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New Trading System




: Overview for New MME

» MME : “Multi Matching Engine”
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» Overview : Project new MME : “NASDAQ MME”

% paNAnaAVSNEY Juanllasuszuu Matching unnszens SET waz TFEX Wuszuuvadusun NASDAQ
(Ja9iul7va9 CINNOBER) |

Matching wawnan
Data war Market Data




: Functionalities in NASDAQ MME

wOET

The Stock Exchange of Thailand

> 1AM AN93UToya Market Data wuu 10 bid/offer [ optional ]

> AN Validity ‘Good till date(GTD)’ uaz ‘Good till cancel(GTC) uardamiAuasas 30 i
(order GTD %38 GTC 920N cancel Adasdasianias [UiAw ceiling/floor, @”uﬁmﬂﬁ@ corporate action %38 split par #38 round lot 1A% )

> unLan Special Market Order “MP” (51 match lainua d2u7indads os 3107 last trade +/- 1spread)
Noted : ANL1ARI5AN5d951A Market Price 2 uuu
«  Market Order “MKT” (51 match [3%u@ cancel #3u14%348)

- Market to Limit “MTL" (62 match lsinua §au7iinaacd o 3707 last trade)
> flodsAdas Condition Price ‘ATO’ uaz ‘ATC’ azsiasas Validity 10C’ fannasi
> AN MSUAMAANAToNDDY Average Price 1 5 sinuniig
> WAN TWanunsnds Publish volume (Iceberg) Vl(ﬁ’v!ﬂ‘d'm market status 53394 overnight order (inaslsudaing Open)

> laisuaune T Change to Limit |6 ilodsendashs ATO/ATC/MKT/MTL uaz laiousuns T Change to
ATO/ATC/MKT/MTL ¢ iiiodesndasiis Limit Price

> gnaan 0dd lot &nsuri DW
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Functionalities change : 10 BID | OFFER

WK niinaouamIna 10 BID | 10 OFFER #intih Quote

16:07 w7 16:07
FINANSIA ST e FINANSIA ST

< Quote  Favorite  Ticker < Quote Favorite  Ticker

Quote idOffer - en’ tu
sCI'een S .25 5,230,600 38.0 .25 5,230,600

00 1,200 375 .00 1,200
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Functionalities change : 10 BID | OFFER

Order
Screen

WAIM n1inaouamIWa 10 BID | 10 OFFER #intin Order

FINANSIA seT 40,439,938
®
€ Order Quote Order Order St

Open2 38.25 High 38.25

Vol. 97,700 Low

Volume

Calc. e

Limit Cond.

Submit

—

Scroll
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Functionalities change : 10 BID | OFFER

AN MiiNouaRIWa 10 BID | 10 OFFER #iniin Quote Order

FINANSIA SET

( Order Quote Order

Portfolio  Unmatch .NVDR

7,100 ] 33.78 Open 1 31.50
7,100 U.P/I 15,100

Cagc(:gl)All lglrigéd - AI‘I’r(i)cf:er Cegt(:gl)All
Quote Order | 0.7
Screen

Scroll

Buy/Sell
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Functionalities change : ORDER Entry for Long order

15:27 el @ 15:27 15:27
FINANSIA SET 1,630.40 ¢ 0.0 63 0 FINANSIA FINANSIA SET 1,630.40 ¢ 0.0

@

8 -~
€ Ol‘derO Quote Order Order St Order € Order Quote Order Order St
Order

Screen O -5 BBL hor Q i onen

O 2 High | High
Vol. 2,500 Low 2 Vol. 2,500 Low
n
r T VOL BID  OFFER VOL OFFER VOL
1. MW Validity ‘GTD / GTC’ ’
- 300 500 300
1 L -
a . .
2. LN Explre Date : Geneemmeeirdizeme : Ch

q]v@LﬁuvLﬁg\‘]q@] 30 ’S/‘H’ a/c Cash DAY : dwndameiliiia “ ’ A/C

Volume \/ (ki %A f 2 Volume
Volume et Max Vi Volume - i Max

Price Limit m @ 2 Price - Limit m
Type . NVDR i D - - Vteh . Type .NVDR

B 20/10/2022

Publish Eel | Validity: DAY =D Fubiisii GID: 20/10/22

Submit

~»
&
Buy/Sell
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Functionalities change : ORDER Entry for Long order

16:10 Gd LIl |
FINANSIA SET 40,450,392
€ Or?er Quote Order
Change/Cancel —

‘>'| 0300 Open 1 High 103.00
0.00 (0.00%) Vol Low
VOL BD  OFFER VOL
400 104.00 200

WA NITULEeS Validity ‘GTD / GTC’

Sell Change/Cancel

( Cash

Volume [ 100 + Vggf?e Max

Price [ 125.00 —+ Limit

Type BNVDR

,Buvi;sgll
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Functionalities change : ORDER Entry for Long order

16:10 G Nl
FINANSIA SeT 40,450,392
overnlght 4 to Order dd Lot Overn%ht

Screen

Overnight Order (Type 1) Ferms:sroetinditens X
a .. Sell View Order ‘ DAY : mﬁ'lé'amﬂﬁlmﬁ
1. LWN Validity ‘GTD / GTC’ . .
. Volume og O el B e
2 . LN o & a &
2. LN Expire Date ” Lt (eiera Anergnenatinee)
: @ 0OC . smdlvili i

(s sniivdasgnendn)

a"’mﬁu”l,éi’goq@ 30 M7 v [ e

o vy oAy - @ GIC :dwhdmune: Match viiaandnenda

@ GCD : dwhdwunie: Match mehuiifirme

25/09/2022 Bl 20/10/2022
Change

Type 1 : Next trading day Type

: “

20,000,000.00
20,000,000.00 Submit
20,000,000.00
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Functionalities change : ORDER Entry for Long order

Change Overnight
Screen

1. W Validity ‘GTD / GTC’
2. LN Expire Date
a”@LﬁUVL@Tgoq@ 30 M

TRUEFEHR ® & & 4 37 .ll57% @i 15:22

< Change Overnight Order

Order No.

Account

(Cash Balance)

Side - ><
Buy B sel B P r N S G SEi g

Stock @ DAY :dwhamelariy

41.60 v s .
Q +0.02  (+1.27%) FOK  : shalrlinsmmuasnantiimma

BnNvoR (Fhaies AaEgnandniivim)

Volume @ OC :dvndilildtmmuanmiiiime
B 1,200 + g’ﬁ hand (Ehlsiesu snvRegnanian)

Price @ GTC : dwnamunie: Match Winandnena
- 159 + N LN @ CD : sedmunine Match melasisfirmvun
Publish 25/00/2022 -

Change Order
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Functionalities change : Remove Condition Price ‘MP’

gnLan Condition Price ‘MP’

15:26
FINANSIA SET 1,630.40 ¢ 0.0

@
€ Order Quote Order Order St

Order

High
2,500 Low

OFFER VOL
300
2,000

134.00 200
136.0A=2-200

Limit
ATO

ATC

A/C Cash

MKT

Volume MTL

Price Limit Cond.

Submit

+INANSIA



Functionalities change : Validity by Condition Price

ioduAnausios ATO na: ATC 9:dovds Validity ‘10C’ dosnnnss

15:54
FINANSIA SET 1,516.20 A 8.85 9110

@
( Order Quote Order Order S

43.00 High 43.00

10,900 Low

OFFER  VOL

Cond Price : ATO&ATC
Validity  :10C

9,700 39.00

Buy Sell Change/Cance
A/C Cash

Volume

Price

Type

Publish
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Functionalities change : Validity by Condition Price

Wedurdusios Limit na: MTL 9:anunsnas Validity Ténniuu

16:05 1 N =W
FINANSIA SET 1,508.08 4 0.73 616,3520

@
€ Order Quote Order Order St

741 Chart

2

H climi Open2 43.00 High 43.00
Cond Price : Limit & MTL S e
Valldlty . Day BID  OFFER VOl
I0C 9,700  39.00
FOK Buy Sell Change/Cancel

GTC A/C Cash
GTD

AONTEIA BN I ZBNg X

@ DAY :deencmeluii

@ rOK : sndilildnsmmuasneniiimn

v (chliem mdmgnendnmven)

® C :E’h@“nz%’ﬂﬁlﬁfﬁﬁimmmmmﬁﬁwm
(thhiem snvaasgnandn)

V0|ume Max
Price MTL m

@ GTC : dndmunine: Match vianndnand

@ GD : dwndmunine: Match melidimmmn

25/09/2022 Bl 20/10/2022

Publish Bl Validity: DAY -

Submit
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Functionalities change : Validity by Condition Price

ioduAnausios MKT 2:aunsndu Validity TéinA 10C née FOK irndu

16:05 Gd T Nl m
FINANSIA SET 1,5 8 A 0.73 616,5290

@
¢ Order Quote Order Order St

,, Chart

43.00 High 43.00
10,900 Low

L D OFFER VOL

Cond Price : MKT v
Validity  :10C
FOK

Buy Sell Change

A/C Cash

o 4 v & o =l e
Volume | Max : sderhaiileinsnmuseneniun
(hliem shuwiFesgnenin)

Price MKT , : . -
: @aenamuna: Match visaeinis

1Y =B Normal B NVDR i na Match mail A

S 20/10/2022

Publish Eal Validity: 10C

Submit
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Functionalities change : Average Price to 5 digits

AN ANSLaeg Average Price 10u 5 nan

TRUE-H 2= .l 79% i 12:46
FINANSIA SET 21,663.01 |
< Home Quote Favorite »
PTT :
PTT PUBLIC COMPANY LIMITED Q aatl Ch&l’t
Odd Lot
Realtime Company Info.
Prior 46.25 Average 45.74318
Quote Hiah Cellina ©U.0U
Low Floor
screen Proi.Price Proi.Vol. 1.497.200

Show More

Bid&Offer
VOL B VOL

1,554,600 3,463,000
9,009,500 3,171,300

9,615,100 2,312,900

9,103,100 2,641,900

@
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Functionalities change : Publish Volume

1N AsAds Publish volume lénneae market status 539 overnight order

(1findslsumee Open)
FINANSIA seT 40,450,208
¢ 4 o Order  Odd Lot Overni%ht

Overnight —_—

Screen

Sell View Order

=

W& 29 Publish Volume

Price i 38.25 -+ ELY

Type Normal ~  INVDR

Fablish b

Next trading day

20,000,000.00
20,000,000.00 Submit
20,000,000.00
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Functionalities change : Publish Volume

AN daFda Publish volume ‘lﬂ‘l/lﬂ‘f‘.f'N market status 51 overnight order
(mei\i"lmmszm Open)

TRUEHB ® B &= 4 = ll57% @ 15:22

< Change Overnight Order
Change Overnight
Screen Order No.
Account
= . Side
N3 204 Publish Volume T .y

Stock

ECI - 50
+0.02 +1.27%
Bnvor

Volume

On hand
- 1,200 + i

Change Order
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Functionalities change : Confirm Dialog

WAK 1. MSAIAAULY Long order G[u'gmmu GTD (Good till DATE) war GTC (Good till CANCEL)

2. 924 Publish Volume

Pop up Confirm

1. AN NIIWEAIAT Publish Volume,
Validity L&d®
2. ¥ NIILEAS Expire date

\Walien Validity ‘GTD’

Review Buy Order

Stock

Type
Volume

Price

Publish Volume
Order Condition

Amount

Enter PIN

Cancel

PTT

LIMIT

100 Shares
33.50 Baht
100 Shares
GID 20/12/22
3,357.42 Baht

Save PIN until logout

Confirm to Buy

X

Review Change Order X

Stock

Type
Volume

Price

Publish Volume
Order Condition

Amount

Enter PIN

Cancel

PTT

LIMIT

100 Shares
33.50 Baht
100 Shares

GTC
3,357.42 Baht

Save PIN until logout

Confirm to Change
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Functionalities change : Change/Change All

1. lsiousunm T Change to Limit 67 iiodsdndass ATO/ATC/MKT/MTL
2. "l&iau,fyﬁm T Change to ATO/ATC/MKT/MTL & ifiodesndasde Limit Price

16:10 @ NS
FINANSIA seT 40,450,392

€ Orger Quote Order

«+103.00 Open 1 High 103.00
0.00 (0.00%) Vol Low
VOL BID OFFER VOL
400 04.00 200

Change/Cancel

( Cash

Volume [ 100 + Vgla‘;g’e Max
Price [ 125.00 + m

Type BnNVDR

<
‘Buy/Sell
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Functionalities change : Order Details

WM 7iros Order Cond. azuana flag ‘D’ : GTD uaz ‘C’ : GTC lasgidu GTD uansiunuaonyse

18:46
CINIANISIA

PTT - Order Details X

Order No. 72 Order Cond| D20/12/22
Stock PTT Publish Vol. 200
Time 07:01:28 Status X
Order Type Enter ID 9089
Side B/S Cancel ID

Cond Price Cancel Time  17:04:22
Price Cancel Vol 200

Volume Overnight Type R

Deal Details Order Details

Action Volume Price Con. Price Pk

New Order 200 32.25

Cancel Order 200 _2:25

Buy/Sel
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Functionalities change : Oddlot cancel DW stock

gALan downu DW vunsean Odd lot

1":290 Bl & &

FINANSIA seT 23,349 0

( Auto Order

PTTO1C2301A

¢ 0.02 0.00(0.00%)

Warning

DW is not allowed for Oddlot order

FINANSIA



oA LN LA

» AaAwIaus1A1 OPEN (ATO) uazsn@1 CLOSE (ATC) o1xdinng match wan Ceiling(+1 tick) / Floor(-1 tick) e
U3t s UL My vaInaIanannIwey

» A13a49 Public Order (Iceberg) azvlﬂgﬂ cancel Tua4 Intermission

» @un3a change / cancel order Tueg Intermission |6t [ SET only ]

> fadesnan ATO TugeeuiAsdnnsiasu market status i Open 91auAnnNs match AisAdudi i Tgsa e
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