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CHAPTER 1

Overview of Excel-Based Trading

Patsystems provides software enabling you to wsstamised Excel spreadsheet as your trading
screen for Pro-Mark. Using this special spreadslyeetcan submit orders to Pro-Mark, and view
prices, positions and order statuses.

Any order updates in Excel are reflected in Pro#but not the other way round.
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CHAPTER 2

Setting Up Trading via Excel

The following sections explain how to set up Proriaading via Excel.

Hardware Requirements
The hardware must meet or exceed the specificatiguired for Pro-Mark.

Microsoft Requirements
Before installing Pro-Mark Excel Plug-in, you mbsive installed:
» Microsoft Vista with SP1, or XP with SP3.
* .NET Framework 2.0 with SP1.
» Microsoft Office 2003 with SP3.
Excel versions other than 2003 (including 2007)raiesupported.
* NET Programmability Support enabled.

If you do a full install of Microsoft Office 2003itth SP3 you will have this anyway. To
check/install it later, follow the steps below.

To enable .NET Programmability Support:
1 Ensure you have a Microsoft Office CD or instatiatpath.

2 Selec Control Panel > Add or Remove Programs > Microsoft Office 2003.
3 Click [Changd.
4 In the Setup Wizard, sele@t Add or Remove Features.

5 Tick Excel andChoose advanced customization of applications. (It doesn’t matter whether or not
the other checkboxes are ticked.)

6 Click Next.
7

Expand Microsoft Office Excel and selelet Programmability Support.

From the dropdown menu, sel&atn all from my computer.

8
9 Click [Updaid.

Installing Pro-Mark Excel Plug-in

1 Download the Patsystems software for Pro-Mark ERbed-in, from the same webpage you use to
download Pro-Mark.

2 Extract the files and run the .exe file.

3 Follow the instructions in the Setup Wizard.
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Setting Up Trading via Excel

The software is then installed on your computesuhsing you accepted the defaults suggested by
the Setup Wizard, the folder used is:

C:\Program Files\PATSystems\PATSAutomation
4 You should now have an icon on your desktop, lilefollowing:

2l

PATS Excel

Connecting Pro-Mark and Excel
Once you have installed Pro-Mark Excel Plug-in:

=l
7"
1 In Pro-Mark (which must be version 3.3 or higheligk eitherssttinss or mew Settings...

2 Click Trading Tools > Pro-Mark integration.

:| rwen server Login

User Name: FROMAR K
Port Number: 7T
Maximum Order/Sec: |1

Change Password

3 Fill in the fields, as follows:

= User Name, Port Number: User name and any valid port number for loggingathe
Integration Web Server.

»  Maximum Order/Sec: Maximum number of orders (per second) importedhfEExcel into Pro-
Mark.

While you are testing your spreadsheets, it is Wwisset the number to 1. After testing, you can
set this to a higher number: particularly import&ybu are planning to use Bulk Order Input.
A realistic maximum is 100 orders per second.

4 No initial password is set, so the first time yog bn, clickChange Password and enter a
password.

This password is required only for logging onto Eheel side, not Pro-Mark.

5 Click (save and keep window opelp) (save and close window) (quit without
saving changes).

6 Notice how the Pro-Mark toolbar button for IntegwatWeb Server now shows that a client is
attached (namely you):

i

L Iclients currently attached

L I no clients currently attached

L—— I webserver isn’'t running

By clicking this button you castop andstar] the webserver. If you change your Maximum
Order/Sec setting (see step 3 above) while the evebsis running, you will need to stop and
restart the webserver before the change takeg effec
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Setting Up Trading via Excel

Logging in to Excel

Now that you have installed Pro-Mark Excel Plugzimd created an Excel integration login, you can
log in to Excel and set it up for Pro-Mark trading:

1

Log on to Pro-Mark, using your normal Pro-Mark legnhot the one you created for connecting
Pro-Mark and Excel (page 4).

Click:

|

PATS Excel

Assuming that Excel’'s macro security level is setmhedium” (which it should be) you will set a
security warning about macros. Cliekable Macros. To change the macro security level in Excel:

i. SelectTools > Macro > Security...

ii. Setthe security level as either:
Medium (recommended): Excel will ask you whether you wardllow macros.
Low: Excel will open with macros automatically enabled

Log in using your Excel Integration login (page 4).

Notice the icons to the right of the standard Excelbar, indicating:

= Connection to the webserviz:(connected) o@ (disconnected)

= Order updates between Excel and Pro-Mizrkenabled) o= (disabled)

If you are disconnected:

= Go to Pro-Mark and clic EE

. the webserver.

The spreadsheet must not be in edit mode, asringpts data updates and drag-and-dropping
contracts and other information into Excel. Softtst time you log in, ensure th@bols >
Options, Edit tab,Edit directly in cell is unticked.
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CHAPTER 3

Using Excel for Trading

This chapter explains how to use Patsystems’ cugixee| spreadsheet for trading.

Viewing Quotes and Positions

The Quotes and Positions worksheets are similBraeMark’s Live Quotes and Order Book, showing
you prices and positions in the contracts you @nagrdrop from Pro-Mark:

1 In Excel, select thQuotes Exampleor Positions Exampleworksheet.
2 In Pro-Mark, select the contracts whose pricesfioos you want to view.
3 Drag the contracts into the worksheetatract column.

Note the following:

» Adding a contract to a row that is already occupig@nother contract will replace the old
contract.

Rows 8-31 have hyphens (-), indicating that theyeHzeen pre-populated with the formulae
needed for the data feed and calculations. If yantwo add more contracts than will fit in
these rows, make sure you first copy-and-pastgrarto provide any extra rows required.

4 (Positions worksheet only) In tHeader Account column, select the relevant trader accounts.
As you add contracts, your worksheet will look ¢amto the screenshot below:

A I B [ C [ 0D [ E ] F [ 6 ] H
;_ Drag & Drop
| 2 | Contract from Pro- g
3 Mark to Column & POSItIOﬂS
ES
[+ contract Trader Account " netPosition bought sold averagePrice currency openPandL
7 |Marld?/EURIBOR/LIFFE DEMO1 15 97 EUR
| 8 | JunO&EURIBOR/LIFFE DEMO1 20 a7 EUR 1,250.00
| 9 |Sepl3/EURIBOR/LIFFE DEMO1 g5 97 EUR §75.00
| 10 |DecO3/EURIBOR/LIFFE DEMO1 30 97 EUR
| 11 |Mard3/EURIBOR/LIFFE DEMO1 10 97  EUR
| 12 | JunD3/EURIBOR/LIFFE DEMO1 - -
| 13 |Sepl9/EURIBOR/LIFFE DEMO1
| 14 |DecO9/EURIBOR/LIFFE DEMO1
15 IMarlI/EURIBOR/LIFFE DEMO1

Excel will constantly poll Pro-Mark for new pricépositions information.

Don’t change the column names, as Pro-Mark useg tteeidentify which information to return.

Submitting Orders

The worksheet described in this section has bgdaaed by the auto entry sheet (page 8), which
offers more features, and simplified order subroissia FALSE/TRUE values.

To submit orders via Excel:
1 Select either th®rder Entry Example or Auto Order Entry Example worksheet.
2 Make sure that orders are disabled:

Qrders Disabled
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Using Excel for Trading

This protects you from accidentally submitting asdehile setting them up.

Another safety measure is settimgximum Order/Sec in Pro-Mark to 1. See Connecting Pro-Mark
and Excel (page 4).

3 For each order you want to send, fill in the dstaila blank row:
Order Enable: Keep this set to FALSE until you've set up thdea

User Reference: Any text you like, so long as it is unique. Thi®vides a unique key for
identifying the order between Excel and Pro-Marld & in addition to the Pats order ID.

Account: Trader account (case-sensitive, and must ma&hdime in Pro-Mark).

Tradable: Type in the full instrument name (eg Liffe/SHSTMRRO09) or drag the instrument
from Pro-Mark to supply the name.

Side: B for buy or S for sell.

Lots: Number of lots.

Entry price: Price at which to submit the order.

order type: Order type (case-sensitive, and must match theena Pro-Mark).

Note: Don’t change the column names, as Pro-Magk tisese to identify which information to
return.

4 Check thaMaximum Order/Sec in Pro-Mark is set to a suitably high number. Seanecting Pro-
Mark and Excel (page 4).

5 Click = to enable orders. The icon changezito
6 To send an order, setder Enable (first column) to TRUE.

TheOrder Status columns on the right-hand side of the worksheetgjiyou the status of
submitted orders (working, filled, rejected, etc).

Auto Order Entry Sheet

This sheet enables you to submit and cancel osilagdy by using setting individual order rows to
TRUE or FALSE. You can also amend an active order by changiagdhSize or Price from the order
row.

The format of this sheet is similar to that of trgginal Order Entry sheet, but it no longer uses a
simple function to enter the order. New order infation is placed in thaccount, Tradable, Side,

Lots, Entry Price andOrder Type fields. TheReference andResult fields are reserved for the
spreadsheet VBA code; they create and track oaderance codes for the RTD functions to follow.
The VBA code behind the spreadsheet scans any ehdodhe order rows and acts upon the changes
in the market. For example, tRece cell could be changed from a hard value to a taled value to
vary the order price as the market moves.

Note the following:
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Using Excel for Trading

Action

Column

Comment

Submit orders

Order Submit

If an order is not in the market, and theler Submit column changes to

TRUE, the spreadsheet code allocates a reference to the(sindevn in
the Reference column) and submits the order with that reference.

~

ResettingOrder Submit to FALSE or any “non-true” value (such as a blan
cell) will cancel the order.

This means you can:

= Place a formula yielding eithRUE or FALSE, enabling the order to
be automatically submitted or pulled based on a marketilegion or
condition.

= |f “Toggle TRUE/FALSE on click” is set to “y”, th@rder Submit value
will change fromTRUE to FALSE or vice-versa when the cell is clicked
on from another cell.

The spreadsheet code usesRbference column to determine whether an
order has already been submitted. Therefore:

Reference

= An order column where thReference column is set tdRUE, but
where theReference column is still populated, will not trigger a
submission.

= |f the Reference column contents are deleted while the order is still
active, the spreadsheet code will repopulateRtiierence field with the
correct reference.

An order’s lot size can be varied while the order isvadh the market.
The amendment will be sent to market immediately.

Amend orders | Lot Size

An order’s price can be varied while the order is adtiviilne market. The
amendment will be sent to market immediately.

Price

Zero prices and negative prices are permitted, to dbownarkets where
these types of prices are available for options or gprea

Cancel orders If an order is active in the market, and the value ircttder Submit
column changes tBALSE, the spreadsheet code removes the referenc

from theReference column and cancels the order

Order Submit

4%

If an active order’s.ot Size is set to zero, or if theot Size cell is cleared
of a value, the order will be cancelled.

Lot Size

Submitting Bulk Orders

The BOI and BOI (selective) worksheets enable yosubmit a high volume of orders at the same
time. They match the Bulk Order Input function Ratesms’s J-Trader application.

To submit bulk orders:
1 Set your maximum orders per second, as explain€ddating a User Name and Password.
2 Select theBOI worksheet.

AlBl ¢ | Do | E|F | 6 | H | v | g | K | L [ m | N |

Bulk Order |nput Import BOI F\\g‘ Submit orders as Local Inadiue| Submit orders as Remote Inaclwe‘ Submit orders as Active ‘ Cancel Orders ‘

Side lots order

Wl =

rice 2nd priceird Priciexchangecommodityontract dat trader account Good Till Date  Reference field e (if applical _Priorif 0c¢

As for the Order Entry worksheet, additional colenexist on the right-hand side for tracking the
orders you have already placed.
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Using Excel for Trading

1 R 3 [ 1 [ u ] W [ w

J Order Entry:

aplicq result orderld status workinglots fiIIedLots|
1] 0 0 1]
1] 0 0 1]
1] 0 0 1]

3 Tofillin the orders, either enter their detailamually, or clickimport BOl and select a CSV file to
import.

4 Submit or cancel your orders using the buttonssactioe top of the worksheet:

Submit orders as Activel: Submit all the orders defined in your BOI worksht Pro-Mark as
“active” (they can be submitted to the exchange).

»  [Submit orders as Local Inactive] andiSubmit orders as Remote Inactivel: Submit all the orders defined
in your BOI worksheet to Pro-Mark as “inactive” €¢thare not submitted to the exchange until
you activate them in Pro-Mark).

“Local inactive” orders are stored on your compigtécal drive (can be viewed only by you),
whereas “remote inactive” orders are stored oraseshdrive (can be viewed by other traders
in your trader account group).

» [Resef Removes all data contained within the spreadsheady for reuse.

5 If you find that not all of your orders have beebmsitted, and the messages in the ‘results’
column indicate that the maximum number ordersspeond has been exceeded, adjust this setting
as explained in Creating a User Name and Password.

6 Once you have placed your orders via the BOI wakghthe status of each of these orders can be
viewed within the right-hand columns of the worksh& hese status columns are the same as
those which appear in the corresponding part oQttgeer Entry worksheet.

To cancel orders, clickancel Orders|.

BOI (Selective) Sheet

This worksheet lets you import bulk orders into-Rtark, while restricting the number of those orders
imported at any one time.

A | B || b | E | F | 6 | v | v | 9 ] K | L | M
Impaort BOI File | Import Pro-Mark export file | I Preserve Submit column? | Update orders in market Reset
Bulk Order |nput ™ Import as Local Inactive? |
™ Import as Remote Inactive?l
1
2 | submit Active Side lots order type price 2nd price 3rd Price exchange commodity contract date trader account Good Till Date
| 3 | TRUE IR B 10 Limit 98.95 Liffe EURIBOR DEC09 TRM-SH-TA
| 4 | FALSE A B 20 Limit 99 Liffe EURIBOR DECO09 TRM-SH-TA
| 5 | TRUE | B 30 Limit 98.9 Liffe EURIBOR DEC09 TRM-SH-TA
6

It uses @RUE/FALSE submit column to determine whether an order shbaldubmitted (or

cancelled if already in the market). This couldabsalculated column, and the formula can be
optionally preserved on importing new orders. Osd=n be submitted either as Active, or as Inactive
for later triggering directly from Pro-Mark.

The sheet also features the ability to importekt format, order files previously exported fronoPr
Mark’s Order Book, with the same features availablBOI format files. Account information is not
always contained in the Pro-Mark Export file, andynmeed to be completed manually for the
submission to work. The order information from fike is imported into the relevant columns in the
spreadsheet, and the values ofshbmit andActive columns are determined by whether the
checkboxesKreserve Submit column? / Import As Local Inactive / Import as Remote Inactive?) are
ticked.
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Using Excel for Trading

The format of the BOI Selective Sheet is similattte original BOI Sheet, but with the following
enhancements:

Feature Description

Submit column Controls whether or not updates made in the Exmrelesisheet cause the ordefs
in Pro-Mark to be updated as well, when you cligatel:

= |f Submit = TRUE and the order is not currently in Pro-Mark, the order lvall
submitted to Pro-Mark.

If the order does already exist in Pro-Mark, the spghaet will not submit a new
order, but will indicate in the result column that thisran existing order.

= |f Submit = FALSE and the order is in Pro-Mark, the order will be cancehelro-
Mark.

TheSubmit column can be a formula; in this case new order filesilshbe imported
with Preserve Submit ticked.

Active column Controls whether the order goes to Pro-Mark as:
= A (Active)

= | (Local Inactive), meaning it needs to be triggered méywathin Pro-Mark, and is
stored on your computer’s local drive where only you can view i

= IR (Remote Inactive): Like Local Inactive, but storethately meaning that it can
viewed by other traders in your trader account group.

button Click to import Pro-Mark Order Export files.

button Replaces the separaebmif andiCancel buttons on the original sheet.

Preserve Submit Tick if you want to keep thsubmit column logic when importing data, eg if theomit

checkbox column contains a calculation or formula designed to yiglH@E or FALSE value
depending on other information, perhaps within the imported order.

Import As Active Tick to force all imports to be active, or leaveicked to leave the Active column

checkbox untouched.

RTD Calls to Maintain Order Status

As soon as an order is submitted, and a Patsy<dedes ID is received, the status is monitored via
RTD calls to Pro-Mark, similar to those used takrarices and positions in the other worksheets.

Calls to obtain order statuses are of the followorgnat:
RTD ("PATS.ORDERS”, ", {ref to ‘temporary order Id ’ cell}, {ref to ‘information type’ cell})

For example:
| K14 - fx =RTD("F'ATS.ORDERS","" K$131
[ H ] [ T A N T

3

9
10
112 Order Status
13 orderlype‘ Function, orderld @ﬂtus workingLots filledLots price |e
14 [ Market {DEMO1_Order ) 39678 F .1 - 4 -
14 Limit D T 3 398845 i 10 - 96.9650
16 Limit  DEMO1_Crder3 39879 F - 40 954350
17 Limit  DEMO1_Orderd 39880 F 22 1125500
18 Limit  DEMO1_Orders 39881 F - g 96,9240
19 Limit  DEMO1_Crdert 39882 F - 10 97.4400
20 Limit  DEMO1_Crder? 39883 F - 12 96,9650
il Limit  DEMO1_Order8 39884 i 14 - 959650
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Using Excel for Trading

The parameters that can be retrieved via a “PATOERS” RTD call are (in alphabetical order):

averagePrice; filledLots; goodTillDate; lots; nunkdis; orderld; orderType; price; price2; reference
side; status; tempOrderld; timeOrderPlaced; tragdbtraderAccount; user; workingLots

Don’t change the column names, as Pro-Mark usee tteeidentify which information to return.
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CHAPTER 4

Advanced Excel Trading

The methods described in the sections above reqriese one of a number of ways that you can trade
using Patsystems’ custom Excel spreadsheet. lay@diuent with Excel and VBA you can set up
other order triggers, such as the value of a eelithing a limit, or amendments and cancellatidns o
working orders.

Patsystems does not support any customisatioriEherefore, before adapting the default Patsystems
spreadsheet you should be a skilled Excel useryaddrstand macros and Visual Basic.

Link Fe=E e Prices
rousltluns contract LP LTV Hid Vol Bid Price  Offer Price  Offer Val
Excel JUNEEURIBORARe 51980 16099 22000 94 560 e
SEFOSEURBORLIA: 24350 15101 6851 94,950
DECOBEURIEORLS 94930 2000 1506 94,950
MAROZ/EURIBORILfe 134920 1500 2351 9490
| JUNDEURIBORLfe 92910 x0 1500 84810
E}'tgcum " ccPo7/EURIEORLS: 04900 150 1000 94,900
"’m;’g_xw DECOV/EUREIORASe 54800 & 900 94,800
k ORALifle 54850 51 500 94,850
| JUNDB/EURIBORMLISe 94 820 125 BLuEn
Develop / Yield Curve {change over fime} g
custom L 143t
stratani I 10
11379
300
prras 40?5.:
o 41020
9770 .y
780 10647
s w750 48
5740 Prine 106.92
| @3 1
| | w30
= 9710
£ % o7 00 i
i el { oc
Create CEE ~ I | OEO L
custom e M A T T A U —
charts O A
[ o |
| mic
L
Y| cross |
[ lee Borg |
List Reaty. brasom
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