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2 DCE Trading System Review
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2 DCE IT Organizational Structure
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DCE IT Organizational Structure
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2 Construction of International Standard System

1ISO9001

Quality
Management
Systems

1ISO17025

Testing and
Calibration
Laboratories

Capability

Maturity
At present, DCE has Model
completed the whole ategration
process system
construction of quality
control, project
1SO27001 management, testing
Information system and operation Competence of

Security service. Testing and

Management Calibration

e o 2.0 .0

continuity
management



2 The layout of “Three centers in two cities"

Dalian Future Buiding Data Center
No. 129, Huizhan Load, Shahekou District

Liaoning Dalian

Emergency drill
on a yearly basis

(Recovery Time Objective) < Smmm
(Recovery Point Objective) = @

Officially lanched in 2010

Hekou Disaster Recovery Data Center Shanghai Disaster Recovery Data Center

No. 901, Huangpu Load, Gaoxin District No. 1, Huajing Load, Pilot Free Trade Zone

Liaoning Dalian Shanghai

Officially lanched in 2011 Completed in the end of 2015
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> DCE Main Data Center

- DCE

DALIAN COMMODITY EXCHANGE

No Single Fault Node
» All of equipments are redundant
» Key equipments are hot standby and cold standby

» Hard disk, network card, controller, storage, link, can
realize automatic fault switching
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Multiple Power Guarantees Data Center
Power Supply

» Multiple UPS (Uninterruptible Power Supply)
redundancy mode

» High-power diesel generator
» Power supply from multiple electric substations
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High Standard Data Center Construction

» The main center, local disaster recovery center and

remote disaster recovery center are all designed and
constructed according to T3 + standard.




> DCE trading system performance

@Trading system high—capacitD

DCE V6.4 DCE V7.0

Contracts 5,000
Orders 80,000,000
Seats 5,000

DCE

DALIAN COMMODITY EXCHANGE

mTrading system Performanc@

9.5
500,000
80,000,000 2.9

@ API performance}

100
70
E— —

Penetration Time average Penetration Time stability

Trading orders 10000/s
M DCE V6.4 B DCE V7.0

M DCE V6.4 APl B DCE V7.0 API ms
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> Access to DCE Trading

Member trading system
must be
beforehand

Member trading system
must be developed

Member follow the
relevent principles to
carry out external access

Member trading system
must be

Member trading system
must




> Access to DCE IT System | c) B.S,-'Em

Futures and Options trading of the DCE can be classified as remote trading in the majority of cases,

including three following ways. “Floor trading” is only used for emergency.
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MODITY EXCHANGE
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Line Access
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Indirect Access via Existing
Three-exchange Connection
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Colocation Connection
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2 Dedicated line Connection ;_' DCE

DALIAN COMMODITY EXCHANGE

China Telecom OO0 China Unicom 6\\ China Mobile

Multi-Service Transport Platform Packet Transport Network

Notlce

O In order to ensureb the reliability, each access seat of the member shall access to the main and backup data center
(Futures Building and Hekou disaster recovery data center) of DCE through the dual lines which is provided by
different SP.

® DCE provides each member with two trading dedicated lines for free(one for the main data center and one for the
hekou data center), and the other lines are applied and paid by the members themselves.

® The dedicated line related service can be initiated independently. The initiator of the line business is determined
according to the following principles: for lines paid by the exchange, the initiator is the exchange; for the lines paid
« _ by members, the initiator is the member. _
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2 Indirect Access via Existing Three-exchange Connection

Trading
Quotation
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2 Indirect Access via Colocation Connection

Trading
Quotation

DCE Data Center




2 Redundant access to DCE |

Future Building Data Center Hekou Data Center

|
Trading. Quotation@r | | Trading. Quotation
4 l \
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S | ] —
Case 1: Normal Access / ? \

/
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) Case 3: Main Data
Center Failure
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Member Offer Machine



2 FENS connectivity

| Request Front server P
g Return IP List i i 10.10.2.1 10.10.2.2
b | 6010 6030 6050
Connect to Front Server

=

-

Request Quote Server IP

. | 10.90.2.1 10.90.2.2
Quotation : Return IP List : 6010 6030 6050

log in

Connect to Quote Server




Main Data Center | Hekou Data Center | Shanghai Data Center m Selection Rules

10.10.2.22

10.10.2.23

10.10.2.24

10.10.2.25

10.10.2.26

10.10.2.27

10.10.2.132

10.10.2.133

10.10.2.134

10.10.2.135

10.10.2.136

10.10.2.137

10.90.2.22

10.90.2.23

10.90.2.24

10.90.2.25

10.90.2.26

10.90.2.27

10.90.2.132

10.90.2.133

10.90.2.134

10.90.2.135

10.90.2.136

10.90.2.137

10.170.2.20

10.170.2.21

10.170.2.22

10.170.2.23

10.170.2.24

10.170.2.25

10.170.2.20

10.170.2.21

10.170.2.22

10.170.2.23

10.170.2.24

10.170.2.25

5000

5007

If seat number divided by 6
remaining 0, select this front IP.
If seat number divided by 6
remaining 1, select this front IP.
If seat number divided by 6
remaining 2, select this front IP.
If seat number divided by 6
remaining 3, select this front IP.
If seat number divided by 6
remaining 4, select this front IP.
If seat number divided by 6
remaining 5, select this front IP.
If seat number divided by 6
remaining 0, select this front IP.
If seat number divided by 6
remaining 1, select this front IP.
If seat number divided by 6
remaining 2, select this front IP.
If seat number divided by 6
remaining 3, select this front IP.
If seat number divided by 6
remaining 4, select this front IP.
If seat number divided by 6
remaining 5, select this front IP.




> Routing Policy | @ DCE |

® Static routing is required for member access. The following are the static routes that
members need to configure.

Trading & Quotation J

DCE main data center front IP subnet: 10.10.2.0/24
DCE Hekou Disaster recovery data center front IP subnet: 10.90.2.0/24
DCE Shanghai Disaster recovery data center front IP subnet: 10.170.2.0/24

Member Service & Test J

DCE main data center Member Service System IP subnet: 10.10.36.0/24
DCE Hekou Disaster recovery data center Member Service System IP subnet: 10.90.36.0/24

DCE Shanghai Disaster recovery data center Member Service System IP subnet: 10.170.36.0/24
DCE test IP subnet: 10.93.0.0/16

Other Organization J

CZCE front IP subnet: 129.0.0.0/8
SHFE front IP subnet: 192.168.0.0/16
CFMMC data submisstion front IP subnet: 15.9.1.0/24. 15.9.11.0/24




> Recommended Connection Q DCE

. » Multiple lines: Member shall select one dedicated line as main line, and the
@ Main Data Center @ Hekou Data Center other line can be a backup.

» Multiple offer machines: Each offer machine adopts dual-card access (dual NICs
are bound for redundancy). Configure a same set of offer machine as a backup.

» Multiple routers and switches: Each router connects different dedicated lines;
switches connect routers and offer machines, respectively. By deploying NAT +
VRRP technology, routers can realize gateway redundancy switching.

Trading
Quotation

Trading
Quotation

® Line Failure Detection

Since MSTP link interruption will not cause interface up/down information, it
is necessary to use network connectivity detection mechanism to determine whether
the dedicated line is normal. We recommend BFD method for line health detection.
N\ Se1/0:10.1.1.2/30 p é/o: 10.81.1.2/30 If the member device does not support it, IP SLA mechanism can also be

\\ .
Router A @ Router B consideranie
Fa0/0: Fa0/0: .
10.3.1.251/24 | 10.3.1.252/24 ® [P address assignment
VRRP 1 GW:
10.3.1.254 .
, , . Main data center Hekou data center
— 10.3.1.1
Offering — Offering 10.3.1.0/24 10.83.1.0/24

Machine A Machine B 10.3.1.2




2 Recommended Connection _' y DCE

DALIAN COMMODITY EXCHANGE

Access to DCE and other exchange (Dual lines, .
ge | ® Redundancy mechanism

» Multiple lines: Member submit two dedicated lines which access to DCE and
some other exchange. The offerr machine configuring private IP address
completes the order and quotation flow communication with different exchanges
through different dedicated lines. Two dedicated lines can backup each other by
NAT technology.

single router, single switch and NAT)

Trading
Quotation

Trading
Quotation

® Line Failure Detection

Remote
Access Zonep; ‘-S-

e, al

Since MSTP link interruption will not cause interface up/down information, it

. [idAccess Zone 7 /
e D i Tttt Tt / is necessary to use network connectivity detection mechanism to determine whether
\§ the dedicated line is normal. We recommend BFD method for line health detection.
/ If the member device does not support it, IP SLA mechanism can also be
Se1/0: 10.1.1. 2/3\\ Se1/0: 10.40.1.2/30 considerable.
172.17.1.254/24 ® [P address assignment
Switch A gl , DCE data center SHFE data center
offer machine . 4
assigned subnet assigned subnet
. =
Ol 172.17.1.1 10.3.1.0/24 10.47.1.0/24

Machine A




2 Recommended Connection D DCE

DALIAN COMMODITY EXCHANGE

Access to DCE and other exchange (Dual lines, .
ge | ® Redundancy mechanism

» Multiple lines: Member submit two dedicated lines which access to DCE and
some other exchange. The offer machine configuring private IP address
completes the order and quotation flow communication with different exchanges
through different dedicated lines. Two dedicated lines can backup each other by
NAT technology.

» Multiple offer machines: Each offer machine adopts dual-card access (dual NICs
are bound for redundancy). Configure a same set of offer machines as a backup.

» Multiple routers and switches: Each router connects different dedicated lines;
switches connect routers and offer machines, respectively. By deploying NAT +
VRRP technology, routers can realize making full use of two dedicated lines and
gateway redundancy switching.

dual routers, dual switchs and NAT)

Trading
Quotation

Trading
Quotation

\ o . . .
Nfuo: 10.1.1.2/30 ) €1M/0: 10.40.1.2/30 ® Line Failure Detection
Router A % Router B See recommended connection 1 and 2.
Fa0/0: Fa0/0: .
172.17.1.251/24 | 172.17.1.252/24 ® [P address assignment
VRRP1 GW: VRRP2 GW:
172.17.1.254 172.17.1.253 . DCE data center SHFE data center
_ = = ' 172.17.1.1
Offering Offering 10.3.1.0/24 1047.1.0/24

Machine A Machine B 1721712




B

s

e

2> Recommended Connection DCE

DALIAN COMMODITY EXCHANGE

® Multiple Offering in One Server

Internet BHR (TCP/1P) KEHE 21| ¢ C:\WINDOWS'\system32\cmd.exe (=1
A I The route addition failed: The specified mask parameter is inualid.u
ar3 . - . e .
IDRFIEE A ThEE , MU LVEER E9shigURey TP RE. T, (Destination & Hask> 1= Destination.
IEREMNPIEER ﬁ“ﬁ.&ibﬁﬁ:@éﬂﬂ IF &H.
Examples:
 BshEEid TP Hilk @) > route PRINT
~ BRATES TP it 6): > route ADD 157.8.8.8 MASK 255.8.8.8 157.55.88.1 METRIC 3 IF 2
IP HitE @) [Tz .17 .1 .1 destination® “mask “gateway mnetric”™
Interface”
FFIHERS () : [255 .255 .255 . 0 If IF is not given, it tries to find the bhest interface for a given
BRARLR (D) [172 17 .1 254 gateway.
route PRINT
B . . 1 route PRINT 1573 c==- Only prints those matching 157
} - route CHANGE 157.8.8.8 MASK 255.0.8.8 157.55.88.5 METRIC 2 IF 2
o~ BRATHEA s jRESagHutt €):
Bik ons JREE8 ) | ) . : CHANGE is used to modify gateway and/or metric only.
route PRINT
& ors JRESE (A): I : : ' route DELETE 157.8.8.0
route PRINT
[V
C:\Documents and Settings“dministrator>route add 192.168.0.8 mask 255.255.8.6 1
— N 72.17.1.253
W= mi |

The offer machine set the gateway as the virtual IP of VRRP group one, and set next hop of other

exchange's route as the virtual IP of VRRP group two, separating the traffic to each dedicated line
correspondingly.



DCE

Member accessing principle Y DCE
* In the case of dual direct dedicated lines, member should make sure the two lines
are connected to different data centers. )
* In the case of indirect access, member should choose the dedicated lines of )
different SP . )
» One dedicated line is recommended to carry one seat, and bandwidth is not less |
than 10Mbps. )
« Member as well as colocation data center should be isolated from IT system of )
DCE by deploying security equipment or configuring security policy. )
- Member as well as colocation data center should conduct line switch drill |
every half a year.
J
- Except for the test organized by DCE, any type of hardware and software test |
accessing to DCE arestrictly prohibited.
J
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2 Test environment for trading

Member test environment

Simulation test
environment

DCE

DALIAN COMMODITY EXCHANGE

Development test
environment

Technical
Parameter

User &
Password

Opening times

Access

Customers

Fens : 42.24.3.14 Fens: 10.93.249.56

FENS Trading Port: 5888 FENS Trading Port: 5888

FENS Quotation Port: 5889 FENS Quotation Port: 5889

FENS level2 Quotation Port: FENS level2 Quotation Port: 25889
25889

Same as production

. Same as production environment
environment

Trading day: 16:00-20:00
Open all day except legal long Saturday: 03:00-24:00
leave Sunday: open all day

Legal long leave: closed all day

Zlinc & Dedicated Line

Member

Fens: 42.24.3.20

FENS Trading Port: 6010

FENS Quotation Port: 6030

Level 2 Quotation front: 42.24.3.31
42.24.3.32

Level 2 Quotation port: 5025

Same as production environment

Open from Monday to Friday:
08:30-16:30, and close at other
times

Saturday - Sunday: closed all day
Statutory holidays: closed all day

Zlinc

Investors

V7.0 Fens: 124.93.249.141

V7.0 Port: 7000

Trading gateway type:1

Auxiliary Gateway type: 2
Quotation Gateway type: 3

V6.4 Fens: 124.93.249.141

FENS Trading Port: 6010

FENS Quotation Port: 6030

FENS level2 Quotation Port: 6050

Assigned by Technology Operations
and maintenance Center

Open all day except legal long leave

Internet

Developer




> Service information released
http://www.dce.com.cn/DCE/Market_Data/Market%20Statistics/index.html

: © £ www.dce.com.cn/DCE/Market Data/Market Statistics/index.html &%  90%

Iron Ore Internationalization

e | Q ER

Y DCE_

£ DCE > Market Data > Market Statistics

DEIASEIEN Weekly Data Monthly Statistics

DCE Daily Data
Date : 20200713

year month

Sun Mon Tue Wed Thu Fri Sat
01 02 03 04
05 06 07 08 09 10 1
14 15 16 17 18
a2009 4758 4807 4728 4,743 4,782 4766 -39 262655 153,421 16,469
19 20 21 22 23 24 25 a201 4342 4358 4303 4310 4342 4332 -32 2,600 2,351 254
26 27 28 29 30 3 a2101 4277 4307 4265 4280 4285 4286 -5 26401 57,01 -892
a2103 4274 4300 4268 4272 4,289 4277 -17 m 261 35

Txt Excel

& Print

12,518,932.98
112,641.79

1,131,648.89

13,303.04
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2 Service information released

http://www.dce.com.cn/DCE/Market_Data/censed%20Distributors/index.html

Licensed Distributors
Real Time e, b Historical Eetayen Statistics
Level - 2 Quotes
~
Fidessa res W, v v v v
Trode 7 Invest.~ Inform
mb‘*[ock E  Wenhua Information Systems Co., Ltd. . W ' w4 W
Shanghai GW Network Technology Co. Ltd. w4 w4 o w4 W 4
YT LT 'C B Shanghai Pobo Network Data Information
l. LR L LRSI o Lid. v ¥ v v v
Bloomberg L.P w4 Y 4 v
Shenzhen GTA Information Technology
Co i Y Y v v v
e actlve Data Interacitve Data Corporation W W w4 ,/ W
[Egmasaraatiasa ] -




2 Service information released

http://www.dce.com.cn/DCE/TradingClearing/Markets/Memberships/index.html

Trading Clearing

Membership | Trading Delivery Clearing

Delivery Holidays fechnology Service Legal Surveillance PEMI

Oiption

Business Exchange

Parameters Motices

Membership BLEGEEINS S| Overseas Brokerage Firm

CODE MNAME ADDRESS

0011 Zhonghui Futures 16/F, Xianghai Bldg, 39 Xinjian Rd, Taiyuan, Shanxi £
0012 Yinjian Futures Bldg 29, Fanggu Garden #1, Fangzhuang, Fengtai Dist, Beijing

0014 Cinda Futures 16/F, Chuban Wuzi Bldg, 108 Wenhui Rd, Hangzhou, Zhejiang

0015 Xinhu Futures 3a/F, 100 Yutong Rd, Shanghai



2 Service information released

http://www.dce.com.cn/webquote/futures quote en.jsp?varietyid=C

DCE Delayed Quotes

Date:20200314

B Futures Options

< No. 1 Soybeans Mo. 2 Soybeans Soybean Meal Soybean il RBD Palm Olein Com Com Starch
Contract Open High Low Last Change Bid Bid Size Ask Ask Size Vol ol Close Settle Pre Close Pre Settle Charts
c2009 (2210 2270 2210|2264 45 |2264 | 285 2267 I 106308 | 102928 2264 2245| 2214 2216 E
c2011 2223|2290 2225|2280 54 2279 1 2280 84 54552 55940 2280 2265 2230 2226 E
c2101 (2227|2301 2225|2296 69 (2296 22 |2297 35 1391064 | 1136517 2296 2272 | 22285 2227 E
c2103 |2251 (2324|2251 |2320| 68 2311 55 2336 1 20773 11962 |2320 2293 | 2252 2252 E
c2105 (2264 2334 2260|2331 68 |2328 1 2331 32 122098 | 319268 2331 |2306| 2265 2263 E
c2107 2290|2358 2290|2353 65 |2349 3 2353 1 17402 33574 2353|2330 2288 2285 E



Thank You!

DCE

DALIAN COMMODITY EXCHANGE

Address: No.129 Huizhan Road, Dalian 116023, China
Tel: 86-411-84808888 Fax: 86-411-84808588

www.dce.com.cn
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www.dce.com.cn



Disclaimer:

This document is prepared by DCE for the sole purpose of providing general information about the futures market in China.

This document is confidential and may not be distributed, published or reproduced in whole or in part, nor should its contents be disclosed by recipients to any other
person. Certain of the information contained in this document has been obtained from published sources prepared by other parties. Whilst sources are believed to be
reliable, neither DCE nor any other person accepts responsibility for the accuracy or completeness of such information. No representation or warranty, express or
implied is given in connection with any information given in this document and no responsibility is accepted by DCE, its associates or any of their directors, officers,
employees or agents, in respect thereof. The delivery of this document does not imply that the information herein is correct.

All statements of opinion and/or belief contained in this document and all views expressed and all projections, forecasts or statements relating to expectations regarding
future events or the possible future performance of DCE represent its own assessment and interpretation of information available to it as at the date of this document.
No representation is made or assurance given that such statements, views, projections or forecasts are correct or that the objectives of DCE will be achieved.

The information, opinions and projections contained in this document are strictly private and confidential and accordingly the contents of this document and any other
information or opinions subsequently supplied or given in connection with the seminar constitute confidential information and may not be published, reproduced,
copied or disclosed to any person other than the professional advisers to the recipient of this document having a need to know and who are aware that it is confidential,

nor used for any purpose other than in connection with the seminar. The recipient will keep this document and all information subsequently supplied or given to it or its
agents and advisers safe and secure so as to prevent any unauthorized person having access to it.

DCE

DALIAN
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