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A) INTRODUCTION 7= & fai 4

Features J= i B

The following lists the feature of this API:
L7 ot AR SR

Multiple Buy in one row
CIVE2/ YN

Multiple entry for one warrant

ZATHRAE

Enable both “Buy” order and “Sell” order at one time
ATLAFENSE TSR] [32H] 484

Current Micro-price for quick reference
SRS SIS R S DA R IR 5 SN S Hh I B A

Real time warrants data (delta, Bid-Ask etc.)
SR B R B (W e, S22 45)

Self-Update function
SEEE

Multiple Trigger Unit Selection
A% 2 Tl A B




B) FUNCTION KEYS E A& 188

Keyboard Inputs e

Keys %

Functions Ijfg

Example/Remarks 15 1-/4M 75

i

Outputs Ask price of stock/warrant
fi L4 SIS/ R S A

Bid 69.25 (36%) Ask 69.3 (64%)

T.BU T.BU

e V —E

.

Outputs Bid price of stock/warrant

Bid 69.25 (36%) Ask 69.3 (64%)

o LE B JBEER /B B 0 SR T.BU T.BU
—_—
I L8
Increases the price by one price unit TBU TBU
7% A I AR S I — Sz >

T

Decreases the price by one price unit T.BU T.BU
77 8% N B A g > — M Ar 69.30 — 69.25
Outputs current stock price, current 69.3(64%) Press “P”

warrant price and volume TBU Max B BY

i HH UL e 52/ B B R B SRS L

Fuse two rows of same warrants to
one row

AT AR B EN T

Two rows of same warrants must have
positions for fuse to function

DT AT BA TS

Delete

. ‘ ﬂ . B

Delete the selected row

K iz A1




C) INTERFACE #4ENTH

Login Interface BEAAN

JL 38 CAT A5 A i D

Button Description Example/Remarks
Login ID: KA3909] Enter Account number
PN QRRST T
PWD: [ sesssss| | Enter Password
Ay N\ p B
Template: |Templatel = Choose templates to be used after login

i Show Password

Show/Hide Password

YN =Y AL
Logon Logon Repeated Logon
e will kick out the
current one
ERGANS B IR
EAHEHF, wER
Logout Logout if previously disconnected Re-press Logon to
T EE R Rk )) Login ‘
% B A%
X5 ] #A




Sample £

Main  Control Summary Records Log

Time: Total TO:
PurPower: N/A Total PnL:

Floating:

*Iy Loss Limt N/A

Template: [Temp!a;ﬂ- v]
LoginID: | |[

PWD: | |

LI Show Password

Logon ‘ Logout

Enter the ID and PWD to login
NI PR, RS &
K




Columns g B

Columns Description Example
Vol(K) Input Trading Volume (K) 10 means 10K
HINZE 5 A (FR) 1000 means 1M
Showing Current Price and Ratio 231.2(10%) | 231.4(90%)
SR BEIL I B Ko S S I L
sV Additional Condition applied to the original Sell Cury
Order when 310.4(80%)
XV < —2252 100 for calls and
~ Ask Size+Bid Size orcals a T.BU Max.B ok
Ask Si
XV = " ks‘s ;Z_ZS_ X 100 for puts
‘ i sk stze+bl . Lze . . Buy Order will trigger when
WOE THiHTE4 ] RN/ H I LB 24k CurU > 310.4 (30%)
(e.g. 310.4 (29%))
Min.S Sell order would be sent only when the Warrant Bid | Warrant Ask
current Bid of the warrant > price in Min.S 0.152 0.154
HVF WS4 | B B BAE TR o .
n. n.
RENUERIENAMET MinS i, R44 ik
0.150 0.154
[y R4
v b 4
T.SU Price Trigger to sell Press “P”
Y Tiie 4 ) RS el el
69.25 0
TBU Price Trigger to buy Press “P”
BE TEASRS ] MRS — ——
I L5930
Max.B Buy order would be sent only when the Warrant Bid | Warrant Ask
current Ask of the warrant < price in Max.E 0.152 0.154
BV [ENFRL ] I S s i i i
Max.B Max.B
RENERLNAMET Max.E B, RGEA =ik
N
H[SEAFRA y ”




BV Entry Volume : Additional Condition aplied to the Curu
original Buy Order whenNV > 310.2(20%)
Ask Size
X < :
ok SiroiBidSize 100 for calls andNV < XV | MinS | T.SU
Bid Si 10 0.153 310.2
,l lz,e — X 100 for puts e
Ask Size+Bid Size Sell Order will trigger when
WoE MRS RUSEA /S IR A LU 25 CurU < 310.2 (10%)
(e.g. 310.2 (5%))
B Once .Activated, the button would turn green, Warrant Bid | Warrant Ask
meanlr]g it's now ready to byy —— i
Also displays the current Bid of the warrant
R B2 e N SR TN A TR B T8 A —
B W B
TS Once .Activated, the button would turn green, Warrant Bid | Warrant Ask
meamr]g it's now ready to sell e e
Also displays the current Ask of the warrant
s R S NG RN T R 4 CE B TS TS
B S
FS Selling directly if Warrant Bid | Warrant Ask
current warrant price > price setin | Min.S 0.152 0.154
: . FS
Also displays the current Bid of the warrant
> . _— . 0.152
Mt )E, RN SFAR KM AT MinS #
ke e GOE R Min.S —
TN S R B T TR 0,154
v b 4
FB Buying directly if Warrant Bid | Warrant Ask
current warrant price< price setin | MaxE 0.152 0.154
Also displays the current Ask of the warrant B
SR, RPN 5 RS F Max.E 15
HEBEE R R 5 4 - -
FAME 2 o B e : '
B
v b 4




AP | AS

When Enabled, automatically sell once the Bid

price of warrant > AP
Input a number on | AP
then click | As

marZie, R E R RN ADT AP KE

EhEHN e R E R

HT AP e BUE, M5 sidr AS R 3h/ 5 TIRE

AP

Cost

0.155

AS

0.153

Meaning Sell directly when
Bid Price > 0.155

AS

3

AS

Cost

Avg. Buying cost of warrant
Y e PPN

Cost

Cost

Cost

Pts

Total Amount of the holding warrant
BN B

0.149

0.144

0.1455

Pts

Pts

Pts

200K

1M

300K

PnL

Floating PnL of the holding warrant
RIS

Red - Losing , Green — Winning, Yellow — Neutral

AR I, 2R AR B A, S AR A 1k

PnL

PnL

PnL

-900

1500

BS | AS

Display the current Bid Size and Ask Size of
the warrant

R B e B SESE A

BS

AS

3.00M

3.00M

Trigger

Trigger Price
fiph R S NI HE I TE JRE AR

ASL

Enable/Disable Auto Sell Light On
JFRMER TASh=EAT | Dige

Jump

Estimated Price Change when Underlying
changes 1 spread

AR — MR Z I, B AR R AR D)

DTM

Date to Maturity
=5 B A A H

OO0ty(M)

Outstanding Quantity (M)
AT SLE (PA 1 5 Az it)

Estimated Implied Volatility
fiti S5 51 AR

IVChg

Estimated Implied Volatility Change
ity S5 5 e g8t M 112 50 (O BL RTYACTT)




Sample £

A W2Trader V6.28T - 330020

Call

u D s FS FB AS | Cost Pl ASL| Trigger BS AS Jump | |
518262 HT 0138 )| 0.143 AP 0 0 o O 0/ 300M| 300M 184
518262 HT 0,138 )| 0.143 AP o 0 o0 Dl 3.00M | 3.00M 184

s 2|
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Other Functions HAhTZhRs

Main FE A1
Button Description Example/Remarks
Symbol | Enter warrant number to Add/Remove
warrant
i N B3 e S AR I/ R 2
@® Ratio O Volume Select Ratio/Volume Trigger for the Ratio per %; Volume per K
adding warrant EE A5 DA 23 EE % B
B RN SR I A SR (el ) | BB KO FRAL
Add Add warrant to trade list Click or press Shortcut Key
4 55 4 I 2 “Enter”
Mt [Enter]
= Remove warrant from trade list Click or press Shortcut Key
AR IR B ]S ‘Delete”
RiiEi#F % [Delete
U filter Enable visualized separation according

to warrant’s Underlying
RB R — R ZE A R S 5

Trade Vol: | 10K v

Change Vol

of all the warrants on the list

BOE R RIIR AR R 5 B

Time: 12:26:06

Show Current Time
SR LA (1]

PurPower: 700,000

Show Purchasing Power

R I S T

Total TO: 0 Show Total Turnover & realized PnL
SR S A A S S bR S

Total PnL: 0

Floating: 0 Show Floating PnL

R FF DK

Daily Loss Limit: 5,000

Show Daily Loss Limit
B H b ER
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Sample £

Main  Control Summary Records Log

Time: 12:26:06 Total TO: 0 Floating: 0
PurPower: 700,000 Total PnL: 0 Daily Loss Limit: 5.000
Symbol: L |

® Rato O Volume
Add Remove | Fuse ]

Trade Vol: [mm( v]

UFiter Al v|

Change PWD




Control &4 H

Button

Description

Example/Remarks

Display ltems (1):

Display ltems (2):

Select to display/hide the columns,
color settings etc.

e i/ U A, 32 1 B

Automatcally Adjust XV once Buy order

BERE B K AL oy I K PR il

Delay %: D|
is completed XV = 100 — NV — Delay%
H BRI S I 0 e e 5 24
Max Vol { K ): 600 Set Limit sizes for each row Default 600K

[] Sell Val Copy

Copy the triggered price to TSU, Min.S
and SV

KNI, 4 SR E B il 2152 H #0E

FS 24-S Guard

Enables force sell exceed 25 spreads
price difference

FSeVF Tomsz | M E 25 Mz

Force sell only

for trigger buy/sell still
limited to 25 spreads,
please contact broker for
details

W PR 5

fil R AL SESEAT IR 2 IR, e
WAL LTEN

[ Click All ALS Enable Auto Sell Light On on every row
wE [H3T ] 21T
C/IP Font Size: Adjust Font Size B X7k K/ From 7 to 11
~ KNTE 11
Template1 Save current layout Template will be saved in
P B2 D fig A7 C:\Users\user\Desktop\Alph
Save a Quant Fin-Tech

Limited\W2Trader\Config
EESH R
C:\Users\user\Desktop\Alph
a Quant Fin-Tech
Limited\W2Trader\Config
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Sample £
Display ltems (1):

Display Issuer
Display Cur U

M Display AS

[ Display Derv Size
Display PnL
Display Cost
Display Pos

[J Click All ALS

Display ltems (2):

D Display Row Info
Alternating Color

Trading Parameters

Max Vol (K ):

Auto Actions:

[J sell Val Copy
FS 24-S Guard

C/P Font Size:
[ o

W
|

| Templatel

Save
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Summary 3 5 aR e 5

Main  Control | Summ:

U D Pts Cost F.PnL PnL Turnover
Uil 16625 0 0 0 -10 3130
2318 | 28832 o 0 0 60 3640
700 | 29374 0 0 0 470 751K
700 | 59157 o 0 0 550 61K
2318 | 29465 0 0 0 -350 90K

s

Displays PnL, Turnover by warrants i 7~%— 5 58 145 2, 1 A8 440
Records %#5E KA 5 Lx:
Main Control Summary Records |og

Time D Cost Side| Pts PnL
\m 28374 0176 S 50,000 -50
11:41:42 28374 0177| B 50,000 0
11:33:51 28374 0.176| S | 100.000 0
11:33:47 28374 0.176| B | 100.000 0
10:58:31 28374 0.178| S | 150.000 0
10:57:32 28374 0.178| B | 150,000 0
10:57:28 29374 0178 S | 150,000 150
10:55:19 28374 0.178| B | 150,000 0
10:53:22 28374 0177 S | 150.000 0
10:52:14 28374 0.177| B | 150,000 0

Trade Records of specific warrant could simply double click on the row
Wi i2A7 RVE BIAH AT HIAE S 20 5%



D) ORDER SETUP % B354

Calls FRHSEE

Buy Order SEA\454: TBU | MaxB | BV
1.Select the T.BU grid for the trading warrant E E i
s AN B R T.BU 42

}
2.Press ﬂ / to get the current stock Ask, warrant Ask and NV (optional)

%1 ey “ KREGOURS IEBERA - BRRS2r S Se i b fi] NV (A /5 250]
)

3.Adjust T.BU, Max.E and NV by . pressing , or direct inputting
numbers in NV
T.BU Max.B BV

il - JEE TBU » MaxE /& NV B3 NV i iy (Sl osenlo

4. Activate the order by pressing T.B T.B

mi T.B A3 [SEAFEA ] B

Sell Order i i 454 XV | Mins | T.sSU
1.Select the T.SU grid for the trading warrant 0 0 0
el AN B R R T.SU A

{
2.Press / ﬂ to get the current stock Bid, warrant Bid and XV (optional)

B i ﬂ ST TERE ST - S350 ST S s b ) XV (G 7 B
)

+
3.Adjust T.SU, Min.S and XV by pressing . or direct inputting numbers in XV
XV | Min.S T.SU

+
H . WHET.SU ~ Min.S J XV #25F XV £ B Em AT 0 0134 3712

4. Activate the order by pressing T.S TS
mir TS JE3h [ 454 &
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Puts AJHIE

Buy Order K A\454: TBU | MaxB | BV
1.Select the T.BU grid for the trading warrant R ﬂ ﬂ
s AN B R T.BU £

}
2.Press ﬂ / to get the current stock Bid, warrant Ask and NV (optional)

}
%R ey “ RESOUNS ISR ~ BRSer S Se i b fi] NV (A 5 250]
)

3.Adjust T.BU, Max.E and NV by - pressing , or direct inputting

numbers in NV

T.BU Max.B BV

H - WH T.BU ~ Max.E J NV #280T NV £ B A H T 712 | o117 | o

4.Activate the order by pressing T.B T.B
il TBEN [SEA$RL ] B
XV Min.S T.SU
Sell Order jii 54 'r;
0

1.Select the T.SU grid for the trading warrant

s AR B A T.SU A

{
2.Press / ﬂ to get the current stock Ask, warrant Bid and XV (optional)

B o ﬂ KT RS - BRI 2 S L] XV (5 T ]
)

3.Adjust T.SU, Min.S and XV by pressing - or direct inputting numbers in XV

H . P T.SU ~ Min.S & XV 28T XV FEEEMALT XV | Mins T.SU

0 0.116 371.4

4 Activate the order by pressing T.S TS
il TS B3 [l R4 S
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E)OTHERS Hfih

Reject Messages FHHHE

Messages

Meanings

Invalid Order Price

The order price does not match the current price,
The order cannot be filled and will be cancelled

BRI DU 5 R BRI fr b I
S35 H A Bl A T

Not enough credit or inventory

Not enough purchasing power
VK5 bR A AL

Throttle Break

Not enough throttle, please contact the broker
TIMEAL, HKRAELT

Price Alarm

Current Price exceeds 25 spread price limit

Please go to “Control” interface, tick FS 24-S Guard
and force sell the position
PN T BT S 25 M Az, 153 T Control | 5 AfIA

B M FS24-SGuard | pr o pw s s oAb Sl
S Z BB 5 AT 25 LI il g 352
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