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G.E.T.S CTCL

GETS CTCL is a premium front-end, the most advanced application available for the professional sector.
It has been developed after comprehensive market research into the needs of serious traders.

The target market is traders in proprietary houses, investment banks and other financial institutions.
GETS CTCL is also the ideal tool for broking houses catering a large number of clients.

GETS CTCL makes a virtue of speed at all levels. For example, speed of broadcast, speed of navigation
and order entry, and speed of cancellation, amendment, order and trade confirmations, etc. Pro-Mark
supports a wide range of features and includes unique and innovative tools that provide detailed market
knowledge.

A widely distributed and market-leading application, GETS CTCL is simple to deploy, easy to use, and
provides all the functionality you would expect of a successful and versatile front-end. It is the ideal all-
purpose trading tool.

Key Features:

Multi — market, real time trading worldwide.

Equity, Futures and options trading from the same screen.

Customizable Windows

Real Time Profit and Loss.

Real Time Net Position.

One Click Backup.

Top Gainers and Losers — Both Index Based and Scrip Based.

Filters for most windows like most active securities, top gainers and losers, net position, etc.
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Robust backup system at the manager level.
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. Faster communication with exchange.
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. Quick Start and easy to operate manager and admin terminals.
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. Cash to future window showing live difference as well as annualized returns.
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. Online implied volatility and Greek parameters like delta, theta, vega, gamma calculation
provided on the same screen.
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GETS Future to Future is the market leading automated trading platform. This is a fully automated order
routing system eliminating any human intervention. The software is a breakthrough in the arbitrage
industry and has created a revolution in the capital market.

This software generates and executes orders on the basis of predefined parameters. The automated
trading software is of utmost use for arbitrageurs, investment banks, institutions and big fund houses
and for all whose business is high volume, high value, cross-market, complex and intensive.

GETS Future to Future Screenshot
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Apart from all basic features of normal GETS CTCL, this software has following additional features.
Key Features:

1.

2. Better Execution — Automated trading ensures better execution of the trade as compared to
manual trading.

Lightning Fast Execution— It can insert 20 orders at a single instance.
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3. Eliminate mistakes — Since the trading is automated, it eliminates the risk of wrong order
entries by a dealer.

4. Multiple Lot orders — It has a feature of inserting multiple lot orders for various scrips.

5. The software has been developed using Windows Platform, thus making it very user friendly for
the user.

GETS Cash to Future

GETS Cash to Future has been designed for taking advantage of the difference between equity and
future price of particular scrip. It is specially designed for arbitrageurs taking advantage of this disparity
in capital markets. This software is a must have for all arbitrageurs!

The software generates and executes complex arbitrage strategies on the basis of predefined
parameters. The software is fully automated order routing software, eliminating any form of human
intervention.

The software performs various additional checks before execution of the trades. Depths of a particular
stock, absolute quantity check, etc. are some of the checks performed to give you an edge over others in
the market.

GETS Cash to Future Screenshot.
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Apart from basic GETS CTCL features the software provides a host of other benefits like

Key Features

1. Lightning Fast Execution — It can insert 20 orders at a single instance.
Better Execution — Automated trading ensures better execution of the trade as compared to
manual trading.

3. Eliminate mistakes — Since the trading is automated, it eliminates the risk of wrong order
entries by a dealer.

4. Multiple Lot orders — It has a feature of inserting multiple lot orders for various scrips.

5. The software has been developed using Windows Platform, thus making it very user friendly for
the user.

6. Equity Based and Future Based trading gives you an option to choose the first leg of your spread
execution.

GETS Cash to Cash

GETS Cash to Cash is the market leading automated trading platform. This is a fully automated order
routing system eliminating any human intervention. The software is a breakthrough in the arbitrage
industry and has created a revolution in the capital market.

This software generates and executes orders on the basis of predefined parameters. The automated
trading software is of utmost use for arbitrageurs, investment banks, institutions and big fund houses
and for all whose business is high volume, high value, cross-market, complex and intensive.

Apart from basic GETS CTCL features the software provides a host of other benefits like
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Key Features

Lightning Fast Execution — It can insert 20 orders at a single instance.
Better Execution — Automated trading ensures better execution of the trade as compared to
manual trading.

3. Eliminate mistakes — Since the trading is automated, it eliminates the risk of wrong order
entries by a dealer.

4. Multiple Lot orders — It has a feature of inserting multiple lot orders for various scrips.

5. The software has been developed using Windows Platform, thus making it very user friendly for
the user.

6. Equity Based and Future Based trading gives you an option to choose the first leg of your spread
execution.
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IV & ITM Order Entry with Delta Hedging

Brief description on IV (Implied Volatility) and Delta Hedging

Theoretically Option price is calculated on following factors

e Market Price

e Strike Price

e Volatility

e Time To expiration
e Interest and

e Dividend

Of all the inputs required for option evaluation, volatility is the most difficult for traders to understand.

Volatility is a measure of the speed of market:

Higher the Volatility - Higher the option price
Lower the Volatility - Lower the option price

So if implied volatility is low option trader would buy options and if Implied Volatility is high a trader will

prefer to sell the option.

Volatility of is of two type historical volatility and implied volatility. To determine the whether the
particular option Price is overpriced and under price we compare the historical volatility with implied
volatility. Option Trader will place the order based on implied volatility. Instead of taking call on the

market direction, Option trader takes call on volatility of the market

Delta Hedging

Delta is change in change in option price due to change in underlying price.

Delta hedging will take care of market risk in option position for a small change in underlying position.
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For example:

If we purchase 2000 call of 8500.00 strike, when NIFTY is trading at 8500.00 we need to sell 1000 NFITY

future in order to hedge our against market risk.

It is important to note that delta is not constant.

Delta will tell the proper ratio of underlying contracts to options required to establish a neutral hedge.

An underlying contract always has a delta of 100, so the proper hedge ratio can be determined by

dividing 100 by the option’s delta.
At the money option has a delta of 50, so the proper hedge ratio is 100/50 or 2/1.

For every two call option purchased, we need to sell one underlying contracts to establish a neutral

hedge

IV Base Order Entry Input Parameter Settings:

IV Order Entry (Alt + Q) Screen Shown below.
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User can set parameter after calling IV order Entry screen, all previous Limits gets displayed on grid. User
can select respective Exchange, PRO/CLI order, Symbol, Option Type, Expiry Date and strike price.
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Once the input parameter updated in the system, the user can set Method (IV Order or ITM Order) the
order control Method. He can set Place (Both) / Place (Buy) / Place (Sell) order.

User input Buy IV or Sell IV or Both (Buy/Sell IV) also define Total Qty and Order Qty.

Once the user clicks on ‘Add’ button in dialog Order Details Added to database and get displayed on
grid.

All the orders that placed through GETS IV Order Entry with Delta Hedging product are of single leg
orders with DAY validity or 2LEG orders with IOC validity.

At any instance a user can add up to lease line capacity. The number of orders submitted is
proportionate to the number of messages per second allowed.

IV Based Spread Order with Delta Hedging

IV based Spread Order with Delta Hedging

This window facilitates the user to trade in two leg option contracts with/without differing quantities for

both the legs.

The System allows the user to execute the order by following Method.

e Actual
e Delta

e Vega

e Gamma

User can execute the following strategies with help of IV based Spread Order:
For the same symbol

1. Buy/Sell Option based on IV difference

2. Buy/Sell Option based on Price difference

3. Buy/Sell Option based on Vega difference.

4. Buy/Sell Option Based on ABS. difference.
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User can set parameter after calling IV Based Spread order with Delta Hedging screen.

All previous Limits get displayed on grid. User can select respective Exchange, PRO/CLI, Order Types
(Quote / 2 Leg / 3 Leg).

Once the input parameter updated in the system, the user can set Ratio Method (Actual / Delta / Vega /
Gamma), Symbol, Expiry Date, Strike Price, Option Type and Buy / Sell.

User set input Order Leg (L1 / L2) Buy or Sell also define Total Qty and Order Qty with respect to Diff
Type (IV/ Rs. / ABS / Vega) base.

Once the user clicks on ‘Add’ button in dialog Order Details Added to database and get displayed on
grid.

At any instance a user can add up to lease line capacity. The number of orders submitted is

proportionate to the number of messages per second allowed.
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Option Strategy (Spread, Triangle, Butterfly):

SPREAD : User can select the combination of two different strike price / option type
(CE/PE) / Expiry of the same underlying currency options.

TRAINGLE : Supports to select the combination between currency futures (option underlying)
and both option type of single strike price.

BUTTERFLY: User can select the combination of three different strike price / option type

(CE/PE) / Expiry of same underlying currency options.
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Market Making [CTRL + SHIFT + M]

¥ Greek Market Making : 4.1.1.1 o ] 4
Courter Order Contract
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[GET.5 [Greek Market Making :

The Greek Market Making Application enables the user to create price quotes for the desired security on
Buy Side, Sell Side or Both Side (Buy as well as Sell) based on the user — defined spread margin.

Required Inputs are as below: -

> Counter Order Contract: - User has to define contract Instrument within which the price quotes are
to be created. User has to choose appropriate exchange, Instrument Type — Equity, Future —Stock/Index,
Option — Stock/Future along with symbol, expiry, strike and Option type — Call/Put.

Within the Column Buy/Sell, user has to mention the direction in which he wants to generate price

quotes i.e. Both/Buy/Sell.

»  Details of PRO/CLIENT: - User has to input the relevant details of PRO/CLIENT account.
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> Reference Contract: - User can quote a Reference Contract based on his strategy when he opts for
spread type — Fixed IV, Reference IV or IV Skew.

> Hedging Order Contract: - If opted for Hedging, user has to input hedging order contract details.

> Spread Type: - User based on his strategy can choose from the different spread type — Bid Spread,
Absolute Difference, Ratio Difference, Fixed IV, Reference IV or IV Skew.

> Spread On: - User can select the benchmark, following which the application will generate quotes
for counter order contract — LTP, ASK, BID, AVERAGE or FAIR.

»  Spread: - Under this column; user has to define the IV parameter if opted for spread type — Fixed IV
/ Reference IV, Total Spread Parameter and Spread on Buy Side quotes.
User has to select & click if he intends to generate order for hedging.

»  Square Off Order: - Under this column the user can define parameters as to square off i.e. Net Lots
—minimum accumulation of gty to initiate square off, Mkt Order Upto — tick size for order price
improvement and Mod Count — no. of modifications.

» Counter Lots: - User has to define the quantity per order under Order Lot and maximum quantity to
be traded under Total Lot.

» Shifting: - Under this column user can define shifting parameters with respect to quantity interval
under Net Lots and change in spread quantum under Shift to.

» Parameters: - At the end of the market making window different tabs are made available as to Add,
Update, Remove, Clear All, Start, Stop and Cancel.
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