.

9. Click the squares with minus signs in them to expand the
display for each expiration you are interested in.

Select an Exchange
1. Click Exchange on the TurboOptions menu.
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The Select Regional Exchange dialog box will appear.
oK

| Cancel

Select Regional Exchange Dialog Box

i

2. Click the exchange you'd like to receive data from, or press
CTRL and click more than one exchange.

3. Click OK.

The system updates the TurboOptions window.

Using TurboOptions

Set Interest Rates
1. Click Set Interest Rates on the Turbo Options menu.

The Set Interest Rates dialog box will appear.

onth Rate (%)
May ‘02 1.00
Jun '02 1.00
Sep 02 1.00
Dec '02 1.00

Set Interest Rates Dialog Box
2. Enter the value of the rate in the Value field.

3. Click the Apply button.
The Rate % field will change.
4. Click the OK button.
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Change Calculation Parameters

Change the parameters for the greeks calculations. There are two
inputs that affect the greeks, Volatilities and the Option Pricing
model. Select both the Volatilities and the Option Pricing model in
the Calculation Parameters dialog box.

1. Click Calculation Parameters on the Turbo Options menu.

The Calculation Parameters dialog box appears.

Calculation Parameters
- Wolatilities
= Use Realtime Yolatiity
& e i

Puits: |1 5§.000

™ Save As Default

r— Calculation Type:
' Equity
" Future

" Financial

Model | Pseudo-Americar ‘I

[~ Dividend:

(05/02/2002 0180

¥ Bequest From Server
W Get Root Defaul
W Save as Root Default

[ ose [amn]

Cancel |

Calculation Parameters Dialog Box

2. Click either Use Real-time Volatility or the Use Fixed
Volatility option button. If you use the real time volatility, the
system will calculate the value. If you want to fix the
volatility, you can enter the value.

If you click Use Fixed Volatility, the system activates the
Calls and Puts field.

3. Type the value in these fields.

Choose the calculation type by clicking the Equity, Future, or

Choose the calculation model from the drop-down list in the

If you want to refresh the Turbo Options window with data
from the server, click the Request From Server option

If you want to view the root default, click the Get Root

If you want to save the root default, click the Save as Root

4.

Financial fields.
5.

Model field.
6.

button.
7.

Default option button.
8.

Default option button.
9. Click OK.
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Quickly Change the Fixed Volatility Percent
Adjust the fixed volatility percent.
o Right-click the VIty column and select the percent you would

like to change the fixed volatility, +2%, +1%, +0.5%, -0.5%,
-1%, and —2%.

Reset Primary Tickers

Use this menu option to return to the primary ticker. If there are
duplicate options with the same expiration and strike price,
RealTick will display an * next to the symbol. Click the symbol,
and the ticker will display the different options.

o To return the symbol to the primary Ticker, click Reset
Primary Tickers.

View Details in a TurboOptions Window

To Click
Set the number of strike prices displayed at this —
level in the Turbo Options Setup dialog box

To collapse an underlier row so that only the

expiration and (if applicable) the futures E
contract is visible
To collapse the row

Sizing Columns

Because of the unique column layout of Turbo Options windows, it
is always better to size the columns from the right side of the
window. As you size a column on the right side, the equivalent
columns on the left side will also be sized.

Change the Width of a Column in TurboOptions

1. Choose the column you would like to size on the right side of
the TurboOptions window.

2. Place the mouse pointer to the right of the column until the
column sizing cursor appears.

3. Drag the column border to the desired size, either smaller or
larger.
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Web Browser

Note: You can also
enter a home page in
the Home Page field.
The Home Page will
become your default web
page whenever you
create a Web Browser

The Web Browser window enables you to view sites on the World
Wide Web. You can view stock tips, web news stories, and more.

To run Web Browser, you must have a copy of Internet Explorer
installed on your computer. However, Internet Explorer does not
have to be your default browser.

El7AL Trading Tools: Townsend Analyt

Elack | | Foer I Stop | Refresh

. PRODUCTS COMPANY SITE

Townsend Analytics, Ltd.
architects of real ime financial software

4/17/2001

H=lE

RealTick - Townsend Analytics, Ltd.

CONTACT

Qur sites are changing!
For RealTick help files, the sign-up procedure, ;]—“4
and other services, please visit RealTick.com. 1

Changing the way the world trades
presentation by Stuart Townsend at the International Online =
Trading Expo in Ontario, CA

Review the August 30 Decimalization Statement in PDF or
read a summary of decimalization-compliant version number
updates.

[

[up: v taluade, com/site/site. asp ]

Web Browser Window

Open a Web Browser Window
1. Click Web Browser on the Design menu.

The Browser Setup dialog box will appear.

Browser Setup

Current Browser
Cuirrent Url: ||
¥ Mavigation Controls v Status Bar

Tile: |

Drrop Ltk I
Al Browiser
’7 Hame Page: I ‘
Ok I Cancel |

Browser Setup Dialog Box

2. Type the web address you want to open in the Current Url
field.
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3. Click OK.

The system displays your Web Browser window.

Navigate in a Web Browser Window

Option Description

Back, Forward, Stop, & Navigate in the Web Browser
Refresh window

Toolbar Remove or restore the Toolbar
Status Bar Remove or restore the Status Bar

Links to Web Sites

RealTick contains links to five web sites that provide industry
details. Hold the mouse over the Web Browser toolbar button (do
not click) and the web browser links will appear. You can research
symbols, view recommendations of brokers, look through an
earnings calendar, see the industry’s top surprises, and view stock
and ratio reports.

Favorites  Window Help

Add To Favatites. .,
Edit Favorites...

Chart
Market Minder
MarketMakers
Stacks
TurboCptions

- v w v v

‘Web Browser ld * 1 Zacks Brokerage Research Center
~ # ZEarmnings Calendar
# 3 Industry Search
* 4 Earnings Surprises
* G Market Guide
* 6 TAL TraceRoute

Web Browser Links
You can choose one of the following web links:

Open a Link
1. Move your mouse to the Web Browser Toolbar button.

2. DO NOT CLICK THE BUTTON.
The system displays the five links.
3. Click the link to the site you would like to open.

The system will open the browser and display the site.
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Zacks Brokerage Research Center

Zacks Brokerage Research Center - This page contains details
about a company. You can view the recommendations of brokers,
the annual income, balance sheets, and the company profile.

uZacks Brokerage Research Center - 2ZBRC/Townsend M= E3 I

INTL BUS MACH SYRESL
|Cnnsensus Estmates | I D

Last: 114.4499969 MNet: 2.45 Open: 113.4000015 Hi: 114.75 Low: 112.4000015 “ol: 3935600

Tndustry : COMP-MATNFRAWE Earnings Surprises Earnings Calendar |

-
TBM uses advaneced information techmology to provide customer solutions. The company operates

primarily in a single industry using several segments that create walue by offering a variety of solutions

that include, either singularly ot in some combination, technologies, systems, products, services, software
and financing, Organizationally, the company's major operations comprise three hardware product
segments--Technology, Petsonal Systems and Enterprice Systeme; a Global Services segment; a Software
segment; a Glohal Financing segment and an Enterprise Investments segment.

Numbers of Brokers Recommending
(04221013

4]

Earnings Estimates and Actuals

e oo 2 om o ente

Zacks Brokerage Research Center
1. Enter the symbol in the New Search field.

2. Click Go.

The system updates the Zacks Brokerage Research Center
window.

Note: You can also drag and drop a symbol from another RealTick
window.

3. Choose the type of report you want to view from the drop-
down list available in the upper left corner. You can choose
five different reports.

~ Option | Description B

Company Profile This report contains a graph of the
stock’s volume, highs, and lows.

Consensus This report contains the

Estimates recommendations of brokers in the
industry. This report is the default.

Annual Income This report contains the details of

Statement the company’s income for the
previous year.

Annual Balance This report contains the details of

Sheet the company’s assets and liabilities
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for the previous year.

Snapshot

This report contains a graph of the
stock’s volume, highs, and lows.

Earnings Calendar

Earnings Calendar - This page enables you to view past data
from the brokerage research. (Part of Zacks Brokerage Research

Center)

EJEarnings Calendar - http://woas.zacks.com,/plsql/freser/zbrc_main?comp_id=TOWNSEND&s... [B[=] [E3 I

| APRIL

| Sunday | Monday | Tuesday |Wednesday | Thursday | Friday | Saturday
1 2 3 4 5 6 7
g 9 10 11 12 13 14
15 16 17 18 19 20 21

‘ 22 ‘ 23 ‘ 24 25 26 27

» -

Earnings Calendar
1. Click the date you want to view.

The system displays the Earnings Calendar Results list.

2. Click a symbol in the Zacks Ticker field.

The system displays the Zacks Brokerage Research Center

window.

Industry Search

Industry Search - This page enables you to view the brokerage
research data by a particular industry. As a result, you can easily
compare the different stocks from the same industry. (Part of

Zacks Brokerage Research Center)
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) industry Search - http://woas.zacks.com/plsql/freser/zbrc_main?comp_id=TOWNSEND&se... [Hl[=] E3
| Search | Industry
AB ADVERTISING B HES-FOREIGN
oD AEROSP/DEFENSE BANKS-MAIOR EESIONAL
. AERQOSPACE/DEFENSE BQUIPLENT BANKS MIDWEST
E AGR] OPERATIONS BANKS-MONEY CTR
G-H APPLIANCE HSHLD BANKS-NORTHEAST
L7 AUDIONIDEC PRD BANKS-SOUTHEAST
¥-L AUTO -DOMESTIC BANKS-SOUTHWEST
WL AUTOC -FOREIGH BANKS.WEST
- AUTOTRUCK-ORIG BEVERAGES-ALCOH
E AUTOTRUOCK-EEPL BEVERAGES-SOFT
R ELDG PRD-ATR/HT
o oI M DOM MO T hd
4 e
Industry Search
1. Click the alphabet letter in the Search field for the industry
names that start with that specific letter in the alphabet.
The system displays the industries starting with that letter.
2. Click the industry name in the Industry field.
The system displays a list of all the companies that are listed
under the chosen industry.
3. Click the symbol name from the Symbol field.

The system displays the Zacks Brokerage Research Center
window.

Earnings Surprises

Earnings Surprises - This page enables you to view the top
surprises in the market. You can view both the positive and
negative surprises in the industry. (Part of Zacks Brokerage
Research Center)

Earnings Surprises - htt oas.zacks.com/plsql/freser /zbrc_main?comp_id=TOWNSENDE:... [Hli=] [E3 I

Last updated on Apr 25, 2001 af 10:20 A M

Positive Surprises

[SCAT [SANCHEZ COMPUTR [oz41] 001 003 [ 200.00
[RFRC [RFORCE.COM INC [oz:19] 006 \ 00 | 50.00
[WBSH [WEBSENSE INC [pg:30] -0z [ 001 [ 5000
Ivx  |[vax corp [o753] 025 | 032 || 2800
ETR [ENTERGT CORP [o74s] 060 [ 075 [ 2500
IMENT [MENTOR GRAPHICS [s:03] 02z | 027 [ 227
{nr\ﬂ [ 4 e e e T lanaal aan | aad [ olq on.
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Earnings Surprises

o Click Earning Surprises on the drop-down list from the
toolbar button.
The Earning Surprises window will appear.

Market Guide

Market Guide - This page displays two types of reports - stock
reports and ratio reports. The stock report contains data such as a
summary about the company behind the stock, the growth rates,
and the cash flow. The ratio report contains data such as
dividends, financial strength, and efficiency of the company.

L Market Guide Stock Report - MarketGuide Financial Reports Hi=E
Stock Report Int'l Business Machines ,»:::. A
}

Summary NYSE: IBM e G

Sector: Technolo ' ¢

Eey Batios & Industry: Computer Hardarare The Benchmark for Qualiy Finan:

Statistics Stock |
Grewth Rates

Rev—e_nue IBM provides customer sohitions through the use of Int'l Business Mac

Earnings Per advanced information technology. These solutions Orie New Orchard F

Share inchade technologies, systems, products, services, Armonk, NY 1050<
- softwate and financing, For the 3 months ended 3/31/00, Phome: (914 499-19
Selected Income total revenues rose 2% to $22.04B. Netincome applic. to Fax: (914 765-6021
Statemnent Ttems Common tose 15% to $1.758. Revenues reflect an e
increase it Global 3ervices, microelectronics OEM,
Selected Balance Shatk storage and mobile personal computer sales. Net  gapqgye Technolo_gflj
r

i | K1
Market Guide Stock Report

Sheet Ttems

To View Data for a Specific Symbol

1. To access this page, move your mouse on the web browser
toolbar button. DO NOT CLICK ON THE BUTTON. Select
the Market Guide option. The system displays the web site.

2. Drag and drop a symbol from another RealTick window to the
Market Guide.

3. Click the section of the report you want to view from the list
in the left frame of the page.

The system displays the information in the right frame of the
page.
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Chapter 6: Charts & Technical Analysis

Using Charts

This chapter discusses Charts and Technical Analysis.

Using Charts, you can create a graph to easily view market data.
Charts display the upward and downward trends in the market in a
picture format. Unlike some of the other windows in RealTick,
Charts allow you to view lengthier time periods of data easier. As
a result, you can compare a stock’s historical value over time.

The following window displays the market trend for Microsoft
during the years 1998 and 1999.

RealTick - (Untitled) [- O[]

Page Design Chart Eavorites Window Help
? | =1 | | | | ) 5 | | . 3 | @ ) 8
| s s |

*MSFT : 1998, MSFT : 1999 [_ O] %]
Daily  (Lef) MSFT:1993 Close
(Lefy MSFT:1999 Close

MNow Dec
i |
[ |BONINI@SBDEMO Qoo Prices: $QUOTESS

Seasonal Chart Window

You can view data in historical and/or real time, depending on the
data criteria. The data criteria include time intervals: Intraday,
Daily, Weekly, Monthly, Seasonal, and Time and Sales. The data
criteria also include price criteria: Bids Only, Asks Only, and Bids
& Asks.

The following Intraday chart displays data at 15-minute intervals
for a five-day period.

Page 164

Chapter 6: Charts & Technical Analysis



Data Period Date Bar Interval

RealTick - {Untitled)

Page Design Chart FEavarites ‘Window [Help

2 | = =m0 2] | m s | o | | [ 8
|| B B [ ] ] |

*MICROSOFT CORP

1200 1400 1000 12:00 1400 1000 12:00
|l I
[ I [=]1) Prices: $0UOTES$

Intraday Chart

Data Period

RealTick - {Untitled)
Page Degion Chart Fawvarites ‘window Help

?
| | [ [ 2]
*MICROSOFT CORP =13
Daily  (Leffy MSFT-MICROSOFT CORP Close
i,
G
&l
Day of Manth
40
B R E R R R R
Apr hMay Jun
|—MICROSOFT CORF- -2
Date  Open High Lo Close “olumehoney Fl
Bf18/2001 G795 B7.96 BE.01 BE.88 28444800 -175857
619/2001 6821 E8.85 EG.B5 B7.32 31734500 -92743C

G20/2001 6774 BUBD  E700  BG41 32086800 4332
Gf21/2001 6915 70.55 it e B9.64 34806100 -33832¢%
Bfzz/z001  70.00 70.61 B8.55 B8.83 25546100 593108
6/25/2001  B9.10 59.62 57.77 68.85 24605400 361190
BEEEODT G782 BO10  E7A0  B8EZ  1E3SRAID azﬁisi
7

Daily Chart

In a Daily Chart, the time is displayed on the horizontal axis, and
the price is displayed on the vertical axis. It displays data at day
intervals for a particular time period.
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Data Period Year

*MICROSOFT CORP
Weekly (Lef) MSFT-MICROSOFT CORP

100 Week of the Manth

|——tICROSOFT COR

-
3

Date  Open High Low Close Yolumehoney FI
51137200 913 7014 B7.25 BB.09 198084600
F/z20/2001 63.05 71.90 67.75 70.91 207090500
5i27120m 70.80 7175 B840 7034 142975900
Bf3f20m 70.55 7375 £3.80 73189 TBB0S7400
£/10/2001 7285 7286 BE.40 BB.02 174966000
BA7/2000 B7.95 7061 BB.01 68.83 152587300 _[
B/z4/2001 A7.82 BA G2 /770 (922 42386900 73791+

I Qoo Prices: $QUOTES$

Weekly Chart

In a Weekly Chart, the time is displayed on the horizontal axis, and
the price is displayed on the vertical axis. It displays data at week
intervals for a particular time period.

Data Period

RealTick - (Untitled)

i o s [ [ ||

*MICROSOFT CORP [_ O] %]
Mohthly (Lef) MSFT-MICROE0FT CORP Cloge
1997 1998 15994 2000 2001
|

MJSDMJSDM] SDMJ SDMISDMI

[—HMICROSOFT CORF: B
Date  Open High Low Close olurmeMaoney FI
1e/jenn0 58.06 B0.63 40.25 43.38 1133812500
11420001 44713 B4.75 42.88 G1.06 1002765400
gnfeom  e0s B5.08 53.88 59.00 770817200
3f1/2001  GBEG 6113 4975 5469 447507600
4n/2001 5481 7110 51.06 B7.75 1041347300
512001 B7 66 7215 67.25 [ERL:] GE3563500

=
Bi1/2001 6782 73175 BE.01 6394 5EEE29000  -10B5CY.
:" A

[ | Qoo Prices: $OUOTESY

Monthly Chart
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Hint: You can also
create a chart by
dragging a symbol
from the Symbol
Guide or another
RealTick window and
dropping it on the
Chart toolbar button.
The system displays a
new Chart window
with that symbol.

Data Selection

Data Period: | Daily =l
Trades -

Date: [10/7/200 10 0% 6 2l —
Bids Only

Interyal: |E0 sk My

I7 et Bars 2| Bids & Asks

InraDiay
I Bl daf| 120

In a Monthly chart, the time is displayed on the horizontal axis,
and the price is displayed on the vertical axis. It displays the data
at month intervals for a particular time period.

Create a Chart

You can create a Chart to display data daily, weekly, or monthly.
These types of charts will give you price information for the
duration of a particular time period. You can also create a Chart to
display data for a season. This is most useful for commodities, to
compare a certain season between two different commodities, or to
compare two different seasons for one commodity. Other types of
Charts focus mostly on price, including Trades, Bids, Asks, or Bids
and Asks. Lastly, you can create a Chart that focuses on both
Time & Sales. You can also compare tick and volume bars more
accurately by defining the number of trades per bar, instead of just
comparing bars based on time.

1. Click Chart on the Design menu.
The Chart Setup dialog box appears.

[x]

i Chart Setup

— Symbolz — Data Selection

I Add Data Period: IIntraD ay vI

Date: [81/2001 | #Daps:|5 =

Intraday Bar Interval: I'I ] 3: [Minutes]
[ Start Bars at Open

[ Exclude data before ID?: oo

[ Exclude data after

I | Shcwlireaular Trades

Delete |

Chart Title: |* oK
Price Server: [Default HISTORIC

Cancel

Bar Graph v
CandieStick |
ShowWolume [

ChovErchange I
Erchiomttutar I
Upper caze only v Mare x>

Server...

i

Chart Setup Dialog Box
2. Enter one or more symbols in the Symbols field.
-OR-

Click the More button to load a symbol file.

3. Choose the type of chart from the drop-down list available in the
Data Period ficld.

4. Enter a date frame for the information in the chart.
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Hint: You can later
change the minute
interval of an Intraday
chart by typing p and the
minute interval. For
example, for a five-
minute chart, type p3.

5. Type the end date in the Date field. The system will not gather
data after this date.

6. Type the days you want to go back in the Days field.
The system searches for data within the time frame.

7. If you create an Intraday chart, type the minute time interval for
the chart in the Intraday Bar Interval field, or use the arrows.
The system updates the information at each interval.

8. Choose the time frame for your chart.

Time Frame Description

Start Bars at Open Displays data starting from the market’s
open.

Exclude data before Excludes any data before a specific time.

Exclude data after Excludes any data after a specific time.

Irregular Trades Displays data during non-market hours.

9. Type a title for the chart in the Chart Title field.

10. Click the Bar Graph check box to display the chart data in a bar
graph.
The Candlestick check box will activate.

11. Click the Candlestick check box to display a candlestick interval
chart.

12. Click Show Volume to display the volume bar graph.
13. Click OK.
The system displays your chart in the Chart window.

Add a Symbol to an Existing Chart
1. Click Add/Replace Symbol on the Chart menu.
The system displays the New Symbol dialog box.

New Symbol

Mew Symbaol:
o
[E— [ o ]
Repl
Spmbols in Chart: R Cancel |

’ Hel|
¥ Force Upper Case Ll

New Symbol Dialog Box
2. Type the new symbol into the New Symbol field.
3. Click the Add option button.
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4. Click OK.
The system updates the Chart window.

Replace a Symbol in a Chart

1. Click Add/Replace Symbol on the Chart menu or press F6.
The system displays the New Symbol dialog box.

2. Enter the new symbol into the New Symbol field.

3. Click the Replace option button.

4. Choose the symbol you want to remove from the Symbols in
Chart field.

5. Click OK.
The system updates the Chart window.

Note: When you replace a symbol, the new symbol will retain the
technical analysis that was attached to the original symbol.

Change the Type of Chart

There are four different calculation types for a chart.

Absolute: This chart type displays the price series. You can chart
several symbols, using both axes, with this calculation.

Percent Change: This calculation shows the change over time for
the value of each symbol. The value of each symbol when it first
appears in the chart is the reference value. The remainder for each
symbol is a percentage of the reference value.

Ratio: This calculation displays the value of one or more symbols
relative to the value of another. You must choose the symbol the
other symbols will be measured against.

Differential: This calculation displays the difference between the
values of two or more symbols. You must choose the symbol the
others will be measured against.

1. Click Style on the Chart menu.
The system displays the Chart Type dialog box.
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Chart Type [ x]

— Chart Type:
" Absolute
" Percent Change
* Ratio
" Differertial

— Ratio/Differential Chart S etup

Reference Symbal: |M|CF|DSUFT CORP 'l
Reference Column: IEIose 'l

Cancel

el

Help

Chart Type Dialog Box

Click the option button of the calculation style from the Chart

If you chose either Ratio or Differential, choose a symbol from

the drop-down list available in the Reference Symbol field.

Choose a column from the drop-down list available in the

2.
Type frame.
3.
4.
Reference Column field.
5. Click OK.

The system updates the Chart window.

RealTick - {Untitled) =]

Psge Design iChart Eavorites Window Help

[ (O[]

RealTick - {Untitled)
Page Design Chart Eavorites Window Help

® | =1 | 5 | | o 5 | | O | 0 #

7 | = | < | 30 ] P 0| | 2 | | () 8

R =l TIPS
*MICROSOFT CORP

Intraday (Left) MSFT - MICROSOFT CORP (15-Min)
6/25 G/26

Close

71 I

i
e !
i

!
i
i
i
634 !
!

i
i
s '
!
i

| o 0 [ (w2 [ Q|
*+MICROSOFT CORP =]
Intraday (% CHANGE) {Lefi) MSFT-MICROSOFT CORP (15-din)
. 6/25 [T

; 5

i it i
i i
o | i z i
L L R A R R R L B L B R R R R R R R R R L I R O L R R R R R R L R R L L B R R R R R R RN R
12:00 14:00 10:00 12:00 14:00 10:00 12:00 14:00 12:00 14:00 10:00 12:00 14:00 10:00 12:00 14:00
o 3] |

| [[pays Frices: $UOTESS [

»
| [fpetes Frices: $OUOTESY

Percent Chart Type

Absolute Chart Type
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Quickly Change the Chart Interval

You can change the chart interval with new macro keystrokes.

Change the chart from an intraday to a daily, weekly, or monthly.
Click the chart.

2. Press the period key on your keyboard and then press I, D, W, or
M for Intraday, Daily, Weekly, or Monthly, respectively.

3. For Day, Weekly, or Monthly charts, you can specify the number
of days, weeks, or months by typing the number after you press D,
W, or M. For example, for a 30-day Day chart, type .D30.

4. For an Intraday chart, type the minute interval after you type L
For example, for a 30-minute Intraday chart, type .130.

The chart updates.

| *MIcROSOFT CoRP o [m] ]
[ozil | iLeft MSFT-MICROSOFT CORF (15-Min) Bar
2{14 215
[ [
B3
| }*Irlll i
$1¢i+r+ I
521 ) 1 L ”
s H s I
I | }{l{l}rl
BT | | 1JJIT1 i
I I TH 1—]—-}{
60 | |
| |
14:00 10:00 12:00 14:00 10:00 12:00 14:00
Al »

Chart Macro Keystrokes

Changing the Display of a Chart

Configure your chart to display different information or
information differently. This feature helps you view data more
clearly in a chart.

Change the Display of a Chart
1. Click Display on the Chart menu.
The system displays the Chart Display Options dialog box.
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(Chart Display Options

Symbal Attribute:
IMIEHDSDFT CORP

MICROSOFT CORP

=1
L«

Hint: To toggle
between a Candlestick
chart and a Bar chart,
press Ctrl S.

To scroll up, down,
left, or right in a
Chart, use the arrow
keys on your keyboard.

General Properti
IV Shaw Grid Lines
" Show Legend

IV Show Last Frice In Axis
[ Colar Code Yolume Bars

Chart Display Dptions [ x|

Series Color: ;I ;I

— Font
Screen Font.. | 10 pt. M5 Sang Serif

— Symbal Attributes o
MICROSOFT CORP = Leftaxiz  © Right Axis I_I
[ CandieStick Chat [ Herizontal Lines | Hide All Seriss ﬂl
—Series to Display - General Properti Help |
v Bar [ ShowGridLines | Show Last Prics In Asis
Open |v Show Legend |+ Color Code Velume Bars
High
Lo Pen width; |1 Advanced Colors.. |
v
Llose —I¥ Show Price Tracking Window ———————
¥ Wolume
Trades " Snapshot Yiew ™| Horienntatlaymut
¥ Table View [fiar multiple spmb]

Configure Column..

Prirter Font | & pt. Arial

Chart Display Options Dialog Box

2. If the panel includes multiple symbols, choose the appropriate
symbol from the drop-down list available in the Symbol
Attributes box.

3. Double-click the column name in the Series to Display list if you
would like to add data.

A checkmark appears.

4. Choose the axis by clicking the Left or Right option buttons in the
Vertical Axis frame.

5. To create a candlestick chart, click the Candlestick check box.

6. To hide all the data about a specific symbol, click the Hide All
Series check box. The symbol will be hidden (not removed) from
the view on the Chart window.

To display horizontal lines, click the Horizontal Lines check box.

To change the color of the column name, click the column name in
the Series to Display list.

9. Click the arrow buttons (< or >) in the Color field.
10. To add grid lines to the chart, click the Grid Lines check box.

11. To add the last price to the X axis in the chart, click the Show Last
Price In Axis check box.

12. To change the width of the line, change the value in the Pen

Pantidh [T dvarced Cobrs. | Width field. The width must be at least 1.
13. To change the color of the font on the window or when you print
your chart, click the Advanced Colors button.
The system displays the Color Setup dialog box.
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Color Setup

i~ Spmbol / Series Color i Color Set
Symbol. QK.

Awiz/Labels
Grid Lines

Open ¥ Background Color:
Lo [ &
L.

Eluﬂl:E Line Style:

“alume ¥

(* Sgreen Colors

SOFT CORFP
; " Printer Calors Cancel

Help

Colar: i~ Window Colors

Color Setup Dialog Box

14.

Select a symbol in the symbol field you would like to change its
colors. Once you select an item in the Series box, the Color and
Line Style drop-down boxes will activate. Choose a color and a
line style. You can also change the background color from the
Background Color drop-down box. Click OK.

15. To change the display font, click Screen Font button.
The system displays the Font dialog box.
Font [2]]
Font style: Size:
|Regular 10 OK. |
MS Sert E’ Cancel
0 Palatin Linotupe 12
S I
0 g;'\;tlj\;onts 24 ;I
Sample
AaBbvyZz
Script:
[westen 5]
Font Dialog Box
16. Enter any changes and click the OK button.

17.

18.
19.

To change the print font, click the Printer Font button.
The system displays the Font dialog box.

Enter any changes and click the OK button.

Click OK.

The system updates the Chart window.
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Change a Series in a Chart
Change a column to display different data.

1. Click Display on the Chart menu.
The system displays the Chart Display Options dialog box.

r~ Symbol Attribul T I
MICROSOFT CORP i Leftixis ¢ Right Awis
|V CendieStick Chat | HorizontalLines | Hide Al Series el
- Series to Display -~ General Properti Help
Foa ] || [ ShonGidLines [ Show Last Pricsin Asis
Open [v ShowLegerd ¥ Color Code Volume Bars
High
Low PanWidth: |1 Advanced Colors
v
Close ¥ Show Price Tracking Window ———————
¥ Wolume
Trades " Srapshat View = brizarta apout
B T e 2 ot
~Fonl
Series Color: < | > | Sl 10 pt, M5 Sans Serf
Canfigure Column.. FErinter Fart 3 pt. Arial

Chart Display Options Dialog Box

2. Click the Configure Column button.
The system displays the Set Column Attributes dialog box.

Set Column Attributes - MSFT [ x|

Coalunr: IHigh j oK I
"? Mamel: IHigh . Cancel |
=2 M amez2: IHi: " Center [ErE. |

Hint: To dock the Time it 5 £ Right

& Sales window, click Feldiidt 8
; 4 . _ W Show Zeros

a:;a;l drgif it to th; bottom No. Decimals: [[ ¥ Display in T able View

of the Chart window.

Set Column Attributes Dialog Box

3. Choose the column you want to change from the drop-down list
available in the Column field.

4. Change the name of the column as it appears in the Edit Chart
dialog box in the Namel field.

5. Change the name of the column as it appears in the statistics pop-
up window in the Name2 field.

6. Type the width of the field in the Field Width field.

Choose the alignment for the column by clicking the Left, Center,
or Right buttons.

8.  Click the Show Zeros field if you want to have zeros placed in
numeric fields that do not have data.
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9. Click OK.

The system displays the Chart Display Options dialog box.
10. Click OK.

The system updates the Chart window.

Hide the Chart Title (Legend)

Choose this option to hide the title on the chart window and save
window space.

1. Click Display on the Chart menu.
The Chart Display dialog box will appear.

General Properti
I~ Show GridLines | Show Last Price In Asis 2. In the General Properties box, make sure the Show Legends
[ Show Legend [ Color Code Yolume Bars Check bOX iS unchecked_

Pen Wwidth: |1_ Advanced Colors... | 3 Clle OK
The Chart window will appear without the Legend.

Viewing Data in a Chart

Scale a Chart

1. Click Scaling on the Chart menu.
The system displays the Chart Scaling dialog box.

IChart Scaling x
Wertical Haorizantal

0.8

F’aneI:ITDp 'l Aoz |Left > ] |7 ::I Pivels / Data Paint _
7 Min/Max Scaling @ Sire T e Cancel |

& Fiuad End Hi: ISB.DUDD

* Fixed Endpaints: ¥ Snap ToDate B Help
Lo: [42.5000 nep To Bele Hanas

I Logaiithmic Scale Start: |3:’21 /200 || End: |3J2?:’2DD

[ Link Left and Right Axes

™ Keep Vertical 5eale Fived When Symbol Changes

Chart Scaling Dialog Box

2. If the chart contains multiple panels, choose the appropriate axis
from the drop-down list available in the Panel field.

3. If'the chart contains multiple axes, choose the appropriate panel
from the drop-down list available in the Axis field.

4. Choose the scaling option for the Vertical axis:

Description
Min/Max Adjust the vertical scale to accommodate the entire
Scaling page values in the chosen part of the Chart
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window.

Fixed Manually scale the vertical axis. Choose the High

Endpoints and Low values that you want to focus on when
scaling.

Link Left and Link the left and right vertical axes.

Right Axes

Logarithmic Scale the chart based on logarithmic scale.

Scale

5. Choose the scaling option for the Horizontal axis:

Option Description

Fixed Specify pixels per data point. Increase or decrease
the number of pixels with the control arrows
available in the Pixel/Data Point field.

Snap to Scale the graph to fit the entire Chart window.

Window

Snap to Date
Range

Scale the window horizontally so that only data
from a specific time frame appears in the Chart
window.

6. To set the scaling as the standard for the chart, check the Keep
Vertical Scale Fixed When Symbol Changes option button.
When you change the symbol, the scaling will remain unchanged.

7. Click OK.

The system updates the Chart window.

Options to Scale a Chart

The following table describes menu options you can use to scale

the data in a chart.

Option Description

Auto Scale Scale the price axis so all the information is
displayed with the greatest possible detail.

Snap to Scale the chart so all the data appears in the chart

Window window without a horizontal scroll bar.

Quick Scale a Chart
1. Press Ctrl and click the chart.
2. Move up or down and left or right using the mouse.
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The chart will scale accordingly.

Move Around in a Chart

1. Press Shift and click the chart.

2. Move up or down and left or right using the mouse.
The chart will move.

Vertical Zooming a Chart

Vertical Zooming on a chart expands the vertical scale.

1. To expand the vertical scale, press the Page Up key from your
keyboard repeatedly.

2. To contract the vertical scale, press the Page Down key from your
keyboard repeatedly.

Enlarge a Chart Region

The Zoom Tool enables you to zoom in on a specific region of
your chart. The system magnifies this area to fill the entire Chart
window. You can restore the chart to its original size by changing
the scale in the Chart Scaling dialog box.

1. Click Zoom Tool on the Chart menu.
The cursor changes into a magnifying glass.

2. Hold down the left mouse button and draw around the area you
want to enlarge.

3. Release the left mouse button.
The system fills the Chart window with the selected area.

Restore a Chart to Original Size
o Press F7.

@ The Chart will restore to its normal size.

Note: If you hold down . e g
the left mouse button and View the Statistics in a Chart

drag the mouse across The Info Tool is the default tool for charts. This arrow-shaped tool
the chart, the price and enables you to see the numeric details of your chart. When you
study values change as choose the Info Tool, the system displays a statistics window in the
you move to different Chart window when you hold down the left mouse button. On an
time intervals. intraday or daily chart, the statistics box displays the price data

(open, high, low, and close), the active studies corresponding to
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each symbol, and their respective colors and line styles for the time
interval you select. On a trade chart, the statistics box displays the
time and price of each tick.
1. Click Info Tool on the Chart menu.

The system enables the Info Tool with a check mark.

w Info Tool 2. Move the mouse to the interval bar to view price and study values.
3. Click with the left mouse button.
The system displays the statistics box.

View a Statistic at a Specific Position on a Chart

The Crosshair Tool performs the same function as the Info Tool,
except that it displays a large crosshair on the Chart window to
show the exact position of the cursor. You can find the exact
vertical and horizontal axis data for a particular point on the chart.
1. Click Crosshair Tool on the Chart menu.

2. Click your left mouse button on the area of the chart you want
exact vertical and horizontal axis data.

The system displays the large cross shape.

Using Annotations

You can add annotation notes to your charts. Post-it note icons in
the Chart window will mark each of your annotations. When you

— click the post-it note with the mouse, the annotation text appears in
— the chart label at the top of the chart window. Use annotations to
Annotaion icon make a note for yourself.
Note: The system saves annotations and records the date and time
v corresponding to the position of the icon. When the date
[ corresponding to the annotation no longer appears in the Chart
Hint: To display an window, the annotation is removed from the chart. For example,
annotation, move annotations on an intraday chart showing two days of data will be
the mouse over the removed once they are more than two days old.

annotation and click
it.

Add an Annotation

1. Click Annotation on the Attributes sub-menu of the Chart menu.

The system displays the Chart Annotation dialog box.
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Note: Thereis a 10
annotation limit to
each chart.

i
Hint: To move an
annotation, drag and
drop it to a new location.

Chart Annotation
|

I Display Mate Test On Screen

Post Mote I Save | [Efete | Cancel |

Chart Annotation Dialog Box

2. Enter your message in the Chart Annotation dialog box.
3. Click the Post Note button to post your annotation to the chart.
The mouse changes to a post icon.

4. Move the mouse to the point on the Chart window where you
want to place the annotation, and click with the mouse button.

A post-it note icon appears in the Chart window.

Change an Annotation
1. Double-click the annotation.

The system displays the Edit Chart Annotation dialog box.

SFT's Open at 10:30 fram 51

ommit Changes

[ Display Mote Text On Screen

Post Mote I Save | Delete | Cancel |

Edit Chart Annotation Dialog Box

2. Change the text of the annotation message in the Edit Chart
Annotation dialog box.

3. Click the Save button.
The system updates the annotation.

Delete an Annotation
1. Move the mouse over the annotation.
The cursor changes into a post icon.
2. Double-click the left mouse button.
The system displays the Edit Chart Annotation dialog box.
3. Click the Delete button.
The system deletes the annotation.
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Using Trend Lines

Draw trend lines to draw support and resistance levels or break out
points that help technical analysts determine entry and exits in the
market.

Draw a Trend Line
1. Click Trend Tool on the Chart menu.
The system displays the Trend Lines box.

i Trend Lines E

Type:

Best Fit
Snap To Price
Hearizantal hd

 Diaw " Select
Eonfigure...l Clear Al I

Help |
|3.-"28 11:30 |58 916

Trend Lines Dialog Box

2. Click Draw.
3. Choose the line style you want from the list in the Type field.
4. Click Configure.

The Default Lines Setup box will appear.

Default Regular Trend Line Setup

Symbol:

MICROSOFT CORH

Fen Color:
] o |

Fen Style:

|:;[

Default Regular Trend Line Setup

Select the appropriate option(s).

Click OK.

On the Chart, click the left mouse button and hold it down.
Drag the mouse until you are finished drawing the trend line.

© =N w
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9. Click the close button on the upper right corner of the Trend Lines

box.

Move a Trend Line
1. Click Select Tool on the Chart menu.
The cursor changes to a target crosshair.

2. Move the mouse to the middle of the trend line. Do not select an
end point.

The cursor changes from a target crosshair to a plus sign (+).
3. Click the line with the left mouse button.

4. Hold down the left mouse button and drag the trend line to its new
location. The size and slope will remain unchanged.

Move a Group of Trend Lines
1. Click Select Tool on the Chart menu.
The cursor changes to a target crosshair.

2.  Move the mouse to the middle of the first trend line. Do not select

an end point.
The cursor changes from a target crosshair to a plus sign (+).

3. Click the line with the left mouse button while holding down the
Ctrl key. Continue holding the Ctrl key while selecting the other
lines.

4. Still holding down the Ctrl key and the left mouse button, drag the
group of trend lines to a new location. The size of each line will
not change.

Copy a Trend Line
1. Click Select Tool on the Chart menu.
The cursor changes to a target crosshair.

2.  Move the mouse to the middle of the trend line while holding
down the Shift key. Do not select an end point.

The cursor changes from a target crosshair to a plus sign (+).

3. Still holding down the Shift key and the left mouse button, drag
the trend line to its new location.

The system copies the line to the new location.
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Resize a Trend Line
1. Click Select Tool on the Chart menu.
The cursor changes to a target crosshair.
2. Move the mouse to one of the ends of the trend line.
The cursor changes from a target crosshair to a sloped cross (X).
3. Click the left mouse button and move the mouse to resize the line.

Delete a Trend Line
1. Click Select Tool on the Chart menu.
The cursor changes to a target crosshair.
2.  Move the mouse to the trend line and click the left mouse button.
3. Press the Delete key from your keyboard to delete the trend line.

Using Pivot Lines

The Pivot Point study works best in futures markets with a wide
daily trading range (high volatility). The study uses the previous
day high, low, close, and open price to generate a pivot, two
support levels, and resistance levels.

Today’s Pivots are a function of yesterday’s high, low, and close
for a specific contract.

H - Yesterday’s High
L — Yesterday’s Low
C — Yesterday’s Close

The five equations for the Pivot Lines are

RedLine: P={H+L+C})/3
BlueLine:R1=2"P-L
GreenlLine: 81=2"P-H
Yellow Line: R2=P + (R1 - 51)

Yellow Line: 82=P - {R1 -81)

Page 182

Chapter 6: Charts & Technical Analysis



Adding Pivot Lines
o Click Pivot Lines from the Attributes sub-menu on the
Chart menu.

The Pivot Lines will appear.

Spreads

With a chart multiplier you can compare stocks or futures spreads
more accurately by using simple arithmetic equations. For
example, =.6325*HWP-CPQ shows the spread between a potential
M&A between HWP and CPQ. Also, it may be necessary to
delimit a ticker symbols with single quotes, for example, the
symbol /SPU1 would need to be delimited as /SPU1’ when used in
a formula.

Create a Chart Multiplier
1. Click Setup on the Chart menu.

The Chart Setup dialog box will appear.
2. Type the equation in the Symbols field.
3. Click Add.

Click OK.

The chart will graph the multiplier.

Note: Charts supports the ticker symbols +, -, /, * in the formula.
Always precede the formula with an equals sign.

Technical Analysis

Technical analysis studies can be added to a chart or a table
window. However, charts are used mostly with Technical
Analysis. RealTick offers a wide variety of price studies,
oscillators, stochastics, moments, volume and open interest studies,
price and volume studies, and directional movement indicators.
This section contains detailed information about each study.
Formulae and references are provided where relevant, along with
the default parameters for each study. You can adjust the
parameters on most studies. The type of chart (intraday, daily,
time and sales) and type of symbol (stock, future, index) determine
what studies are available.
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Study Availability Table

The following table lists the availability of various studies by chart

or table type.
Study Type Study Tick  Intraday Daily
Moving Averages Simple, Exp, Linear, Y Y Y
Autoreg.
Envelopes & Bands Percent Offset Y Y Y
Average Range Y Y Y
Total Range Y Y Y
Bollinger Y Y Y
Oscillators Momentum Y Y Y
Acceleration Y Y Y
Moving Average Y Y Y
Momentum
Moving Average Y Y Y
Oscillator
MACD Oscillator Y Y Y
MACD & Signal Line Y Y Y
Commodity Channel N Y Y
Index
Volatility N Y Y
Rate of change N Y Y
Statistical Moments Monthly Average N N Y
Variance Y Y Y
Standard Deviation Y Y Y
Kurtosis Y Y Y
Skew Y Y Y
Other %R & RSI N Y Y
Stochastics (4:fast to N Y Y
slow)
Directional Movement N Y Y
Indicator
Volume & Price Arms' Ease of Movement N Y Y
Variable Accumulation N Y Y
Dist.
Money Flow Y N N
Volume On Balance Volume N Y Y
Total Volume N N Y
Trade Volume Y Y N
Tick Count N Y N
Open Interest N N Y
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ELY

Note: Only certain types
of charts allow for more
than one symbol, for
example, intraday, daily,
or weekly.

Add a Technical Analysis to a Chart
1. Click Setup Studies on the Chart menu.
The system displays the Select Studies dialog box.

Select Studies

Symbol: | MSFT - MICROSOFT CORP = ik |
Available Studies: Selected Studies:

M oving dverage toving Average [Close, b

Moving Linear Regression Hel

Upper Envelope =P |

<
Lawer Envelope _I
Momenturn )
Acceleration —I
Maving Avwg. Dscillator

Moving Awa. Momentum .

W oving Ava, Cory-Div Osc. Configure Selected Study

M oving duwvg. Conw-Div e
MACD Signal Line Oueilap... | |Period =5
honey Flow
Variance o LI Parameters_._l

Short Mame:  Ma& SetDefauItl

Default Location: Top Left

I

I Ee I MoveDownl

Select Studies Dialog Box

2. If the chart includes multiple symbols, choose the appropriate
symbol from the drop-down list available in the Symbol field.

3. Choose the study you want to add in the Selected Studies field.
4. Click the Add (>) button.

The system displays the name of the study in the Selected Studies
field.

5. Click the Parameters button to modify the parameters of the
selected study.

The system displays the Parameters dialog box where you can set
additional options for your chart.

6. Click OK.
The system updates the chart in the Chart window.

Add a Technical Analysis to a Table
1. Click Set Up Studies on the Table menu.
The system displays the Select Studies dialog box.

2. If the table includes multiple symbols, choose the appropriate
symbol from the drop-down list available in the Symbol field.

3. Click a study in the Available Studies list.
4. Click the Add (>) button.
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The system displays the name of the study in the Selected Studies
field.

5. To change the order of the columns in your Table window, choose
the study in the Selected Studies field then click either the Move
Up or Move Down button.

6. Click OK.
The system updates the Table window.

Accessing the Parameters Dialog Box
With each study, you can change the parameters of the study. The
parameters will change depending the study. However, how to
access the parameters dialog box for each study is the same.
1. Click Setup Studies on the Chart menu.
The Setup Studies dialog box appears.
2. Select a study.
3. Click Parameters.
The study’s Parameters dialog box will appear.

Note: Some parameter dialog boxes contain a button to access
another parameter dialog box for further configuration.

Price Studies

Price studies are studies that values are in the same units as the
price of the asset. The price studies offered in RealTick are
Moving Averages, Moving Linear Regression, Upper Envelope,
and Lower Envelope.

Moving Averages (MA)

A moving average is a smoothing technique used to isolate the
trend from short-term price fluctuations. RealTick displays four
types of moving averages: simple, autoregressive, linear weighted,
and exponential. The types differ primarily in how they treat older
data. Simple moving averages weight each of the terms in the
average equally. The linear weighted moving average gives more
importance to more recent prices. Both the simple and the linear
weighted moving averages limit the price effect to the number of
periods in the average. The autoregressive moving average is
based on the inputs and outputs in the system.
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The exponential gives more weight to recent prices but allows all
data in the window to influence the average. Instead of a number
of periods, the exponential uses a smoothing factor, which can
have any value between zero and one. The larger the smoothing
factor the more influenced the average will be by more recent
prices. If you want to relate the smoothing factor to the periods
used in the standard moving average, set the factor equal to two
divided by one plus the number of periods. Moving averages are
usually based upon the close but can be based on other price series
such as the midpoint.

Formulae:

The mathematical definitions for the different moving averages
follow.

Simple MA:

1 n
SMAy = HZ Pi-n=i
1=1

Autoregressive MA:

ARMA, = [1-%AR)SMA, + [WARJARMA, 4

| Note: 1f AR=0 then ARMA=SMA. |

Linear MA:

n .
Elpt—nﬂ
LMA, = 1=1n—

21
i=1

Exponential MA:
EMAt = EMAy + SF(Py - EMA,_q)
EMA =P

Variable Description

N The number of periods.

Pt The price for the current period.
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Pt The price for the previous period.

T The number of the position of the period being studied in
the total number of periods in the data base.

SF The exponential smoothing factor = 2/(n+1).

Reference: Colby, Thomas & Robert Meyers, The Encyclopedia of
Technical Market Indicators, Dow Jones Irwin, Homewood, 1988.

Moving Average Parameters

The type of moving average, number of periods and price series
can be changed from the default settings in the Moving Average
Parameters dialog box.

Moving Average Parameters
Period: IE Field to Aw:

Moving Average Type
% Simple ID % Buto Fegression

" Linear Weighted

" Egponential  Smacthing: IU.DU

Moving Average Parameters Box
The following table lists the Moving Average parameter defaults.

Value Defaults

Moving Average Type Simple

Period 5

Field to Avg Close

The following picture displays a chart with a moving average.
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RealTick - {(Untitled) Hi=]E3
Page Design Chart Favorites ‘Window Help

2 | | I = om0 | B | ) S | 2| 1| D0 0| | D
| | | [ ]

*MICROSOFT CORP

[ | [sleYe} Prices: $0U0TES$ |[1613.03

Intraday Chart with a Moving Average Study

Moving Linear Regression (MLR)

Moving linear regression is the fitted value of price, estimated
from a linear regression of price on time. You can select the price
series to use in the regression and the number of periods to include
in the linear regression. The number of periods in the regression
and the price definition can be changed in the regression dialog
box.

Regression Parameters

~MLR

Period: IE
: Cancel |

FACEEleratEn——

Feniad: I Help

Regression Parameters Box
The following table lists the Moving Linear Regression parameter

defaults.
Period 5
Series Close
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Formula: MLR=a+bt
Where:

1 {n n
a=—| TP -3t
| t=1

n

n n
ny Pit- 2Py 3t
t=1 t=1 t

=1

b=
n 2
a3t - [ r,
t=1 t=1
Variable Description |
n The number of periods in the summation.
t The position of the current time in the database.
Pt The price for the current period.

Reference: Colby, Robert & Thomas Meyers, Encyclopedia of Technical
Market Indicators, Dow Jones Irwin, Homewood, 1988.

The following picture is a chart with a moving linear regression.

[ (O] %]

RealTick - {Untitled)
Page Design Chart Favorites ‘Window Help

zlal+|

eI

[ il coo Prices: $0UDTESS | [10:43:00

Moving Linear Regression Study
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Upper Envelope/ Lower Envelope (UP/DN)

Several types of envelopes based upon a moving average can be
displayed simultaneously. The upper and lower envelopes are
selected as separate studies. The upper envelope (or lower
envelope) parameter dialog box allows you to choose among
different types of envelopes, and to configure the moving average
on which the envelopes are based. The moving average itself is
not displayed unless selected as a separate study. You can choose
from Percentage Offset, Average Range, Bollinger Bands, or
Range Channel.

The following picture displays a chart with an upper envelope
study.

RealTick - (Untitled) H=E3
Page Design Chart Favorites ‘Window Help

| | R | [y

zlal+|

*+MICROSOFT CORP |_ (O] x|

UP (P=5)

[ il [ageYs] Prices: $OUOTESS | [11:03:50

Intraday Chart with an Upper Envelope Study

Percentage Offset

Percentage offset envelopes are simple offset bands to the moving
average itself. If you select % Offset, you can select the
percentage to add (for upper bands) or subtract (for lower bands)
from the moving average.

Formula: The formulae for offset envelopes are:
UR = Ma, + [%]Mﬁt
DMy = May — (%9 MA,
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Where: MA is an n period moving average.

Reference: Kaufman, Perry, The New Commodity Trading Systems &
Methods, John Irwin, 1988

Parameters: You can set the % Offset Envelope value in the
Envelope dialog box. You can enter integers or fractions in
decimal form (e.g., .1). You can also change the type and
parameters of the moving average on which the envelope is based.

The following table lists the Percentage Offset and Moving
Average default parameters.

Value Default |
Percentage Offset 1

Moving Avg Type Simple

Period 5

Field to Avg Close

Envelope Parameters

— Envelope Type

q 4
@ Perceniage Ofizet 100 %

C |
" Awerage Range IE-DD ratges ance

' Ballinger Band |2.DD std) dewations Help

" Range Channel IEU'ElEl = Md Parameters...

Period: |3

foit

Envelope Parameters Box

Moving Average Parameters
Period: IE

Moving Awverage Type
* Simple ID % Auto Regrezsion

7 Linear Weighted

" Egpanential  Smoothing: |E|.DD

Moving Average Parameters Dialog Box
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Average Range

Envelopes based on the range can be displayed. The average
envelope adds (upper) or subtracts (lower) a measure of the range
to the moving average. The range is calculated as the largest
absolute value of either today's high minus today's low, today's
high minus yesterday's close, or today's low minus yesterday's
close. The simple moving average of the range is then added or
subtracted to the moving average of the price to produce either
envelope.

Formulae:
Upt = I"."I.n."}'a.t + -'EI.V-t
DN, = MA, - aV}

i
Vi = (/)T Deinl
i=1

Variable Description
a Decimal multiplier supplied by the user
D The maximum of

H; - Cial . Hi-Li| or [L; - Cil

H;j The high on day 1.
Ci The close on day i.
Lj The low on day i

Reference: Kaufman, Perry, The New Commodity Trading Systems &
Methods, John Wiley, 1987.

Parameters: The Average Range moving average uses the same
period as the moving average, which is set through the Moving
Average Parameters dialog box.

The following table lists the default parameters for the average
range and the Moving Average.
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Value Default

Average Range 2

Period 5

Type Simple

Field to Average Close

Bollinger Bands

Bollinger Bands are based on the standard deviation of price added
or subtracted to a simple moving average. The standard deviation
error is added to the moving average for an upper envelope and
subtracted for a lower envelope.

Formula:
Upt = I"."I.n.":"a.t +4- Ut
DNt = I"."I.n.":"a.t —4a- Ijt

VELEL] ) Description

MA ¢ An n period moving average.

a The number of standard deviations to add or subtract
for the moving average. Integers or fractions are
permissible

o The standard deviation

n

2
. g‘i(Pt F)
1

Reference: John Bollinger, Bollinger Capital Management, Manhattan
Beach, CA.

Parameters: The Price Series, the multiplier a, and the Period n
are configurable parameters. The Period n is used in computing
both the moving average and the standard deviation.

The following table lists the Bollinger Band and Moving Average
parameter defaults.
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Value Defaults

Bollinger Bands 2

Period 5

Series Close

Range Channel

Range channels are channels based on the difference between the
highest high and the lowest low for a given period. A percentage
of the range is then added and subtracted to a simple moving
average.

Formula:
UF, = MA, + (%%)[H- L)
DMy = MAy - (%%)[H - L)

Variable Description

H The highest high and L is the lowest low for period n.

MA An x period moving average.

Parameters: The period used for calculating the range, the
percentage of the range to include, and the moving average period
is adjustable.

— Ervelope Type
Ok
" Percentage Offset I'I.UU % 4|
C |
(" Average Range |2-DD Tafges &I
(! BolingstBand |200. sid! dlevistions Help |
(¢ Range Channel |5D.U|j %
Period: |3

Envelope Parameters Box

This table lists the Range Channel and Moving Average parameter
defaults.
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Value Default

Range Channel 50%
Range Period 3
MA Period 5
Series Close
Oscillators

Oscillators represent different ways of measuring change in prices
rather than measurements of prices themselves. RealTick offers
eleven oscillators for use in charts and tables. Momentum
Oscillator, Acceleration, Moving Average Oscillator, Moving
Average Momentum, Moving Average Convergence Divergence,
Signal Line, MACD Oscillator, Rate of Change in Prices,
Volatility, Volatility Ratio, and Commodity Channel Index.

Momentum Oscillator (MOM)

The momentum oscillator is the most basic oscillator. It is the
difference between two prices at a fixed time interval from one
another. Momentum is analogous to the slope of price relative to
time. A positive value of momentum indicates that prices are
increasing. A positive but negatively sloped momentum shows
that prices are increasing but less rapidly.

Formula:

MOM, = P, - Py,

VELEL) Description

Pt

The price for the current period.

Ptn

The price n periods ago.

Reference: Kaufman, Perry, The New Commodity Trading Systems &
Methods, John Wiley & Sons, New York, 1987.

Parameters: The parameters for the momentum calculation can
be changed in the momentum parameter box.
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Momentum Parameters

Series: — Momentum
W alume Period: IE

_ Cancel |
mAcee ettt

Eernd: I Lkl

Momentum Parameters Box
The following table lists the Momentum Oscillator parameters.

B Value e Default B
Period 5
Series Close

The following picture displays a chart with a momentum oscillator
study.

RealTick - (Untitled) |_ O] x|
Page Design Chart Favorites Window Help

2 =1 | e | 0| 2 | | @ | | | B ®
o 2 | 0 [ ] Q|

becepin ]

I R ¥
04 Tytests
I ety

1
S Ty | .
i + ““1'{4.}“‘*‘1_14..{: 1

10:00 12:00 14:00 10:00 12:00 14:00 10:00

| coe Prices: $3UOTES$ |

Momentum Oscillator Study

Acceleration (ACC)

Acceleration is the difference between two momentum indicators.
Acceleration is analogous to rate of change. If values of the
momentum are positive and acceleration is positive, prices are
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increasing and the difference is increasing. For small changes in
prices this means that rate of change in prices is increasing, for
example, price increases are accelerating.

Formula:

ACC, =MOM, - MOM,_,

Variable Description

MOM ¢ The value of an n period momentum for the current
period.
MOM ¢t-x The value of momentum for x periods ago.

Reference: Kaufman, Perry, The New Commodity Trading Systems &
Methods, John Wiley & Sons, New York, 1987.

Parameters: Both the underlying momentum calculations and the
number of periods between the two momentum estimates can be
changed in the acceleration parameter box. The price series is also
selected in the acceleration parameter box.

Acceleration Parameters

Senies:

— Mamentum

Wolume Perind: IE
Cancel

- Acceleration—— —I

Periad: |5 &P

Acceleration Parameters Box

The following table lists the Acceleration and Moving Average
parameter defaults.

Value Default
Acceleration 5
Period
Momentum 5
Period
Series Close

The following picture displays a chart with an acceleration study.
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Acceleration Study

Moving Average Oscillator (MAO)

The moving average oscillator is the difference between two
moving averages. The moving average oscillator shows you
crossovers of moving averages.

Formula: The moving average oscillator for period t is:

MAO; = MAy[a) - MA[h)

VELEL) Description

MA t(a) The simple moving average based on a intervals.

MA t(b) The simple moving average based on b intervals.

Parameters: The default values for the moving averages are two
simple moving averages on the close: the first with 5 periods and
the other with 10 periods. The periods used in the moving
averages and the series can be changed in the moving average
oscillator dialog box.
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Moving Avg. Osc. Parameters

Figld To Awg:
Ok
Yalurne Shart Term Period: I
Cancel |
Lang Term Periad: |1 0
Help |

Moving Average Oscillator Parameters Box

The following table lists the Moving Average Oscillator parameter
defaults.
Value Default

Short Term Period | 5

Long Term Period | 10

Field to Avg. Close
The following picture displays a chart with a moving average
oscillator study.
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Moving Average Oscillator Study
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Moving Average Momentum (MAM)

Moving average momentum is a momentum based on the
difference between two values of the same moving average rather
than two prices.

Formula:

MAM; = MA(a), ~MA[a),

VELEL][) Description

a The number of periods in the values of the moving
averages
n The length of the momentum

Reference: Kaufman, P.J., The New Commodity Trading Systems and
Methods, John Wiley & Sons, New York, 1987.

Parameters: The momentum period (the number of periods
between the two moving averages) is an adjustable parameter. The
number of periods used in calculating the moving averages can be
changed as well as the price series.

The following table lists the default values for the Moving Average

Momentum.
Mov. Avg. Momentum Parameters
Series: Mo, g
Walume Perind: I
Cancel
— Maomentum _l
Period: |5 Help |

Moving Avgerage Momentum Parameters Box

Value Default
Mov. Avg. Period | 5

Momentum 5
Period
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The following picture displays a chart with a moving average
momentum study.
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Moving Average Momentum Study

Moving Average Convergence Divergence (MACD)

The MACD indicator (Appel, Gerald, The Moving Average
Convergence Divergence Trading Method, Signalert Corp, 150
Great Neck Rd; Great Neck, NY 11021) is the difference between
two exponential moving averages, a long term and a short term
moving average. It is usually used in conjunction with a signal
line which is a short term exponential moving average of the
MACD indicator.

Formula:

MACD; = EMA — EMA,

EMA 1 and EMA 7 are exponential moving averages at period t
with different smoothing factors.

Parameters: The parameters are the respective smoothing factors
and the price series. The default smoothing factor value for the
first moving average is .15, and the default smoothing factor value
for the second moving average is .07. The default values are a
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smoothing factor of .07 (approximately equal to 26 periods) for the
second moving average, and .15 for the first (12 periods). The

SLSF (Signal line smoothing factor) choice is grayed in the

MACD parameters box.

MACD Parameters

Field To Ava: Smoothing Factors
; ok
First EpdA: I -
WValurne e 0.15
Second EMA; ID.D? Cancel |
Siaral e IU.2EIEI Help |
MACD Parameters Box

The following table lists the default values for the Moving Average
Convergence Divergence parameters.

VETE Default
EMA, SF 15
EMA, SF .07
Series Close

The following picture displays a chart with a moving average
convergence divergence study.
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Moving Average Convergence Divergence Study

Signal Line (SIG)

The Signal line is an exponential moving average of the MACD.
The Signal line usually uses a smoothing factor comparable to a
short term moving average.

Formula:

310G, =FMA 5(EMA| ~FMA 5 ) = EMA 5 [MACD)

Reference: Colby, Thomas and Robert Meyers, The Encyclopedia of
Technical Market Indicators, Dow Jones Irwin, 1989.

Parameters: The parameters are the respective smoothing factors
and the price series. The default values are a smoothing factor of
.07 (approximately equal to 26 periods) for the second moving
average; .15 for the first (12 periods) and a smoothing factor of .20
for the signal line (9 periods).
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Signal Line Parameters

Field To dwg: Smoothing Factors

First EM: [oE Dk
Second EMA: ID_D? Cancel

Signal Line: ID_ZDD Help

rik

Signal Line Parameters
The following table lists the MACD Signal Line parameter
defaults.

Variable Defaults

Field to Avg Close

EMA, 15

EMA, .07

EMA; .20

MACD Oscillator (CDO)

The MACD is frequently used with the Signal line to generate
trading signals based on crossovers. The MACD Oscillator shows
these crossovers directly. The MACD Oscillator is the difference
between the MACD line and the Signal line.

Formula:
MACDO = MACD - SIG

Parameters: The parameters are the respective smoothing factors
and the price series. The default values are a smoothing factor of
.07 (approximately equal to 26 periods) for the second moving
average; of .15 for the first (12 periods) and a smoothing factor of
.20 for the signal line (9 periods).

MACDD Parameters

Field To A Smoothing Factors

First E by I
Wolurme

SecondEMA:  [007 | ﬂl

Signal Line: ID_ 200 Help

MACDOQO Parameters Box
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The following table lists the default values for MACD Oscillator

parameters.
EMA, 15
EMA, .07
EMA; .200
Series Close
The following picture displays a chart with a MACD Oscillator
study.
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MACD Oscillator Study

Rate of Change in Prices (RCP)

Rate of change in prices is a price momentum indicator. It is the
change in price between the current period and n periods ago,
divided by the price n periods ago. Unlike momentum it is a
relative measure and therefore not biased by changes in the overall
level of prices. It can take positive or negative values.
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Formula:

Fy - Py
RCp= Lt
t—n
Variable Description
n The number of periods.
Pt The current price.
Pt-n The price n periods ago.

Reference: Colby, Thomas & Robert Meyers, Encyclopedia of Technical
Market Indicators, Dow Jones Irwin, 1988.

Parameters: The number of periods and the price series are
adjustable.

Rate of Change Parameters

Series: —RCP
Period: I
Cancel
maceel ettt = 4'
P I Help |

Rate of Change Parameters Box

The following table lists the Rate of Change in Prices parameter

defaults.
Period 5
Series Close

The following picture displays a chart with a rate of change in
prices study.
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Rate of Change in Prices Study

Volatility (VO)

Volatility as used in technical analysis is a momentum type
measure of the range of prices over a given time period. The
maximum price change experienced is a measure of risk. (For
statistical measure of variance and standard deviation, see
Moments.) RealTick displays volatility and volatility ratio.
Volatility is the difference between the highest price and the lowest
price experienced over period n.

Formula:
VOt=H-L

Variable Description

H Highest price occurring over period n.

L The lowest price occurring over period n.

Reference: Kaufman, Perry, The New Commodity Trading Systems &
Methods, Irwin, 1987.

Parameters: The only parameter in the volatility indicator is the
period. The period length can be changed in the volatility
parameters dialog box.
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Yolatility Parameters

Sample Size: 15|

Ok I Cancell ﬂelpl

Volatility Parameters Box
Defaults: Period = 15
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Volatility Study
Volatility Ratio (VOR)

Volatility ratio is measure of volatility or maximum price
fluctuation presented in relative terms. Unlike volatility, it is not
affected by the overall level of prices. Volatility ratio is the
difference between the highest high for a given time interval and
the lowest low for the same interval, divided by the lowest low for
the same interval.

Formula:

VOR{=(H-L)/L
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Variable Description

H The highest price occurring over period n.

L The lowest price occurring over period n.

Reference: Colby, Thomas & Robert Meyers, The Encyclopedia of
Technical Market Indicators, Dow Jones Irwin, 1989

Parameters: The only parameter for volatility ratio is the period.
The period can be changed in the volatility ratio parameter box.

Yolatility Ratio Parameters
Sample Size: IIE

0K I Eancell ﬂelpl

Volatility Ratio Parameters Box
Default: Period=15

The following picture displays a chart with a volatility ratio study.
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Volatility Ratio Study

Commodity Channel Index (CCl)

The Commodity Channel Index is a momentum indicator
developed by Donald R. Lambert.
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Formula:

CCI= (M-M,)f (015D, )

VELEL) Description

M (1/3)(H+L+C) for a period n.

H The highest price for a period n.

L The lowest price for a period n

C The closing price for a period n.

M, The n - period simple moving average of M.

n
Da =(1fn )2 [M; - M|

t=1
D 5= the mean deviation of the absolute value of the difference

between the mean price and the simple moving average of mean
prices.

Reference: Colby, Thomas & Robert Meyers, The Encyclopedia of
Technical Market Indicators, Dow Jones Irwin, 1989.

Parameters: The only parameter to the Commodity Channel Index
is the period n, also referred to as the sample size, which can be
changed through the CCI parameter dialog box.

Commodity Channel Index Param...|
Sample Size: IE

ak I Cancell ﬂelpl

Commodity Channel Index Parameter Box
Defaults: Period=5
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Commodity Channel Index Study

Stochastics

A stochastic is an oscillator based on the position of the closing
price for a certain time period relative to the range over the same
time. This measure and smoothed expressions of it make up the
family of stochastics. This indicator was developed by George
Lane (Investment Educators, P.O. Box 2354, Des Plaines, IL).
Lane's four stochastics are selected as separate studies: %K, %D,
%D Slow, and %D Averaged. These four stochastics share
parameters. In addition, RealTick offers Williams' Percentage
Range and the Relative Strength Index.

K Fast (%K)

Fast %K measures the relative position of the close as the
difference between the lowest price for the period and the close of
the period. This number is expressed as a percentage of the range
for the period. When creating %K you must select the time period,
i.e. the number of intervals to include in the period.
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Stochastic Parameters

ZK. interval

D interval
Cancel

ZD-Slow interval

T
il

ZD Avg interval Help

Stochastic Parameters Box

Formula:
%K = ((C-L)/(H-L))*100

Variable Description

C The closing price for period n.
L The lowest price over period n.
H The highest price over period n.
n The period length.

The following picture displays a chart with a %K study.
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%K Study

D Fast (%D)

A simple moving average of %K is called %D (or Fast %D).
When creating %D, you must select both the number of intervals in
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the %K upon which %D is based and the number of terms to
include in the average. Lane uses a three term moving average.

Stochastic Parameters

ZE. interval oK

D interval
Cancel

%D-Slow interval
Help

T
il

2D Avg interval

Stochastic Parameters Box

Formula:

%D = MA(%K) over period x.

Value Description

%K interval 14

%D interval 1

The following picture displays a chart with a %D study.
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%D Study
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D Slow (%Ds)

Fast stochastics can be very choppy. To reduce the choppiness,
increase the number of periods or use the further smoothed form,
%D Slow. %D Slow is a moving average of %D. To create %D
Slow you must select the number of intervals to include in the
average as well as the parameters used to create %K and %D.
Lane uses three periods to calculate %D Slow.

Stochastic Parameters

ZK interwal oK

0 interval
Cancel

%D-Slow interval
Help

il
il

2D Avginterval

Stochastic Parameters Box
Formula: %D Slow = MA(%D) for period y.

Value Descriptions

% K interval 14
%D interval 1
%D Slow 3
interval

D Averaged (%Da)

%D Average is the moving average of %D Slow. To create % D
Average you must select the number of intervals to include in the
average as well as the parameters used to create %K, %D and %D

Slow.

Stochastic Parameters
ZE. interval oK
D interval

Cancel
%D-Slow interval

Help

T
il

2D Avg interval

Stochastic Parameters Box
Formula:

%D Average = MA(%D Slow) for period z.
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Reference: Eng, William. The Technical Analysis of Stocks, Options and
Futures, Probus, 1988.

Value Description

%K interval 14
%D interval 1
%D Slow 3
interval

%D Avg. 3
interval

Stochastics Parameters

Parameters are set for stochastics through the Stochastic
Parameters dialog box. The dialog box is identical for each
stochastic because the measures are derivatives of the level above.
You need to enter parameters for the levels above but not for those
below.

Defaults: % K=5 intervals, % D=5 intervals , % D Slow=5
intervals, % D Slow Average=3 intervals.

Williams' Percentage Range (%R)

Williams' Percentage Range measures the position of the current
period's close to the range of prices over a time period. The
number is expressed in percentage terms. It is the similar to Lane's
Stochastic except it uses the low rather than the high in the
numerator. Percent R can take values between zero and 100.

R5I Parameters

Peiiod: [E |
Se.ries: - Cancel |
Help |

[ Smooth Ups and Downs

RSI Parameters Dialog Box

Formula:

%R = ((H-C)/(H-L)) * 100

Page 216 Chapter 6: Charts & Technical Analysis



Variable Description

C The closing price for period n.
L The lowest price over period n.
H The highest price over period n.
n The period length.

Reference: Kaufman, Perry, The New Commodity Trading Systems &
Methods, John Wiley, 1988.

Parameters: The period, that is number of time intervals to
include in the calculation of the range, is a user defined parameter.

Periad: B

Sefies
e.nes - Cancel |
Help |

[ Smoath Ups and Dowrs

RSI Parameters Dialog Box
Default: Period=5
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Relative Strength Index (RSI)

The Relative Strength Index, developed by J. Welles Wilder (New
Concepts in Technical Trading Systems, Trend Research
Greensboro, NC, 1978) is an overbought/oversold indicator
expressed on a scale of 0 to 100. It is the ratio of the average up
closes for a certain number of time intervals divided by the sum of
the average up closes and the average down closes for the same
period. This ratio is multiplied by 100.

Formula:
RSI=100"(RS/(1+RS))
Where:

RS = the ratio of the average of n period gains divided by the
absolute value of the n period losses.

Reference: Kaufman, Perry, The New Commodity Trading Systems &
Methods, John Irwin, 1988.

Parameters: The number of time intervals is a user defined
parameter.

RSI Parameters

[ Smooth Ups and Downs

RSI Parameters Box
Default: Period=14

Smooth Ups and Downs: RSI [X]=U [X] / (U[X]+ D[X])
This picture displays a chart with a RSI study.
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Relative Strength Index Study

Moments

The moment estimators are displayed on the first, second and third
panels of the chart window depending on their values. Moments
are measures that characterize a distribution. The monthly average
is the first moment, the measure of central tendency. The variance
is the second moment, the measure of dispersion of the
distribution. The skew is the third moment, the measure of
departure from symmetry. Kurtosis is the fourth moment, the
measure of the departure from normality in the thickness of the
tails of the distribution. Although not required, a math coprocessor
is highly recommended for calculations of moments. A math
coprocessor will speed up display of all studies.

There is also a way to average the data for any study that allows
you to set the period. For more information, please see Mean.

RealTick offers five moment estimators: Monthly Average
(AVQG), Variance (VAR), Standard Deviation (SD), Skew (SKW),
and Kurtosis (KUR).

For more information on statistical moments, see any statistics or
econometrics reference book.
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Mean

For any study that allows you to set the period, you can generate an
average over the complete length of available data by setting the
period to —1. This generates a single number, which will appear on
a chart as a horizontal line.

Moving averages are described separately in this chapter. Simple,
autoregressive, linear and exponential moving averages can be
selected. The autoregressive moving average allows you to
include previous estimates in the current estimate. The %AR gives
the weight to the previous period's estimate.

Monthly Average (AVG)

Monthly average is only available for daily, weekly, and monthly
charts and tables, which use daily data. This study has no
parameters. It is calculated by adding the data for each month,
then dividing by the number of days in the month. The resulting
numbers are displayed as a step chart.

Variance (VAR)

Variance is displayed in the middle panel with its values shown on
the right axis. Variance measures the volatility or dispersion of the
series. Variance can never be negative. Low values of variance
indicate little dispersion.

Formula:
2

VAR = [un—ljzt;(l:l Fy)
=t-n

1
Where:

P 5 is the simple mean of prices over the period n.
RealTick also allows you to calculate an autoregressive variance:

AR - VAR =[1-%Weight VAR + [%Weight)AR - VAR

Where:

VAR(t) is the simple variance at time t for n periods. If the weight
is zero, the formula reduces to the simple variance above.
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Parameters: Both the sample size and the autoregressive weight
serve as smoothing factors in calculating the variance. You can
change the sample size (the period) used in calculating the variance
and enter an autoregressive weight (in percentage terms) using the
Variance Parameters dialog box.

¥Yariance Parameters

Sample Size: I
% Wweight: ID -EEEEEL-J

Help |

Variance Parameters Box

The following table lists the Variance parameter defaults.

Value | Default B
Sample Size 15
% Weight 0

This picture displays a chart with a standard deviation study.
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Standard Deviation (SD)

Standard deviation is the square root of variance. Standard
deviation is in the same units as the price variable itself. Standard
deviation is displayed in the second panel (middle or lower,
depending on how many studies are displayed) with its values to
the right.

Formula:
SDi=+ ARy

RealTick allows you to calculate an autoregressive standard
deviation:

AR - 8Dy =(1-%Weight)5Dy + [%Weight JAR - 8Dy

Where:

SD is the simple standard deviation at time t for n periods. If the

weight is zero, the formula reduces to the simple standard
deviation above.

Parameters: The standard deviation parameter box allows you to
change the period -- the number of intervals used in calculating the
standard deviation, and include a nonzero autoregressive weight.

oK
Sample Size: I
% wheight: ID ﬂl

Help |

The following table lists the standard deviation parameter defaults.

Value Default

Sample Size 15
% Weight 0

The following picture displays a chart with a standard deviation
study.
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Standard Deviation

Skew (SKW)

Skew is displayed on the third (bottom) panel. Skew can be
positive or negative. Positive skew values indicate distributions
with long tails to the right whereas negative values indicate
distributions with long tails to the left. The parameter box for
these studies is similar to that for the variance.

Formula:
1 t
SEWE —— Z(P;-Fa’

n#*5D¢ i=t-n

Variable Description

SD The standard deviation.

Pa The simple mean of prices over the period t-n to t.

RealTick allows you to calculate an autoregressive skew:

AR - Skew(t)= (1 -%WeightSkewl(t) + (%W eight AR - Skew(t - 1
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Skew(t) is the simple skew at time t for n periods. If the Weight is
zero, the formula reduces to the simple skew above.

Parameters: The skew parameter box allows you to change the
sample size (the number of periods) used in calculating the skew
and to enter an autoregressive weight (in percentage terms).

o]
Sample Size:

Cancel

% wheight: ID
Help |

Skew Parameters Box

The following table lists the Skew parameter defaults.

Value Default

Period 15
% Weight 0

The following picture displays a chart with a skew study.
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Kurtosis (KUR)

Kurtosis is displayed on the third (bottom) panel. Kurtosis can be
positive or negative. Peaked distributions show positive kurtosis
and flat topped distributions show negative kurtosis.

Formula:

1

KUR{ =5 (B - B, )" - 3
i=1

Where:

P, is the simple mean of prices over the period n.

We subtract 3 to make Kurtosis symmetric around 0.

RealTick allows you to calculate an autoregressive kurtosis:

AR -KURT; =[1-%Weight KURT; +[%Weight)JAR - KURTy;

Where:

KURT ¢ is the simple kurtosis at time t for period n. If the Weight
is zero the formula reduces to the simple kurtosis above.

Parameters: The period and the autoregressive weight can be
changed through the kurtosis parameter box.

-EIK

Sample Size: I
Cancel |

% wheight: i}
Help |

Kurtosis Parameters

The following table lists default parameters for the Kurtosis study.

Value Default

Period 15

Weight 0
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The following picture displays a chart with a kurtosis study.
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Kurtosis Study

Volume and Open Interest

The Volume and Open Interest indicators are displayed in the
second and third panels. These indicators measure the amount of
trades during a time period. The four Volume and Open Interest
studies available are: Tick Count (TCT), Volume (VOL), Open
Interest (OI), and On Balance Volume (OBV). The Volume and
Open Interest indicators have no adjustable parameters.

Tick Count (TCT)

Tick count is available for intraday bars. Tick count is the number
of ticks that occurred at each time interval. Technically, a tick
occurs whenever the price changes rather than when a trade occurs.
Tick count is displayed as a histogram in the second panel.

Volume (VOL)

The number of contracts traded is available for daily charts. Total
volume is presented as a histogram in the second panel. For tick
charts, trade volume is shown; for intraday and daily charts, the
total volume in the interval bar is shown.

Page 226

Chapter 6: Charts & Technical Analysis



Open Interest (Ol)

Open interest is also available for daily charts. Open Interest is
displayed as a histogram on the second panel. Open Interest can
be overlaid on total volume. Select Open Interest before Total
Volume.

On Balance Volume (OBY)

On balance volume (Granville, Joseph E., A New Strategy of Daily
Stock Market Timing for Maximum Profit, Prentice Hall, 1976) is
a simple accumulation process. If a period closes up, its volume is
added to a total. If a period closes down, its volume is subtracted
from a total. Since on balance volume is an accumulation, it is
sensitive to the days included in the measure. There are no
adjustable parameters for the measure. On Balance Volume is
presented as a graph in the third panel.

Formula:
c- Cp
OBV = E — | *V
-y
Variable Description
C The current period's closing price.
Cp The previous period's closing price.
|C - Cpl The absolute value of the difference between the two
closing prices.
A% The current period's volume.

Reference: Colby, Thomas, and Robert Meyers, The Encyclopedia of
Technical Market Indicators, Dow Jones Irwin, lllinois, 1988.

Price and Volume Studies

The following indicators combine price and volume: Williams'
Accumulation Distribution, Arm's Ease of Movement, and Money
Flow.
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Williams' Accumulation Distribution (WAD)

Williams' Accumulation Distribution (Larry Williams, P.O. Box
8162, Ranch Santa Fe, CA 92067) is a price momentum indicator
that is weighted by volume.

Formula:

n [fc-o
WaD=T [—] i
= |\H-L

VELEL] ) Description

The current period's closing price.

The current period's opening price.

The current period's high price.

'l ool No N HQ!

The current period's low price.

\% The current period's volume.

Reference: Colby, Thomas & Robert Meyers, The Encyclopedia of
Technical Market Indicators, Homewood, 1988.

Parameters: The only adjustable parameter is the period.

Williams Accum. Distr. Parameters

Sample Size: 15
kK I Cancell ﬂelpl

Williams Accumulation Distribution Parameters Box

Default: Period = 15

The following picture displays a chart with a Williams
Accumulation Distribution study.
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Williams’ Accumulation Distribution Study

Arms' Ease of Movement (EMV)

Arms’ Ease of Movement Indicator (Richard J. Arms, Volume
Cycles in the Stock Market: Market Timing through Equivolume
Charting, Dow Jones Irwin, Homewood, 1983) is another
momentum indicator that combines price and volume.

Formula:

H,+L
EMV = [H+L]_ i) +( T"FJ +100000
2 2 H -

Variable Description

H The current period's high price.
L The current period's low price.
Hp The previous period's high price.
Lp The previous period's low price.
A% The current period's volume.

The measure is multiplied by 100000.

Reference: Colby, Thomas and Robert Meyers, An Encyclopedia of
Technical Market Indicators, Dow Jones Irwin, Homewood, lllinois 1988.
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Parameters: A smoothed version of the EMV is available. Itis
calculated as a simple moving average of the EMV. The period
length in the smoothed version is an adjustable parameter.

Ease of Movement Parameters

Type of EMY
o f

ok

" Smoothed Cancel

Period: ID

Plils

Help

Ease of Movement Parameters Box

Default: Unsmoothed
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Arm’s Ease of Movement Study

Money Flow (FLO)

The Money Flow study combines price and volume information.
RealTick only calculates Money Flow for tick charts. The value of
the Money Flow study can be very high, so there is a default
multiplier of 1/1000 in the Overlay dialog box.

Formula:
If the last tick is an up tick (i.e., if P(n) > P(n-1) ), then
F(n) =F(n-1) + (P(n) * V(n))
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If the last tick is a down tick (i.e., if P(n) < P(n-1) ), then
F(n) =F(n-1) - (P(n) * V(n))

If the last tick is no change, then

F(n) = F(n-1)
F Money Flow
P Price
v Volume

Parabolic Price/Time Study

The Parabolic Time/Price study is best said to be a buy or sell
trigger or a “stop and reverse” system. The graph, which resembles
a parabola, is made up of stops. The stop is related to time and
price. It never backs up. It moves an incremental amount in the
direction of the trade. For example, if the trade is short, the stop
will move downward. If the trade is long, the stop will move
upward. Each time the price reaches a new high or low in price,
the stop accelerates. If the price reverts insignificantly, the stop
will not accelerate. If the price reverts significantly and crosses
over the stop, it’s time to trade.

Formula: The bottom formula is a translation of the top (actual)
formula.

SART om orrow = S4BT oday + #F(EPTrade — S4B Trads)
Parabolic = Current Parabalic + [acceleration factor x (extreme price — current parabolic))

Reference: Wilder Jr., J. Welles. New Concepts In Technical Trading
Systems. Trend Research, Greensboro, N.C.

Parameters: Trade Long or Short. Select the starting point for the
parabolic. (The entry point is where the study begins its
calculations, expressed as an offset from the beginning of the data.)
Select the Acceleration.
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Parabolic Time/Price Setup

Start Study oK

o — o]
First Pait: |1 ﬂl
(1 thru 138 paints | Defaults |

Acceleration: ID.U2EI Help |

[0.018 thru 0021 ]

Parabolic Time/Price Setup Dialog Box

Value Default

Start Study Long

First Point 1

Acceleration .020

The following picture displays a chart with a parabolic study.
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Parabolic Study
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Directional Movement Indicators (PDI, MDI, DX,
ADX)

Wilder's Directional Movement Index (J.W. Wilder, Jr, New
Concepts in Technical Trading Systems, Trend Research, P.O Box
128, McLeansville, NC 27301) is a filtering momentum that
measures movement in the up direction relative to movement in the
down direction.

Four directional movement indicators are available: Plus
Directional Movement (PDI); Minus Directional Movement
(MDI); Directional Movement Indicator (DX); Average
Directional Movement (ADX).

Formulae:
Plus Directional Movement = PDM= H-H p
Minus Directional Movement = MDM =L — L p

Variable Description

H The highest price of the current period.
Hp The highest price of the previous period.
L The lowest price of the current period.
Lp The lowest price of the previous period.
Cp The closing price for the previous period.

If [H-H p| > |L-L p| then DM is PDM and MDM is zero.

If [H-Hp| < |L-L p| then DM is MDM and PDM is zero.

TR = True Range = is the largest of H-L; H- Cp;or L-Cp
The four directional movement indicators are:

Plus Directional Movement

PDI = EMA(PDM) / EMA(TR)

Minus Directional Movement

MDI = EMA(MDM) / EMA(TR)

Directional Movement Indicator

DX = (PDI - MDI) / (PDI+ MDI)
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Chapter 7: Placing Orders

This chapter discusses the different order types you can place using
RealTick. It will instruct you how to use the different windows to
place these orders. These windows include Order Book,
MarketMaker, MarketMinder, TurboOptions, and Stocks.

Order Types

Market Order

With this order type you can place a buy or sell order at the current
market price. There may be a price difference between the time

= you place the order and the confirmation of the order. You will
find out the actual trading price when you receive the order
Note: Market orders confirmation.
are currently
available on ARCA, Example: You place an order to Buy 100 shares of Microsoft at
ISI REDI, INCA, Market. The best offer is currently$ 65. The order may be
and BTRD. executed at 365 or whatever the best offer changes to while your

market order is open.

MSFT is
currently at
65

You place a Market Order P You bought Microsoft
to buy Microsoft

Limit Order

This order type allows you to select a specific price at which you
want your order to be executed. The order will be executed at that
price or better.
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Example: Microsoft is currently at $69. You place an order to
buy Microsoft at 368 or lower. When the market hits $68, or falls
below $68, the order will be executed.

MSFT is
currently at
68 3/4 a share

The market

The order will be filled
alstoes | *°*P

at this price or better

You place a Limit order to buy
Microsoft at 68 a share.

The market

does not fall The order is not filled

Stop Market Order

< With this order type, you can decide a specific price at which you
want your order to be triggered. The order then turns into a market
Note: Stop Market order and is executed at the market price.
orders are currently .
available on ARCA Example: You own 1000 shares of Microsoft at $72. The current

and ISI price is $70. You place a Sell Stop Market order with a stop price
' of $68. A market order will be sent once the current price reaches
or passes 368.

MSFT is
currently at 70

The market
falls to 68

You own 1000 shares of
Microsoft. You place a Sell

The market order

will be executed

Stop Market order at 68.
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Stop Limit Order

This is a limit order to buy or sell at the specified limit price if the
specified stop price is reached or passed. The stop price must be

below (above) the current price if the order is a sell (buy).
Note: Stop Limit
Orders are currently Example: You own 1000 shares of Microsoft at $72. The current

available on ARCA. price is $70. You place a Sell Stop Limit order with a stop price of
868 and a limit price of $67. A limit order at the price of $67 will
be sent out once the current price reaches or passes 368.

Current price
reaches 68

You own 1000 shares of

Microsoft at 72 a share. You oo } Trig?;%';i’;‘i;rgier

place a Sell Stop 68 Limit 67.

Trailing Stop

A stop market order that follows (trails) the current price with a
difference of the specified trail amount, creating a new stop market
order, as the current price moves away from the original price.

Example: You place a Trailing Stop order of 2 points as the Trail
Amount when the current price is $70, therefore your trigger price
is 868. The price increases to 871 a share. Your new trigger price
will automatically change to $69. If the price reverses and goes
down, the trailing stop will place a market sell order once it
reaches 369 a share.
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currently at 70

The market
reaches 70 3/4
but then drops
2 points

MSFT is
You sell the shares

You own 1000 shares of
Microsoft. You place a Trailing
Stop order of 2 points to sell
shares of Microsoft.

The market

You sell the shares

2 points

PostNoPreference

The order is sent to ARCA without being preferenced out to other
Market Makers and ECNs. The order will stay on ARCA's internal
book until it is filled.

Example: You place an order on ARCA. You check the
PostNoPref box and send the order out. It remains on the ARCA
internal book for the day.

See the Expiration section.

Preference

An Order Type used with SelectNet to designate what
MarketMaker the trader wants to preference. You can also
preference ECNs. You can preference using ARCA or SelectNet.

Note: This is not a SelectNet Broadcast. “

Example: You choose ARCA or SelectNet as the trading route,
click the preference check box, specify a Market Maker or ECN
identification, then send the order to preference that participant.
You can also click on the Market Maker or ECN identification in
the Level Il panel to automatically fill in the preference box.
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Discretionary (Proactive)

Proactive Discretionary orders are the same as Discretionary
orders. They attempt to hit/take any bid/offer that falls within the
discretionary range, and accept any preference order coming into
it. Discretionary orders do not execute outside the NBBO unless
the Show price is preferenced.

Example: You place an order with a broker to buy 1000 shares of
MSFT starting at the limit price of $71 a share. You set the
discretionary price at $72 a share. The broker buys the first 500
shares at 871 and has up until $72 a share to buy the next 500
shares. If the price gets to 872 a share, the discretionary order
turns into a limit order and remains in the book until it can be

filled.

Passive Discretionary

Passive discretionary orders execute with the street at the show
price and interact with orders within the book at the discretionary
price.

Discretion Limit

A Discretion Limit order attaches itself to a Discretionary order
and only attempts an execution against an order that falls within
your discretion range, if it is over a preset share quantity.

A Proactive
Discretionary order
comes through
that fits in
your discretionary

size range and
price range.

You place a Discretion Limit

order to buy Microsoft.
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Best Bid or Offer (BBO)
This order type sends a limit order with a price that equals the
current bid or offer.

Example: You choose to buy 1000 shares of MSFT. You choose
the BBO Order Type to buy at the current offer.

This Market
Maker is
offering MSFT
at 32 1/2
a share.

This Market
Maker is
offering MSFT
at 32 3/4
a share.

r.

You place a Best Bid or Offer

(BBO) order and buy shares
from the second Market Maker

offering Microsoft at 32 1/2.

Midpoint (MID)

With this order type you can buy or sell at the midpoint between
the best bid and the best offer.

Example: You decide to buy 1000 shares of Microsoft at the
Midpoint, and to offset the midpoint by a point, to buy at one point
higher or lower than the midpoint.
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The best offer
for MSFT is at
74 a share

The best offer
for MSFT is at
72 a share

You place a MID (midpoint)
order to buy at the midpoint

between the best bid and best
offer at 73 a share.

BID

Your order will be sent as a limit order with a price equal to the
current best bid.

Example: You place an order to buy with the order type BID. If
the current best bid is 872, your order will be sent as a limit order
at $72.

Offer

Your order will be sent as a limit order with a price equal to the
current best offer.

Example: You place an order to sell with the order type offer. If
the current best offer is $72, your order will be sent as a limit
order at $72.
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Note: It is not always
possible to short sell a stock.
Your Broker Dealer has to
first have that stock in
inventory before you can
make the trade. The system
may reject your order if it’s
not currently available to
short. In this case, contact
your Broker Dealer.

The current
best offer is 72

You sell the shares

You offer 72 for Microsoft.

The current

best offeris 73| © ° ) No order

TOP

The TOP price type allows you to join the top of the book quote
for the symbol you are trading. With TOP orders, buys are sent as
limit orders at the current best bid, and sells are sent as limit orders
at the current best offer.

Note: This order type is only available for BasketMinder. See the
BasketMinder section in this chapter.

Short

Short is borrowing a security (or commodity futures contract) from
a broker and selling it, with the understanding that it must later be
bought back (hopefully at a lower price) and returned to the broker.

Example: You borrow 1000 shares of Microsoft from a broker
dealer. You sell short the shares you borrowed and buy the 1000
shares back at a lower price to profit the difference. You then
return the 1000 shares.
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The current
best offer is 73

You buy back the shares

You borrow 1000 shares
from a Broker Dealer and
sell the shares at 73

at 71, return the shares to
the Broker Dealer, and
keep the difference.

Conditional Order

This order will be executed only if certain conditions are met.

Example: You make a conditional order to sell 1,000 shares of
Microsoft when it reaches a particular price, if these conditions
are not met, the order will not be executed.

The market
falls to 71

MSFT is
currently at
72 a share

The order is placed.

You place a conditional
order to buy Microsoft
once it falls to 71.

The order sits in
RealTick until the
condition is met

The market
rises to 72

Basket Order

Note: This function is
not available to all A basket order is a group of securities brought together with the
users. Please contact intention of being bought or sold all at once.
your Broker Dealer if Example: You decide to buy a group of internet stocks at one time,
you have any

. so you place a basket order.
questions.
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3000 shares
of ATHM

1000 share
of AOL

2000 shares
of CMGI

You place a Basket Order
to buy these Internet
stocks at one time.

1000 shares 1500 shares

of AMZN of CSCO

Reserve Order

An order that allows you to buy or sell large quantities of a
security in increments, so the whole amount traded is not disclosed
to the market at one time. This order type can only be placed on
ARCA.

Note: A reserve order
is considered one
order.
Example: You decide to buy 2,000 shares of MSF'T, so you place a
reserve order to buy MSFT at 100 shares at a time. This way, the
2,000 shares will not be disclosed to the market at one time.

Random Reserve

Random Reserve orders vary the display size on a Reserve order.
For example, a reserve book order with a display quantity of 2000
shares and a random reserve value of 200 sends orders from 1800
to 2200 shares.
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The order is sernt
to ARCA and ARCA
routes the arder out in
randam, round 1ot
increments betveen
B00 and 1,200, urdil
the ertire arder
iz filled.

Staged Order

Sometimes referred to as an Order ticket, a Staged order is an order
that authorizes further trading for a particular symbol up to the
quantity specified in the Staged order. The Staged order also
provides cumulative statistics on all the fills that are associated
with it. When a user is configured to use this feature, no orders
may be placed, unless they correspond to a live Staged order in
terms of symbol, buy/sell, and quantity. A Staged order may also
have a price restriction placed on it. Staged orders are intended for
an environment where decisions on what and how much to buy or
sell are handled separately from the trade entry itself. Staged
orders provide the following features:

o Authorization of all orders entered by the trader to eliminate
errors in size or buy/sell side.

o Aggregate statistics show you at a glance the state of the
Staged orders so you do not have to sort through all the trade
detail.

Note: The Staged order system can be integrated with other Order
Management Systems. Please contact your System Administrator
for more details.

Tracking Order

With a tracking order, you buy at the bid and sell at the offer, on
the NBBO, so it changes as the market moves. Each tracking order
uses a trade size and a reserve size. The trade size represents the
number of shares eligible to be filled at each price level. The order
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Clean cross: without
interaction with
standing orders.

is live until the reserve quantity is filled. These orders are never
routed outside of ArcaEx and are only valid for the Core session.

Cross Order

A Cross order is a two-sided order with instructions to match a
buyer and a seller at a specified price (the cross price). Cross
orders are filled internally on ArcaEx. Because of ArcaEx’s price-
time priority, Cross orders may interact with standing orders on the
ArcaEx Book.

For example, if an ETP holder wants to cross 1,000 shares of ABC
at 10.15, a Cross order can be submitted to ArcaEx at 10.15. If
there is a bid in the ARCA Book for ABC at 10.15 for 500 shares,
ArcaEx will include the 500 share Book order in the cross. The
ETP holder will sell 500 shares of ABC against the Book order and
cross the remaining 500 shares. If the cross price is inside the
bid/ask spread, the ETP holder will execute a clean cross without
interacting with the Book.

Inside Limit

Inside Limit orders follow just the NBBO and will not fill at the
next tier until all quotes at the NBBO are exhausted. Inside Limit
is available on the combined ARCA/REDI Exchange.

N*'SE has
exhausted
its shares.
CIMM iz o
the HBIBO.

The NBBO
i= 32433 for
MSFT an
MNSE.

RealTick executes
1,000 shares anCIMM.

RealTick axecutes
=) 1,000 shares on NYSE. | ™® ® >

Pegging Orders

Pegging orders follow the NBBO or a target value. You can set
the price to match the NBBO or you can offset to trail or lead the
NBBO or your target value. There are several different types of
pegging orders: Basic Pegging, Reverse Pegging, Mid Pegging,
Pegging with a Discretion Component, Pegging with a Discretion
Limit, Pegging with Limits, and Pegging with an Offset.
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Basic Pegging buys at the bid and sells at the offer. When buying,
you will join the best bid. When selling, you will join the best
offer. The peg offset is subtracted from the best bid and added to
the best offer.

The NBBO is
$32 for MSFT.

You join the

You place a basic Peg order
to sell Microsoft.

best offer and
sell MSFT at $32.

Reverse Pegging buys at the best offer and sells at the best bid.
You may also add a Peg value to the order. This Peg value is
added to the best offer on buy orders and subtracted from the best
bid on sell orders.

Mid Pegging ensures that your bid or offer is halfway between the
current NBBO. You may also add a Peg value to the order.

Pegging with a Discretion Component allows you to add a
discretionary offset to your pegged order. It participates on the bid
side while simultaneously taking certain offers when buying. If
selling, you will join the offer and hit bids within the discretion
amount.

MSFT is
at $32.38
a share.

You place a Peg Bid to
buy Microsoft.

You buy MSFT at
the best bid and

hit any orders

You add a discretionary at $32.37.

offset of negative .01.

Pegging with a Discretion Limit Size allows you to add a
discretion limit size to a pegged order.

Pegging with Limits allows you to add a limit top or a limit
bottom.

Page 246 Chapter 7: Placing Orders



Volume

Expirations

The volume defines how you want the order to be filled.

All or Nothing (AON)

All or Nothing - round-lot market or limit-price orders that must be
executed in its entirety or not at all.

Example: You place an AON order to buy 100 shares of Microsoft
at a particular price. If the order cannot be completely filled, it
will sit in the book until it is eligible to become executed, otherwise
it will cancel at the end of the trading session.

Partial

This is an order that can be filled partly instead of in its entirety.
Often times there will be several partial orders until the order is
completed entirely.

Example: You place a Partial order to buy 1000 shares of
Microsoft at a particular price. 100 of the shares are filled. The
other shares sit in the book until it is eligible to become executed,
otherwise they will cancel at the end of the trading session.

Sweep Reserve

The ARCA Sweep Reserve executes your marketable order using
the reserving quantity and posts the balance using the show
amount. If multiple market participants are on the inside bid or
offer, ARCA splits up the reserve quantity and sweeps the inside
market simultaneously. Non-marketable orders display the show
quantity.

Expiration defines the period when an order is valid.

Day

A buy or sell order that expires at the end of regular market hours,
if it is not executed.
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Example: You place an order to buy 1000 shares of Microsoft at a
" particular price. You set the expiration to Day, so if the order is
not filled that day, it is canceled.

Note: Not all trading
routes support every Day +
expiration type. Contact
your Broker Dealer for
more information.

A buy or sell order that will expire after extended trading hours on
the trading day it was entered, if it is not executed.

Example: You place an order to buy 1000 shares of Microsoft at a
particular price. This sets the expiration to Day+, so if the order
is not filled that day, including during extended trading hours, the
order will be canceled.

Good Until Canceled (GTC)

Good Until Canceled — An order to buy or sell that remains in
effect until it is either executed or canceled. This is currently
available on ISI.

Example: You place an order for Microsoft at a particular price.
The trader sets the expiration to GTC, so that the order will not
cancel until you decide to cancel the order.

Immediate or Cancel (I0OC)

Immediate or Cancel -- A market or limit-price order executed in
whole or in part as soon as it is represented in the market. Any
portion not executed is canceled.

Example: You place an order to buy 1000 shares of Microsoft.
When the order enters the market, only 100 shares can be filled
and the other 900 are canceled.

NOWsM

An order that will be filled immediately or canceled immediately,
and can only be placed on ARCA. If ARCA cannot fill the order,
the order goes to major ECNs, where it is either filled by one ECN,
split up amongst several ECNs in order to be filled, or canceled.

Example: You place an order to buy Microsoft at a particular
price. You set the expiration to NOW, so either ARCA, ISLD,
REDI, or INCA will fill the order.
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Suitability

Market Order Auction (MOA)

ArcaEx supports both market and limit order auctions. All users
who have access to the ArcaEx route can participate in the
Auction. Both are single-priced Dutch auctions that match buy
and sell orders at the price that maximizes the amount of tradeable
stock.

The Limit Order Auction is held at 8:00 AM EST, when limit
orders are matched at the Indicative Match Price — the price at
which the maximum volume of orders is executable at auction
time. Unexecuted limit orders become eligible for the opening
session immediately upon conclusion of the Limit Order Auction.

Users may begin entering market and limit orders for the Market
Order Auction at 8:00 AM EST. The Market Order Auction takes
place at 9:30 AM EST and serves as a bridge between the opening
session. Executions resulting from the Market Order Auction are
reported at the conclusion of the auction, and the core trading
session then commences.

[ *Minder: StandardDefault byw [_[O]x

Symbol Higt Close | Imbalance Session Match Wolume Match Price Imba\amce\/ulumg

BIKO

MarketMinder Column Layout

There are six suitability rules that can affect RealTick users. These
rules include Transaction Cost, Transaction Size, Trade Frequency,
Price Range, Single Item Portfolio Balancing, and Portfolio
Balancing. These rules are risk-management tools that restrict
your customers from executing an order when violating a rule.

Transaction Cost: Restricts or warns the user if the transaction
costs exceeds suitability limit per transaction.

Transaction Size: Restricts or warns a user if transaction size
exceeds suitability limit per transaction.

Trade Frequency: Restricts or warns a user if they have exceeded
the maximum number of trades per day.

Price Range: Restricts or warns a user if the price on the trade is
greater than a percentage or absolute amount from the last sale
(market).
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Single Item Portfolio Balancing: Restricts or warns the user if a
position in his portfolio exceed x% or absolute value of the entire
value.

Portfolio Balancing: Restricts or warns the user if a security type
in his portfolio exceeds x% or absolute value of the entire value of
the portfolio.

RealTick Windows with Order Entry

RealTick offers Order Entry with several windows. You can
monitor market data and trade from several of the windows.

Order Entry Screen (OES)

Send an order using the Order Entry screen. You can send orders
by setting the parameters in the Order Entry screen and clicking an

Note: If you would like a
description of each order

en.trcj;ﬁ eld in the iES i order button. If you would like a description of each order entry
;:l;l ow, refer to the online field in this OES screen, refer to the online help.
elp.

Order Book

The Order Book window displays detailed information about each
transaction placed in RealTick. You can view an order you placed
from any OES screen throughout the day in the Order Book. For
example, if you placed an order in a MarketMaker window, you
can view the details of the order in Order Book. You can also
place orders from this window.

Access the Order Book by selecting Order Book on the Design
menu or double-clicking the Level II panel in MarketMaker.

k for BONTNISOOEM0 <trading in TAL TESTB0RINLOCMO

- ALMTEIATS o
Time | Action Taken Hesult
11:36:21 Buy 1000 MSFT at Market on TALX [1000 sraded @ 63 571 6] Exe:

SIE) wecuted
11:36:24  Buought 1000 MSFT at 63 516 with FRED] order 07 48-06c4-0250-00 Completed

Rem... | Action Taken | Result

= T Thuanity = - =
[eT e ok T [ ez [Was =] I Susit Pt I~ Coniond
= ¥ = = [~ SeShen [ PotPloPwllondiCh [ Defsed

REPEAT BUY
TALH DAY

Order Book Window

MarketMaker
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There are several different OES layouts in the MarketMaker Order
Entry screen. You can choose from Standard, Standard 2, Mini,
Mini 2, and Full. Each layout is setup differently. Some of the

& layouts include more options than others. Look at the different
OES layouts and see which layout you would like to use to trade.
Note: Not all the Order ome e spPice VolType [ Dider Opions
iqt:uu = |Fss = [N |Sst5p?§ = |\;;r;.:\p I B\d/%tﬂe' v i:::::z

Ent}/y layouts are the Hnule Expiration A:cnuntT g e At 1 Short I Exempt o
same. [1at =] [oay Margin Flo = Fee [ = fin
| Cancel AIMSFT | | [ Condiionsl Dider Ful

Cross

Price Type MKT »
Route TALX ¥
Expiration  Day  *
Valume Type  Partial
Account Type Margin »

Standard Layout

Wolurme  [rice Siopine. Vol Type DOrder Optiorss 5

1 standard
o = S Sk =] B |_EE =1 [Pamial (=] | [ BidOtfer Bt o St::d::dz
Hnute Expitation Account Type HeseweAml I Prei i o
[rax =l [pay Margin I [100 =] | I Condtionsl Ordsr Vi 2
 omgwseT SNSRI Concel AIMSFT | SellShat MSFT | Full

Cross

PriceType  MKT  »
Route TALE b
Expiration  Day *
Yolume Type  Partial *
Account Typs Margin ¥

Standard 2 Layout
Volume [ Gieplice _ o Espition |- Drelss Optians 5] Standent
0= = [T | = | >l ey =l T e ||l
B | Conceldl | SelShat | || L/ Candiional Oicer v Hiri
Mini 2
Ful

Cross

PricaTyps KT »
Route TALX b
Expiration  Day  *
Volume Type  Partial
Account Type Margin

Mini Layout

Symbol “Wolume: Eite StonEie
MSFT 1000 =] |557a =S = |5_577 1 [B]  stendara

Route Standard 2
TALX Cancel All Sell Short Mini

v Wini 2

Full

Cross

Price Type  MKT b
Route TALX b
Expration  Day  »
Yolume Type  Partial
Account Type Margin »

Mini 2 Layout
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|
]
]

Full Layout

MarketMinder

There are several different OES layouts available in
MarketMinder. Each layout is set up differently. Look at the
different layouts and see which one you would like to use to trade.

MarketMinder has full trading capabilities.

OO0

Standard Layout

= = | o = ||
oo =] | | Corcean | | | sevsre ||

Mini Layout

=] | -
fax

Mini 2 Layout
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Symbal Wolume: Route Options D
MSFT] IMIEF\USUFT CORP 1000 _lj JARCA = [ Shoit [~ Esempt

Fiice: S Brioe. I Djso, e I Djso ity I | Fieserve ot | ] Condiional Oider
= | | = = | = || [ =|

kst | selbsFT | Cencelal |
PEG Layout

TurboOptions

Buy and sell options from the advanced option’s quote window.

This window requires that you have Options Quote data. If you
have any questions, please contact your Broker Dealer.

RealTick - (Untitled) M=

Page Design TutboOptions Favorites  Window  Help

? ||| 28 mm | o | 5 | o @ | 3 i 0| | 9] | ]|
Turbo Options - Corn <TAL, TEST,BONINLDEMO >
Calls Puts
Lorw High Change Last Last Change  High Loy
Cloze Close
215102 218 1 E Sep'01
o 0 o o 2050 3 -1 38 3 3
1114 13102 o 1142 2100 5304 -1z -] 518
a1 ERE 308 914 2150 8102 -345 &34 &
6 34 8 178 7 2200 11" STE 1112 10152
5104 612 -174 5104 2250
4 512 =174 4 2300 o o o o
223102 224102 12 223112 O Moy '01
Symbol Open/Cloge  Expiration Optigns
|-CU1F’2050 |/CU1 SEP 01 208.0PUT IAulo j IDay = | [ Bid/Dffer
Eiice Yolume Feseive At Route = Ghert
—| - -
[ =M = = A ol = | T | —
Magn =] BB | Cancel&l | | [ Condiianal Orcer
[ |BONINI@SBDEMD []e]s] Frices: $HLIOTESS | [11:31:m

TurboOptions Window

Stocks

The OES screen in Stocks can be found on the MarketMinder tab.
You can buy and sell from this tab just like you can from a Minder.
Please see the MarketMinder section in this chapter to learn more
about trading from this window.

Placing Orders

Buy from the Order Entry Screen in Order Book

From the Order Book, MarketMaker, MarketMinder,
TurboOptions, or Stocks window, you can place a Limit, Market,
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Note: Trailing Stop,
PostNoPref, and
Discretionary are
currently available on
ARCA.

BLY
TaL: DAY
T wBLY

SELL

v TALx

I0C
GrC
w DAY

Stop-Market, Stop-Limit, Trailing Stop, PostNoPref,
Discretionary, Best Bid or Offer, MID, Bid, Offer, Conditional, or
Deferred order.

This set of instructions uses the Order Book window. Any of the
windows that offer Order Entry have a generic Show Order Entry
Screen command and can buy.

1. Click Show Order Entry Screen on the Order Book menu.

The system displays the Order Entry fields.

WP OrslerBiock for BONINISSBOEMD <rading i TALTEST BOMINLGEMO

Time Action Taken | Result

Fem... | Action Taken | Aesull
Tres Ty -

[msFt Mugn  ¥| [ Sebectist Pral I Condicnsl
T || (T =000 a5 ot =] )|

¥ Uggaicae = = = = I [Seishon [ PostioPseficndRCA [ Detensd

BUY
TALX D

Order Book with Order Entry Fields

2. Type the stock you want to purchase in the Stock field.

3. Choose the type of trade you want from the drop-down list
available in the Price type field. If you choose a Limit Order
(LMT), you must enter a price in the Price field.

4. Type the amount of trade you want to buy in the Volume
field.

5. Choose the volume type (partial or all or none) from the
drop-down list available in the Quantity box.

6. Right-click the Buy button and select when you want the order
to expire. You can choose IOC, GTC, or Day.

7. Choose the type of payment from the drop-down list in the
Account Type field. You can choose either Cash or Margin.

Note: If the command button says Sell, right-click the command
button and select Buy.

8. Click Buy.
The system displays the Select Trade Route dialog box.

9. Choose the exchange from the drop-down list available in the
Trade Route field.
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-

Hint: Click any market
participant in the Level
11 panel of the
MarketMaker window to
automatically preference
that participant for
routes that support
preferencing, such as
SelectNet and ARCA.

10. Click OK.

The system places the order.

Sell from the Order Entry Screen in MarketMaker

This set of instructions uses the MarketMaker window. Any of the
windows that offer Order Entry have a generic Show Order Entry
Screen command.

Note: Press F7 on your keyboard to quickly open the Order Entry
Screen.

1. Select Order Entry Screen from the Show Windows sub-
menu on the MarketMakers menu.

The system displays the OES screen.

RealTick - {Untitled) HI=1E3
Page Design MarketMaker Favorites Window Help

v || |5 om0 ) || | 5 | 8| o 0 [

2 MGFT <TAL,TEST,BONINI,DEMO >

6606 T -6 100 Ot 13:48
Ed T 66.05 Ak 66.06 Vol 22694500
# Bid 3 # sk 0 Spread

\ | Name| Ask \ ﬂ

0 MAYF B6.05 ] DEAB B6.06

8] INCA BB.05 0  SBsH 66.07

0 AGIS b6.05 ] GSCO 66.09

9] ISLD b6.05 0 ARCHIP

0] [0} ARCA

0]

0

0

|MSFT [MICROSOFT CORPORAT  Message: | |Detau time i J

Order Options .
Vome _ Piice: SiopFrice. Vol Type e
[ N G | [T ] A= i R Standard 2

Route Expiation Account Type  Fescive Al [ | Shert = Exempt Mini
TALX I = e = = Mini2
Buy MSFT IEEFERI |  CovcolAunsFT || T Conditional Dider @ R

Cross

|BONINI@SBDEMO [aluls] Prices: 30 price Type  LMT ¥
Route TALE ¢
Expiration Day
Yolume Type  Fartial »
Account Type Margin »

MarketMaker Window

2. Select an OES layout, Standard, Standard 2, Mini, Mini 2,
or Full.

3. Click the Market Maker of the price you want to sell.
The price appears in the Price field.

4. Enter the amount of trade you want to sell in the Volume

field.
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5. Choose the type of trade you want from the drop-down list
available in the Order Type field. If you choose a Limit
Order (LMT), you must enter a price in the Price field.

6. Choose the volume type (partial or all or none) from the
drop-down list available in the Vol Type field.

Note: If you chose the Mini OES layout, select the Volume Type
from the OES layout drop-down menu.

7. Choose when you want this order to expire from the drop-
down list available in the Expiration field.

8. Click the Time In Force (ellipse) button.

The Time In Force dialog box will appear.

Time In Force for TALX E

7 Use default 0

& Specify time in force Cancel

i

Early Morming
Pre-pd ark.st

Post-Market
Evening

Time In Force Dialog Box

9. Click the Specify Time In Force option button and select the

Warning: Selecting the session.

incorrect Trade Route 10. Click OK.
can result in the order
being rejected or sent to

the wrong destination. 12. Choose your account type from the drop-down list available in
the Acct Type field.

11. Select the trading route from the Route field.

Note: If you chose the Mini OES layout, select the Account Type
from the OES layout drop-down menu.

i 13. Click the Sell button.
Hint: Trigger the The system places the order.
deferred orders in an
OrderMinder. Right- Place a Deferred Order from the Order Book
click a manag?d order Deferred orders are orders that sit in the order book until triggered.
and select Activate. Y ou must manually trigger the order yourself before it is sent.
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Note: You can place a
Deferred order in Order
Book without having to
access the Enter
Conditional Order
dialog box. Just click the
Deferred check box, and
click Buy or Sell,
depending on your trade.
The order will be placed
in the Order Book.

See Add a Sound Alert
to a Conditional Order
in this chapter.

This set of instructions uses the Order Book window. Any of the
windows that offer Order Entry have a generic Show Order Entry
Screen command and can place a Deferred Order.

1. Click Show Order Entry Screen on the Order Book menu.
The system displays the Order Entry fields.
2. Click the Deferred Order check box.

3. Click the Buy button if you'd like to purchase stock. Click the
Sell button if you'd like to sell stock.

The Enter Conditional Order dialog box will appear.

Syitic] [ata e [EarditiEr Erice Il Oy
If [DELL [LastPice =] [»= ][22 = Cancel |
& Time Trigger Erpmation Time
QIR )
oA .&ctivationTime:l 18:005 I ‘IB:DDE
Order to Execute
mbol
DELL |DELL COMPUTER CORP
Euy | Walume Frice Type Stop Eice
| toooz 220 = meT I N EEE=
Sell Route E xpires Size Type

IT""\"L>< = IDay = IF'altiaI ElC Pref.l vI

¥ Trigger by User [Defered Order)
¥ Request confirmation when conditional orders are tiggered

Enter Conditional Order Dialog Box

4. In the Order to Execute box, click Buy if you are purchasing
the stock or Sell if you are selling the stock.

5. Click Place Order.
The system will place the Deferred order in the Order Book.

Place a Conditional Order from MarketMaker

RealTick enables you to place an order that will automatically be
sent to the exchange ONLY after specific conditions you set have
been met in the market. For example, you can set the condition to
sell your shares of Microsoft once the price reaches a specific
amount. The exchanges do not receive your order until your
conditions have been met. However, if you close RealTick or
experience a power outage, the conditional order is erased! Asa
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result, if RealTick is closed, the conditional order will not be
placed, even when the conditions have been met.

This set of instructions uses the MarketMaker window. Any of the
windows that offer Order Entry have a generic Show Order Entry
Screen command and can place a Conditional Order.

1. Select Order Entry Screen from the Show Windows sub-
menu on the MarketMaker menu.

The system displays Order Entry screen.
2. Select the OES layout, Standard, Standard 2, Mini, Mini 2,

or Full.
3. Click the MarketMaker of the price you want to buy or sell.
Order Options
I~ Bid/Offer The price appears in the Price field.

[} Shart | Exermpt
= et |—;p' 4. Click the Conditional Order check box in the Order

Vi Options frame.

5. Click the Buy button if you are purchasing the stock, or click
the Sell button if you are selling the stock.

The system displays the Enter Conditional Order dialog
box.

Enter Conditional Order I

v Price Trigger Flace Ord
Symbal Data ltem Condition Frice I&I
If IMSFT ILastPrice j |>= j |541”15 ﬁ Cancel |

& Time Trigger ———— Ezpmation Time
= AR
C op Attt imne: I 18:003: ’7 I ‘IB:DDE

— Order to Execute

Symbaol

[MSFT |MICROSOFT CORP
Buy I Yalume Frice Tupe StopErice

| 1000 |84 1148 S| LMT i E3E=
Sell Route Expires Size Type

Jo!
[Tarx =l o =l [Parial =] [P | =

[ Trigger by User [Deferred Order)
[w Request confimation when conditional arders are triggered

Enter Conditional Order Dialog Box

6. Choose the value you want RealTick to monitor from the
drop-down list in the Data Item field. For example, you can
choose Last Price or Bid.
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Note: As conditional orders
are held in RealTick, closing
the application, losing
connectivity to the order
servers, losing power, and
any other situation that
prevents RealTick from
operating correctly, will
result in the conditional order
not to be triggered. Contact
your Broker Dealer if you
have any questions.

7. Choose the condition (greater than, less than, equal to) from
the drop-down list in the Condition field.

8.  Enter the amount you want to monitor in the Price field.

9. Enter the amount of trade you want to buy or sell in the
Volume field.

10. Choose the volume type (Partial or AON) from the drop-
down list available in the Vol Type field.

11. Choose the type of trade you want from the drop-down list
available in the Type field. If you choose a Limit Order
(LMT), you must enter a price in the Price field.

12. Choose when you want this order to expire from the drop-
down list available in the Expiration field.

13. Click the Buy button if you are purchasing the stock, or click
the Sell button if you are selling the stock.

14. Click the Place Order button.
The system displays the Confirm Order dialog box.

Note: The Confirm Order dialog box will appear only if you select
Confirm All Trades on the Warnings/Confirmations tab on the
Order Entry Properties dialog box.

15. Click OK.

The system places the order with the exchange only after the
conditions have been met.

Note: If you close RealTick, you automatically cancel the
conditional order. The order will NOT be placed. You will have to
load the conditional order when you restart RealTick.

Load a Conditional Order

If you close RealTick while there is a Conditional order that hasn’t
yet been triggered, you'll have to load the Conditional order when
you restart RealTick if you still want to place the order.

1. Login to RealTick.
The Load Conditional Orders dialog box will appear.
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Load Conditional Orders [x] I

Select orders to restore.

Conditional: IF MSFT Last Price »= 67.60, Then Sel 1000 MSFT at Mark

1| | I
Load | Discard A1l |

Load Conditional Orders Dialog Box

2. Click the Conditional order(s) you would like to load.
3. Click Load.

4. Open the Order Book and the Conditional order(s) will be
displayed.

The order(s) will sit in the Order Book until the condition is
met.

Place a Reserve Order

Reserve orders allow you to buy or sell large amounts of a security
in increments so the whole amount being traded is not disclosed to
the market. Reserve orders are only available on ARCA.

L

This set of instructions uses the MarketMinder window. Any
window that offers Order Entry has a generic Show Order Entry

Note: By defaull, the Screen command and can place a Reserve order.

Show field and the

Reserve field have the 1. Click Show Order Entry Screen on the MarketMinder
same volume. Change menu.

each field separately

or change the defaults The Order Entry screen will appear.

in the Order Entry
Properties menu.
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A Acct Type [~ Options
vI Margin | = I Bid/Offer

Reserve Amt [ short I=| Erempt

vl |1 noon [ Pref. I—
Cancel All I Conditional Order

7

—

Hint: Use the
MarketMaker’s My
Order feature to know
where your tracking
order stands in relation
to the rest of the book.

RealTick - (Untitled) [_10] =]
Page Design MarketMinder Favorites Window Help
¥ || | 0 ) 1 | m s | | i @ o | 0 [
) *Minder: StandardDefault.bvw
Symbal Last Change bdoney Flow Yolume
$NDX> | 160546 | T +60
$0JI
ADL 43.18 +48 82,148,991 10,216,800
INTC 28.75 T =13 48,727,181 25,064,600
MSF T
Spmbol Ewpiration  Acct Type [~ Options ﬂ
45FT] [MICROSOFT CORPORATION Day 7| [Margin = | [ Bidifer
Volume Erize: Siop Brice Route Heserve st I Shart [ Evempt
= =l =i
th.m = ST | 0= T | Y
Pana =] (BSOS cocier | [ CrdtendOu
I el Prices: $0U0TESS |[13:23:05

MarketMinder Order Entry Screen

2.

Select the trade route from the Route drop-down list.
The Reserve Amount check box will activate.

Click the Reserve Amount check box.

The Reserve Amount field will activate.

Type the reserve amount.

Type the Show amount in the Show field.

Click Buy if you are purchasing the stock or click Sell if you
are selling the stock.

The system will buy or sell in increments of the Show amount
up to the Reserve amount.

Place a Track Bid or a Track Offer
This Order Type is only available with ArcaEx.

1.

Click Show Order Entry Screen on the MarketMaker
menu.

The system displays the Order Entry panel.

Select Track Bid to buy or Track Offer to sell from the Price
Type field.
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3 v standard
Standard 2

ini

Mini 2

Full

Price Type MET
Route TALx

Expiration Dray
Wolume Type  Partial
Account Type  Margin
Capaciky I

L R B K A J

The system automatically selects Core as your expiration.

Trads Size Fiice SiopErice ol Type Order Options ﬂ
[so0 = Sl TrackBid =] | = [

Foute E spiration Account Type  Reserve Amt. " Shot [T Exempt
ITAHEX I Iun- I Margin 'l v 1DDD _l ™ Pref. IAHD’-\ ,l

Buy PHTE SelPHTE | Cancelaipure || I Condiional Order

Order Entry Panel

3. Click the Reserve Amt. check box.
The Volume field will change to the Trade Size field.

4. Type the total amount you would like to buy or sell in the
Reserve Amt. field or use the spin buttons.

5. Type the trading amount in the Show field or use the arrows.

6. Select the type of payment from the Account Type drop-down
field.

7. Click Buy for track bid or click Sell for track offer.
The order is placed.

Place a Cross Order
Cross orders are available in RealTick’s MarketMaker and 101
windows.

1. From the Standard OES layout in a MarketMaker, select a
Price Type.

2. Select an account type from the Account Type drop-down
list.

3. Select Cross from the MarketMaker OES drop-down list.
The Cross OES layout will appear.
Is-hﬁﬁdol IMMM IE;a_il;ation - Alkatg]i-n - 'l

Yolume Price 101
Jaoo = [ioots =i =] [BUY 300 bbb AT 10015 EY MANTIARCARE

‘ol Type
IF’arlia\ - Crogs | _l Cancel &/l |

Order Entry Screen
4. If the Price field is activated, select the price.

5. Select the volume in the Volume spin box.
6. Select the route from the Route drop-down box.
7. Click Cross.
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The order is placed.

Place a Market or Limit Order Auction Order
1. Click Show Order Entry Screen on the MarketMinder

menu.

The Order Entry Screen will appear.

2. Select Market or Limit in the Price Type field.

3. Select MOA from the Expiration drop-down list.

Yolume  Price Siop Frice ol Type DTdET_DDUmS
[ioo = fesza Hwr = =] [Parisl =] | T BiddOfer T Erort

Fioute Expiration Account Type  Reserve Amt ™ Pref [SACE +
TAREX = | [N - | [Magn =] C[I000 = T Conditional Girder

BuyMsFT | SeMSFT | ConcelaNMSFT | SellShathsFT |

Order Entry Screen
4. Configure the remaining part of the order.

5. Click Buy to buy or Sell to sell.
The order is placed.

Place a Sweep Reserve Order

1

1. Select Order Entry Properties on the MarketMaker menu.

2. Click the Miscellaneous tab.

3. Click the Use Arca Sweep Reserve check box.

4. Click OK.

Event Sounds I “warhings/Canfimations | Order Calors |
Order Entry Defaults | Actions Miscellanesus

 Spin Button Increment
Decimal Frices Fractional Prices

Accelerated |5 33 1/16 3:
IW oo 3:

Wolume

Price Increment:

Accelerated Yolume  [100 5

Configurs Order Logging ™ Log Orders to XML

- . Usc Popup DES Sereen
[ Use Arca Sweep Reservel

™ Use Keypad Numbers A3 Yalume Amourt
™ Convert ARCA Managed Orders to Reserve Orders
¥ Use A1t B,S X Hotkeys for Order iew Buy, Sell, Cancel Buttons

¥ Only show trades placed by this User
[fior shared accounts, requires restart]

Cancel
Order Entry Properties Dialog Box
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Place an Inside Limit Order

1. From the OES panel on the MarketMinder window, select
Inside Limit from the Price Type drop-down field.

RealTick - default 1024x7680e

Eape Deson MakstMaker [avortes Window Help

|| | ] e | | | ) = 2 | | 0 | o (0| o | 0 e . 3 60| | 0 [ ¢

# micrusoll Comporation

EET | Hersoge: [ [Pefoutome | .|
Viksn__ Pice Lpfie Vel Oede Oplicrs 3]
= L | e | = | s
Bondn Expuaten Accort Type Rl T [Sheit IT| Eserrer
e || e | e sl o= S |
By MSFT | | selMSFT | | ConcolMAMSFT || I CondbersiOide |
[T TS T

MarketMaker Window
2. Select the ARCA route from the Route drop-down field.

3. Type the amount of shares you would like to trade in the
Volume spin box, or use the arrows.

4. Select the expiration from the Expiration drop-down field.

5. Click the Buy button to buy the stock, or click Sell to sell the
stock.

The order is placed.

Place a Passive Discretionary Order

1. From the OES panel on the MarketMaker window, select
Passive Discretionary from the Price Type drop-down field.
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Page Design MarketMaker Eavorites ‘Window Help
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I~ oo _,?‘ Day =| I ref vI Default ~
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| [ [elele) Prices: qasrv19 | [11:25:18
MarketMaker Window

2. Type the discretionary price in the Discretionary spin box, or
use the arrows.

3. Type the show price in the Price field.
4. Select the ARCA route from the Route drop-down field.

5. Type the amount of shares you would like to trade in the
Volume spin box, or use the arrows.

6. Select the expiration from the Expiration drop-down field.

7. Click the Buy button to buy the stock, or click Sell to sell the
stock.

The order is placed.

Select a Discretion Limit Range
1. Click Order Entry Properties on the MarketMaker menu.

The Order Entry Properties dialog box will appear.
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Order Entry Propetties E

Event Sounds | W arnings/Confirmations | Order Colors |
Order Entry Defaults Actions I Miscellaneaus
Security Type  Route PFrimary Account
Listed Stocks  TALX NOMWE
Options TALS MOME
Futures TALS NOMWE
Default Rules  MOME HNOME

Diefaults far Exchange/Security Type

| [sTock Apply Clear

Route: IAHE‘A j Account: I

Frice Type: m Trade Size: Im
[ Default Trads Size to Pasition  up to lm
¥ Default Discretion Limit lﬂ
¥ Default Random Reserve Delta lﬂ

Expiratian: IDay = Walume Type: IF‘arliaI 'l

Ll

ak I Cancel | Help

Order Entry Properties Dialog Box

The discretionary range is set.

Place a Basic Pegging Order

2. Click the Default Discretion Limit check box.
The spin box will activate.

3. Type or select the number of shares in your Discretionary
range using the spin buttons.

4. Click OK.

1. Select Peg as the OES layout from the MarketMaker OES

panel.

The Peg OES layout will appear.
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Note: You can sell on
a Peg Bid and buy on
a Peg Offer.

RealTick - default1024x7680e M=
Page Design MarketMaker Eavorites ‘Window Help

| 2| | || o B [ 9| 2| | || 0| |

#= pell Computer Corporation

Wome | Bid | Ses] #hest| Nams|  Ask | Siza] ABesl]
SCHE 2613 S TELAND 2514 50
AMEX 2613 s 27 ISTINET 2614 1m0
SHDV 2613 13 NN 2614 5 2
ARCHIP 2612 B0 ARCHIP 2614 10
BRUT 2512 15 3 ARCA 2614 1o
ARCE 2612 15 Mg AMEX 2614 50 283
ISTINET 2612 7 0 INCA 2614 0 605
INC&, 2612 o7 5 FLTT 2615 T
ARCHIP 2611 5 0 FBCO 2615 1
ISLAND 2611 10 ISLAND 2815 305 0
ISTINET 2611 B0 ARCHIP 2615 10
NN 2611 1 28 SBSH 2615 oA
RSH 11 10 il RCHIP AR 3 il ﬂ

Symbol Yolume Route Options————————— J
[oeLe [DELL COMPUTER CORPORATION [0 Hfarca =] | Shert T Ererpe

¥ Peg Linit PegOffset [ Disc, Dffset ¥ Disc, Limit [ Feserve Amt. | 7 Condtions] Order
%12 = [ ] [0 = [0z = [0 = [1oo =

Buy DELL | Sell DELL | Cancel &l I

I 1] Prices: $T4_SAY3 | [1o:45:08

MarketMaker Window

2. Select Peg Bid to buy, Peg Offer to sell, or Peg Mid from the
Price Type drop-down field.

3. Select ARCA as the route from the Route drop-down field.

4. Type the amount of shares you would like to trade in the
Volume spin box, or use the arrows.

5. Type the offset price in the Peg Offset spin box, or use the
arrows.

6. Type the limit price or select the price using the arrows.

~

Click Buy if you are placing a Peg Bid or click Sell if you are
placing a Peg Offer.

The order is placed in the Order Book.

Random Reserve Order

Set the Random Reserve

1. Select Order Entry Properties from the MarketMaker
menu.

The Order Entry Properties dialog box will appear.
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Order Entry Properties E

Evert Sounds | ‘warings/Confirmations | Order Colors |
Order Entry Defaults Actions I Mizcellaneous
Security Type  Route Primary Account
Listed Stocks  TALx HOME
Options TaL= HOME
Futures TALx MOME
Default Rules  NONE MONE

Defaults for Exchange/Security Type

| [sTack Aol | Clear |

Route: [4RCA =] Account: [NONE =l

Price Type: IMKT VI Trade Size: {1000 3:
™ Default Trade Size to Position  up to I1DUU 3:

™ Default Discretion Limit 100 E
¥ % Jio =

Expiration: | Day 2 Wolume Type: IF'artiaI 'l
aK I Cancel | Help |

Order Entry Properties Dialog Box
2. Click the Default Random Reserve Delta check box.

The spin box will activate.
3. Type the random reserve amount or use the spin buttons.
4. Click OK.

The default Random Reserve amount is set.

Place a Random Reserve Order

1. On the OES panel of the MarketMaker, click the Reserve
Amt. check box.

The Reserve Amt. field will activate.

2. Type the reserve amount in the Reserve Amt. field or use the
spin buttons.

3. Right-click the OES panel and select Random Reserve Delta
from the right-click menu.
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 Standard
Standard 2
Mini
Mini 2
Tlini Insk
Ful
Peg
Cross

Price Type LMT

Route REDIEOQOK
Exzpiration Day
Yalume Type Partial
Account Type Margin
Capacity I

* v v owrowrow

[iscretionLimit 100 .
v Random Reserve Delta 100

Select Account...
Crder Entry Properties, ..

OES Right-Click Menu

4. Select the price type from the Price Type field. If you choose
a Limit order, you must specify the price in the Price field.

5. Click Buy to buy, or click Sell to sell.

The order is placed.

BasketMinder

Use Basket orders to trade more than one stock at a time. Trade
“baskets” of securities as if you were trading a single instrument or
an index.

Setup the Basket Order Entry Window
1. Click Setup on the MarketMinder menu.

Note: BasketMinder is

The Minder Setup dialog box will appear.
not available for all

users. Please contact 2. Click the Baskets Option button.

your Broker/Dealer if 3. Type the symbols you want to trade in the Selected Symbols
you have any field, or select a symbol file.

questions.

4. Click OK.
A BasketMinder will appear.
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12 *Baskect Mirmder: BaskelsDefaull bvw <TALTEST BONINLDEMD >

1 o

~ Banket Quanity  Exscuion  Ordes Paramaters [ Lk Mot Expovire, 3

Bkl Tag | Poce Tygm [T %] Roue [ 120 ¥] FWS& — Max Costof Buyasots [0 =1
& ErFom Fowy; €)1 Sor Sher

 Debs [ 3 ml |.. _‘;;“gc =] & [ L

(o ™0 e || Vel Typs [Fand = [ NoOdslow 270 0o — '_'mm'_

Conmplaed % | CancelMl Orders | |~ NASDAD Drders ———
. W B @ Sels  Pusmens [Used Cortigan.. | | youy it
Daket Tiacking = - -

Mok Posten | || CosHoh | | G gy 5 5ot Pssetns: [To Bosket Doionis _Covtpan. | | ToBadet o

Waight |
[1on | BasketMinder Window

5. Double-click each field in the Weight column to activate the
field and type the number of shares you would like to trade for
each symbol.

6. Press Enter.

The weight is added to the symbol.

Configure a Standard BasketMinder Order

In a standard BasketMinder, all the symbols are configured with
the same order parameters.

1. Select the type of trade you want from the drop-down list
available in the Price Type field.

2. Select the volume type from the drop-down list available in
the Volume Type field.

3. Select the Trading Route from the Route field.

4. Select when you want this order to expire from the drop-down
list available in the Expiration field.

. = 5. [Ifyou'd like to buy or sell at the bid/offer price, select
Fice Type | EEEMINN - Bid/Offer from the Price Type drop-down list.

L L. The Offset field will activate.
6. Type or select the Offset value.
7. Ifyou'd like to sell short, click Short Sells.

If this button is checked, all sales will be marked as short sells.

8. Ifyou'd like the lots to be rounded to the nearest hundred
shares, click the No Odd Lots check box.

This will enable the Round Down check box.

Page 270 Chapter 7: Placing Orders



Price Type

-] [0

Offzet [+ind-out]

=

9. Ifyou'd like to always round the lots down, click Round
Down.

Advanced Nasdaq Configuration

With Nasdaq stocks, you can use the Basket Order parameters or
you can customize Nasdaq orders separately. Use this procedure
for more control over Nasdaq orders.

1. Click Configure in the Nasdaq Orders box.
The Select NASDAQ Order Parameters box will appear.

" Use Basket Order Parameters % Customize Order Parameters oK. I
Order P. b
eIt ile= Piice Type Sz Brice el |
=li| [ =
[1o0 [Maspag |0 = | hd _I:,'

Foute “olume Type  Expiration [ Short Sells

|Talx 7| |Patial = Dy =) Prek. |

[ NoOdd Lats
™| Fiound Dovr

Select NASDAQ Order Parameters

2. Click Use Basket Order Parameters if you'd like to use the
Basket Order parameters, or click Customize Order
Parameters if you'd like to configure Nasdaq orders
separately.

3. Select the type of trade you want from the drop-down list
available in the Price Type field.

4. Ifyoud like to buy or sell at the bid/offer price, select BBO.
The Offset (+in/-out) field will activate.
5. Select or type a value in the Offset field.

6. Select the volume type (partial) from the drop-down list
available in the Volume Type field.

7. Select the Trading Route.

8. Select when you want this order to expire from the drop-down
list available in the Expiration field.

9. Ifyou'd like to sell short, click Short Sells.
If this button is checked, all sells will be marked as short sells.
10. Click OK.

The Nasdaq BasketMinder parameters are customized.
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Advanced Listed Configuration

With Listed stocks, you can use the Basket Order parameters or
you can customize Listed orders separately. Use this procedure for
more control over the Listed Stock.

1. Click Configure in the Listed Orders box.

The Select Listed Order Parameters box will appear.

select Listed Order Parameters [ x|
" Use Basket Order Parameters % Customize Drder Parameters oK. I
Order P.
eIt Rl Fiice Type Ay, Fiice Eemazl |
=l =l
[10o |Listed [o = | LS =
Raute “olume Type  Expiration [ Short Sells |~ MoOdd Lots
IPartiaI El IDay [ Nl | | e B

Selected Listed Order Parameters

2. Click Use Basket Order Parameters if you'd like to use the
Basket Order parameters, or click Customize Order
Parameters if you'd like to configure Listed orders separately.

3. Select the type of trade you want from the drop-down list
available in the Price Type field.

4. TIfyoud like to buy or sell at the bid/offer price, select BBO.

Price Type Offzet [+ind-out] . .
S5y = . The Offset (+in/-out) ficld will activate.
2B . —|
5. Select or type a value in the Offset field.
6. Select a volume type (partial) from the drop-down list
available in the Volume Type field.
7. Select the Trading Route.
8. Select when you want this order to expire from the drop-down
list available in the Expiration field.
9. [Ifyou'd like to sell short, click Short Sells.
If this button is checked, all sells will be marked as short sells.
10. Click OK.
The Listed BasketMinder parameters are customized.
Customize Order Parameters
You can configure symbols separately in a BasketMinder.
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Freeze/UnFreeze Execution
Freeze All

UnFreeze Al

Configure Crder. ..

Price Type

-] [

Qffset [+inout)

=

1. Right-click the Details field of a symbol you would like to
configure its order parameters.

A pop-up menu will appear.
2. Click Configure Order.

The Select Symbol Name Order Parameters box will

appear.

e
: " Use Basket Order Parameters ol 5 I
|~ Order P o
| Weight Fice: Piice Type fae Price Cancel |
| =l = =l

[o [aoC | A =

Foute Wolume Type  Expiration [ Shart Sells | MoOddLate

ITALX j IF‘artiaI j IDa}' j = Eren I ¥ | Bovnd Do

Select Symbol Name Order Parameters Dialog Box

3. Click Customize Order Parameters.

4. Select the type of trade you want from the drop-down list
available in the Price Type field.

5. Select a volume type (partial) from the drop-down list
available in the Volume Type field.

6. Select the Trading Route.

7. Select when you want this order to expire from the drop-down
list available in the Expiration field.

8. Ifyou'd like to buy or sell at the bid/offer price, select BBO.
The Offset (+in/-out) ficld will activate.

9. Select or type a value in the Offset field.

10. If you'd like to sell short, click Short Sells.
If this button is checked, all sells will be marked as short sells.

11. Click OK.

Basket Quantity/Execution
Choose how you would like to execute the basket.

1. Type the name of the basket in the Basket Tag field.
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- Basket Quanily / Execution The Basket Tag will be passed along with each order placed,

Baske Tag: [ stacks and can be used in the order history window to distinguish
@ Deta |1 o L Hecaloidle | orders placed from different baskets.
C Tost [T = _Evote ke | 2. To buy/sell the specified quantity of baskets based purely on
Gtz [ [Coroclonies | the weights, click the Delta option button.
—Basket Tracking———
Mark Fositior, | Clear Mark | The Delta text box will activate.

3. Type or select a multiple of the weight. See note.
-OR-

4. To use your current position to determine how much to
buy/sell, click the Target option button.

The Target text box will activate.

Note: The Target model targets the number of shares you wish to
own of a specific stock. It looks at your current position, and then
buys/sells accordingly. For example, your weight is 100 for MSFT,
and you currently have 150 shares of MSFT. If you choose a
Target of 1, the system will sell 50 shares to equal the 100-share
weight for MSFT.

The Delta model is a multiplier of the weight. It purchases or sells
based on the weight of a symbol, regardless of your current
position.

5. Type or select the number of baskets you wish to own.
6. Click Recalculate.

The Execute Basket button will activate and the system will
calculate the cost of the basket.

7. Click Execute Basket.
The system places the basket order.

Limit Market Exposure
You can limit the cost of your basket.

There are two ways you can choose to limit the cost of your basket,
Partition Rows or Slice Shares. The Partition Rows feature fills
the order starting with the most expensive symbol to the least
expensive symbol until the cost of the basket is met. Sometimes
not all symbols are needed to meet the cost.

The Slice Shares feature fills the order by evenly distributing the
cost of the basket amongst all the symbols.
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1. Click Limit Market Exposure.
The Limit Market Exposure box will activate.

2. Type or select the maximum cost of your basket in the Max.
Cost Buy/Sells spin box.

3. Click Partition Rows or Slice Shares.

See Basket/Quantity Execution to place the order.

Using Accounts

Show Account Balance

Keep track of your account balance while you purchase and sell
securities.

e

Note: Please note that 1. Click Show Account Balance on the Order Book menu.
each window within
RealTick can be
asserted with a
separate account when

The Account Balance panel will appear.

!_ll:lrderBuuk for BONINI@SBDEMO <trading in TAL, TEST,BONINLDEMO >

placmg an order. [TALTESTEBONINIDEMO 7| Available Excess Equiy: | -19.070.106.13 Riesized Pioi/Loss: | .00

Make sure you 've
selected the correct

Show Account Balance Panel

account.
2. Click the trade you would like to see its balance.

The account balance will appear.

Trade with Another Account
1. Click Select Account on the Order Book menu.

The system displays the Select Account dialog box.

2. Click the appropriate account in the Available Accounts list
box.

3. Click OK.

The system displays the chosen account in the Order Book
window title bar.

Canceling Orders

You can cancel orders when they are Live, Partially Filled, and
Pending.
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Wigw Order 0795-06cd-000a-00. ..

Cancel Mow! |
Cancel Order...

Setup. .. F4
Select Account, ..

Order Entry Properties, ..

Put Managed Crders in Separate Panel
Show Account Balance F&
Show Order Entry Screen F7
Show Order Price Summary:

Copy To Clipboard

OrderBook Font...
Reset Columns

There are three ways to cancel a pending order from the Order
Book window: Cancel Now!!, Cancel Order, and Quick Double-
Click Cancels. The Cancel Now!! and Cancel Order features can
both be found by a right-click over a pending order. Cancel Now!!
cancels the pending order immediately, while Cancel Order opens
the Cancel Order dialog box.

The third method of order cancellation is the Quick Double-Click
Cancels. If enabled, you can cancel any pending order by double-
clicking the order in the upper panel of the Order Book window.
This feature is enabled if you have Confirm All Trades enabled in
the Options tab of the Order Entry Properties screen.

Please understand if you enable Confirm All Trades in the
Warnings and Confirmations tab of the Order Entry Properties
screen, RealTick will confirm (or reconfirm, if you use Cancel
Order) your cancellations as well as all orders.

Quick Double-Click Cancel

You can easily cancel an order by just double-clicking the order in
the OrderBook, making canceling orders fast and easy.

1. Click Setup on the Order Book menu.
The OES Setup dialog box will appear.

DES Setup [ x|

Order Dizplay Orderz ta Show

Iv Show Only Drders with Selected Status
[ Live Orders
Cancel |

[ Completed Orders
[ Completed Managed Orders
[ Canceled or Deleted Orders

' Summary
" Standard Dretail
¢ Full Detail

Option
[~ Pop-Up on Oirder Fill Set Background Colar... |:||

[v Quick Double-Click Cancels Ty — | I[defaull]
[ Poplp on Place Order
[ Pop-Up on Place Conditional

OES Setup Dialog Box

2. Click Quick Double-Click Cancels.
3. Click OK.
The OES Setup dialog box will close.
4. Double-click a pending order (red text) in the upper panel.
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Cancel Order E

Order Detail
’7 Buy 1000 MSFT at 64.20 on TALX

Cancel Drder

o If Confirm All Trades is not enabled, a cancel request will be
sent out immediately.

o If Confirm All Trades is enabled in the
Warnings/Confirmations tab of the Order Entry Properties
dialog box, a confirmation dialog box will appear.

5. Click OK.

A cancel request will be sent.

Cancel Using Cancel Now!!
1. Right-click a pending order (red text) in the upper panel.

The system displays the right mouse button menu.
2. Click Cancel Now!!

o If Confirm All Trades is not enabled, the order will be
canceled immediately.

o If Confirm All Trades is enabled in the
Warnings/Confirmations tab of the Order Book Properties
dialog box, a confirmation dialog box will appear.

Confirm Cancel

@ Cancel Order 0795-06cd-0005-00 (Buy 1000 MSFT at 64,20 on TALXK)?

Yes Ma |

Confirm Cancel Dialog Box

3. Click OK.

A cancel request will be sent.

Cancel Using Cancel Order
1. Right-click a pending order (red text) in the upper panel.

The system displays the right mouse button menu.
2. Click Cancel Order.
The Cancel Order dialog box will appear.

3. Check the parameters quickly, and if it is the correct order,
click Cancel Order.
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o If Confirm All Trades is not enabled, a cancel request will be
sent.

o If Confirm All Trades is enabled in the Options tab of the
Order Book Properties dialog box, a second confirmation
dialog box will appear.

4. Click OK.

A cancel request will be sent.

Confirm All Trades

RealTick allows you to confirm an order or to confirm a cancel
order before the system follows through with the order. This is an
extra “are you sure?” confirmation, perhaps if you accidentally
click the sell or buy button before you are ready.

1. Click Order Entry Properties on the Order Book menu.
The Order Entry Properties dialog box will appear.

2. Click the Warnings/Confirmations tab.
The Warnings/Confirmations tab will appear.

3. Click Confirm All Trades.

i Order Entry Properties x|
Order Entry Defaults | Actions | Miscellaneous | Ewent Sounds I
‘wharnings/Confirmations I Order Colors | Managed Orders

r Price warning:

Wamingtype NSNS |
' Absalute
IW
" Percentage g
Trade Size Limit ‘

: ’7 ™ “Wam if Trade Size is greater than IU _I;‘

i Other Dptiars
¥ Confim &1l Trades

Iv' Conifimn Conditional Order Executions
[~ Acknowledge Canceled Orders

[~ Acknowledge Staged Orders

[ Long/Shott Crossover Warning

Cancel

Order Entry Properties Dialog Box

4. Click OK.

Confirm All Trades is activated.
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Setting Order Entry Defaults for Quick Trading

The Order Entry Properties command opens the Order Entry
Properties dialog box. The six tabs of this dialog box (Actions,
Options, Managed Orders, Routing, Event Sounds, and
Warnings/Confirmations) enable you to create and edit Order
Actions (also known as Hot Keys); configure order defaults;
determine your price and volume increments; configure reserve
order defaults; determine the default routing for various types of
securities; set sounds to play when trading events occur, and set the
warning parameters of RealTick. The options you choose in this
dialog box will affect all of the order-entry enabled RealTick
windows.

Set General Order Entry Defaults

You can create general default for the Order Entry fields of the
Order Entry screen in MarketMaker and MarketMinder windows.
For example, you can set one exchange as a default for all orders.

1. Click Order Entry Properties on the MarketMaker or
MarketMinder menu.

The Order Entry Properties dialog box appears with the
Order Entry Defaults tab open.

Order Entry Propetties

Warnings/Confirmations I Order Colors I Managed Orders
Order Entry Defaults I Actions I Mizscelaneous I Evert Sounds

Security Type Primary Accaount
TC

Listed Stocks  NOME MOME

Optiong MOME MOME

Futures KOME MOME

Default Rules HOME

Defaults for Exchange/Secunty Type

|Has |STOCK Aoy | Olear |

Foute: ITALX j Account: IUSD j

Frice Type: IMKT 'l Trade Size: |1DDD 32
¥ Default Trade Size to Position up ta I'IIJDU 3:
Expiration: IDa_l,l 'l Yolume Type: I-"-\UN 'l

Ok I Cancel |

Order Entry Properties Dialog Box
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2. Choose the security you would like to set defaults for.
3. Click the Route drop-down list to select the route.

The Select Route dialog box will no longer appear for the user
because this default is set.

4. Click the Expiration drop-down list to select an expiration
value.

5. Select the Account drop-down list to select the account.

The Select Account dialog box will no longer appear for the
user because this default is set.

6. Select the Price Type drop-down list to select the price type
for orders.

7. Click the Volume Type drop-down list to select the volume
type for orders.

8. Click the Trade Size drop-down list to select the trade size for
orders.

9. Ifyou want the trade volume to default to the position size,
check the Default Trade size to Position.

10. Enter in the field the maximum share size you want to default
up to.

11. Choose a different security type and repeat steps 3 through 10.
12. Click OK.

The system saves all changes and closes the dialog box.

Change the Spin Button Defaults

Determine the incremental value you would like to use to quickly
change a value when placing an order. You can set the price
increment and volume increment.

Note: At the Order View, press the Shift key and select the spin
button. It will round to the nearest increment before fully
incrementing.

1. Click Order Entry Properties on the Order Book menu.
The Order Entry Properties dialog box appears.
2. Click the Miscellaneous tab.

The Miscellaneous tab appears.
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¥

-

Hint: At the Order View,
use the Accelerated spin
increment by pressing
CTRL and selecting the
spin button with your
mouse.

jjOrder Entry Properties [ <]

Event Sounds I ‘warnings/Confirmations | Order Calars |
Order Entry Defaults I Actions Miscellaneous

Spin Button Increment:
Decimal Prices Fractional Prices

Price Increment: |1 3: |1 6 3:
Accelerated: IE 3 |1 /8 3:

Yalume 100 3:

Accelerated Yolume  |S00 3:

™ Use keppad Mumbers &3 Volume Amounk

™ Convert ARCA Managed Orders to Fleserve Orders

W Use AltB.S X Hotkeys for Order View Buy, Sell, Cancel Buttons
¥ Only show trades placed by this User

[~ Log Orders to XML

Configure Order Logging... o W EsG
se Popup cieen

[for hared accounts, requires restart]

Cancel |

Order Entry Properties Dialog Box

Type or select the increment value for Price in the Decimal
Prices and Fractional Prices spin boxes.

Enter the amount the increment should increase to if you use
the arrow keys in the Price field on the Order Book window
in the Accelerated Volume field.

Click OK.

The system saves all changes and closes the dialog box.

Set Keypad to Configure the Volume

For even faster order execution, use the number keypad to set or
change the quantity of your order. Depending on the volume
increment, the keypad number will adjust the volume. The
numbers in effect become a multiplier. For example, if your
volume increment is set to 50 and you press the number 2 on the
keypad, the volume will change to 100.

1.

Click Order Entry Properties on the Order Book menu.
The Order Entry Properties dialog box appears.

Select the Miscellaneous tab.

The system displays the Miscellaneous tab.

Click the Use Keypad Numbers As Volume Amount.
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4. Click OK.
The keypad is set.

Set Reserve Order Defaults
1. Click Order Entry Properties on the Order Book menu.

Order Entry Properties

OdesEriy Difls | Actors | isoollsmouo | EvertSourcs | The system displays the Order Entry Properties dialog box.

Wamnings/Confimations | Order Colors Managed Orders
e 2. Click the Managed Orders tab.

I~ UsePice Rangs

e The system displays the Managed Orders tab.

3. Type the amount for reserve order in the Reserve Amount
Execution Delay 5 secs ﬁeld
seponber 1 Bed .

4. Check the Use Price Range option button if you want to set a
range for reserve orders.

The system activates the Upper and Lower fields.

5. Type the value for the upper range in the Upper field, and the
lower range in the Lower field.

6. Set the Execution Delay to the amount of time you want the
system to wait before sending out the next order, when using
the Reserve Order feature.

7. Click OK.

The system saves all changes and closes the dialog box.

Set an Alarm for an Order Event

You can set the Order Book to sound an alarm after a specific
event occurs. For example, you can set the Order Book window to
sound an alarm after you sold your stock.

1. Click Order Entry Properties on the Order Book menu.
The system displays the Order Entry Properties dialog box.
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Order Entry Properties

Order Entry Defaults I Actiong | Miszellaneous I
Event Sounds | ‘wiarnings/Confimations I Order Calors
p
Event | Sound |A
Placed Order [Mone]
(Order Partialed [Mone]
(Order Filled [Mane]
Placed Cancel [Mone]
(Order Canceled [Mone]

—Sound

Placed Cloze Order [Mane] =
Close Order Completed  [Mone]
Cloge Order Canceled  [Monel LI

|[N0ne] j Browse..l Test |

Cancel |

Order Entry Properties Dialog Box

2.

Click Event Sounds tab.

The system displays the Event Sounds tab.

Check Enable Order Event Sounds option button.
The system activates the other fields in the dialog box.

Choose the event you wish to trigger a sound from the list
available in the Event field.

Choose the sound from the drop-down list available in the
Sound field. If no .wav files are listed there, you can search
your hard drive and/or network using the Browse button.

Click OK.

The system closes the Order Entry Properties and sets the
alarm. Next time the order event occurs the alarm will sound.

Set Warnings to Display after a Specific Action

You can set the Order Book window to display a warning or
confirmation after you place an order.

1.

2.

Click Order Entry Properties on the Order Book menu.
The system displays the Order Entry Properties dialog box.

Click Warnings/Confirmations tab.
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The system displays the Warnings/Confirmations tab.

3. For Price warnings, click the Warning Type drop-down list to
choose when you would like to be warned.
Order Entry Properties
Order Entry Defaults | Actions | Mizcellaneous I
Event Sounds ‘wamings/Confimations | Ordes Colors
r— Price waming:

warning ype | TS ~

" Absalute
|—1
(" Percantage Rz

|

Trade Size Lirit

[ “wiam if Trads Size is greater than IU _I: ‘

r— Other Optior:

[V Carifirm Al Trades

[ Carifirm Conditional Order Executions
v acknowledge Canceled Orders

v Acknowledge Staged Orders

[¥ Long/Short Crossover Wairing

Cancel |

Order Entry Properties Dialog Box

4.

10.

Click either the Absolute or Percentage option button for the
range value. The system will send the warning when the price
value is past the range of the market value.

Check the Warn if Trade Size is greater than field if you
want to warn against trades of a certain volume. Enter the
value in the numeric field.

Check the Confirm All Trades field if you want the system to
display a confirmation dialog box after you place a trade.

Check the Confirm Conditional Order Executions field if
you want the system to display a confirmation dialog box after
you place a conditional order trade.

Check the Acknowledge Canceled Orders field if you want
the system to display a confirmation dialog box after you
cancel an order.

Check the Acknowledge Staged Order field if you want the
system to display a confirmation box after you place a staged
order.

Check the Long/Short Crossover Warning field if you want
the system to display a confirmation dialog box after a trade is
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placed that crosses over zero position. For example, if you are
long 1000 shares of XYZ and you place a trade to short sell

2000 shares of XYZ, the system will warn you since you are
covering your current position and going short with the same

trade.

11. Click OK.

The system saves all changes and closes the dialog box.

Setting Button Colors

1. Click Order Entry Properties on the Order Book menu.

The Order Entry Properties dialog box will appear.

2. Click the Order Colors tab.

The Order Colors tab will appear.

Order Entry Properties ﬂ

Order Entry Defaults | Actions | Mizcellaneous |
Event Sounds | warrings/Conlimatiors Order Calars

Order Status Live QOrder Status Complete

== Bought.. [
Sell.. -l Sald [ |
Sell Shart -| Sold Short... [
Set Default Colors
Order Entry B utton:
I Use Button Colors
Buy | Sell | Sell Shart. |

Canecel

Order Entry Properties Dialog Box

3. Click the Use Button Colors check box.

The Buy, Sell, and Sell Short button will activate with their

colors.

Order Entry Buttons

c2) !

By, [ Sl B selishot. |

Default Button Colors
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4. Click Buy, Sell, or Sell Short to open the Color dialog box
and select a different default color.

5. Click OK.

The default color will change

Setting Order Status Colors
1. Click Order Entry Properties on the Order Book menu.
The Order Entry Properties dialog box will appear.

2. Click Order Colors on the Order Entry Properties dialog
box.

3. Click Buy, Sell, or Sell Short in the Order Status Live box
to open the Color dialog box and select a different default
color.

0742720071 10:41:40 EI?ﬂ-[IEcd-I]IﬂEEuyHI‘EIEI MEFT at 4719 on TALX ) Live
Default Live Order Color

4. Click Bought, Sold, or Sold Short in the Order Status
completed box to open the Color dialog box and select
different default colors.

5. Click OK.

The default color will change.

Setting Order Alerts

You can set alerts on a Conditional order or on a price.

Add a Sound Alert to a Conditional Order

1. From the MarketMaker menu, click Order Entry
Properties.

The Order Entry Properties dialog box will appear.
2. Click Condition Triggered in the Event list.

3. Select System Beep from the Sound drop-down field, or click
Browse and select a different .wav file.

4. Click Test to hear the sound.
5. Click OK.

The alert is set.
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Chapter

Set a Price Warning

1. From the MarketMaker menu, click Order Entry
Properties.

The Order Entry Properties dialog box.

Order Entry Properties E
Order Entry D efaulk: | Actions | Mizzelaneous |
Event Sounds ‘Warnings/Confimations | Order Colors
i~ Price warning

“warming type IA\ways j

& Ahsolute

0z
 Percentage sice

"Trada Size: Lirnit ‘

™ Wamn if Trade Size is greater than IU _,::‘

i Other Optlion:
™ Confirm &)l Trades

¥ Carfirm Conditional Order Exscutions
™ Acknowledge Canceled Orders

™ Acknowledge Staged Orders

™ Long/Short Crogsaver Wwarming

[0]:¢ I Cancel | Help |

Order Entry Properties Dialog Box
2. Click the Warnings/Confirmations tab.

3. Select the warning type from the Warning Type drop-down
field.

4. Click the Absolute option button.
5. Type the increment range in the Range field.
6. Click OK.

The price warning is set.

Creating Hot Keys

You can assign keyboard combinations to quickly buy or sell
stocks. For example, a well-known Windows Hot Key is Ctrl + C
i for copy. You can create a function key, Ctrl, or Alt +
combination for quick buys, sells, or cancels.
Note: You can use a
function key as a hot key. Create a Buy Hot Key
Click Func from the Hot
Key drop-down list and
select a function key.

You can create a Buy Hot Key to quickly purchase a stock.

Hat Key
|F5 Func 'I
Chil- Page 287
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-

Hint: To buy at the best
bid or offer without a
confirmation box
appearing, choose BBO
as your price type. If you
choose Limit as your
price type, a
confirmation box will
appear to confirm your
limit price.

1. Click Order Entry Properties on the Order Book menu.

The Order Entry Properties screen appears.

2. Click the Actions tab.

The Actions tab appears.

Order Entry Properties
Ewent Sounds I ‘warnings/Confirmations I (Order Calors I
Order Entry Defaults Actiors Mizcellaneous

H Create...l
Delete |

Edit.. |
Copy... |

Cancel |

Order Entry Properties Dialog Box

3. Click Create.

The Edit Order Action dialog box appears.

Edit Order Action

— Description

v Auto Il:!t_l,l: 1000 Type: LT Exp: Duap

Hot Kep
ﬁcm- M=

1% Lol be S elected Sumbl
) Loply o Selected i eeaumt

Action Type: INone vl I | it SE/ffer

DOptior

™| Ciose byEidymten || | Routs Thl ¥
|v Expiration | Day hd
I Preference

|+ Price Type ILMT 'l

v Quantity
[roo0 = fPatal 7]

[~ Use Pasition

Ericesdjustment
iy et 100
%) Best
= Down ™| Fractional

Cancel |

Edit Order Action Dialog Box

4. Click the Action checkbox.

The Action box will activate.

5. Click Buy in the Actions Type drop-down list.
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Edit Order Action

Description
’VF Auta ISeIHUUU on TALX GTC

v Action

Action Type: |EE] ~| [ Shart Sell/Dffer
[ [Elase by B
1 Soplto S ESSB I Elase By Bie s
gty 1o o|Bid (Buy ot Bid
EE]
Dffer (5l at Dffer]
Bidrffer Dpt\
Cloge Position

(g 1) A

¥ Quantiy——

anan =l

6. Click the Price Type check box and select the price type from
the Price Type drop-down list in the Options box.

7. Click the Route check box and select the route from the
Route drop-down list in the Options box.

8. Click the Expiration check box and select the expiration date
from the Expiration drop-down list in the Options box.

9. Click the Quantity check box.
The Quantity box will activate.
10. Select the volume of stock you would like to buy.

11. Click the Volume drop-down list to select a type of volume,
Partial or AON.

12. Click the Use Position option button if you'd like the hot key
to default to your current position size.

Note: Use Position takes your current position into consideration
when buying or selling. If your default quantity for a Buy Hot Key
is 1000 and you currently own 400 shares, the system will only
buy 600. If you own 400 shares and you have a Sell Hot Key with
a default quantity of 1000, the system will only sell 400. If you do
not have a position, the system will use the default quantity of
1000 when placing the next order.

13. Select a letter to use as part of your hot key in the Ctrl field in
the Hot Key box. This is the key combination you press to
quickly perform an action. For example, CTRL + A.

14. Click OK.
The hot key is created.

Create a Sell Hot Key
You can create a Sell Hot Key to quickly sell a stock.

1. Click Order Entry Properties on the Order Book menu.
The Order Entry Properties dialog box will appear.

2. Click the Actions tab.
The Actions tab will appear.

3. Click Create.
The Edit Order Action dialog box will appear.
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4. Click the Action check box.

The Action box will activate.
5. Select Sell from the Action Type drop-down list.
6. Click the Short Sell/Offer check box.

7. Click the Price Type check box and select the price type from
the Price Type drop-down list in the Options box.

8. Click the Route check box and select the route from the
Route drop-down list in the Options box.

9. Click the Expiration check box and select the expiration from
the Expiration drop down list in the Options box.

10. Select the volume of stock you would like to sell.

11. Click the Volume Type drop-down list to select a type of
volume, Partial or AON.

12. Click the Use Position option to if you'd like the hot key to
default to your current position size.

13. Select a letter to use as part of your hot key in the Ctrl field in
the Hot Key box. This will be the combination of keys you
press to quickly perform the action. For example, CRTL + A.

14. Click OK.
The hot key is created.
Create a Bid Hot Key
You can create a Bid Hot Key to quickly place a Bid.
| .
~ Description 1. Click Order Entry Properties on the Order Book menu.
¥ Ao [Bid 1000 on TALX GTC The Order Entry Properties will appear.
(e 2. Click the Actions tab.

Action Type: |l -

The Actions tab will appear.
) Sl b Selected Syl

€ Snplito Selected Secaunt 3. Click Create.
~Bid/0Offer Options————————— The Edit Order Action dialog box will appear.
iy 7T . )
o stt e : 4. Click the Action check box.
™ Down Iv Fractional

The Action box will appear.
5. Select Bid from the Action Type drop-down list.
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10.

11.

12.

13.

14.

Click the Route check box and select the route from the
Route drop-down list in the Options box.

Click the Expiration check box and select the expiration from
the Expiration drop-down list in the Options box.

Select a volume you would like to bid on.

Click the Volume Type drop-down list to select a type of
volume, Partial or AON.

Click the Use Position option if you'd like the hot key to
default to your current position size.

Click the Best, Up, or Down option button in the Bid/Offer
option box.

If you selected Up or Down, select an amount in the
Adjustment field.

Select a letter to use as part of your hot key in the Ctrl field in
the Hot Key box. This will be the combination of keys you
press to quickly perform the action, for example, CTRL + A.

Click OK.
The hot key is created.

Create an Offer Hot Key
You can create an Offer Hot Key to quickly place an Offer.

1.

Click Order Entry Properties on the Order Book menu.
The Order Entry Properties dialog box will appear.
Click the Actions tab.

The Actions tab appears.

Click Create.

The Edit Order Action dialog box will appear.

Click the Action check box.

The Action box will activate.

Select Offer from the Action Type drop-down list.

Click Short Sell/Offer in the Action box if you'd like to offer
short.

Chapter 7: Placing Orders

Page 291



7. Click the Route check box and select the route from the
Route drop-down list in the Options box.

8. Click the Expiration check box and select the expiration from
the Expiration drop-down list in the Options box .

9. Select the volume of the stock you would like to offer.

10. Click the Volume Type drop-down list to select the volume
type, Partial or AON.

11. Click the Use Position option if you'd like the hot key to
default to your current position size.

12. Click the Best, Up, or Down option button in the Bid/Offer
Options box.

13. If you selected Up or Down, select an amount in the
Adjustment field.

14. Select a letter to use as part of your hot key in the Ctrl field in
the Hot Key box. This will be the combination of keys you
press to quickly perform an action, for example, CTRL + A.

15. Click OK.
The hot key is created.

Create a Cancel Orders (Symbol) Hot Key
Create Hot Keys to quickly cancel orders by symbol or by account.

1. Click Order Entry Properties on the Order Book menu.
- Deseripion—————————————— The Order Entry Properties dialog box will appear.
[vw Auta IEanceI All Orders [Symbe X .
2. Click the Actions tab.
v Acion——————— . .
, The Actions tab will appear.
Action Type: ICanceI VI

3. Click Create.
{* Apply ta Selected Symbol

" Apply to Selected Account The Edit Order Action dialog box will appear.
4. Click the Action check box.

The Action box will activate.
5. Select Cancel Orders (Symbol) from the Action Type box.

6. Select a letter to use as part of your hot key in the Ctrl field in
the Hot Key box. This will be the combination of keys you
press to quickly perform the action, for example, CTRL + A.

7. Click OK.
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The hot key is created.

Create a Close Position (Symbol) Hot Key

1.

10.

Click Order Entry Properties on the Order Book menu.
The Order Entry Properties dialog box will appear.
Click the Actions tab.

The Actions tab will appear.

Click Create.

The Edit Order Action dialog box will appear.

Click the Action check box.

Select Close Position (Symbol) from the Action Type drop-
down list.

Click the Price Type drop down list in the Options box to
select a price type.

Click the Route drop-down list in the Options box to select a
route

Click the Expiration drop-down list in the Options box to
select an expiration date.

Select a letter to use as part of your hot key in the Ctrl field in
the Hot Key box. This will be the combination of keys you
press to quickly perform this action, for example, CTRL + A.
You can also choose to use the Alt key in combination with
letters and numbers.

Click OK.
The hot key is created.

Create a Cancel Orders (Account) Hot Key

1.

Click Order Entry Properties on the Order Book menu.
The Order Entry Properties dialog box will appear.
Click the Actions tab.

The Actions tab will appear.

Click Create.

The Edit Order Action dialog box will appear.
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4. Click the Action check box.

5. Select Cancel Orders (Account) from the Action Type drop-
down list.

6. Select a letter to use as part of your hot key in the Ctrl field in
the Hot Key box. This will be the combination of keys you
press to quickly perform the action, for example, CTRL + A.

7. Click OK.
The hot key is created.

Create a Close Position (Account) Hot Key
1. Click Order Entry Properties on the Order Book menu.

The Order Entry Properties dialog box will appear.
2. Click the Actions tab.

The Actions tab will appear.
3. Click Create.

The Edit Order Action dialog box will appear.

Edit Order Action

— Deszcription Hot Key

¥ Auta |Close Al Positians in Account (Market) on TALX GTC [| - = @ =
v Action DOption

Action Type: |E|Dse Position vl = St SellHer |v Price Type IMKT 'l

Close by Bid/0ff -
" Apply to Selected Symbol B Elec Ll = ¥ Route TALX
(o Apply to S elected Account |v Expiration IGTE Vl

Edit Order Action Dialog Box

4. Click the Action check box.

5. Select Close Position (Account) from the Action Type drop-
down list.

6. Click the Price Type drop-down list in the Options box to
select a type of price.

7. Click the Route drop-down list in the Options box to select an
exchange.

8. Click the Expiration drop-down list in the Options box to
select an expiration date.

Page 294 Chapter 7: Placing Orders



9. Select a letter to use as part of your hot key in the Ctrl field in
the Hot Key box. This will be the combination of keys you
press to quickly perform this action, for example, CTRL + A.

10. Click OK.
The hot key is created.

Interact with Order View

With this feature, you can partially define an order hot key.
Interact with Order View requires an action (buy, sell, cancel,
etc...) for the hot key, but the remaining attributes of the order are
taken from the active order view. The most common use of this
feature is for creating route-specific buy/sell Hot Keys that will use
the limit price in the order view.

1. Click Order Entry Properties on the MarketMaker menu.
The Order Entry Properties dialog box will appear.

Order Entry Properties E
‘warningz/Caonfirmations | Order Colars I tanaged Orders |

Order Entry Defaults Actions | Miscelaneous I Evert Sounds

Delete |

Edi... |
Copy... |

ok | Cancel

Order Entry Properties Dialog Box

2. Click Create on the Actions tab.
The Edit Order Action dialog box will appear.
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Note: Any attributes
can be applied in this
manner, and one
Order Action can

Edit Order Action | x|

Description Haot Key
(I? Auto [Buy 1000 2t BED ‘ ﬁ = mm=
W Action Option

Action Type: IBuy -[ ™| Shinrt S/ Hffer

™| Close by BidyEEr ™ Route
&) fonply to Selested Symbol

) Lnplybo S elested Serount
Mizzing Parameters ™ Preference

¥ Price Tupe IBBD ‘I
IDefauIt ‘l
IV Interact with Active | | [ Eupiiation ‘l

Order View for | ——

I Quartity

[l = | [

Frice Sdiustment=—— 1

— ok
E st oo | k|
! Best
™ Use Position 5 Down I™ Fractional Cancel |

Edit Order Action Dialog Box
3. Click the Action check box.

The Action box will activate.
4. Click Interact with Order View.
5. Configure hot key.
6. Click OK.

Create an Actionless Hot Key

An Order Action that does not cause an order to be placed,
cancelled, or modified is referred to as “actionless.” The attributes
of the Order Action are applied to the current Order View and will

be used when you submit an order.

For example, create a hot key to preference orders. Type the
Market Maker ID, ECN, or exchange in the Preference field and
save it as a hot key. When at the Order View, press the hot key

P ec.ijj/ multiple and configure the remaining attributes of the order.
attributes.
1. Click Order Entry Properties on the MarketMaker menu.
The Order Entry Properties dialog box will appear.
2. Click Create on the Actions tab.
The Edit Order Action dialog box will appear.
3. Click the Preference check box and type the Market Maker
ID, ECN, or exchange in the Preference field.
4. Click OK.
The hot key is created.
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Create a Change Order Action Hot Key

Use a Change hot key to change the parameters of a live order
without having to right-click an order. You can press the hot key
and the Change Order dialog box will appear.

1. Click Order Entry Properties on the Order Book menu.
The Order Entry Properties dialog box will appear.
2. Click Create on the Actions tab.
The Edit Order Actions dialog box will appear.
3. Click the Action check box.
The Action box will activate.
4. Select Change from the Action Type drop-down list.
5. Click OK.
The hot key is created.

Create a “Bump” Hot Key

You can create a hot key to change your order, price or volume, in
increments. Define the increment.

1. Click Order Entry Properties on the Order Book menu.
The Order Entry Properties dialog box appears.

2. Click Create on the Actions tab.
The Edit Order Action dialog box appears.

3. Click the Action check box.
The Action box will activate.

4. Select Bump price/volume from the Action drop-down list.
The Price Adjustment box will activate.

5. Select the appropriate price and/or volume increment.

6. For price, click the Fractional check box if you would like to
increment by fractions.

7. Click OK.
The hot key is created.
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Clone a Hot Key
You can copy a hot key.

1. Click Order Entry Properties on the MarketMaker menu.
The Order Entry Properties dialog box appears.

2. Click the Actions tab.
The Actions tab will appear.

3. Select the hot key you would like to copy.

4. Click Copy.
The Edit Order Action dialog box will appear.

5. Reassign the hot key combination.

6. Click OK.

The hot key clone is created.

Edit a Hot Key
1. Click Order Entry Properties on the Order Book menu.

The Order Entry Properties dialog box appears.
2. Click the Actions tab.
The systems display the Actions tab.

Order Entry Properties E
Event Sounds | “wiamings/Confirmations | Order Colors |
Order Entry Defaults Actions Mizcellaneous

Create.. |
Delete |

Edit |
Copy... |

Cancel |

Order Entry Properties Dialog Box
3. Click the action you would like to edit from the Actions list.
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4. Click Edit.
The Edit Action Order dialog box will appear.
5. Make the appropriate changes.
6. Click OK.
The system saves all changes.
Delete a Hot Key
1. Click Order Entry Properties on the Order Book menu.
The system displays the Order Entry Properties dialog box.
2. Click the Actions tab.
The system displays the Actions tab.
3. Click the action that you want to delete from the Actions list.
4. Click Delete.
The system deletes the action.
5. Click OK.

The system saves all changes and closes the dialog box.

Create the Hot Key Action Bar

Create a Hot Key Action Bar that displays your hot keys as
buttons. Click in a hot key button and RealTick will execute the
action.

1.

Click Show Action Bars on the MarketMinder menu.

The toolbar displays under the MarketMinder window.
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RealTick =] E3

Page Design MarketMinder Favorites Window Help

| _® ||| || | o S | ] 2 | | s | 0| < e R 0 | ] 9 ]

J Add Button

I Select Toolbar... oo0 Prices: $0UOTESS | =1 181214

Configure Toalbar..,

Add Toolbar
Delets Toolbar

Hide Toolbar
Hide All

MarketMinder displaying the Action Bar
2. Right-click the Action bar and select Add Button.

A button appears on the Action bar.
3. Right-click the button and select Select Action.
The Select Action dialog box appears.

Select Action (%]

Cancel |
Actions... |

Select Action Dialog Box

4. TIfyou do not have any hot keys already created to select, click
Actions.
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The Actions tab of the Order Entry Properties dialog box
will appear.

Create a hot key. See the Create Hot Key section in Chapter 7
of the RealTick manual.

Once the hot key is created, select it in the Select Account
dialog box and click OK.

The hot key is assigned to the button on the Action bar.
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The Actions tab of the Order Entry Properties dialog box
will appear.

Create a hot key. See the Create Hot Key section in Chapter 7
of the RealTick manual.

Once the hot key is created, select it in the Select Account
dialog box and click OK.

The hot key is assigned to the button on the Action bar.
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Chapter 8: Tracking Positions and
Account Balances

This chapter discusses several different windows you can use to
track your positions and account balance. You can track your
positions and your account balance using MarketMinder,
MultiQuote, and Order Book.

PositionMinder™
The PositionMinder tracks all the open positions in an account. It
can also track any closed positions you have for the day. You can
add columns and configure the display as with any MarketMinder.

- RealTick - {Untitled) [_[O[X]
Page Design MarketMinder Favorites ‘Window Help
Note: You cannot setup | ]2 3 o] o [0 ) 1 3 ] . | 0 i 8 1 =
the Posmoander 3 *Position Minder: positionsdefault.byw <TAL TEST,BONINLDEMO >
before your first trade. Symbol | Lest | NetChg. |NetPos| AvgPrcl ScelpedPAL  PALTotel
You must have at least MEFT
. DELL 51 24.64 143.92

one open position to MOT 16.45 +.48 2000/ 15.01 2800.00

create a PositionMinder.

Totals 583298
KT 0
[ | Qoo Prices: $3UOTES$ |

PositionMinder Window
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Note: If you have more
than one account, the
Select Account screen
will appear after you
click OK. Choose an
account, and the
PostionMinder will open
with that account’s
positions.

Note: Once you have
selected a new account,
the PositionMinder will
automatically update.

Create a PositionMinder

1. Click MarketMinder on the RealTick Design menu.

The Minder Setup dialog box will appear.

tinder Type Symbol Chain—————————————

" Standard ' Chain
(v Pogitions (" Baskets
7 Drders

. 0K
[Efrair TEe: ISymboI Chain 'I -

Symbalz  Orders I Miscellaneousl

Hont: I Sessinn: I,&II ﬂ Cancel |

— Order Digplay Orders ko Show
= ¥ | Show Wy rdere it SElected|Status
* | Slmmarny .
e : ¥ | Live ™| Canizeled an Deleted
Stardard Dt = Completed. [T Eompleted banagediDiders

r— Other Filters

Symbol ol Type Frice Type

Preference/Opposite Party

r r I—
Fioute I E xpiration I Order Tag I
I—

[ Show Clozed Positions in Pogition Mindsr

Minder Setup Dialog Box

2. Click the Positions option button in the Minder Type section.

The Orders tab will appear.

3. Ifyou want your PositionMinder to show your closed
positions as well as your open positions, click the Show

Closed Positions in PositionMinder check box. This will
allow you to see the closed positions’ contribution to P & L.

4. Click OK to exit the Minder Setup screen and open your new

PositionMinder.

The information in the screen will update as you trade.

Select an Account

View your positions and your account balance in another account.

1. Click Select Account on the MarketMinder menu.
The system displays the Select Account dialog box.
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Note: Your account
balance appears in the
Totals row and P&L
Total column.

i
Hint: To delete a
column, click the column
you would like to delete
in the Selected Fields list
and click Delete.

Select Account [ X]
Aivailable Accounts:

Cancel

NT &, 45 i HT A 5
320, TNT.BCDE:32012346 320:TWT BCDE 32012346

Select Account Dialog Box
2. Double-click an account in the Available Accounts list field.

The system displays the chosen account in the MarketMinder
window title bar.

Change the Column Layout

RealTick is shipped with one or more column layout files for
viewing positions. You can modify the default layouts if you want
to add new fields, remove fields, or change the order of the fields.
You can also add column totals to your PositionMinder so you can
see your portfolio’s net worth and watch it update over time.

3. Click Configure Column Layout from the Column Layout
Choices sub-menu on the Market Minder menu.

The Column Layout screen will open.

Column Layout [ x|
~Layout Option . = ~ Bwallable Field
Column Groups |1 3: (;'E:?;mm"y ;I Server IPnces =
Fixed Columns [1 =4 | & Yertiealy Cancel | Table [LIVEQUOTE -
[ Column Headsrs [+ Column Faotsrs < Less | Sub Type I—_ISTDEK =
- Selected Fickd
[NETPOS/(Calculated)
Label [Met Fos i
< add | PUE Ratia (Live)
“wfidth |5 3: Decimals |0 3: v Met Avg Prc Pos Owernight
v Total Profit Delete »> | |Pos Today
[# ShowZeros | Comma 1000 v PL Total Frev. 2
v
I ColorCods [ Compute Tetal Hrder Detals Frew
= [ RliceRieldl I ComveiEneney Prev. Price
Put/Call ﬂ
Alignment 1l vede Pt
Clet & Center # Right | povein | MoveDn [fommec_prL

Column Layout Dialog Box

4. Click More.
The system expands the Column Layout screen.

5. Click the name of the field from the Available Fields list.
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OrderMinder

Change the data in the Server, Table, and Sub Type fields to
see different fields.

Click the field name you want to display and click Add.
The system adds the data to the Selected fields list.
Click OK.

The system displays the new field in the PositionMinder.

The OrderMinder displays your orders for the current trading day.

Create an OrderMinder

1. Click MarketMinder on the Design menu.
The Minder Setup screen appears.
2. Click the Orders option button.
The Orders tab appears.
Minder Type Symbol Chain———————————
:Etah;?d ::Ehain I:ymbol Chaiv] Sess: [al <]
o || e T | G

Symbols  Orders I Miscellaneousl

— Order Display ¥ Standard Orders v i
o Surmaty [ Live [ Live
[ Completed [ Completed
" Standard Detai
Aneare Seter " Deleted " Deleted

r— Other Filter:

Symbol Wol. Type Frice Type

[ [ [
Fioute I Expiration I Order Tag I
I—

Preference/0ppozite Party

I | Shimv(Elased Pasitiors in Fasttion firder

Minder Setup Dialog Box

3.

o

Select the order details in the Order Display box.

Click the Summary option button if you'd like to display the
symbol, transaction (buy or sell), price, and status (completed
or live).

Click the Standard Detail option button if you'd like to
display the symbol, transaction (buy or sell), price, route, and
status (completed or live).
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4. Click the Standard Orders and/or Managed Orders check
box to filter the orders to display.

Note: Managed Orders are order types controlled by RealTick,
such as Conditional or Deferred Orders.

o  Click the Live check box to display live orders.
o  Click the Completed check box to display completed orders.

o  Click the Deleted check box to display canceled or deleted
orders.

5. Enter additional filters in the Other Filters box.
6. Click OK.

The OrderMinder window appears.

Multiple Selections in an OrderMinder

You can highlight multiple rows of orders in an OrderMinder and
press the delete key to instantaneously cancel all orders that are
highlighted.

1. Click Display Options on the MarketMinder menu.
The Display Options dialog box will appear.

2. Click the Allow Multiple Selection check box.

3. Click OK.

4. Left-click an order in the OrderMinder.

5. Drag the mouse until all the orders are selected.

6

Click Delete.

View the Order Transaction Summary

1. Select an order in the OrderMinder window. You can select
mulitiple orders by pressing the <SHIFT> key and clicking an
order and dragging the mouse over the additional orders.

2. Right-click the highlighted order(s), and select View Order.

The Order Transaction Summary dialog box appears.
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Order Transaction Summary E

Details

Buy 200 Hw/P at 100.00 on TARES [200 traded o 100.0000)
Buy 200 HWP at 100,00 on TAREX [200 traded (@ 100.0000) Completed
Cancel order 9c7-33-0003-00-0 Pending
Sell 200 HWwP at 100.00 on TAREX (200 traded & 100.0000]  Completed
Cancel arder 927-39-0004-00-0 Pending
Cancel arder 927-39-0004-00-0 Pending
I~ Aogiegation v Filter Parameters

= Separate Skt Sales | | W Show Orders Placed
| Separate Fioutes [~ Shaw Executions
I | Separate Frine Tiers [~ Show Trade Reports

Close I
Details... |

Order Transaction Summary Dialog Box

3.

Extended Details [ =]

Filter Parameters check box.

check box.

box.

To sort by short sales, click the Separate by Short Sales

The Extended Details dialog box appears.

 Transaction Detail

Description:

Shatus:
Tranzaction |D:
Order ID:
Remote ID:

Cancel order 3c7-25-0004-00-0

[Pending Clerk ASRYS@SEDEMD
[3c7-33-0004-03-4
|c7-33-0004-00-0

|03c7-00m 0026

r— Original Order Detail;

Shatuz:
Price :
Quantity :
E wpiration:
R oute:

Account:

|Executed

Clase |

L0 el ) el |

[100.00
200 Traded: 200

Day Walume Type: IF‘AF\T
TARERX Preference: I

|TAL,SBDEMD,DBDN\NI;QS-BDN\NH

Hequest Status

Extended Details Dialog Box

To display order executions, click the Show Executions in the

To sort by routes, click the Separate by Routes check box.
To sort by price tiers, click the Separate by Price Tiers check

To display more details of an order, select the order and click
Details.
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Link a MarketMinder to an OrderMinder

Link a MarketMinder window to an OrderMinder window that is
filtering on “symbol” to build a stock-specific order history

window.
Note: The 1. Link a StandardMinder to an OrderMinder.
gﬁ?;iirgﬂﬁzgzr;:lfzﬁ d See Chapter 4 for more information on linking windows.
to place orders. Note: You MUST link the StandardMinder to the OrderMinder,

not vice versa.

2. Type a symbol in the Symbol field on the Orders tab of the
Minder Setup dialog box (OrderMinder).

3. Press Alt and double-click a symbol in the StandardMinder
window.

The symbol’s order history will appear in the OrderMinder.

TicketMinder

This is used in conjunction with Staged Order Tickets.

Display Ticketed Orders
Monitor or display ticketed orders in the MarketMinder.

1. Click MarketMinder on the Design menu.

The Minder Setup dialog box appears.

Minder Typ Sembal Chain
’7(‘ Standard ¢ Chaln lrlsymbd Chai\j Sess IA" j
T

" Positions € Cancel |
bt I

HC Orders &
Symbols  Diders I Mizcellaneous |

— Order Dizpla Ticket:
i+ Summary F IE:ive bl
omplete:
" Standard Detail r Dele‘t:ad
r— Other Filter
Symbal I Val. Type I Price Type I—
Foute | E piration | Order Tag I
Preference/0pposite Party I—

| Shov Elased Pasitions it Fasition i inder

Minder Setup Dialog Box
2. Click Tickets.
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The Orders tab appears.

Click the Summary option button in the Order Display box
if you would like to display the order summary.

Click the Standard Detail option button in the Order Display
box if you would like to display standard order details.

Click the Live check box if you would like to display live
ticketed orders.

Click the Completed check box if you would like to display
completed ticketed orders.

Click the Deleted check box if you would like to display
deleted ticketed orders.

The following filters are optional:

8.

10.
11.
12.
13.
14.

15.

MultiQuote™

Type the symbol in the Symbeol field of the ticketed order(s)
you would like to display.

Type the volume type in the Volume Type field.
Type the price type in the Price Type field.
Type the route in the Route field.

Type the expiration in the Expiration field.
Type the order tag in the Order Tag field.

Type the Market Maker ID, ECN, or exchange in the
Preference/Opposite Party.

Click OK.
A TicketMinder displays with the ticketed orders.

MultiQuote is shipped with several different layouts you can use to
track your positions and account balance. These include the
Account Info layouts, Account detail.mqt and Account INFO —
TOP.MQT.

Note: The Account detail.mqt and the Account INFO —
TOP.MQT layouts both display your account balance in the
Available Equity field.
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Note: If you have
multiple accounts, when
you click MultiQuote on
the Design menu, the
Select Account screen
will appear. Select the
account you would like
to view its positions and
balances.

¥ MQ: ACCOUNT INFO - Account detail.mgt <TAL, TEST,BONINLDEMO:>

Owernight Market Value Dwernight Positions
Owernight Eguity Symn|Pos COvernigh
Msarninht bdarmin IR
HE
Opening Excess Equity GPS
Credlits SEBL
" ORCL
Temporary credit; 0.00 oL
Creemight margin 0.00
: D&KT [-100
Dehits NOK,_|-200
*Sralped Loss 0.00 fAD |-500
Intraday margin 0.00
Pending margin 0.00
Auwailable Eguity™

* Profts do not get spplied to available equity. ** Buying power is twice available eouity

Account detail. mqt Layout

'{H MQ: ACCOUNT INFO - Account Info - Top.MQT <TAL,TEST,BONINLDEMO

Account 32012346 Available Equity: Closed P_L: 0.00

Account INFO — Top.MQT Layout

Configure the MultiQuote Window to View Your
Positions
1. Click MultiQuote on the Design menu.

The Open screen will appear.

2. Click Account detail.mqt to view your positions and account
balance.

Configure the MultiQuote Window to View Your
Account Balance

1. Click MultiQuote on the Design menu.
The Open screen will appear.
2. Click Account Info — Top.MQT to view your positions and

account balance.

Select an Account

View your positions and account balance in another account.
1. Click Select Account on the MultiQuote menu.

The system displays the Select Account screen.
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Select Account

Ayvailable Accounts:

k MT AR ] oK
20, THTBCDE 32012346 J20;THT BCDE 320712346

Cancel

Note: Once you've
selected a new account,
the MultiQuote layout
will automatically
update.

Select Account Dialog Box
2. Double-click an account in the Available Accounts list field.

The system displays the chosen account in the MultiQuote
screen title bar.

Order Book

The Order Book screen displays detailed information about each
transaction connected with every order placed from any window in
RealTick. You can view your account balance from the Order
Book.

RealTick - (Untitled) Hi=1E
Page Design Order Book Favorites ‘Window Help

2 | = 0 S5 | 5 B | 0 5 = 2| | || | @ |
!.‘Drderﬂuuk for BONINI@SEDEMO <trading in TAL,TEST,BONINI,DEMO =

Avwailable Excess Equity: 918041761 Realized Profit/Loss: 00

Date | Time Order ID | Action Taken | Result |

NELRCE

i I Quarii . :
| "I = =) a"lmm = [Faaz] [Margin =] T Gelectiiet Pref: I Conditonal

¥ Uppercase [~ SellShot | PostMoPrefjonARCS [T Defered

BLIY
TALx DAY

[ [BONINI@SBDEMD [zt Prices: $QUOTESS: 16:3030
Order Book Screen

View Your Account Balance
1. Click Order Book on the Design menu.

The Order Book window will appear.
2. Click Show Account Balance on the Order Book menu.

The account will show along with its balance and profit or
loss.
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3. Select a different account from the account drop-down list to
view another account’s balance.

Page 314 Chapter 8: Tracking Positions and Account Balances



Chapter 9: Using Advanced Features

This chapter discusses advanced features in RealTick.

Commit Changes

|[—ICROSOFT CORP-

Open High

o5 2504 [TRERE_|
Bh 449764 R7

bk R/8 BE 15416
bk R/8 bk 7/a

56 7116 BR 13416
B 11416 bk 3/4

bk 3/4 bk 7/a

L

Note: To save the changes
you have to use the Commit
Changes. The system will
send your changes to the
TA_ SRV, and the changes
will be recorded in the
server’s historical database.

You can edit data in both a Chart and a Table window. If there is a
price that is incorrect, on a Chart or in a Table, you can edit it and
send it to the TA_SRV so that it is corrected in the database.

Edit & Save Data in a Chart

The save option is available only for LAN customers who own
their own TA_ SRV machines.

1. Double-click the Chart screen.
The system displays the Edit Chart screen.

2. Double-click the data you want to change. For example, you
can change the price or volume value.

The system displays a small edit text field.

3. Enter the new value and press the Enter key from your
keyboard. (To cancel, press the Esc key.)

4. Close the Edit Chart screen by clicking the Close button in
the upper right corner of the screen.

The system displays the new values in your chart.

Note: The new values you enter appear in the chart for as long as
you keep the window open. The changes will not be permanent
unless you send them to the TA_SRV. If you send your changes to
the TA_SRYV, the changes are recorded in the server’s historical
database.

5. To make the changes permanent, click Commit Changes on
the Chart menu.

The system saves the changes.
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Edit & Save Data in a Table

The Save option is available only for LAN clients and for
customers who own their own TA_ SRV machines.

1. Double-click the data that you want to change. For example,
you can change a time, price, or volume value.

The system displays the text field around the information you
would like to edit.

2. Type the new value and press the Enter key from your
keyboard (To cancel, press the Esc key).

The system updates the Table screen with the new value.

Note: The new values you enter appear in the table for as long as
you keep the window opened. The changes will not be permanent
unless you send them to the TA_SRV. If you send your changes to
the TA_ SRV, the changes are recorded in the server's historical
database.

3. To make the changes permanent, choose Commit Changes
from the Table menu.

Scripts

RealTick has a built-in scripting facility that can be used for
purposes of printing out Charts at the beginning or end of the day,
or for cycling through pages as part of a demo.

L

Note: RealTick’s Designing

scripting facility is being

phased out and will soon Design a Script

be replaced with a COM 1. Click Design Script on the Page menu.

automation interface that
will provide more
extensive scripting
capabilities.

The Script Design dialog box will appear.
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Script Design - Untitled

Save | Save bz | Script File: |

Commands: Parameters: Sciript:

Pages: Inset » |
FrintPage default1 0244763
PrintSicreen default2045:76S Eppend > |
Repeat default204847680e
SetDelayTime defaultB00-E00 Replace > |
waitFor default800-E000e —
W aitU il Start Page

Delete » |

|peteteFie{FiName)

LCloze | LClose & Execute | Cancel | Help

Script Design Dialog Box
2. Select a command from the Commands box.

3. Click Insert.
The command will appear in the script file.

If you choose Open Page, PrintScreen, SetDelayTime,
WaitFor, or WaitUntil, you will have to enter a parameter in
the Parameters box before inserting the command into the
script.

Note: The Parameters box will change to the Seconds box or
Time box depending the command you choose.

4. Select the next command from the Commands box.

5. Click the Append button.

Note: The Append button will enter the command after the last
command. The Insert command will enter the command first in
the Script box.

6. Continue selecting the commands from the Command box
until you have completed your script.

7. Once you have completed your script, click Save As.
The Save As dialog box will appear.

8. Type the name of the script in the File Name field and click
Save.

The script is saved.

9. Click Close & Execute.
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The script is created. The command appears in the Status bar.

|Sc:ript: Mext Command iz OpenPage(default2048x7E80e] at 01:00
Status Bar

Executing

1. Click Execute Script on the Page menu.
The Open dialog box will appear.

Open [2]x]
Laokin: | €3 PARM [ I = e

ﬁupenpage‘scr
" Trest.scr

Ewaitfnr.scr

File hame: IE

Files of bype: IScnpt Files

Open I
Cancel |

Z

[ENED

I Open as read-only

Open Dialog Box
2. Click the Script File you would like to open and click Open.

The script is executed.
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Chapter 10: Troubleshooting

This chapter discusses the most common problems RealTick users
experience and the possible causes and solutions to these problems.

For further help, contact Townsend Analytics, Ltd. Technical
Support at 1-800-997-9630 or visit our website at
www.realtick.com.

Connectivity Problems

Many problems Internet users experience are due to their Internet
connection. Several of these problems include inability to log on
to RealTick, slow or incorrect data updates in the Chart and
MarketMaker windows, and losing connection to the servers.

Note: The status lights on the status bar will go from green to
yellow to red when there is a server connection loss. See Chapter
3 for more information concerning the status lights.

If you are experiencing any of these problems, run a ping test.

Perform a TalTrade Ping Test

Test your RealTick connectivity.
1. Select Run on the Start menu.
The Run dialog box will appear.
Run

Type the name of a program, folder, document, or
Internet resource, and Windows will open it For wou.

Gpen: =

[o]4 I Cancel | Browse. .. |

Run Dialog Box
2. Type command or cmd in the Open field.

3. Click OK.
The DOS prompt will appear.
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NNT'System32'cmd.exe

rosoft Windows 2008 [Uersion 5.00.21951]
(C) Copyright 1985-2068 "l[:ll]"l]ft Corp.

IC:\>ping heacon.taltrade.com
Pinging htmltraderl.taltrade.com [198.207.140.207]1 with 32 hytes of data:

Reply from 198.207.1408.287: bytes=. time{1@ms TIL=126
Reply from 198.207.1408.2087: bytes=32 t1ne<1ﬁm‘. TIL=126

o>

DOS Prompt Dialog Box
4. Type ping beacon.taltrade.com at the C:\> prompt.

You will receive four replies.

The test results are the length of time it takes to receive the four
replies.

o Ifthe times are above 250 milliseconds (ms), you will have a
problem using RealTick.

Reply from 198.207.148.2087: bytez=32 time<{1Bms TTL=126

Time

Reply Time

o Ifyou do not receive one of the four replies, you will have a
problem using RealTick. You should receive a Request
timed out error message.

o Ifyou do not receive any of the four replies, there may be a
firewall, or you may not be connected to the Internet. If this is
the case, you will need to perform an Internet connectivity
test.

Perform an Internet Connectivity Test
Test your Internet connectivity.
o Open a web page.

If you are unable to open a web page, you are not connected to
the Internet. Contact your Internet provider.

If you are able to open a web page, you will need to see if the
connection is with TalTrade or with the Internet. You will
need to perform a Ping Internet Test.
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Note: A slow response
from a later router may
be due to a slow
response from an early
router.

Perform a TraceRoute Test

Once a problem is established, perform a traceroute test to see
where the problem is originating. This test works similar to a ping
test, but instead of pinging the end machine, it pings each machine
along the line three times.

1. Select Run on the Start menu.
The Run dialog box will appear.
Run ﬂ

Type the name of a program, folder, document, or
Internet resource, and Windows will open it For wou,

Qpen:

=

0k I Cancel | Browse... |

Run Dialog Box
2. Type command or cmd in the Open field.

3. Click OK.
The DOS prompt will appear.

C:“\>tracert beacon.taltrade.com

Tracing route to htmltraderl.taltrade.com [198.207.140.2071
over a maximum of 3@ hops:

i 1-T3-a-static6.adsl.directlink.net
daBla-arcdsl@i-edge . .directlink.net [287.239_163.
Seriall2-1.GW? _.DFW? _ALTER.MET [157.13@.133.2251
®R2.DFY?7.ALTER.NET [152.63.99.2541
@.TR2.DFW? .ALTER.MET [152.63.99.70]
R2.CHIZ2.ALTER.NET [152.63.1.1451

8. -
196 .ATM6—B.KR2.CHI6 .ALTER.NET [152.63.65.971
198.ATH?-B.GW6 .CHI6 .ALTER.NET [146.188.209.1731

2
1
3
4
5
6
?
8

taltrade—gw3.customer.alter.net [157.138.182 166
ms 208 .154.78 _146
ns 288.154.78.163
ns htnltraderl.taltrade.com [198.207.140.287]
Trace complete.

G D>

DOS Prompt
4. Type tracert beacon.taltrade.com at the C:\> prompt.

o Several lines will return displaying three times per line. Each
line is a router. If one router is consistently displaying high
ping times or timed outs, contact Townsend Analytics, Ltd.
Technical Support.
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If there are not high ping times or timed outs, some possible
problems may include your modem or Ethernet card, poor
connection to Internet, bad and loose or tangled cable, or IRQ
conflict. In this case, contact a hardware expert before
replacing any hardware equipment, and/or contact your
Internet Service Provider to check your Internet connection.

Data Outages and Data Integrity

Two common data integrity issues include a bad tick in a Chart or
a stuck MarketMaker. A bad tick hampers the scaling of a Chart,
and a stuck MarketMaker makes it difficult to trade.

Note: A stuck
MarketMaker is a
quote (bid or ask) that
keeps coming up in the
MarketMaker window
as the best, even if the
market has moved
away from that price.

If you are a LAN customer, you must contact your system
administrator to correct this problem.

If you are not a LAN customer and access your data from TAL,
contact Townsend Analytics, Ltd. Technical Support.

Questions you should ask yourself before calling Technical
Support.

o

o

o

Is there a stop on trading for a period?

Is the exchange closed?

Is the symbol spelled correctly?

Is it a future, and is the contract expired?

Is your system clock displaying the correct time?
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Chapter 11: RealTick Add-ons

This chapter discusses third party applications that are integrated
into RealTick, such as Hottrend, Oz Scanner, and MarketGauge.

Hottrend™

This Web Browser favorite displays detailed information on the
top 30 Hottrend stocks. The Radar will display from 0 — 30 stocks,
depending on overall market activity and the extent to which each
individual stock is exceeding its normal trading parameters
(“abnormal”). It is recalculated every minute and produced by
quantifying all first and second order variables measured against
the same period in time for previous trading days.

Hottrend algorithms are based on a sophisticated model that
measures the activity levels of multiple variables simultaneously.
Besides volume and price, Hottrend also measures trade count,
money flow, and other related indicators in order to create a 360-
degree view of an emerging liquidity event.

See Hottrend RealTime Radar Web Browser Favorite in RealTick
for additional help.

Display Hottrend
[ IR —— o Select Hottrend favorites 7 (NASDAQ) or 8 (NYSE) on the

* 2 Eamings Colendsr .
* 3 Inketry Semrch Web Browser sub-menu of the Favorites menu.

+ 4 Earrings Surprises
* 5 Market Gude

6 Th Teacshnse The favorite will appear.

Access Hottrend through the MarketMinder
Favorite

You can access Hottrend through the MarketMinder TAL Chain
Symbol List.

1. Select TAL Chain Symbol List from the MarketMinder
favorites on the Favorite menu.

The TAL Chain listing window will appear.
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B 1AL listing M= 3
Symbal Company Mame -
$GAPLUP-S Nasdag SmCap Gap Open
GAPDMN-S Mazdag SmCap Gap Open
HOTWOL-S  |Maszdag SmCap Hot %ol
HOTHTR-5 |Masdag SmCap Hot Mum 1
BACTIVE-S Mazdag SmCap Most Activ
FACTIVE-SR | ARCA Nazdag SmCap Mo
FACTOPT-S  |Mas SmCap Most Active O
$MEARHEZ-5 | Masdag SmCap Mear 52-w
$MEARLS2-S | Nasdag SmCap Mear 52w
HALT-0 Mazdag MMS Haltked
HALT-5 Mazdag SmCap Halted
BOTFSHR-M |0z NY'SE Battom Fisher Sc
SKYSCRP-M |0z MYSE Sky Scraper Scz
SUSPECT-M |0z NYSE Usual Suspect 5
KMOCKDM-M | 0z NYSE Knock Down Sc
10WEEKS-N |0z NYSE 10 1/2 Weeks §
IWEEKS-N |0z NYSE 91/2 Weeks Sc
MEWEID-M |0z NYSE New Kid Scan
$FWRTRDR-F Oz MY'SE Power Trader Sc
$GAPER-N 0z N'vSE Gaper Scan
BOTFSHR-Q | Oz Mazdag MMS Bottar F
SKTSCRP-0 |0z Masdag MMS Sky Scra)
SUSPECT-Q |0z Nasdag HMS Usual Su
KMOCKDM-0 | 0z Magdag MMS Knock D
1WEEKS-Q | 0z Nasdag NMS 10 1/2%
IHEEKS-Q |0z Mazdag MMS 9142 e
$NEWKID-Q |0z Masdag MMS Mew Kid
$PWRTRDR-L Oz Masdag MMS Power Tr
GAPER-O Oz Mazdagq HMS Gaper S¢
HOTTREMD-
HOTTREMD- Masdag Hottrend

TAL Chain Listing Window

2. Click SHOTTREND NYSE or SHOTTREND Nasdaq and
drag and drop into a MarketMinder.

The symbols will appear.

'¥YSE Hottrend: StandardDefault.byw

Last Change

3974 I .22

1753600

1723600

1885 [T 1.3

301700

MarketMinder Displaying Hottrend NYSE Symbols
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Link Hottrend RealTime Radar to another RealTick
Window

1. Click Links... on the Hottrend window.
The Select Window to Link dialog box will appear.

Select Window to Link [ X]
Window Type: Window Title:

Hk: b Minder i - Siand: Sofadli bt m
Market Minder -

ng
Web Browser Masdag MMS Hottrend - Hotrend Realtime Fla Bl |

Select Window to Link Dialog Box
2. Select the window you would like to link.

3. Click OK.

Display a Symbol in the Linked Window
o  Click the ticker symbol hyperlink.

The linked window will display the symbol.

Drag and drop a symbol from the Hottrend Favorite
1. Click a symbol in Hottrend.

2. Drag and drop the symbol in a MarketMinder, MultiQuote,
News, MarketMaker, Turbo Options, Order Book, Chart, or
Enlist window.

The symbol will display.

View the Day Summary

The Day Summary displays all the activity on the RealTime Radar
for the day.

o  Click the Day Summary button.

The window appears.

Chapter 11: RealTick Add-ons

Page 325



ElHotTrend NYSE Summary for Realtick [_[O]x]
Links... Radar Help
. Number of | Abnormal .
L e
1 AZO 338 114244 09:4% 15:26 36 10 1
2 BS 151 22801 09:3% 12:09 83 1 1010
3 CHS 196 13328 02:40 1504 213 15 7
4 ENE 163 10473 0232 1419 1 3 1237
5 NUE 98 7844 09:50 11:45 207 94 13
&  TEX 81 6361 09:48 11:08 158 13 16
7 BGP 76 5776 11:45 12:00 11 466 242
8  AH &7 4489 0948 10:54 128 T 123
§ CNE 63 3969 09:54 10:56 265 20 17
10 FBN 61 3721 0237 1037 471 76 89
11 CCE &4 3400 10:32 1413 161 15 5
12 EBID 54 2816 14:33 15:26 T 28 16%
13 EOT 85 2477 09:38 1340 271 9 a5
14 C18 49 1961 12:08 1425 122 153 6 =l
[Done ]

Hottrend Day Summary Window
See Hottrend Day Summary in RealTick for additional help.

Hottrend Smart Alerts

Hottrend Smart Alerts enables RealTick customers to configure
and receive stock alerts derived from Hottrend detection of
abnormal activity.

Access Hottrend Smart Alerts

o Select Hottrend Smart Alerts from the Web Browser sub-
menu of the Favorites menu.

Hottrend Smart Alerts will appear.

Setup an Alert
o Type a symbol in the Enter Symbol field.

Oz Scanner

The Oz Scanner is a technical filter that sorts stocks by different
sets of criteria. There are nine different scanners.

Usual Suspects Scan

Display stocks that are increasing in price and that may potentially
trade higher than their average daily volume. The Usual Suspect
Scan will provide you with the stock on day one of its increase.

Knock Down Scan
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Display stocks that are decreasing in price and that may potentially
trade higher than their average daily volume. Use the Knock
Down Scan to sell short.

Power Trader Scan

Display stocks that are increasing in price and that may potentially
trade higher than their average daily volume — a similar, but stricter
scan than Usual Suspects.

New Kid on the Block Scan

Display stocks that are increasing in price and that may potentially
trade higher than their average daily volume. The detection point
for the stock’s initial volume and price increase is much lower than
that of the Power Trade Scan, so it finds stocks that are gaining
interest from institutions or investors.

Gapper Scan

Display stocks that are showing strength and momentum for a
potential position trade after a major news event.

Bottom Fisher Scan

Display stocks that have traded down for at least three sessions and
are currently trading higher and signaling that a potential short-
term bottom might have been formed.

Sky Scraper Screen

Display the stocks that have traded up for at least three sessions
and are trading down from yesterday’s close.

10 > Weeks Scan

See which stocks are moving up and making a 53-day high on
higher than average volume. Use the 10 2 Weeks Scan for both
long and short positions.

9 %> Weeks Scan

Identify downward-moving stocks making a 47-day low on higher
than average volume. The 9 /2 Weeks Scan can be used for both
long and short positions.
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Access an Oz Scanner

1. Select the TAL Chain Symbol List on the MarketMinder
favorite of the Favorites menu.

The TAL Chain Listing window appears.

21 1AL Chain listing ==

Symbol -
FEET T FSHRT

SKYSCRP-M |0z MNY'SE Sky Scraper Sce
SUSPECT-M |0z MY5SE Usual Suzpect S
KMOCKDM-M| 0z MYSE Knock Down Sc
1OWEEKS-N |0z NYSE 101/2 Weeks S
$IWEEKS-N |0z MWYSE 91/2 Weeks Sc
SMEWEIDM |0z WYSE New Fid Scan
$PWRTRDR-F Oz MYSE Power Trader Sc
$GAPER-M 0Oz Wv'5E Gaper Scan
$BOTFSHR-O |0z Magdag M5 Bottomn F
$SEYSCRPO |0z Masdag MMS Sky Scra
SUSPECT-0 |0z Masdag MMS Uszual Su
kMOCKDMN-0| 0z Masdag MMS Knock D
10WEEKS-Q |0z Masdag MMS 10 1/2%
IWEERS-0 |0z Masdag MS 9142 \w'e
MEWKID-Q |0z Masdag MMS Mew Kid
PwWRTROR-[ 0z Masdag MMS Pawer Tr
GAPER-O 10z Mazdao WMS Gaper Sc LI

TAL Chain Listing Window
2. Select a Scanner and drag and drop it into a MarketMinder.

The Scanner symbols will appear.

RealTick - ozscanner [_ O[]
Page Desian Markethinder Favorkes Window Help
| @ |=2] | = | D 5 [ [ | [ 59 i 9 | s | 5 0
i) BT 0z oo o =Inix|
‘ompany Name =] [Eymbal - Valur+ | ||Symbol Last Change e
I'SE Sky Scraper Scan W5 7 TR
[YSE Lsusl Suspect Soan .
IYSE Knock Down Scan [2HP L5 134|130 ||PGSA | 4716 I g
'VSE 101/2 Weeks Sean  [OMC B566 || +126 [1188:
[YSE 8 1/2 Weeks Soan |IGT BEOE T | 211|118
IYSE Hew Kid Scan 4B 3450 L[ w75 v
00z NYSE Pawer Tradsr Scan « g (K i
'YSE Gaper Scan 2
ol S ira T ~ioix
Syrnhol | Last || Change | olu2] | [Symbol]  Last | Change |+
ri— [WHE el
n BFA 2325 EETE G || ks 28.31 w2fd |2
BE FLM 205 | L[ -3 grar_|||EM<T 1721 15
= |av 3334 | L[ o2 g44r | |EMVT clse 116
=] +|||usal 2454 w72 -
Symbol | Lest || Change (] L] | 7] | KX ] A
s e 10l
3677 7 Symhboal Last | | Change  Volu+||[Symbal .q
i %73 | 1«43 | 183 || [ORCL
o chlllz 2 BE| CIEN 1487 51
HOM 3180 [ 11 3
o o~ [AEG 26 56 106 481 | |Tewm 715 35
J t Z [Ew I 27.90 H } +1.21 } 423; | |CEFT +1.54
TR gl BT 7781 a7 zTi;l GMET 27.08 +1 60 2
ol ] AP | v
[Symbal | Last | [ Change |
(Acta) B [=1E3) [ £ *0z Nasdaq NMs Sky Scraper Sc... =] B3
[ Lest | Change Wolur=l|[Symbal |
7T
2180 oAl | 4B84 | [l I
T T T Il T I
< 2| [5 O
[BONINIGSEDEMD coe Pices: $OUOTES$ |[11:22.08

Oz Scanners
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For more information regarding Oz Scanner, please visit
WWwWw.tonyoz.com.

MarketGauge
MarketGauge® is a visual and contextual Web-based indicator of
the market. Its features include Hot Spots, HyperQuote, Report
View and Multiple Report Views: Price & Volume
Views/Fundamental Views, Price and Volume Gauges, and
Portfolio.

For more information, please see the MarketGauge help.

Access MarketGauge

o Select MarketGauge from the Web Browser favorite of the
Favorites menu.
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Barra Risk Factor

Barra Risk Factor is a risk measurement application

Access Barra Risk Factor

o Select Barra Risk Factor from the Web Browser sub-menu
of the Favorites menu.

Display Barra Risk Factors for a Stock
1. Type the ticker symbol in the Enter a Ticker field.

2. Click Go.
el Barra Risk Factor - Daera Risk Factor
Darra MICROSOFT CORP (MSFT) 0
i REALTICK Risk Factor | Price Fluctuation

. o 5
Stock Analysls Risk Factor Analysis -10/10/2002

Enter 3 Ticker: Broad Market: 32

il

Market Highlights
lechnoloogy: 3

Computer Software: 1

MSFT - Price and Risk Factor History [Fywars =]

80 100

. 50 When s stock’s Risk Factor
10 . 50 When a stod
Help a Jumas dramaticaly within s
00 T shart titespan, investors
70 should take nobice.
50 .
B anincresse in a stock's Risk
540 =y Factor indicates lhalz it has _‘;l
L3

4|

Barra Risk Factor
The Risk Factor Analysis will appear.

3. Click the Price Fluctuation tab to view the Price Fluctuation
chart.

4. Click the Broad Market link, Sector link (middle cylinder),
or Industry link (bottom cylinder) to display winners and
losers.

5. To return to the Risk Factor page, click the Risk Factor tab at
the top of the page.
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1
10 %2> Weeks Scan, 327

9
9 % Weeks Scan, 327

A

Absolute, 137, 169
Acceleration (ACC), 197
Access an Oz Scanner, 328
Access the Alerts and Alarms, 118
Accessing the Parameters Dialog Box,
186
Account Balance, 304

Order Book, 313
Actionless Hot Key, 296
Add a Currency, 99
Add a Mail Alert in the Status Bar, 60
Add a New Page, 56
Add a Price Tier, 113
Add a Sound Alert to TAL Mail, 60
Add a Symbol, 137
Add a Symbol to an Existing Chart,
168
Add a Symbol to an Existing
MarketMinder, 116
Add a Technical Analysis to a Chart,
185
Add a Technical Analysis to a Table,
185
Add Columns to the IOI Client
Window, 103
Add columns to the News Window,
128
Add to Favorites, 67
Adding and Removing Panels, 111

Adobe Acrobat Reader, 13
Advanced Features, 315
Advanced Listed Configuration, 272
Advanced Nasdaq Configuration, 271
Alarms. See TAL Alarms
Alerts. See TAL Alerts
Annotations, 178
Add an Annotation, 178
Change an Annotation, 179
Delete an Annotation, 179
AON, 247
Arms' Ease of Movement (EMV), 229
Auto Scale, 176
Automation. See Scripts
Average Price Calculator
Use the Average Price Calculator,
308
Average Range, 193

B

Basket Order, 242

BasketMinder, 269
Advanced Listed Configuration,
272
Advanced Nasdaq Configuration,
271
Basket Quantity/Execution, 273
Configure a Standard Basket
Minder Order, 270
Customize Order Parameters, 272
Limit Market Exposure, 274
Setup the Basket Order Entry
Window, 269

BBO, 239

Best Fit, 61

BID, 240

Bollinger Bands, 194

Bottom Fisher Scan, 327
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Bump Hot Key, 297
Buy from the Order Entry Screen in
Order Book, 253

C

Calculate Volume Weighted Average
Price, 138, 150
Canceling Orders, 275
Cancel Using Cancel Now!!, 277
Cancel Using Cancel Order, 277
Confirm All Trades, 278
Quick Double-Click Cancel, 276
ChainMinder, 116
Change a Column in a Table, 141
Change a Favorite, 67
Change a Series in a Chart, 174
Change Order Action Hot Key, 297
Change the Color of a Price Tier, 114
Change the Color of Indications, 102
Change the Column Layout, 119, 306
Change the Display of a Chart, 171
Change the Display of a Table, 140
Change the Price Display, 137
Absolute, 137
Differential, 137
Percent Change, 137
Ratio, 137
Change the Server for a RealTick
Window, 72
Change the Spin Button Defaults, 280
Change the Table Display, 123
Change the Type of Chart, 169
Change the View of the Fixed Page
News Window, 96
Go Back, 96
Maximize Story Window, 96
Split Window, 96
Change the Window Color of a
Ticker, 146
Change the Window Font for Market
Minder, 122
Change Your Password, 51
Chart, 164
Absolute, 169

Add a Symbol to an Existing
Chart, 168
Add a Technical Analysis to a
Chart. See Technical Analysis
Annotations. See Annotations
Auto Scale, 176
Change a Series in a Chart, 174
Change the Display of a Chart,
171
Change the Type of Chart, 169
Chart Menu, 28
Create a Chart, 167
Daily, 165
Differential, 169
Enlarge a Chart Region, 177
Fixed, 176
Fixed Endpoints, 176
Hide the Chart Title (Legend),
175
Intraday, 164
Intraday Chart Hot Keys, 168
Link Left and Right Axes, 176
Logarithmic Scale, 176
Min/Max Scaling, 175
Monthly, 167
Percent Change, 169
Ratio, 169
Replace a Symbol in a Chart, 169
Restore a Chart to Original Size,
177
Scale a Chart, 175
Seasonal, 167
Snap to Date Range, 176
Snap to Window, 176
Spreads, 183
Trend Lines. See Trend Lines
Vertical Zooming a Chart, 177
View the Statistics in a Chart,
177
Weekly Chart, 166

Chart Multiplier, 183
Chart, 183

Child — Popup, 70

Clone a Hot Key, 298

Close a News Alert, 133
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Color Depth, 12
Column Widths, 20
Columns
Add Columns to the 101 Client
Window, 103
Add Columns to the News
Window, 128
Change a Column in a Table, 141
Change the Column Layout in
MarketMinder, 119
Change the Width of a Column,
21
Change the Width of a Column in
Turbo Options, 157
Column Widths, 20
Configure Column Layout in
MarketMinder, 120
Custom Sort a MarketMinder,
121
Save a Column Layout in
MarketMinder, 121
Sizing Columns in Turbo
Options, 157
Commit Changes, 315
Edit & Save Data in a Chart, 315
Edit & Save Data in a Table, 316
Commodity Channel Index (CCI), 210
Conditional Order, 242
Load a Conditional Order, 259
Configure a Standard Basket Minder
Order, 270
Configure Column Layout, 120
Configure the MultiQuote Window to
View Your Account Balance, 312
Configure the MultiQuote Window to
View Your Positions, 312
Configuring a Quote Source, 143
Remove Data from a Specific
Market Maker, 145
View a Ticker from a Single
Source, 146
View Composite Data, 144
View Data from a Specific
Exchange, 143

View Data from a Specific
Market Maker, 144
Configuring Quote Sources, 150
Confirm All Trades, 278
Connection Line, 12
Connectivity Problems, 319
Connectivity Provider, 12
Control Menu, 25
Convert Currency, 117
Copy a Trend Line, 181
Copy News Data for Another
Application, 96
Copy Time & Sales Data for Another
Application, 152
Copying News, 129
Corporate Actions, 93
Corporate Actions Menu, 44
Corporate Actions Search, 94
Create a Bid Hot Key, 290
Create a Buy Hot Key, 287
Create a Cancel Orders (Account) Hot
Key, 293
Create a Cancel Orders (Symbol) Hot
Key, 292
Create a ChainMinder, 116
Create a Chart, 167
Create a Close Position (Account) Hot
Key, 294
Create a Close Position (Symbol) Hot
Key, 293
Create a Forex Window, 97
Create a MarketMaker Window, 104
Create a new MultiQuote, 125
Create a News Alert, 132
Create a Page, 53
Create a Page Hotkey, 58
Create a Position MarketMinder, 305
Create a Sell Hot Key, 289
Create a Standard MarketMinder, 115
Create a Table, 135
Create a Time and Sales Report, 148
Create a Turbo Options Window, 154
Create an Alarm, 85
Create an Alert, 89
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Create an Offer Hot Key, 291
Create an OrderMinder, 307
Creating Hot Keys, 287
Cross Order, 245
Currencies, 99

Add a Currency, 99
Custom Sort a MarketMinder, 121
Customize Order Parameters, 272

D

D Averaged (%Da), 215

D Fast (%D), 213

D Slow (%Ds), 215

Data Directory, 18

Data Outages and Data Integrity, 322
Day, 247

Day +, 248

Day Summary, 325

Delete a Favorite, 69

Delete a Hot Key, 299
Delete a Page, 57

Delete a Price Tier, 113
Delete a Trend Line, 182
Delete an Alert, 92

Design a Script, 316

Design Menu, 26
Differential, 137, 169
Directional Movement Indicators
(PDI, MDI, DX, ADX), 233
Discretionary, 238

Display a Ticker, 142
Display Hottrend, 323
Display of a Window, 81
Domain Name, 50
Download Installation from
RealTick.com, 13

Draw a Trend Line, 180
Drop-Down Lists, 24

E

Earnings Calendar, 161
Earnings Surprises, 162
Edit & Save Data in a Chart, 315

Edit & Save Data in a Table, 316
Edit a Hot Key, 298
Edit data in a Time & Sales Window,
151
Enlarge a Chart Region, 177
Executing, 318
Expirations, 247

Day, 247

Day +, 248

GTC, 248

10C, 248

Now, 248

F

Favorites, 63
Add to Favorites, 67
Change a Favorite, 67
Chart, 64
Delete a Favorite, 69
MarketMinder, 64
Open a Favorite, 66
Stocks, 65
Symbols Lists, 66
Turbo Options, 65
Web Browser, 65
Favorites Directory, 18
Favorites Menu, 45
Files Installed, 17
Data Directory, 18
Favorites Directory, 18
Help Directory, 18
Pages Directory, 18
Parm Directory, 18
Sounds Directory, 19
Fixed, 176
Fixed Endpoints, 176
Fixed Page
Fixed Page News Menu, 33
Fixed Page News, 94
Change the View of the Fixed
Page News Window, 96
Copy News Data for Another
Application, 96
View a News Story, 95
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View a Story, 95
Forex, 97

Add a Currency, 99

Create a Forex Window, 97

Forex Menu, 35

Move Around in Forex, 99
Function Hot Keys, 287
Futures, 73

G

Gapper Scan, 327
Go To

News, 129
Group Symbols, 118
GTC, 248

H

Hard Drive, 11
Hardware Requirements, 11
Hard Drive, 11
Modem, 11
Operating System, 11
Processor, 11
RAM, 11
System Requirements, 11
Help Directory, 18
Hide the Chart Title (Legend), 175
Hot Key Action Bar, 299
Hot Keys
Actionless Hot Keys, 296
Change Order Action Hot Key,
297
Clone a Hot Key, 298
Create a “Bump” Hot Key, 297
Create a Bid Hot Key, 290
Create a Buy Hot Key, 287
Create a Cancel Orders (Account)
Hot Key, 293
Create a Cancel Orders (Symbol)
Hot Key, 292
Create a Close Position (Account)
Hot Key, 294

Create a Close Position (Symbol)

Hot Key, 293

Create a Page Hotkey, 58

Create a Sell Hot Key, 289

Create an Offer Hot Key, 291

Creating Hot Keys, 287

Delete a Hot Key, 299

Edit a Hot Key, 298

Interact with Order View, 295

Set Page Hot Keys, 79
Hottrend, 323

Day Summary, 325

Display Hottrend, 323

Link Hottrend, 325

MarketMinder, 323

|

Include/Exclude a Market Maker, 110
Indication of Interest, 100
Indications, 100
Add Columns to the IOI Client
Window, 103
Change the Color of Indications,
102
Indications Menu, 44
View Details of a Specific
Indications, 102
Industry Search, 161
Installation Procedures, 13
Install RealTick, 16
Interact with Order View, 295
Internet Requirements, 12
Connection Line, 12
Connectivity Provider, 12
Services, 12
Speed, 12
Intraday Chart Hot Keys, 168
10C, 248

K

K Fast (%K), 212
Knock Down Scan, 326
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Kurtosis (KUR), 219, 225

L

Level II. See MarketMaker
Limit Market Exposure, 274
Limit Order, 234

Link a MarketMinder to an
OrderMinder, 310

Link Hottrend, 325

Link Left and Right Axes, 176
Linking Windows, 70

Links to Web Sites, 159
Load a Symbol File, 72

Log on to RealTick, 50
Logarithmic Scale, 176

M

MACD Oscillator (CDO), 205
Market Guide, 163
Market Order, 234
MarketGauge, 329
Access MarketGauge, 329
MarketMaker, 104
Add a Price Tier, 113
Adding and Removing Panels,
111
Change the Color for ECNs, 112
Change the Color of a Price Tier,
114
Create a MarketMaker Window,
104
Delete a Price Tier, 113
Include/Exclude a Market Maker,
110
MarketMakers Menu, 38
My Order, 106
Set an Alarm for Updates, 107
Set Route from ECN ID, 107
Show Market Montage, 112
Show MultiQuote, 111
Show Order Entry Window, 112
Show Range Bar, 112
Show Ticker, 112

View Data from a Single
Exchange, 109
View Data from a Single Source,
107
View Data from all Exchanges,
110
View NASDAQ Stock Quotes
from all Sources, 108
View NASDAQ Stock Quotes
from all Sources except ECNss,
109
View NASDAQ Stock Quotes
from ECNs only, 109
MarketMinder, 114
Access the Alerts and Alarms,
118
Add a Symbol to an Existing
MarketMinder, 116
Change the Column Layout, 119
Change the Table Display, 123
Configure Column Layout, 120
Convert Currency, 117
Create a ChainMinder, 116
Create a Standard MarketMinder,
115
Custom Sort a MarketMinder,
121
Group Symbols, 118
MarketMinder Menu, 36
Multiple Selections in a
MarketMinder, 119
Save a Column Layout, 121
Mean, 220
Menu Bar. See RealTick Menu Bar
Microsoft Internet Explorer, 13
Microsoft Outlook, 13
MID, 239
Min/Max Scaling, 175
Modem, 11
Moments, 219
Money Flow (FLO), 230
Monthly Average (AVG), 220
Move a Group of Trend Lines, 181
Move a Trend Line, 181
Move Around in Forex, 99
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Moving Average Convergence
Divergence (MCD), 202
Moving Average Momentum (MAM),
201
Moving Average Oscillator (MAO),
199
Moving Average Parameters, 188
Moving Averages, 186
Moving Linear Regression (MLR),
189
Multiple Selections in a
MarketMinder, 119
Multiple Selections in an
OrderMinder, 308
MultiQuote, 124, 311
Configure the MultiQuote
Window to View Your Positions,
312
Create a new MultiQuote, 125
MultiQuote Menu, 40
Save the MultiQuote Window
Layout, 125
Select an Account, 312
My Order, 106

N

NASDAAQ Stock Quotes
View NASDAQ Stock Quotes
from all Sources except ECNs in
MarketMaker, 109
View NASDAQ Stock Quotes
from all Sources in MarketMaker,
108
View NASDAQ Stock Quotes
from ECNs only in MarketMaker,
109

Navigate in a Web Browser Window,

159

Navigate News, 128

New Kid on the Block Scan, 327

Newest at Top, 129

News, 126

Add columns to the News
Window, 128
Auto Request Stories, 128
Copy Headlines, 129
Copy Story, 129
Newest at Top, 129
News Headlines, 126
News Menu, 31
News Stories, 126
Open a Story, 127
Page Down, 129
Page Up, 129
Printing News, 129
Search for stories about a symbol,
127
Set an Alarm for News, 129
View Last Story, 129
View News Stories, 127
News Alert, 132
Close a News Alert, 133
Create a News Alert, 132
News Headlines, 126
News Stories, 126
Now, 248

0]

Offer, 240
On Balance Volume (OBYV), 227
Open a Favorite, 66
Open a Link, 159
Open a Page, 53
Open a Story, 127
Open a Web Browser Window, 158
Open Interest (OI), 227
Open TAL Alerts, 89
Open the Page Manager Dialog Box,
55
Operating System, 11
Option Buttons, 24
Order Book, 250, 313
Order Entry Menu, 42
Order Entry Screen
MarketMaker, 250
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Stocks, 253
Turbo Options, 253
Order Entry Screen (OES), 250
Order Types, 234
Basket Order, 242
BBO, 239
BID, 240
Conditional Order, 242
Cross Order, 245
Discretionary, 238
Market Order, 234
MID, 239
Offer, 240
Pegging Orders, 245
PostNoPref, 237
Preference, 237
Reserve Order, 243
Short, 241
Staged Order, 244
Stop Limit Order, 236
TOP, 241
Tracking Order, 244
Trailing Stop, 236
OrderMinder, 307
Link a MarketMinder to an
OrderMinder, 310
Multiple Selections in an
OrderMinder, 308
Oscillators, 196
Momentum Oscillator (MOM),
196
Oz Scanner, 326
10 %2 Weeks Scan, 327
9 Y5 Weeks Scan, 327
Access an Oz Scanner, 328
Bottom Fisher Scan, 327
Gapper Scan, 327
Knock Down Scan, 326
New Kid on the Block Scan, 327
Power Trader Scan, 327
Sky Scraper Screen, 327
Usual Suspects Scan, 326

P

Page Manager, 55
Add a New Page, 56
Create a Page Hotkey, 58
Delete a Page, 57
Open the Page Manager Dialog
Box, 55
Rename a Page, 56
Page Menu, 25
Pages
Create a Page, 53
Open a Page, 53
Save a New Page, 54
Save an Existing Page, 54
View Next or Previous Page, 54
Pages Directory, 18
Parabolic Price/Time Study, 231
Parameters Dialog Box, 186
Parm Directory, 18
Partial, 247
Pegging Orders, 245
Percent Change, 137, 169
Percentage Offset, 191
Perform a TalTrade Ping Test, 319
Perform a TraceRoute Test, 321
Perform an Internet Connectivity Test,
320
Permissions, 10
Pivot Lines, 182
Adding Pivot Lines, 183
Place a Conditional Order from
MarketMaker, 257
Place a Deferred Order from the
Order Book, 256
Place a Reserve Order, 260
Placing Orders, 253
Buy from the Order Entry Screen
in Order Book, 253
Place a Conditional Order from
MarketMaker, 257
Place a Deferred Order from the
Order Book, 256
Sell from the Order Entry Screen
in MarketMaker, 255

Page 338

Index



Portfolio Balancing, 250
PositionMinder, 304
Change the Column Layout, 306
Create a Position MarketMinder,
305
Select an Account, 305
Positions, 304
PositionMinder, 304
PostNoPref, 237
Power Trader Scan, 327
Preference, 237
Price and Volume Studies, 227
Williams' Accumulation
Distribution (WAD), 228
Price Range, 249
Price Studies, 186
Moving Averages (MA), 186
Price Tier, 113
Add a Price Tier, 113
Change the Color of a Price Tier,
114
Delete a Price Tier, 113
Printing, 61
Print Screen, 61
Printing News, 129
Processor, 11

Q

Quick Double-Click Cancel, 276
Quote Sources
Include/Exclude a Market Maker,
110
Remove Data from a Specific
Market Maker in Ticker, 145
Select an Exchange in Turbo
Options, 154
View a Ticker from a Single
Source, 146
View Composite Data in Ticker,
144
View Composite Exchange Data
in Time & Sales, 150

View Data from a Single
Exchange in MarketMaker, 109
View Data from a Single Source
in MarketMaker, 107

View Data from a Specific
Exchange in Ticker, 143

View Data from a Specific
Market Maker in Ticker, 144
View Data from all Exchanges in
MarketMaker, 110

View Data from all Sources in
MarketMaker, 108

View Data from Selected
Exchanges in Time & Sales, 150
View NASDAQ Stock Quotes
from all Sources except ECNs in
MarketMaker, 109

View NASDAQ Stock Quotes
from all Sources in MarketMaker,
108

View NASDAQ Stock Quotes
from ECNs only in MarketMaker,
109

R

RAM, 11
Range Channel, 195
Rate of Change in Prices (RCP), 206
Ratio, 137, 169
RealTick Control Menu, 25
RealTick Menu Bar, 25
Chart Menu, 28
Corporate Actions Menu, 44
Design Menu, 26
Favorites Menu, 45
Fixed Page News Menu, 33
Forex Menu, 35
Indications Menu, 44
MarketMakers Menu, 38
MarketMinder Menu, 36
MultiQuote Menu, 40
News Menu, 31
Order Entry Menu, 42
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Page Menu, 25
Stocks Menu, 42
Table Menu, 30
TAL Alarms Menu, 44
Ticker Menu, 31
Time & Sales Menu, 40
Turbo Options Menu, 35
Web Browser Menu, 43
Window Menu, 45
RealTick Pages, 52
RealTick Status Bar
Name and Domain, 49
Server Button, 49
Status Lights, 49
Time, 49
RealTick Toolbar, 46
Refresh Rate, 12
Relative Strength Index (RSI), 218
Remove Data from a Specific Market
Maker, 145
Rename a Page, 56
Replace a Symbol in a Chart, 169
Reserve Order, 243
Resize a Trend Line, 182
Resolution, 12
Right Mouse Button, 21
Root, 116

S

Save a Column Layout, 121
Save a New Page, 54
Save an Existing Page, 54
Save the MultiQuote Window Layout,
125
Scale a Chart, 175, 176
Screen Display Requirements, 12
Color Depth, 12
Refresh Rate, 12
Resolution, 12
Screen Size, 12
Video Card, 12
Screen Size, 12
Scripts
Design a Script, 316

Executing, 318
Search by Keyword
News, 127
Search for a News Story, 95
Search for stories about a symbol, 127
Search for Symbols, 72, 74
Sell from the Order Entry Screen in
MarketMaker, 255
Server-Connection Lights, 48
Servers, 71
Change the Server for a RealTick
Window, 72
Monitoring Servers, 71
Status Bar, 71
Services, 12
Set a Startup Page, 78
Set an Alarm for an Order Event, 282
Set an Alarm for News, 129
Set an Alarm for Updates, 107
Set Default Servers, 80
Set General Order Entry Defaults, 279
Set General RealTick Options, 80
Set Page Defaults, 80
Set Page Hot Keys, 79
Set Reserve Order Defaults, 282
Set Route from ECN ID, 107
Set the Price Display for RealTick, 79
Set Warnings to Display after a
Specific Action, 283
Setting Button Colors, 285
Setting Order Entry Defaults for
Quick Trading, 279
Setting Order Status Colors, 286
Setup the Basket Order Entry
Window, 269
Short, 241
Show Account Balance, 275
Signal Line (SIG), 204
Single Item Portfolio Balancing, 250
Skew (SKW), 223
Snap to Date Range, 176
Snap to Printer, 61
Snap to Window, 176
Software, 12
Adobe Acrobat Reader, 13
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Microsoft Internet Explorer, 13
Microsoft Outlook, 13
Sounds Directory, 19
Speed, 12
Spreads, 183
Create a Chart Multiplier, 183
Staged Order, 244
Standard Deviation (SD), 222
Status Bar, 48, 71
Lights, 48
Status Lights, 48
Stochastics, 212
Stochastics Parameters, 216
Stocks, 133
Stocks Menu, 42
View Stocks, 134
Stop Limit Order, 236
Stop Market Order, 235
Study Availability Table, 184
Suitability
Portfolio Balancing, 250
Price Range, 249
Single Item Portfolio Balancing,
250
Trade Frequency, 249
Transaction Cost, 249
Transaction Size, 249
Symbol, 137
Add a Symbol, 137
Add a Symbol to an Existing
MarketMinder, 116
Load a Symbol File, 72
Search for Symbols, 73, 74
Symbol Guide, 74
Search for Symbols, 74
Symbol Lists, 66
Create a Window Using the
Chain Symbol Lists, 66
Symbology, 75
Month Code, 76
System Defaults, 77
Change Colors for Up Ticks and
Down Ticks, 77

Change the Spin Button Defaults,

280

Set a Startup Page, 78

Set an Alarm for an Order Event,

282

Set Default Servers, 80

Set General Order Entry Defaults,

279

Set General RealTick Options, 80

Set Page Defaults, 80

Set Page Hotkeys, 79

Set Reserve Order Defaults, 282

Set the Price Display for

RealTick, 79

Set Warnings to Display after a

Specific Action, 283

Setting Button Colors, 285

Setting Order Entry Defaults for

Quick Trading, 279

Setting Order Status Colors, 286
System Requirements, 11

Hardware Requirements, 11

T

Table, 135
Absolute, 137
Add a Symbol, 137
Add a Technical Analysis to a
Table. See Technical Analysis
Calculate Volume Weighted
Average Price, 138
Change a Column in a Table, 141
Change the Display of a Table,
140
Change the Price Display, 137
Create a Table, 135
Daily, 135
Differential, 137
Intraday, 135
Monthly, 135
Percent Change, 137
Ratio, 137
Table Menu, 30
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Transferring Data to other
Applications, 139
Weekly, 135
TAL Alarms, 84
Create an Alarm, 85
TAL Alarms Menu, 44
TAL Alerts, 89
Create an Alert, 89
Delete an Alert, 92
Open TAL Alerts, 89
Turn Off a Beeping Alarm, 92
TAL Mail
Add a Mail Alert in the Status
Bar, 60
Add a Sound Alert to TAL Mail,
60
Technical Analysis, 183
Acceleration (ACC), 197
Accessing the Parameters Dialog
Box, 186
Add a Technical Analysis to a
Table, 185
Arms' Ease of Movement (EMV),
229
Average Range, 193
Bollinger Bands, 194
Commodity Channel Index
(CCD, 210
D Averaged, 215
D Fast (%D), 213
D Slow (%Ds), 215
Directional Movement Indicators
(PDI, MDI, DX, ADX), 233
K Fast (%K), 212
Kurtosis, 219
Kurtosis (KUR), 225
MACD Oscillator (CDO), 205
Mean, 220
Moments, 219
Momentum Oscillator (MOM),
196
Money Flow (FLO), 230
Monthly Average (AVG), 220
Moving Average Convergence
Divergence (MCD), 202

Moving Average Momentum
(MAM), 201
Moving Average Oscillator
(MAO), 199
Moving Average Parameters, 188
Moving Averages, 186
Moving Linear Regression
(MLR), 189
On Balance Volume (OBYV), 227
Open Interest (OI), 227
Oscillators, 196
Parabolic Price/Time Study, 231
Percentage Offset, 191
Price and Volume Studies, 227
Price Studies, 186
Range Channel, 195
Rate of Change in Prices (RCP),
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