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 Deriva launches Mercurius, a new front-end trading system 
 
After the success of the day trading software, Deriva introduces the next generation front-
end trading solution, Mercurius. Mercurius is an innovative trading tool to support fast and 
easy access to manage large amounts of orders and transactions and therefore highly 
suitable for brokerage firms but also very useful for proprietary traders. 
 
Due to the new screen layout it is now possible to create your own trading environment. The 
trader has the ability to add multiple windows filled with tabs. Each window or tab can be 
configured with different information like real time market data, orderbook information, own 
order overview, own trade information, etc. 
 
The application supports new functionalities specially designed for brokerage firms. A new 
functionality is the order and trade filter mechanism. This enables traders to allocate orders 
and trades to their clients, co-traders or account. In a special field you can enter the filter 
conditions. Each order or trade contains a pre-defined condition which belongs to a window 
or tab.  
 
The following information can be viewed in multiple windows/tab; 
 

• Market data, last(size), best bid/ask, high, low, open, close, etc 
• Market Depth, orderbook information level 5 or more 
• Order Overview, all orders sent by one or more traders 
• Trade overview, all trades sent by one or more trades 
• Order ticket, ticket to enter, change or cancel orders 
• TCS window, window to manage TCS orders  
• Exchanges messages, news messages provided by certain exchanges 

 
Market data window 
 
Market data shows level 1 market data with the last(size), open, high, low, close, volume, 
stock state, etc. 
 

   
(Market data window) 
 
The order entry is easy to use. Just select a price and the order ticket will appear. In the 
market data window you can create your own user-defined window with different tabs.  
 
From the market data window you can use the intelligent search engine to add products to 
your trading screen.  
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Market depth window 
 
In the market depth window you can view the depth of the orderbook. By adding several 
windows you can view more than one orderbook at the same time. Per window you can add 
several sheets with orderbook information. If you select a sheet in a window you will receive 
immediately the orderbook information. With a single click at the price you will receive the 
order ticket for entering orders. 
 

  
(Market depth window) 
 
By using �drag and drop� you can drag a product from the market data window into the 
market depth window.  
 
Order overview window 
 
The order overview window represents all open, filled or cancelled orders from one or more 
products/users.  
 

 
(Order overview window) 
 
By using a filter method you can choose which type of order status (open orders, cancelled 
orders, filled orders) you want to view.  
 

 
(Order overview window with all orders for Klant A = client A) 
 
A new functionality is the order filtering mechanism. Per sheet you can add a special search 
condition which is linked to an order reference. By using this link it is possible to filter orders 
at client level, company level or user level. In the above example the information is filtered at 
client level.  
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(Order overview window with open orders for product INGA for different clients) 
 
Trade overview window 
 
The trade overview window displays the price and volume of all trades. You can filter the 
trades by client, trader and/or product. 
 

 
(Trade overview window with average price calculation) 
 
In the column Calc you can calculate the average price for a pre-defined number of trades. 
  

 
(Trade overview window filtered by product INGA) 
 
Order ticket 
 
The order ticket enables you to enter orders. By selecting a price the order ticket will appear. 
  

 
(The order ticket window) 
 
Besides entering orders , the ticket allows you to enter default settings per product. In the 
order ticket you will have the ability to enter order characteristics, such as order type, validity 
date, initial size, tick size protection, etc. 
 

By selecting  the ticket will be enlarged showing the depth of the orderbook. 
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(enlarged ticket with depth of the orderbook) 
 
Stability, functionality and reliability 
 
The powerful Quick Order Entry trading engine is the heart of the Mercurius trading 
application. This engine is a high performance and reliable engine used for our day trading 
systems and custom developments.   
 
With Mercurius we provide state-of-the-art technology and customizable tools to support the 
way you trade. Each window you create is fully customizable allowing you to build your own 
trading environment. By using multiple windows with multiple tabs you can switch between 
different instruments. Orders and trades can be viewed in different trading windows. Traders 
can actively manage multiple portfolio�s and operate multiple functions with a single mouse-
click, creating an advantage in fast moving markets. 
  
 
Future developments 
 
At this moment Mercurius will only support direct trading on all Euronext cash markets. 
Release of the multi exchange interface is planned for the third quarter in 2006. The multi 
exchange interface will support Euronext NSC, Euronext Liffe-Connect, Eurex, Xetra and LSE 
SETS. Also we support screen based trading facilities provided by different clearing 
companies. 
 
Deriva takes suggestions for new features and enhancements from users seriously and will 
continuously improve the application on demand. Due to our broad software development 
expertise and flexible resources to develop custom made software we have successfully 
provided custom made trading software to several trading companies.  
  
For more information about our products and services, visit our website, www.deriva.nl or call 
0031 (0)223-660087. 
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