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1.00 Preface
1. 01 Scope of Specification

This Specification describes the conmunications interface, nessage
formats, and conventions for the transm ssion of price and other data
from commodi ty exchanges to vendors in a conputer readable fornmat

enphasi zing data integrity and error recovery capability. The nmessages
defined herein are not intended to be viewed by end users wi thout
conputer reformatting. Vendors (and other subscribers, hereafter
included in the termvendors) may develop their systens to read exchange
lines with primary reference to this Specification. Significant
particularities of each exchange's inplenmentation of this Specification
are enunerated i n appendi ces attached hereto.

1. 02 Interexchange Technical Committee

This Specification is issued under the auspices of the Interexchange
Technical Committee (ITC). The ITCis an informal commttee of

techni cal representatives of comobdity exchanges which neets on an as-
needed basis. An exchange which actually or prospectively trades
commodi ty futures or options and anticipates inplenenting this

Speci fication (whether or not it sets a prospective inplenentation date)
may participate in Conmttee deliberations. The Current officers of the
Committee are:

Chai r man: Vi ce Chairman
M chael Boyl e

Chi cago Board of Trade

Room 940A

141 West Jackson Bl vd.

Chicago, IL 60604

Tel ephone (312) 435-3566

1.03 Conmmodi ty Exchanges

Conmodi ty exchanges, or their designated processors (hereafter included

in the term exchanges) whi ch have inplenented this Specification, or

whi ch anticipate inplenmenting this Specification, are |listed bel ow
Actual Date of

Exchange | mpl emrent ati on
Ameri can Commodities Corp. Novenber 1988
Chi cago Mercantil e Exchange Sept enber 1986
Conmodi ti es Exchange Center February 1993
Kansas City Board of Trade Cct ober 1985
M nneapol i s Grai n Exchange February 1991
Sydney Futures Exchange January 1988
Phi | adel phi a Board of Trade July 1986

W nni peg Commodi ty Exchange Cct ober 1990

A list of individuals at each exchange who are involved with this
specification or its inplementation is included in Appendi x 1.03
together with their respective tel ephone nunbers, titles and areas of
responsibility as they relate to this Specification

1. 04 Vendors

Actual and prospective subscribers (direct or indirect) who nust be able
to interpret lines conformng to this Specification are invited to
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conment thereon. Conments may be supplied at vendor neetings called
fromtine to time by the Interexchange Technical Committee or by
contacting Committee officers directly by mail or telephone. A list of
vendors is avail able as Appendi x 1.04, but is not included as a nornma
part of the Specification

1. 05 Correspondents

Persons who are not exchanges or vendors (as defined above) but who are
interested in this Specification will, at the discretion of the
Conmittee, be placed on the Committee mailing list. A list of such
correspondents is avail able on request as Appendix 1.05, but is not

i ncl uded as a normal part of the Specification.
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1. 06 Subscription to Specification Updates

Exchanges, vendors and correspondents may obtain a current copy of this
speci fication by contacting:

M. M chael Boyle
Chi cago Board of Trade
Suite 940-A
141 West Jackson Bl vd.
Chicago, IL 60604
(312) 435-3566

Fax (312) 341-7333

1. 07 Organi zation of Specification

The body of this docunment describes the common el enents of the

conmuni cations interface between exchanges and vendors. No exchange
systemw || be regarded as conforming to this Specification which is

i nconsi stent with any provision contained in the body of this

Speci fication; however, it is not contenplated that each exchange wil |
at all times inplenment each aspect of the Specification, nor is it
contenpl ated that aspects of exchange inplenmentation which are not
described within the body of this Specification will be comon anong
exchanges.

For exanple, the definition of message formats and identifying codes are
established in the body of this Specification. No exchange will use a
message format not identified in this Specification, nor will it use
codes inconsistent with those identified in this specification

However, some exchanges may not use certain nessage formats or types
identified in the body of this Specification. Conversely, the

conmuni cations interface is not defined in the body of this
Specification and is not expected to be common anong i npl ementi ng
exchanges. The particulars of each exchange's inplenentation of this
Speci fication are contained in the appendices.

Appendi ces will be nunbered, to the extent possible, with reference to
t he overlying paragraphs of the body of this Specification
2.00 Communi cations Interface

Each exchange will define its own conmuni cations interface.

The foll owi ng exchanges have defined their respective interfaces in
Appendi x 2. 00:

Ameri can Commodi ti es Corporation
Chi cago Mercantil e Exchange
Conmodi ti es Exchange Center
Kansas City Board of Trade

M nneapol i s G ai n Exchange

Phi | adel phi a Board of Trade
Sydney Futures Exchange

W nni peg Commodi ty Exchange
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3.00 Transm ssion Characteristics

3.01 Synchroni zati on

Each exchange will define its transm ssion characteristics. The
foll ow ng exchanges have defined their respective transm ssion
characteristics in Appendi x 3.01:

Ameri can Commodi ti es Corporation
Chi cago Mercantil e Exchange
Conmodi ti es Exchange Center
Kansas City Board of Trade

M nneapol i s G ai n Exchange

Phi | adel phi a Board of Trade
Sydney Futures Exchange

W nni peg Commodi ty Exchange

3.02 Character Set

Al transmissions will be in USASCI I, unnodified as indicated in the
character set provided in Appendix 3.02. Each character will consist of
seven (7) data bits, plus an eighth (8th) bit for parity (vertica
redundancy check) which nust be used by each exchange.
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The standard ASCI| character set will be utilized with the follow ng

limtations:

Synchr onous protocol s

Asynchr onous protocol s

Only the foll ow ng
control characters
will be utilized:

SOH
STX
ETX
SYN
us

Lower case characters,

t hough permtted, wll
be avoi ded; no | ower
characters will be

used for Contract ID
codes, Option ID codes
or BATE codes

DEL will not be utilized

Only the foll ow ng
control characters
will be utilized:

CR

SOH
STX
ETX

Lower case characters,

t hough permtted, will

be avoi ded; no | ower case
case characters will be
used for Contract ID
codes, Option ID codes

or BATE codes

DEL will not be utilized

Note that while the foregoing character set limtations are deened

appropriate for the present,

certain exchanges' inplementation of this

Specification may require the utilization of other control characters or
the DEL character; in which case, the foregoing limtations would be

rel axed.

3.03 "P/ A Characters"

Defined, Justified and Fill ed

"P/ A Characters" Defined, Justified and Filled Printable ASC I

characters includi ng ASCI

space will be used for codes within this

Specification and will be referred to hereafter as "P/ A Characters”
Al fields containing P/A Characters will be left justified and ASCl
space character filled as appropriate.

May 22, 1998



Chapter 4 - Field G oups 4- 5
3.04 "C/ A Characters" Defined, Justified and Filled

Capital al pha characters will be defined as the capital letters A
through Z as well as ASCI|I space. It is contenplated that fields
specified to contain CJ A Characters will be used for Contract ID and
Option IDfields. Note, however, that vendors' systens nmay not
contenplate multiple enbedded ASCI| space characters in Contract ID or
Option ID codes for retrieval of information. Therefore, space filling
of multiple C/ A Character fields in the Contract IDfield group is
specified only for the Conmmodity Code field and in the Option ID field
group in the case of a futures contract. Comodity Codes may not begin
with a space, but may end with a space.

3.05 Nuneric Characters Defined, Justified and Filled

Nuneric Characters, Defined, Justified and Filled Nuneric characters are
defined as the nunerals, 0 through 9, as well as ASCI| space

Fi el ds containing nunmeric characters will be right justified and ASCl
zero (0) filled as appropriate.

If there is no data available to fill a nunmeric field (as contrasted
with the case where the appropriate value for the field is zero), then
the field will be filled with ASCII space characters. Numeric fields
subject to ASCIlI space character fill will be identified where
appropri ate.

3.06 Ret ransm ssi on

Each exchange systemw ||l |og every nessage sent, except that

retransm ssions of previously sent nmessages, Refresh Messages and Line
Integrity Verification control messages will not be | ogged or avail able
for retransmssion. This log will provide a limted facility for
message retransm ssi on on the sane day.

A vendor may request retransm ssion of a single nessage or a group of
sequenti al | y nunbered nessages by placing a tel ephone call to the
exchange control center. The Vendor nust specify the first and | ast
Message Sequence Nunber in the sequence to be retransmitted. (Refer to
Appendi x 3.01 for detailed information concerning a respective exchanges
Retransm ssion-rel ated i nformation).

Retransm ssi on requests may be honored between the Start of Oficia

Transm ssions control nessage and the End of O ficial Transm ssions
control nessage.
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The Vendor ldentification field in the message header associated with
each nessage retransmtted will contain two (2) P/A Characters
identifying the vendor requesting the retransm ssion. Retransmtted
messages will be received by all participants. |If nore than one (1)
vendor requests retransm ssion of the sanme nessages, or where the
exchange believes that nore than one (1) vendor may have m ssed the sane
massages, one (1) retransm ssion of the sane nessages will be addressed
to "All Vendors" under Vendor ID "AV'. Each vendor shoul d process
retransm ssi ons addressed to Vendor ID "AV' whether or not such nmessages
are requested by a particul ar vendor

In synchronous protocols with nultiple nessage bl ocking, there will be
no mxi ng of retransm ssion nessages with current nessages in any
mul ti pl e message bl ock

Messages retrieved for retransmssion will be transmtted on a | ow
priority basis so as not to interfere with or significantly del ay
transm ssion of current messages.

The Message sequence Nunber field in the Header associated with each
message retransmtted will contain the Message Sequence Nunber of the
message originally transmtted.

3.07 Maxi mum Lengt h of Message

The nunber of characters in any single nmessage, including contro
characters, will not exceed 240 characters. This value is deened
adequate for the foreseeable future but is subject to increase.

3.08 SCH, STX and ETX Control Characters

The control characters SOH and STX will be used at the begi nning and end
of the Header for each nessage. The ETX control character will follow
each nessage.

3.09 Vertical Parity

Even parity is specified for asynchronous protocols. Odd parity is
speci fied for synchronous protocols. Vertical parity is mandatory.

3.10 Hori zontal Parity
At the option of each exchange, one (1) or nore horizontal parity
characters may be used imredi ately foll owi ng the ETX control character

The form of horizontal parity will be defined by each exchange in its
appendi x to this Specification covering transmn ssion characteristics.
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Chapter 4 - Field G oups
4.01 Field G oup Definition and Content

4- 8

Most nessages are conprised of Field G oups defined in this chapter.
Each Field Goup contains one (1) or nore fields defined below. To

reduce repetition,

referred to hereafter by title al one.

Field Goups are descriptively titled and will be

Title Cont ent. Length
Header SCH control character 1
Exchange 1D 1
Vendor | D 2
Cat egory Code 1
Type Code 1
Message Sequence Number 6
Message Tinme Stanp 6
STX control character 1
Total Length 19
Contract 1D Conmodi ty Code 1
Del i very Month Code 1
Del i very Year Code 2
Fractional Indicator 1
Total Length 5
Option ID Put/ Call Code 1
Strike Price Code 2
Strike Price 6
Total Length 9
”Pri ce Price 6
HBATE Code Bi d/ Ask/ Tr ade/ Excepti onal I nd. 1
Vol une Tr aded Vol une of contracts traded 5
Bi d/ Ask Size Nunber of contracts bid or asked 5
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4.01 Field Goup Definition and Content (cont'd)

Title Cont ent Lengt h
Cunmul ati ve vol unme Cunul ati ve vol ume of contracts 7
Vol ume traded, or volume of contracts
cl eared
Open Interest Open Interest 7
As- of Sequence Nunber |As-of Sequence Nunber 6
Text Free text 63
I ndi cat or Speci al indicator specified for each 1
nessage
ETX ETX control character 1

4. 02 Message Header

The Message Header will consist of the follow ng fields:

Cont ent. Length

SCH control character 1
Exchange 1D 1
Vendor 1D 2
Cat egory Code 1
Type Code 1
Message Sequence Number 6
Message Tinme Stanp 6
STX control character 1
Total Length 19
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4.02.1 Exchange ID

One (1) C A Character will identify the exchange
originating the message. The foll ow ng Exchange ID
codes have been specified:

Code Exchange

Ameri can Commodities Corporation

Chi cago Board of Trade

Conmodi ti es Exchange Center

M nneapol i s Grai n Exchange

Chi cago Mercantil e Exchange - G.OBEX®
afternoon session

The International Futures

Exchange (Bermnuda) Ltd.

Kansas City Board of Trade

London I nternational Financia

Fut ures Exchange

Chi cago Mercantil e Exchange

New Yor k Futures Exchange

Sydney Liquid Oder Call Market ( LOCAM)
Phi | adel phi a Board of Trade

Mont real Stock Exchange

Si ngapor e | nternational

Monet ary Exchange

Sydney Futures Exchange

Toronto Stock Exchange

W nni peg Commodi ty Exchange

M dAneri ca Commodi ty Exchange

Sydney Conmput eri zed Overni ght Market
(Ssycov

New Zeal and Futues and Options Exchange

IOOm>

X

N <Xs-H0 0woTv0=zZZ

4.02.2 \Vendor ID
Two (2) P/ A Characters will identify the vendor to which a

retransm ssion or Refresh nessage is addressed. Vendor |D codes have
been specified in Appendix 4.02.2.
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4.02.3 Message ID

Two (2) P/A Characters will identify the nessage format
and content. The first character is designated the
nmessage Category Code. The second character is

desi ghated t he message Type Code.

The fundanmental nessage format and content will
generally be explicit fromthe nessage Category Code;
however, the nessage format and content may al so be
af fected by the nmessage Type Code.

The majority of nessage formats defined herein are transmtted
infrequently, or in |ow volunme periods (e.g., after market close). In
the interest of coding sinplicity, but at the expense of |ine
utilization, only a general format for nost fundamental nessages is
defined, including all possible Field Goups appropriate to each
message. However, in recognition of the high volune of Trade/Bid/ Ask
messages for futures, with no volunme, an abbrevi ated nmessage format is
defined for such nessages. Where nessage vol une so indicates, other
abbrevi at ed message formats may be defi ned.
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4.02.3.1 Category Code

The nessage Category Code will identify the
foll ow ng fundanmental nessage formats and
contents:

Code Message Section

A Tr ade/ Bi d/ Ask- Fut ur es- No 5.01

Vol une

B Bid & Ask 5. 02

C Contr ol 5. 03

E Exceptional Quotation

F Fast Market

H H gh- Low 5. 08

I Vol ume & Open | nterest 5.09

J Sunmmary 5.10

M Bi d and Ask Mar ket 5.13

N Bi d and Ask Market-No 5.14

Vol une

@) Openi ng Range 5.15

P d osi ng Range 5.16

Q Settlement Price & Next 5.17

R Ref resh 5.18

S Spr ead 5.19

T Trade/ Bi d/ Ask - Cener al 5. 20

U Speci al Range Quot ati ons 5.21

\Y Cumul ati ve Vol une 5.22

X Text 5.24

Y Cash Prices 5.25

Z Contract Specifications 5.26
4.02. 3.2 Message Type Code
The nessage Type Code will, in conjunction with

the nessage Category Code, explicitly define
the format and content of the nmessage. Type
Codes are specified for each nessage Category
Code in conjunction with the definition of each
nessage.

4.02.4 Message Sequence Nunber

Every nmessage will contain a six (6) digit nuneric
Message Sequence Number.

The Message Sequence Nunmber counter will be reset to
zero(0) by the generation of the Start of Conmunications
Testing control nessage. All transm ssions (except
simul ated data from Start of Sinulated Data through End
of Sinulated Data, inclusive) between the Start of
Conmruni cation Testing control message until the Start of
Oficial Transm ssions control nmessage will have a
Message Sequence Number of zero (0). The Message
Sequence Nunber will be set to one (1) when the Start of
Oficial Transm ssions control nessage is sent. The
Message Sequence Number will be incremented by one (1)
as each succeedi ng nessage, not a retransm ssion of a
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precedi ng nessage, a Refresh Message, or a Line
Integrity Verification control nessage is sent.

Note that the set Message Sequence Number control nessage nust increment
t he Message Sequence Nunmber by at |east one (1), but may increnent such
nunber by nore than one (1). Wen a nessage is retransmtted, the
Message Sequence Number is not advanced; the Message Sequence Nunber
entered in the message is the sane as that which was entered in the
original nmessage. When a Line Integrity Verification control nessage or
a Refresh nessage is sent, the Message Sequence Nunber is not advanced;
t he Message Sequence Nunber of the preceding nmessage is sent.
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4.02.5 Message Tinme Stanp

Each nessage will always contain the exchange tine stanp
of the event which gave rise to the message. Current
messages, (i.e., nessages which are sent in a tinely and
sequential manner) will carry the exchange systemtine
at which they were entered. Insert and Del ete nessages
whi ch are sent either out of sequence, or in an untinely
manner in sequence, will carry the exchange systemtine
as of the time of the original transaction. Tine wll
be represented as HHWE5S for the tine zone in which the
exchange i s | ocat ed.

4,03 Contract ldentification

4.03.1 Commuodity Code

The Comodity Code is a two (2) C A Character field
cont ai ning the Conmodity Code sel ected by the exchange
for the particular cormodity. No Commodity Code will
have a | eadi ng space character (in order to avoid
confusion with a Coormodity Code with a trailing space).

A listing of Conmodity Codes sel ected by exchanges is
contained within the I TC docunent titled “ITC Conmittee
Synbol s Reference @uide”. Duplications of officia
exchange Conmmodity Codes by nore than one exchange is
contenpl ated by this Specification; however, no
duplication of Conmodity Codes by one exchange (defined
by the Exchange ID code) is permtted by this
Speci fi cati on.

An option contract may be identified by a Cormodity Code ot her than that

of the underlying futures contract; alternatively, the Commodity Code of
the underlying futures contract may be used for an option contract.
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4.03.2 Delivery Munth Code

The nonth in which a commodity will be delivered is
defined by the foll owi ng codes:

Mont h Code

January
February
Mar ch
Apri l
May
June
July
August
Sept enber
Cct ober
Novenber
Decenber

< NXZ<COZZIRA"“IOT

Spot Delivery/
I ndex I nformation

4.03.3 Delivery Year Code

The last digit of the year in which the cormodity is to
be delivered is used as the Delivery Year Code. For
transm ssions related to Spot Delivery/lndex |nformation
("Y Delivery Month Code), Delivery Year Code is Bl ank

4.03.4 Fractional I|Indicator Code

Al fractions are expressed as fractions or in decimals as is custonary
for the particular coomodity. Note that, although the Fractiona

I ndi cator Code is included in the Comodity Code Field Goup, it is not
to be used to differentiate one conmodity fromanother (e.g., there wll
not be one Contract |ID of PBK23 and another of PBK24 on the sane
exchange) .
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4.03.4 Fractional |Indicator Code (cont'd)

The Fractional Indicator Code will be one (1) P/A
Character as foll ows:

Fraction Code [Explanations as needed, where W= Whol e Nunber.
171 0
1/ 10 1
1/ 100 2
1/ 1000 3
1/ 10000 4
1/ 100000 5
1/ 1000000 6
1/ 10000000 7
1/ 100, 000, 000 8
1/ 1, 000, 000, 000 9
1/2 H WYY where F = 0 or 1
174 Q WAYNYNAE where F = 0 - 3
1/8 E WAYNYNAE where F =0 - 7
1/ 16 S WNWNWAFF where FF = 00 - 15
1/ 32 T WNNWAFF where FF = 00 - 31
1/ 64 X WNNWAFF where FF = 00 - 63
1/ 128 O WNNAFFF where FFF = 000 - 127
Hal f 64t hs Y WNWNMAFFH where FF = 00 - 63, H= 0 or 5
1/ 256 F WNWNMAFFF where FFF = 000 - 255
Hal f 32nds U WNWNMAFFH where FF = 00 - 31, H= 0 or 5
Quarter 32nds \Y WYWWFH where FF = 00 - 31, H=10,2,5, or 7
2 1/2 point increnents R VWA
(.00025 ) F =0, price is WWWW WO
Ef fective Fractional F =2, price is VWWWWW\WF5
I ndi cator of 4 F =5, price is VWWWVW\WFO
F =17, price is VWWWW\WF5
1/ 8 Poi nt C VWANNNNE
I ncrenent s F =0, price is VWYWWW\W00
(.00125 ), Effective F =1, price is VWWWWWM25
Fractional Indicator of 5 F =2, price is VWYYV WR250
F =3, price is VWYYV W\B75
F =4, price is WYWW W00
F =5, price is VWYY W25
F =6, price is WYY WW50
F =7, price is VWYY W75
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1/4 Point Increnents, W VWA

Ef fective Fractional F =0, price is VW WWWFO

I ndi cator of 6 F =2, price is VW WWWF5
F =5, price is VW WWWFO
F =7, price is VW WWWF5

1/4 Point Increnents, J VNN

Ef fective Fractional F =0, price is VWWYWW WO

I ndi cator of 4 F =2, price is VWWWWW\WF5
F =5, price is VWWWW WO
F =7, price is VWWWW\WF5

4.04 Option ID

4.04.1 Put/Call/Future Code

Puts, calls, and futures will be identified by the foll ow ng

codes:

Cont r act Code
Put P

Cal | C

Fut ure Space
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4.04.2 Strike Price Code

VWhenever possible, strike prices will be encoded by each
exchange in a two (2) byte C A Character field; however
no assurance is made that each strike price authorized
for trading by an exchange will be capable of being
encoded into a Strike Price Code. Accordingly, the
Conmittee reconmends that vendors inplenment in their
systens indexing of options contracts on the nuneric
representation of the strike price rather than on the

al pha Strike Price Code. Additionally, it is
recommended that the nuneric strike price field
representation be displayed for user verification. If a
future, this field will be space filled.

When possi bl e, exchanges may el ect to encode strike
prices in accordance with the scheme defined in Appendi x
4.04.2.

4.05 Price

The Price field will be a six (6) character nuneric field. The

del i neation of the whole nunber portion of the price and the

deci mal /fractional portion of the price will be defined by the
Fractional Indicator Code (e.g., a price of 123 4/8th cents will be
di spl ayed as 001234).

No truncation of price data is permtted by this Specification except
for high order zeros for commodities which trade in fractions of

1/ 10, 000, 000 or snaller. Therefore, conmmodities such as |ivestock which
are customarily traded in increments of 2 1/2 per hundredwei ght with the
1/2 being inplicit will be quoted in increnents of .025 with the .005

al ways explicit.

Thi s Specification contenplates the quotation w thout truncation of
comodi ties which trade in increnments as snmall as 1/1, 000, 000 such as
Japanese Yen where one (1) yen is worth approximately U S. $0.004288.
Any commodity which is traded in smaller increnents will have truncated
| eadi ng zeros, such as Italian lire where one (1) lire is worth
approximately U S. $0.0008285. Italian lire, traded in four (4) non-
zero digits will be quoted with the first | eading zero (0) truncated.
Such truncation would be inplicit fromthe Fractional Indicator Code
which, in the case of a price with seven (7) digits to the right of the
deci mal place, is defined as seven (7).
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4.06 BATE Code

Associated with many price fields will be a BATE code to designate the
price as a Bid, Ask, Trade or Exceptional Quotation as defined bel ow
It is the policy of some exchanges to include bids and asks or certain
exceptional quotations in the official high and | ow price range of the
day or anong the "last price changes” during the day, while other
exchanges excl ude such quotations fromthe official high and | ow range
of the day or, fromanong the "last price changes" during the day.
Exchanges will express their policies in this regard i n Appendi x 4. 06.

Code I ndi cati on
Space Tr ade

Ask

Bi d

Exchange for Physi cal

I nactive - Nomi nal, No Trade

Mat ch/ Cross Trade

Nomi nal

Changi ng Transacti on

Opti on Exerci se

Fast Trade

Bi d Fast

Ask Fast

Large O der

Smal | O der

Late Trade (Tine may not be exact)
Late Bid (Tinme may not be exact)
Late Ask (Tinme may not be exact)
Request for Quote (See Appendi x 4.06 CVE)
Del et e Request for Quote (see Appendi X,
4.06 CME)

Cabi net Trade

Cabi net Bid

Cabi net Ask

Nom nal Cabi net

Nom nal Update

S<CH®W UTOOrX“IOTMXOZZI~—TW>

4. 07 Vol unme Traded

The vol ume of contracts (reported or estimated) which were traded with
respect to a particular transaction nay be indicated in a five (5) digit
nuneric field. |If volune is not provided this field will be space
filled. Associated with nmany Volune Traded fields will be an indicator
to designate the volunme reported as either estimted or actual vol une.
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4.08 Bid/Ask Size

The nunber of contracts bid, or the nunber of contracts asked, with
respect to a given bid or ask may be indicated in a five (5) digit
nuneric field. |If size is not provided, this field will be space
filled.

4.09 Cumul ati ve Vol une

The Curul ative Vol une traded during the day or volune cleared or the
previous day nmay be indicated in a seven (7) digit nunmeric field.
Associated with many Curnul ative Volune fields will be an indicator to
designate the volume reported as either estimated or actual volune. |If
Cunul ative Volume is not provided this field will be space filled.

4.10 Open Interest

The nunber of contracts which were open as of the close of business on
the previous day may be indicated in a seven (7) digit nuneric field.
If open interest is not provided, this field will be space fill ed.

4.11 As-of Sequence Nunber

For an Insert or Delete nessage reference will be nmade to the As-of
Sequence Nunber to indicate the sequence as of when the transaction
occurred.

The nessage Type Code | will indicate that the nmessage is to be

i nserted; the As-of Sequence Number will indicate the Message Sequence
Nunber imedi ately preceding the nessage to be inserted. The As-of
Message Sequence Nunber may be filled with the Message Sequence Nunber
of the inmedi ately precedi ng nessage for the sane contract, or for any
message of any Category or Type; for exanple, if a May wheat contract
message sent at 08:08:08 with a Message Sequence Nunber of 80008 is
foll owed by a Text nessage at 08:08:09 with a Message Sequence Nunber of
80009, a May wheat transaction which occurred at 08:08:10 may be
inserted with an As-of Sequence Number of either 80008 or 80009, at the
opti on of the exchange.

If nore than one (1) nessage is inserted with the sane As-of Sequence
Nunber reference, the sequence of the inserted nessages will be

i ndicated by their respective tinme stanps; however, for vendors which do
not store (and therefore cannot conpare) time stanmps, it is recomended
that the nmessages be deened to be inserted in the sequence transmitted
by t he exchange.

4.11 As-of Sequence Nunber (cont.)

The Message Type Code D will indicate that the message is to be del eted;
t he As-of Sequence Nunber will indicate the Message Sequence Number of
the original nessage to be del eted.

The As-of Sequence Nunmber will be a six (6) digit nuneric field.
4.12 | ndicator

I ndi cator codes will be used to indicate the:

1) Direction of the market on openings and cl osi ngs;

2) Net change in price fromthe previous day;

3) Spread Price/Differential indicators;

4) Estimated or actual vol une.

Appl i cable P/ A Character codes are as foll ows:
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Market Direction Indicators

+ Up

- Down

S St abl e

Space Mar ket direction not indicated by exchange
> Up Cabi net

< Down Cabi net

Spread Price/Differential Indicators

P Spread Prices
F Spread Differentials (Positive)
N Spread Differentials (Negative)

Vol une: Esti nmat ed/ Act ual

E Esti mat ed
A Act ual
4. 13 Text

Text messages will be 63 P/ A Characters.
4.14 ETX Control Character

Each nessage will end with an ETX control character.
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4.15 Session ID

Exchanges may decide to define various trading sessions to constitute a
tradi ng day. Exchange sel ections to date include:

Appr ox.
Ti me
Exchange Session ID Peri od
CVE 01 El ectroni ¢ Tradi ng Hours
(GLCBEX®)
02 Regul ar Tradi ng Hours
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5. 00 Message Definitions
5.01 Category Code A - Bid/ Ask/Trade - Future - No Vol une
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Price Bid Price 6
BATE Code BATE Code 1
ETX ETX 1

Total Length 32

This message is an abbreviated form of nmessage Category Code T
Bi d/ Ask/ Trade - General

be transmtted for futures w thout vol une,

Si nce many such nessages are expected to

this abbreviated form of

nmessage has been provided with neither an Option ID Field G oup nor a

Vol ume Field G oup.

5.01.1 Category Code A - Type Codes | & D

Bi d/ Ask/ Trade - Futures -

No Vol une--1nsert/Del ete

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Price Bid Price 6
BATE Code BATE Code 1
As- of Sequence Nunber As- of Sequence Nunber 6
ETX ETX 1
Total Length 38
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5.02 Category Code B - Bid & Ask
Field G oup Fill Lengt h
Header Header 19
Contract ID Contract ID 5
Option ID Option ID 9
Price Bid Price 6
Bi d/ Ask Size Bid Size 5
Price Ask Price 6
Bi d/ Ask Size Ask Size 5
ETX ETX 1

Total Length 56

The Bid or Ask size fields may be filled at the option of the exchange;

if size is not provided these fields wll

Both the bid price and the ask price wll
if either or both fields are ASCII

t he vendor's display should be bl anked.

5.02.1 Category Code B - Type Codes | & D
Bid & Ask--Insert/Delete

be space fill ed.

be provided in each nessage;
space filled the respective fields of

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price Bid Price 6
Bi d/ Ask Size Bid Size 5
Price Ask Price 6
Bi d/ Ask Size Ask Size 5
As- of Sequence Nunber As- of Sequence Nunber 6
ETX ETX 1
Total Length 62
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5.02.2 Category Code B Bid/ Ask,

Type Code C - Inplied Bid/Ask

Type Code K - Cabinets

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price Bid Price 6
BATE Code BATE Code 1
Bi d/ Ask Size Bid Size 5
Price Ask Price 6
BATE Code BATE Code 1
Bi d/ Ask Size Ask Size 5
ETX ETX 1
Total Length 58

5.03 Category Code C - Control Messages

Control nessages are provided to apprise vendors' systens of significant
exchange system status changes and to test systemintegrity.

Control nessages will consist of a standard Header including a Category
Code and a Type Code which will explicitly identify the system control
message. The text of a control message will consist of 46 P/A
Characters, plus a 47th ETX control character,and will contain a
speci fi ed nessage structure which is subject to processing by vendors'
systens. Valid nessage Type Codes are as follows:
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5.03.1 Type Code A - Start of Sinulated Data

Sinmul ated data streans are to be used prinmarily to test software
nodi fications. Sinulated data will be representative of genuine
data; therefore; vendors must provi de adequate controls to
insure that their data bases are not updated by sinmul ated data.

The Start of Simulated Data nessage will be transmitted at | east
three times prior to the transm ssion of sinulated data. The
first transmssion will be nade in lieu of the Oficial

Transm ssi on nessage; therefore, the first Start of Simulated
Data nessage will have a Message Sequence Number of one (1). All
subsequent Start of Sinulated Data messages will al so be sent
wi th Message Sequence Nunbers of one (1), and the Vendor ID
field will be filled with "AV' in accordance with the

retransm ssion protocol (alternatively, the Vendor ID field may
be filled with "TV' or a specific Vendor's IDif all simulated
data to be transmitted is to be addressed to the respective
Vendor 1D).

In lieu of the Line Integrity Verification control nessage a
Simul ated Data Warni ng control nmessage will be sent each mnute
with simulated data. Therefore, vendors who programto

recogni ze the Sinul ated Data Warning control nessage should
process no nore than one or two (2) mnutes of simulated data
even if the Start of Sinulated Data nmessages are m ssed.

Whenever possible, testing will be conducted off-line (with the ticker
line disconnected), with dummy Commodity Codes, or with retransmissions addressed to a particul ar
vendor or to "Test Vendor” (Vendor ID, TV). However, these precautions are subject to human failure and
may not be practical in all circumstances. Therefore, vendors are expected to program to
recognize the Start of Simulated Data and Simulated Data Warning control messages.
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5.03.2 Type Code B - End of Simulated Data

Each cycle of simulated data will be followed by the End of

Si mul ated Data message. The End of Sinul ated Data message

will be transmitted at least three (3) tinmes after each

cycle of sinulated data. The first transm ssion will be

made in lieu of the End of Oficial Transm ssions nessage.

Al'l subsequent End of Sinulated Data nessages will be sent

with the same Message Sequence Nunber as was sent with the

firstsuch nessage, and the Vendor IDfield will be filled

with "AV' in accordance with the retransni ssi on protoco

(alternatively, the Vendor IDfield may be filled with "TV or a
specific Vendor's IDif all simulated data was addressed to the
respective Vendor 1D).

Vendors nust provi de adequate controls to insure thatthe End of
Sinmul ated Data message is registered in their systens to

i nsure that genuine data transmtted thereafter is properly
updated in their data bases.

Any of the follow ng should indicate an error condition
whil e vendor's systemis in "Sinmulated Data" node:

1. Recei pt of the Line Integrity Verification contro
nessage.

2. Reversion of the Message Sequence Nunber to one (1).

3. Passing of the tine by which the first market is open on

t he exchange.
Recovery from any such error will be facilitated by

retransm ssion of the valid nessages which were
m ssed, provided that the error is detected pronptly.
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Not sooner than two (2) m nutes before,

bef or e,

5.03.3 Type C - Start of Communications Testing

The Start of Communications Testing nessage indicates
that the exchange system has been turned on and that
conmuni cations testing will be initiated pronptly. The
Start of Conmmuni cations Testing nessage does not inply
that the exchange will open.

The Start of Communications Testing control message will
reset the Message Sequence Nunmber to zero (0).

Only the Line Integrity Verification control message
(Type T), the Character Test Pattern control nessages
(Type N and Type 0), Start of Sinulated Data (Type A),
simul ated data, Sinulated Data Warning (Type S) and End
of Sinulated Data (Type B) will be sent between the
Start of Conmuni cations Testing Message and the Start of
O ficial Transm ssions nessage.

Al messages sent after Start of Communications Testing
and before Start of O ficial Transm ssions (except
simul ated data) will contain a Message Sequence Nunber
of zero (0).

No message between the Start of Communi cations Testing
and Start of O ficial Transm ssions nmessages will be
| ogged or available for retransm ssion.

In normal processing, the Start of Conmunications
Testing nmessage will be sent at |east 30 minutes prior
to the opening of the first contract.

5.03.4 Type Code D - Start O Oficial Transm ssions

The Start of O ficial Transm ssions control nessage

i ndicates that the nmessages to followwill contain
of ficial exchange information including text nmessages
and trading data.

In normal processing, the Start of Oficial

Transm ssions nmessage will be sent not sooner than 60
m nutes, nor later than five (5) mnutes, prior to the
openi ng of the first contract.

The Message Sequence Nunber for Start of Oficial
Transm ssions w |l always be one (1).

5.03.5 Type Code E - Market Opening | mm nent

5-6

nor later than one (1) mnute

the opening of the first nmarket of the day the Market Qpening
| mm nent nessage will be sent.
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5.03. 6 Reserved

5.03.7 Type Code G - Halt in Trading

If the exchange determines to halt trading tenporarily,
it wll so indicate by transmtting a Halt in Trading
nessage.

A Halt in Trading may be announced for

1 Al contracts on an exchange by space filling the
Contract 1D or Option ID Field Goups of the nmessage

2 All contracts for a single commodity (i.e., Puts,
Futures and Calls) by filling the Conmodity Code in the
Contract ID Field Goup. (Al other fields will be space
filled).

3. Only a single contract for a single conmodity by
filling each field in the Contract 1D and Option ID
Field G oups.

The time at which the exchange expects to resune trading will be
indicated in the designated field; in the event that the exchange
changes its expected resunption of trading time, the Halt in Tradi ng
message will be transmitted again with the new expected resunption of
trading tine. |If trading is not expected to resune that day, the tine
field will be filled with six (6) nines (9's). If the tinme at which
trading is expected to resune cannot be determined, the tine field wll
be space fill ed.
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5.03.8 Type Code H - End of Transaction Reporting

End of Transaction Reporting indicates that the exchange
has termnated all normal transm ssions and all Inserts
and Del et es.

5.03.9 Type Code | - End of O ficial Transm ssions

End of O ficial Transnmi ssions nessage is transmitted to
i ndicate that the exchange has term nated all official
transm ssions for the day. After the End of Oficial
Transm ssi ons nmessage has been transmitted, no further
messages will be transmtted except for Type T - Line
Integrity Verification, Type A - Start of Simulated
Data, sinulated data, Type S - Sinul ated Data Varning,
Type B - End of Sinulated Data, and the Character Test
Pattern control messages Types N and O.

5.03. 10 Type Code J - End of Communications Testing

The End of Conmuni cations Testing nessage will be
transmtted to indicate that the system has term nated
all transm ssions, including Type T - Line Integrity
Verification. (A failure to receive a Line Integrity
Verification Message for nore than one (1) mnute,

wi t hout having received an End of Comunicati ons Testing
Message i nplies an exchange systemor line failure.)

5.03. 11 Type Code K - Set Sequence Numnber

The Set Sequence Nunber nmessage will be transmitted to
advi se vendors that the Message Sequence Nunber is to be
reset to the value registered in the Message Sequence
Nunber in the Header Field G oup of the message.

The Message Sequence Nunmber shoul d be reset by the
exchange to a value greater than the | ast nessage sent.

5.03. 12 Reserved

5.03. 13 Reserved
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5.03. 14 Type Code N - Character Test Pattern -Part |

Two (2) Character Test Pattern control messages have
been defined to verify the integrity of the exchange and
vendors' systens to generate and identify, respectively,
the principal characters which nmay be utilized in the
system specification. The set of P/A Characters
specified in this docunent is broken down into the two
(2) nmessage Types N and O which will be sent serially in
a testing sequence.

5.03. 15 Type Code 0 - Character Test Pattern-Part |1
See Type N

5.03. 16 Reserved
5.03. 17 Reserved

5.03. 18 Type Code R - Tradi ng Resuned

VWhen an exchange determines to resunme trading after
havi ng announced a halt in trading with a Contro
Message Type Code G it will transmt a Tradi ng Resuned
message. The filling of fields will correspond to the
description of the Halt in Tradi ng nessage.

The Simul ated Data Warni ng control nessage will be sent
with simulated data in lieu of the Line Integrity
Verification Control nessage; that is, generation of the
Start of Sinulated Data by the exchange system shoul d
toggle on the routine (each m nute) generation of

Si mul at ed Data Warni ng nessages, and toggle off the
generation of Line Integrity Verification nessage,
Ceneration of the End of Simulated Data Message by the
exchange shoul d toggle off the generation of Sinulated
Dat a War ni ng nessages, and toggle on the generation of
Line Integrity Verification nessages. "Start" and "End"
of Sinul ated Data nmessages should set vendors' systens
in "Sinmulated Data" and "Nornmal Data" nodes
respectively. Receipt of the Simulated Data Warning
Message while a vendor's systemis in "Normal Data”
node, or receipt of the Line Integrity Verification
message while a vendor's systemis in "Sinulated Data"
node, inplies an error condition.

O her than the Type Code and text, the Sinulated Data Warni ng nessage

will be used in the context of sinulated data in a manner anal ogous to
that of the Line Integrity Verification nessage.
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5.03.20 Type Code T -

Message Definitions

The Line Integrity Verification message will

transmtted each mnute to verify continued integrity of
the communi cations |ine.

Verification message will not
in progress but may be transmtted whether or not

addi ti onal

5.

5.

5.

5.

03.

03.

. 03.

. 03.

. 03.

03.

03.

Cont r ol

21

22

23

24

25

26

27

messages Wl |

Reser ved

Reser ved

Reser ved

Reser ved

Reser ved

Reser ved

Formats of Control

Messages

The Line Integrity
interrupt a transm ssion

be formatted as foll ows:

00000000011111111112222222222333333333344444444
12345678901234567890123456789012345678901234567

Type
Code

10V OZRC—IOMUOT>

START OF S| MULATED DATA
END OF SI MULATED DATA
START OF COVMUNI CATI ONS TESTI NG
START OF OFFI CI AL TRANSM SSI ONS
MARKET OPEN NG | MM NENT
HALT IN TRADI NG CCMYFTSSNNNNNN
END OF TRANSACTI ON REPORTI NG
END OF OFFI Cl AL TRANSM SSI ONS
END OF COVMUNI CATI ONS TESTI NG
SET SEQUENCE NUMBER
P"H#HSUR () *+,-./0123456789: ; =?@
ABCDEFGH JKLMNOPQRSTUWAKYZ0123456789/
TRADI NG RESUMED  CCIMYFTSSNNNNNN
SI MULATED DATA WARNI NG
LI NE I NTEGRI TY VERI FI CATI ON

May 22,

1998

MVDDYY
MVDDYY
MVDDYY

MVDDYY
MVDDYY
MVDDYY

MVDDYY
MVDDYY

Line Integrity Verification

be

messages are queued for transm ssion.

HHVVBS”
HHVVBS”
HHVVBS"
HHVMSS"
HHVVBS'”
HHVVBS'”
HHVVBS'"

HHVVBS”
HHVVBS'”
HHVVBS'"

X—=m
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5.04 Reserved

5. 05 Cat egory Code E - Exceptional Quotation

Field G oup Fill Lengt h
Header Header 19
Contract ID Contract 1D 5
Option ID Option ID 9
Price Price 6
BATE Code Exceptional 1ndicator 1
Vol unme Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti nat ed 1
ETX ETX 1
Total Length 47
47

The Exceptional Quotation message will be used to report unusual quotes
whi ch an exchange may w sh to distinguish fromother categories of
messages. The nature of the quote will be indicated in the BATE code
field.

Appl i cabl e codes i ncl ude:

BATE

Code Quot ati on

P Exchange For Physical s

I I nactive - Nominal, No Trade
M Mat ch/ Cross Trade

N Nom na

C Changi ng Transacti on

X Opti on Exerci se

E Erratic

R Request for Quote

D Del et e Request for Quote

Each exchange may specify special processing for its Exceptiona
Quot ati ons. For exanple, one (1) exchange may specify that Exchanges
For Physicals are to be included in volume but not in the day's high/l ow
range; another exchange may specify that its Exchanges For Physicals are
to be excluded fromvolume but included in the day's high/low range. A
gi ven Exceptional Indicator may have different neani ngs and speci al
processing rules fromone exchange to another, as indicated by the
Exchange 1D, but will have a uni que neani ng and speci al processing rules
whenever used by a particul ar exchange. Particul ar exchange

speci fications for special processing of Exceptional Quotations are

i ncl uded in Appendi x 5. 05.

5.05.1 Category Code E - Type Codes | & D
Exceptional Quotation--Insert/Delete
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Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price Bid Price 6
BATE Code Exceptional 1ndicator 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti nat ed 1
As- of Sequence Nunber As- of Sequence Nunber 6
ETX ETX 1

Total Length 53
5. 06 Category Code F - Market Condition

5.06.1 Category Code F - Type Code F Fast Market

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
ETX ETX 1

Total Length 34

The Fast Market nessage will be used to indicate that the narket for a
particul ar cormodity and/or Future has been characterized as "fast" by
appropriate officials of the exchange. |If only the Commodity Code field
inthe Contract ID Field Goup's filled, then all types of contracts
(i.e., Futures, Puts, and Calls) for delivery in all nmonths (and at al
exercise prices) of the reported conmpdity are to be regarded as "fast".
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Message Definitions

5.06.2 Category Code F - Type Code E

End Fast Market

5-13

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
ETX ETX 1
Total Length 34
The End Fast Market nmessage will be used to indicate
that the market for a particular commodity and/or future
has been characterized as normal by appropriate
officials of the exchange, i.e., the reported comodity
and/ or future is no |onger characterized as "fast".
5.06.3 Category Code F - Type Code L
Lat e Market
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
ETX ETX 1
Total Length 34

be used to indicate that the market for a
Future has been characterized as "Late" by
appropriate officials of the exchange. |If only the Commodity Code field
inthe Contract ID Field Goup's filled, then all types of contracts
(i.e., Futures, Puts, and Calls) for delivery in all nmonths (and at al
exercise prices) of the reported commpdity are to be regarded as "Late".

The Late Market nessage wll
particul ar cormodity and/or
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5.06.4 Category F - Type Code M- End Late Market

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
ETX ETX 1

Total Length 34

5. 07

5.08

The End Late Market message will be used to indicate
that the market for a particular commodity and/or future
has been characterized as normal by appropriate
officials of the exchange, i.e., the reported comodity
and/or future is no |onger characterized as "Late".

Reser ved

Cat egory Code H - High-Low Last Messages
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5.08.1 Type " " - Conposite Tradi ng H gh-Low Last
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price H gh Price 6
BATE Code H gh Price BATE 1
Price Low Price 6
BATE Code Low Price BATE 1
Price Last Price 6
BATE Code Last Price BATE 1
ETX ETX 1
Total Length 55

The H gh-Low Last nessage may be sent (but is not
required to be sent) follow ng the deletion of any
message which is nunerically equal to the high or |ow
price of the day or the last price. Al though use of the
H gh- Low Last nessage is at the option of each exchange,
an exchange which elects to utilize the Hi gh-Low Last
message should constantly send it after each deletion
and without regard to whether the transaction to be

del eted was the particular transaction which set the
high or low price for the day and without regard to

whet her the deletion results in a change in the high-1ow
range.

For exanpl e, on an exchange which updates highs with
bi ds, the follow ng sequence of nessages:

103B

99- 101 Openi ng Range
102

101

102B

102 Del ete

woul d be foll owed by a H gh-Low Last nessage where Hi gh = 99-
102B; Low = 99-101; and Last = 99-102B

The Hi gh-Low Last nmessage may al so be sent at any tine
at the discretion of the exchange. For exanple, an
exchange may send a H gh-Low Last nessage for one (1)
contract each mnute, or whenever the ticker line has
been idle for ten (10) seconds. However, exchanges
shoul d avoi d sendi ng H gh-Low Last nessages in bursts to
avoid full-line |oading. The H gh-Low Last nessage may
al so be used to correct the high-1ow range where the
particul ar message which shoul d have updated the range
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cannot readily be identified for processing as an Insert
or Del ete nmessage.

No Hi gh-Low Last nessage will be prepared and queued for
transm ssion such that it may foll ow ot her nessages

whi ch woul d supercede the Hi gh-Low Last nessage. For
exanple, if a H gh-Low Last nmessage is prepared at

12: 00: 00 and a transaction is entered at 12:00:01 at a
price higher than the high price in the H gh-Low Last
message, the Hi gh-Low Last nessage shoul d be sent prior
to the subsequent nessage setting a new high

5.08.2 Type S - Session Hi gh Low Last Category H

Field G oup Fill Lengt h

Header Header 19

Contract 1D Contract 1D 5

Option ID Option ID 9

Price Session Hi gh Price 6

BATE Code Session Hi gh Price BATE 1

Price Session Low Price 6

BATE Code Session Low Price BATE 1

Price Session Last Price 6

BATE Code Session Last Price BATE 1

Session ID Session ID 2

ETX ETX 1

Total Length 57

Sessi on Hi gh-Low Last nessage may be sent (at the
di scretion of an exchange) followi ng the deletion of any
message whi ch might affect Sessions H ghs or

May 22, 1998
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5.09 Category Code | - Volune & Qpen Interest

5.09.1 Type " " - Conposite Tradi ng Vol une & Open Interest
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Cumul ati ve Vol unme Vol ume Cl eared 7
Open Interest Open Interest 7
Cunul ati ve Vol ume Exchanges For Physical s 7
Cumul ati ve Vol unme Deliveries 7
Cunul ati ve Vol ume Opti on Exerci ses 7
ETX ETX 1

Total Length 69

Vol unme cl eared on the previous day, open interest as of the

cl ose of the previous day, exchanges of futures for physicals,

deliveries and option exercises may be filled in the indicated

fields. |If no data is available for a particular field, the

field will be space filled

5.09.2 Type S - Session Volunme & Qpen Interest
Field Goup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Cumul ati ve Vol unme Vol ume Cl eared 7
Open Interest Open Interest 7
Cunul ati ve Vol ume Exchanges For Physical s 7
Cumul ati ve Vol unme Deliveries 7
Cunmul ati ve Vol ume Opti on Exerci ses 7
Session ID Session ID 2
ETX ETX 1

Total Length 71

Sessi on Vol ume and Open Interest Messages may be sent

of each Exchange indicating just the individua

vol ume and open interest.
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5.10 Category Code J - Sunmary Messages
5.10.1- Type " " - Conposite Trading Day Sunmary
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price First Openi ng Range Price 6
BATE Code First Openi ng Range BATE Code 1
Price Second Openi ng Range Price 6
BATE Code Second Openi ng Range BATE Code 1
I ndi cat or Openi ng Range Mar ket 1
Di rection Indicator
Price Si ngl e Openi ng Range Price 6
BATE Code Si ngl e Openi ng Range BATE Code 1
Price Day Hi gh Price 6
BATE Code Day H gh BATE Code 1
Price Day Low Price 6
BATE Code Day Low BATE Code 1
Price Settlenment Price 6
Price First C osing Range Price 6
BATE Code First O osing Range BATE Code 1
Price Second d osing Range Price 6
BATE Code Second d osi ng Range BATE Code 1
I ndi cat or C osi ng Range Mar ket 1
Di rection Indicator
Price Net Change 6
I ndi cat or Net Change I ndi cator 1
Price Limt Up Tonorrow 6
Price Limt Down Tonorrow 6
Price Underlying Commodity Price - 6
(Option only)
I ndi cat or Restricted Option Indicator 1
for tonorrow
Cunul ative Cunul ati ve Vol ume Today 7
Vol une
I ndi cat or Act ual / Esti nat ed 1

May 22, 1998




Chapter 5.00

Message Definitions

Cunmul ati ve Vol ume Vol ume C eared Yesterday 7 > 19
Open Interest Open Interest Yesterday 7
ETX ETX 1

Total Length 139
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5.10 Category Code J - Summary Messages
5.10.2- Type "C' - Composite Tradi ng Day Summary -
Cabi net
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price First Openi ng Range Price 6
BATE Code First Openi ng Range BATE Code 1
Price Second Openi ng Range Price 6
BATE Code Second Openi ng Range BATE Code 1
I ndi cat or Openi ng Range Mar ket 1
Di rection Indicator
Price Si ngl e Openi ng Range Price 6
BATE Code Si ngl e Openi ng Range BATE Code 1
Price Day Hi gh Price 6
BATE Code Day H gh BATE Code 1
Price Day Low Price 6
BATE Code Day Low BATE Code 1
Price Settlenment Price 6
BATE Code Settl enment BATE Code 1
Price First C osing Range Price 6
BATE Code First O osing Range BATE Code 1
Price Second d osing Range Price 6
BATE Code Second d osi ng Range BATE Code 1
I ndi cat or d osi ng Range Mar ket 1
Di rection Indicator
Price Net Change 6
I ndi cat or Net Change I ndi cator 1
Price Limt Up Tonorrow 6
Price Limt Down Tonorrow 6
Price Underlying Commodity Price - 6
(Option only)
I ndi cat or Restricted Option Indicator 1
for tonorrow
Cunul ative Cunul ati ve Vol ume Today 7

Vol une
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I ndi cat or Act ual / Esti nat ed 1
Cunmul ati ve Vol ume Vol ume C eared Yesterday 7
Open Interest Open Interest Yesterday 7
ETX ETX 1
Total Length 140
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5.10.2 Type S - Session Sunmary

Field G oup Fill Lengt h

Header Header 19

Contract ID Contract ID 5

Option ID Option ID 9

Price Session First Opening Price 6

BATE Code Session First Opening Price BATE |1
Code

Price Sessi on Second Qpening Price 6

BATE Code Sessi on Second Qpening Price BATE |1
Code

Price Session Hi gh Price 6

BATE Code Session Hi gh Price Code 1

Price Session Low Price 6

BATE Code Session Low Price BATE Code 1

Price Session Last Price (or 6
Session First dosing Price)

BATE Code Session Last Price BATE Code 1

Price Session Next to Last Price (or 6
Sessi on Second C osing Price)

BATE Code Session Next to Last Price BATE |1
Code

I ndi cat or I ndi cat or 1

Session ID Session ldentifier 2

ETX ETX 1
Total Length 79

The Session Summary message would be transmitted after a
particul ar trading session has ended, and, at the discretion of
an exchange, be transmtted prior to the beginning of the next
sessi on.

The Indicator will be used to signify whether the session has

been "cl osed". The session mght be closed by a C osing or
Suspensi on Quotation. If "closed" by a dosing Quotation, the
character "C' would be inserted. |If by a "suspension", the
character "S" is used. A blank indicates the session is not yet
"cl osed".

511 Reser ved
5.12 Reser ved

5.13 Category M- Type Code * *
Bid & Ask Market; Bid/ Ask/ Trade Message
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Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price Market Bid Price 6
BATE Code Market Bid Size 5
Price Mar ket Ask Price 6
BATE Code Mar ket Ask Size 5
Price Last Price 6
BATE Code Last Price BATE 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Actual Estinated 1
ETX ETX 1
Total Length 69
5.13.1 Category M- Type Code I, D
Bi d & Ask Market; Bi d/ Ask/ Trade Insert/Del ete
Field Goup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price Market Bid Price 6
BATE Code Market Bid Size 5
Price Mar ket Ask Price 6
BATE Code Mar ket Ask Size 5
Price Last Price 6
BATE Code Last Price BATE 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Actual Estinated 1
As- of Sequence No. As- of Sequence No. 6
ETX ETX 1
Total Length 75
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Inserts and deletes apply to the Last Price only. A current Market Bid
and Ask Price will be transmtted.

5.13.2 Category M- Type Code C

Bid & Ask Market; Bid/ Ask/ Trade Cabi net Message
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price Market Bid Price 6
BATE Code Market Bid Size 5
Price Mar ket Ask Price 6
BATE Code Mar ket Ask Size 5
Price Last Price 6
BATE Code Last Price BATE 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Actual Estinated 1
ETX ETX 1

Total Length 69

5.13.3 Category M- Type Code A & B

Bi d & Ask Market

; Bi d/ Ask/ Trade Cabinet--Insert/Delete
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price Market Bid Price 6
BATE Code Market Bid Size 5
Price Mar ket Ask Price 6
BATE Code Mar ket Ask Size 5
Price Last Price 6
BATE Code Last Price BATE 1
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Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Actual Estinated 1
As- of Sequence No. As- of Sequence No. 6
ETX ETX 1
Total Length 75

Inserts and deletes apply to the Last Price only. A current Market Bid
and Ask Price will be transmtted.
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5.14 Cat egory Code N - Type Code “

Bi d & Ask Market; Bi d/ Ask/ Tr ade

Message (No Vol une)
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price Market Bid Price 6
Price Mar ket Ask Price 6
Price Last Price 6
BATE Code Last Price BATE 1
ETX ETX 1

Total Length 53

5.14.1 Category Code N - Type Code |, D

Bi d & Ask Market; Bi d/ Ask/ Tr ade

Message (No Vol une) - Insert/Delete
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price Market Bid Price 6
Price Mar ket Ask Price 6
Price Last Price 6
BATE Code Last Price BATE 1
As- of Sequence No. As- of Sequence No. 6
ETX ETX 1

Total Length 59

Inserts and deletes apply to the Last Price only.
be transmtted.

and Ask Price wll
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5.14.2 Cat egory Code N - Type Code C

Bi d & Ask Market; Bi d/ Ask/ Tr ade Cabi net

Message (No Vol une)
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price Market Bid Price 6
Price Mar ket Ask Price 6
Price Last Price 6
BATE Code Last Price BATE 1
ETX ETX 1

Total Length 53

5.14.3 Category Code N - Type Code A, B

Bi d & Ask Market; Bi d/ Ask/ Trade Cabi net

Message (No Vol une) - Insert/Delete
Field Goup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price Market Bid Price 6
Price Mar ket Ask Price 6
Price Last Price 6
BATE Code Last Price BATE 1
As- of Sequence No. As- of Sequence No. 6
ETX ETX 1

Total Length 59

Inserts and deletes apply to the Last Price only. A current Market Bid

and Ask Price wll

be transm tted.
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5.15 Category Code O - (Openi ng Range

5.15.1 Type " " - Conposite Opening Range
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price First Price 6
BATE Code First Price BATE Code 1
Price Second Price Price 6
BATE Code Second Price BATE Code 1
I ndi cat or Mar ket Direction 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti nat ed 1
ETX ETX 1
Total Length 55

The Openi ng Range nessage contains the prices which a vendor
shoul d display in its opening range fields. Exchanges which
report opening range prices in the sequence in which they occurred

will fill the prices in the sane sequence in the Openi ng Range
message. The Openi ng Range nessage may either precede or foll ow
ot her messages pertaining to the particular contract. 1In the

event that the market opens at a single price, that price and
associ ated BATE code will appear in the First Price and BATE
fields; the Second Price and BATE fields of the nmessage will be
space filled.

The Market Direction Indicator will indicate that the market was
rising (+) or falling (-) fromthe first to |last quotations
occurring during the opening interval. A Market Direction
Indicator, "S", will connote that the market was stable during the
opening interval. A space character in the Market Direction

I ndi cator indicates that the exchange el ected not to report the
direction of the market.

The volume traded field may be reported at the option of the exchange.
Vol unme reported in the Qpeni ng Range nessage will exclude all vol une
whi ch may have been reported in other nessages pertaining to
transacti ons which occurred during the opening interval. [If volune is

not

reported, the field will be space filled.
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5.15.2 Type S - Session Qpeni ng Range
Field G oup Fill Lengt h
Header Header 19
Contract ID Contract 1D 5
Option ID Option ID 9
Price First Price 6
BATE Code First Price BATE Code 1
Price Second Price Price 6
BATE Code Second Price BATE Code 1
I ndi cat or Mar ket Direction 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti nat ed 1
Session ID Session ID 2
ETX ETX 1
Total Length 57
Sessi on Openi ng Range nessages may be sent at the discretion of
each Exchange indicating the opening range by session.
5.15.3 Category Code O - Type Codes I, D, &R
Openi ng Range--1nsert/Del et e/ Revi se
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price First Price 6
BATE Code First Price BATE Code 1
Price Second Price Price 6
BATE Code Second Price BATE Code 1
I ndi cat or Mar ket Direction 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti mat ed 1
As- of Sequence No. As- of Sequence No. 6
ETX ETX 1
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Total Length

61

A Revise type of nmessage is provided for the Openi ng Range Message.

Revi se nmessage is the |ogical

price fields space filled to,

The

sum of an Insert nessage and a Del ete
message. An exchange may send a Revise (Qpeni ng Range nessage with both
delete its openi ng range.

in effect,
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5.16 Category Code P - d osing Range

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price First Price 6
BATE Code First Price BATE Code 1
Price Second Price Price 6
BATE Code Second Price BATE Code 1
I ndi cat or Mar ket Direction 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti nat ed 1
ETX ETX 1
Total Length 55

The d osi ng Range nmessage contains the prices which a vendor shoul d
display in its closing range fields. Exchanges which report closing
range prices in the sequence in which they occurred will fill the prices
in the sane sequence in the C osing Range nessage. The d osing Range
message will always follow the last tinely transaction nmessage
pertaining to a particular contract; however, Insert and Del ete nmessages
may follow the O osing Range nessage.

In the event that the market closes at a single at price, the price and
associ ated BATE Code will appear in the First Price and BATE Code
fields; the Second Price and BATE fields of the nmessage will be space
filled.

The Market Direction Indicator will indicate that the market was rising
(+) or falling (-) fromthe first to last quotations occurring during
the closing interval. A Market Direction Indicator, "S", will connote
that the market was stable during the closing interval. A space
character in the Market Direction Indicator field indicates that the
exchange el ected not to report the direction of the market.

The vol ume traded nmay be reported at the option of the exchange. Vol une
reported in the O osing Range nessage will exclude all volume which may
have been reported in other nessages pertaining to transactions which
occurred during the closing interval. |If volunme is not reported, the
field will be space fill ed.
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5.16.1 Category Code P - Type Codes I, D, & R
C osi ng Range--1nsert/Del et e/ Revi se

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price First Price 6
BATE Code First Price BATE Code 1
Price Second Price Price 6
BATE Code Second Price BATE Code 1
I ndi cat or Mar ket Direction 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti nat ed 1
As- of Sequence No. As- of Sequence No. 6
ETX ETX 1
Total Length 61

A Revise type of nmessage is provided for the O osing Range nmessage. The
Revi se nmessage is the logical sumof an Insert and a Del ete nessage. An
exchange may send a Revise C osing Range nessage with both price fields
space filled to, in effect, delete its closing range.

May 22, 1998



Chapter 5.00 Message Definitions 5-33
5.17 Category Code Q- Settlenment Price & Limts

The Settlenent Price & Limts nmessage may be
sent follow ng the cl ose
of trading in a
particul ar session for a
particul ar contract.

The fields will be
filled with the
settlement price for the
current day and the

hi ghest price and | owest
price at which trading
will be permitted on the
followi ng session. In
the event that no limts
are established for the
particul ar contract on
the foll owi ng session,
the high and low limt
price field will be
space filled. In the
event that no settl enent
price is reported for
the particul ar contract,
the settlenent price

wi Il be space filled.

No Insert or Delete nessage format is specified for the Settlenment Price

& Limts message. In the event that an erroneous Settlenent Price &
Limts nmessage is sent, it will be followed by a Settlement Price &
Limts nmessage with the correct data. No special coding will identify

the corrected nmessage.

Refer to the appendicies for a specific exchange to determ ne how
corrections, deletions are supported.

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price Set t | ement 6
Price H gh Limt 6
Price Low Limt 6
ETX 1

52
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5.17.1 Category Code Q- Settlement Price & Linmts
Type Code C - Cabi net Summary

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price Set t | ement 6
Bat e Code Settlenent Bate 1
Price H gh Limt 6
Bat e Code Hgh Limt Bate 1
Price Low Limt 6
Bat e Code Low Limt Bate 1
Session ldentifier Session ID 2
ETX 1

57
Since a cabinet record trades at a whole dollar val ue bel ow t he
m numum al | owabl e tic price, the lowlimt price field will always
be space filled.

5.17.2 Category Code Q- Settlement Price & Limts
Type Code F - Final Settlement

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price Set t | ement 6
Bat e Code Settlenent Bate 1
Price H gh Limt 6
Bat e Code Hgh Limt Bate 1
Price Low Limt 6
Bat e Code Low Limt Bate 1
Session ldentifier Session ID 2
ETX 1
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5.18 Category Code R - Refresh

Ref resh nessages will be used in the event that an exchange or a vendor
has had a significant systemfailure, and it is inpractical to
retransmt all previous nessages in order to restore the basic el enents
of a vendor's data base. The design of Refresh nessages required
conprom si ng consi derations of nmessage | ength, |ine speeds, data base
integrity, and exchange data base design. The result was a pluralistic
approach of, initially two (2), and potentially several, types of

Ref resh nessages.

The first type, the Abbreviated Refresh nessage, includes only the
Openi ng Range, Day High, Day Low, and a single last price. No As-of
Sequence Nunbers are included with any price in this Abbrevi ated Refresh
message type; therefore, Insert and Del ete nmessages applied to a
"refreshed" data base can be processed nmechanically only to the extent
that As-of Sequence Nunber references are not required; other cases may
requi re manual intervention. These limtations notw thstanding, the
Abbrevi ated Refresh nmessage has the advantage of being of |ess than half
the length of the Extended Refresh message.

The second type, the Extended Refresh message, includes the Qpening
Range, Day Hi gh, Day Low, four (4) Last Prices, Bid and Ask prices, as
well as Cumul ative Vol une. An As-of Sequence Nunmber is associated with
each of these price fields. Accordingly, Insert and Del ete nessages
applied to a "refreshed" data base can be processed with reference to
As- of Sequence Nunbers

The Message Sequence Number will not be advanced when a Refresh nessage
is sent nor will a Refresh nessage be retransmtted. Refresh nmessages
will contain current inforrmation as of the tine they are transmtted;
i.e., Refresh nessages will not be prepared and queued for transm ssion
after subsequent transactions have been reported on the ticker I|ine.

The |l ast prices may, at the option of the exchange, include the |ast
trade prices or the last price changes (i.e. trades, bids higher than
t he preceding price change, and asks | ower than the preceding price
change) .

In view of the time required to transmit a full run of Refresh nmessages,
exchanges may wi sh to inplenment an indexing scheme to permt their nost
active contracts to be "refreshed" first.

Exchanges may delay or limt the nunber of Refresh nessages transmitted
in accordance with line | oad conditions.
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5.18.1 Category Code R - Type A
Refresh -- Abbreviated

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price First Opening Range Price 6
BATE Code First Openi ng Range BATE Code 1
Price Second Openi ng Range Price 6
BATE Code Second Openi ng Range BATE Code 1
Price Day Hi gh Price 6
BATE Code Day H gh BATE Code 1
Price Day Low Price 6
BATE Code Day Low BATE Code 1
Price Last Price 6
BATE Code Last Price BATE Code 1
ETX ETX 1

Total Length 69

5.18.2 Category Code R - Type S
Abbrevi ated Refresh -- Session

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price First Opening Range Price 6
BATE Code First Openi ng Range BATE Code 1
Price Second Openi ng Range Price 6
BATE Code Second Openi ng Range BATE Code 1
I ndi cat or I ndi cat or 1
Price Day Hi gh Price 6
BATE Code Day H gh BATE Code 1
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Price Day Low Price 6
BATE Code Day Low BATE Code 1
Price Last Price 6
BATE Code Last Price BATE Code 1
Session ID Session ID 2
ETX ETX 1

Total Length 72

The First and Second " Openi ng"
will reflect the first quotes of the session
indentified as OPEN NGS or

Exchange. The Indicator field will contain

"R' for RESUMPTI ONS

5.18.3 Reser ved
5.18. 4 Reser ved
5.18.5 Reser ved

May 22, 1998

Range Price(s) and BATE Code(s)
Such quotes may be
RESUMPTI ONS at the discretion of the
for OPEN NGS and




Chapter 5.00 Message Definitions 5-38
5.19 Category Code S - Spread
Field G oup Fill Lengt h
Header Header 19
Contract 1D H gh Contract ID 5
Option ID H gh Option ID 9
Price H gh Price or First 6
Differential
BATE Code H gh BATE Code 1
Vol urme Tr aded H gh Contract Vol une 5
Contract 1D Internedi ate Contract ID 5
Option ID Intermediate Option ID 9
Price Internedi ate Price or Second 6
Differential
BATE Code I nternedi at e BATE Code 1
Vol ume Tr aded I nternedi ate Contract Vol une 5
Contract 1D Low Contract 1D 5
Option ID Low Option ID 9
Price Low Price or Third Differenti al 6
BATE Code Low BATE Code 1
Vol ume Tr aded Low Contract Vol une 5
I ndi cat or Price/Differential Indicator 1
Spread Type ID Spread Type ID 2
EXT EXT 1
101

The Spread format will/provide for both two- and three-sided spreads as
well as "crush" spreads in soybeans and products. The
Price/Differential Indicator will indicate whether the spread is quoted
at outright prices (Code P), the positive differentials between prices
guoted (Code F) and negative differentials between prices quoted (Code
N). In the case of a spread involving two (2) contracts quoted as a
differential, only the first price field will be filled with numerics;
the second and third price field will be space filled. 1In the case of a
spread involving three (3) contracts quoted as a differential, the first
price field will contain the differential between the high and
internedi ate contracts, the second price field will contain the
differential between the intermediate and | ow contracts and the third
price field will contain spaces. However, in the case of a crush spread
quoted as a differential, only the first price field will be filled with
nunerics; the second and third price field will be space filled.
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In no case is a Spread nessage to update a vendor's openi ng range,

high/l ow, |ast sale, last price change, or last activity display.
Spreads shoul d only be displayed in a nmanner which explicitly identifies
t hem as such.
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Spread Type
Identifier

" gpr
"l g
" KR!
" g
" Con
" o3
" BU"
"1
" Bo"
e
" g
" BO!
" BE"
"B
" gy
" BX"
" IR
" gK
"SR!

" TE"
" /S

" ER"
" BM'
" Eg
" UB"
" PR

Conbi nation with
both Future & Options

Legs

"EQr

Meani ng

I ntra- Cormodi ty Spread
I nter-Comodity Spread
Soybeans Crush
Crude G| "Crack”
Straddl e
Two- Way Conver sion
Thr ee- W&y Conver si on
Butterfly
Rati o Spread
First Side of a BOX STRADDLE
Second Side of a BOX STRADDLE
Verti cal
Hori zont al
D agonal
Straddl e
Strangl e
Qut
Options Butterfly
Futures Butterfly
Iron Butterfly
Opti ons Condor
Fut ures Condor
Synt hetic or Combo
Box
Jelly Roll
Spar ks
Strip
Christmas Tree
Doubl e
Ri sk Reversal or Fence or
Split-Strike Synthetic
Tandem (e.g., Ted Cal endar)
Vertical Straddl e Spread
Hori zontal Straddl e Spread
Horizontal Strangle Spread /Strangle
Swap
Di agonal Straddl e Spread
Futures Bundl e
Boomer ang
Futures Strip
St ubs
Packs

Future vs. Option
Conver si on or Reversal
Delta - Neutral
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Spread Type
"B1", "B2",
"CR', "KR',

" BU'

" Con

" 3"

Message Definitions 5-41
Fi el ds Updat ed

H gh Contract ID

H gh Options ID

H gh Price/Differential
H gh BATE Code

Low Contract 1D
Low Option ID

H gh Contract ID
H gh Option ID
H gh Price/Differential
H gh BATE Code
Internedi ate Contract 1D
Intermediate Option ID
Low Contract 1D
Low Option ID

H gh Contract ID
H gh Option ID
H gh/Price/Differential
H gh BATE Code
Low Contract |ID
Low Option ID
Low Price/Differenti al
Low BATE Code

H gh Contract ID
H gh Option ID

H gh Price/Differential
H gh BATE Code
Internediate Contract |ID
Intermediate Option ID

Internediate Price/Differenti al
I nt er nedi at e BATE Code
Low Contract |ID

Low Option ID
Low Price/D fferenti al
Low BATE Code
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Spread Type

"BO',

"I B",

Message Definitions 5-42

" g
" BX"

Fi el ds Updat ed

H gh

H gh

H gh
H gh
H gh
H gh

H gh

H gh Contract ID

Option ID
H gh Price/Differential
BATE Code
H gh Volume (will contain a Ratio, i.e.,
at least in CBOT's case)
Low Contract 1D
Low Option ID
Low Contract Vol une (CVE)
Price/Differential 1D (CQVE
Spread Type I ndicator (CVME)
Contract ID
Options ID
Price/Differential
BATE Code
H gh Contract Vol une
Low Contract 1D
Low Options 1D
Low Contract Vol une
Price/Differential Indicator
Spread Type | ndicator
Contract ID

H gh Options ID

H gh Price/Differential

H gh BATE Code

H gh Contract Vol une
Internmedi ate Contract 1D
Intermedi ate Options ID

I nternmedi ate Contract Vol unme
Low Options 1D

Low Contract Vol une
Price/Differential Indicator
Spread Type | ndicator
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Spread Type

s, "sp', "TE", "FS'
"ER"

"BF', "CF', "BM

"FO', "DN'

Fi el ds Updat ed

H gh Contract ID

H gh Options ID

H gh Price/Differential
H gh BATE Code

H gh Contract Vol une
Internedi ate Contract |ID
I nt er nedi ate Vol une

Low Contract |ID

Low Options 1D

Low Contract Vol une
Price/D fferential |ndicator
Spread Type | ndicator

H gh Contract ID

H gh Options ID

H gh Bate Code

H gh Contract Vol une

Low Contract |ID

Low Contract Vol une

Price/D fferenti al I ndi cat or
Spread Type | ndicator
Price/D fferenti al

H gh BATE Code

H gh Contract Vol une

Low Contract |ID

Low Contract Vol une

Price/D fferential |ndicator
Spread Type | ndicator

H gh Contract ID

H gh Price/Differential

H gh BATE Code

H gh Contract Vol une
Internedi ate Contract |ID

I nt er nedi ate Vol une

Low Contract |ID

Low Contract Vol une

Price/D fferential |ndicator
Spread Type | ndicator

H gh Contract ID

H gh Price/Differential

H gh BATE Code

Low Contract ID

Low Options 1D

Low Price

Low Contract Vol ume

Price/D fferential Indicator
Spread Type | ndicator
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5.19.1 Category Code S - Type Codes | & D
Spread--Insert/Del ete
Field G oup Fill Lengt h
Header Header 19
Contract 1D H gh Contract ID 5
Option ID H gh Option ID 9
Price H gh Price or First Differential |6
BATE Code H gh BATE Code 1
Vol urme Tr aded H gh Contract Vol unme 5
Contract 1D Internedi ate Contract ID 5
Option ID Intermediate Option ID 9
Price Internedi ate Price or Second 6
Differential
BATE Code I nternedi at e BATE Code 1
Vol ume Tr aded I nternedi ate Contract Vol une 5
Contract 1D Low Contract 1D 5
Option ID Low Option ID 9
Price Low Price or Third Differenti al 6
BATE Code Low BATE Code 1
Vol ume Tr aded Low Contract Vol une 5
I ndi cat or Price/Differential Indicator 1
Spread Type 1D Spread Type ID 2
As- of Sequence Nunber As- of Sequence Nunber 6
EXT EXT 1
107
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5.19.2 Category Code S - Type Code C
Spread -- Comnbination Trades*
Field G oup Fill Lengt h
Header Header 19
Conbi nation ID Conbi nation ID 10
I ndi cat or Fractional |ndicator 1
Conbi nati on Trade Header: Conbi nati on Trade Header
Code Conbi nati on Trade Category Code 1
Code Condi nati on Trade Type Code 1
I ndi cat or Speci al 1 ndicator 1
Sign Conbi nati on Trade Sign One 1
Price Conbi nati on Trade Val ue One 6
BATE Code Conbi nati on Trade BATE Code One 1
Size/ Quantity Conbi nation Bid Size/ Trade Quantity 5
Sign Conbi nati on Trade Sign Two 1
Price Conbi nati on Trade Val ue Two 6
BATE Code Conbi nati on Trade BATE Code Two 1
Si ze Conbi nati on Ask Size 5
Contract 1D First Contract ID 5
Option ID First Option ID 9
Vol une First Contract Vol une 5
Contract 1D Second Contract |ID 5
Option ID Second Option ID 9
Vol une Second Contract Vol unme 5
EXT EXT 1
98

* Conbi nation trades are trades that

and/ or option contract.
as wel |

For CVE, GLOBEX, spreads wll

category and type code.

These could include traditiona

as strips and option stragegies.

be transmtted in this nessage

i nvol ve nmore than one future
spr eads

See Appendi x 5.19.2 for CMVE usage of Category Code S, Spread; Type Code

C, Conbi nation Trade messages.
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5.20 Category Code T - Bid/Ask/Trade Message - Ceneral Form

Field G oup Fill Lengt h
Header Header 19
Contract ID Contract ID 5
Option ID Option ID 9
Price Bi d/ Ask/ Trade Price 6
BATE Code BATE Code 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti nat ed 1
ETX ETX 1
Total Length 47
47

This message is a general formof the Bid/ Ask/Trade - Future -
No Vol ume nmessage. See renmarks under Section 5.01

The volume traded field may be filled at the option of the

exchange. Exchanges which provide volunme will be indicated
i n Appendi x 5. 20.
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5.20.1 Category Code T - Type Codes | & D
Bi d/ Ask/ Trade - General Form-Insert/Delete

Field G oup Fill Lengt h
Header Header 19
Contract ID Contract ID 5
Option ID Option ID 9
Price Bi d/ Ask/ Trade Price 6
BATE Code BATE Code 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti nat ed 1
As- of Sequence Nunber As- of Sequence Nunber 6
ETX ETX 1

Total Length 53
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5.21 Category Code U - Special Range Quotations
Field G oup Fill Lengt h
Header Header 19
Contract ID Contract ID 5
Option ID Option ID 9
Price First Price 6
BATE Code First Price BATE Code 1
Price Second Price 6
BATE Code Second Price BATE Code 1
I ndi cat or Mar ket Direction 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti nat ed 1
I ndi cat or Speci al 1 ndicator 1
Session ID Session ID 2
ETX ETX 1

Total Length 58

The Special Range Message may be used to support additional types

of quotations that may arise requiring 1 or 2 price values, along with
associ at ed BATE Code Values. Although simlar in formto Category O or
P nessages, an additional Indicator field is included to identify the
type of quotation. An Exchange will further define the application of
t he respective quotation in Appendix 4.0.6.

Special Indicator field is used to indicate an exchange's cl assification
of a particular Special Range Message. Values for this indicator are:

I ndi cat or Quot ati on

Val ue Cl assification

R Resunpti on (range)

S Suspensi on (range)

I I ndi cati ve Qpening

Q Prior Day’'s Settlenment ( CME Only )
P Post d osi ng Range

Suspensi on ( Range)

. Refers to a quotation used to report market activity at the end of
trading of a session (simlar to a C osing Range)

. May contain a single price or range

. May contain any of the BATE Code conbi nations currently avail able

in a Category P (O osing Quotation)

Resunpti on ( Range)
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. Refers to a quotation used to report market activity at the
begi nning of a session inmedi ately foll ow ng anot her session which
is also part of the defined "Trading day" (simlar to an Opening

Range)
. May contain a single price or range
. May contain any of the BATE Code conbi nations currently avail able

in a Category O (Opening Quotation) Delete or Insert Versions
(Type D or | respectively) of this message woul d i nclude the As-of
Sequence Nunber field (6Bytes) inmediately preceding the ETX

I ndi cati ve Qpening

. Refers to a quotation transmtted, starting approximately 15
m nut es before G.OBEX opens.
. WIl be sent at periodic intervals as indications of where the

mar ket wi Il open.

Prior Day’'s Settlenment ( CME Only )

. Refers to a quotation containing the prior day' s settlement for
G.OBEX Products. It is sent after the end-of-day Open Qutcry
session and during the GLOBEX Sessi on.

Post d osi ng Range

. Refers to a quotation used to report allowable trading price range

for a 2 mnute trading session imediately follow ng the offical
closing of a particular contract.

5.21.1 Category Code U - Special Range Quotations Type |I,D
Speci al Range --Insert/Delete

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Price First Price 6
BATE Code First Price BATE Code 1
Price Second Price 6
BATE Code Second Price BATE Code 1
I ndi cat or Mar ket Direction 1
Vol ume Tr aded Vol unme Tr aded 5
I ndi cat or Act ual / Esti nat ed 1

I ndi cat or Speci al 1 ndicator 1
Session ID Session ID 2
As- of Sequence Nunber As- of Sequence Nunber 6
ETX ETX 1
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5-50

Total Length

64

5.21.2 Category Code U - Type O Indicative Bid, Ask Quotation, Delta
Val ues
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Price Indicative Bid Price 6
BATE Code BATE Code of 'B 1
Price I ndi cative Ask Price 6
BATE Code BATE Code of 'A 1
Del ta Val ue Val ue Format 99.9999 6
Filler Filler 4
ETX ETX 1
Total Length 58
5.22 Category Code V - Cumul ative Vol une
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract 1D 5
Option ID Option ID 9
Cumul ati ve Vol unme Cumul ati ve Vol unme 7
I ndi cat or Act ual / Esti nat ed 1
ETX ETX 1
Total Length 42

The Cumul ative Vol une nessage may be used by an exchange to correct its

reported Cunul ative Vol une (Actual or Estimated) during the current
trading day. Note, in particular, that where an exchange revises its
openi ng (or closing) range, any revision to the Cunul ati ve Vol une may
not be processed by vendors which do not retain a separate record of the
vol ume reported on the opening (or closing) range. To insure the
correct processing of volune information under such circunstances,
exchanges may use the Cumul ati ve Vol une nessage.
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5.22.1 Category Code V - Cunul ative Vol une
Type Code S - Session Summary

Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Option ID Option ID 9
Cumul ati ve Vol unme Cumul ati ve Vol unme 7
I ndi cat or Act ual / Esti nat ed 1
Session ID Session ID 2
ETX ETX 1

Total Length 44

5.

23

The Cumul ative Vol une nessage may be used by an exchange to
correct its reported Cunul ati ve Vol ume (Actual or Estimated)
during the current trading session. Note, in particular

t hat where an exchange revises its opening (or closing)
range, any revision to the Cunul ati ve Vol une may not be
processed by vendors which do not retain a separate record
of the volune reported on the opening (or closing) range.

To insure the correct processing of volune information under
such circunstances, exchanges may use the Cunul ati ve Vol une
nessage.

Reser ved
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5.24 Category Code X - Text

Field G oup Fill Lengt h
Header Header 19
Text Text 63
ETX ETX 1
Total Length 83

The Text message format will be used to transmt nessages whi ch cannot
be expressed within other formats specified within this docunent. Text
messages will not be formatted in any way which will permt
interpretation by vendors' systens. Each Text message, or portion of a
Text message, will be inserted in a fixed field of 63 P/A Characters.

Text messages may be transmitted with descriptive Type Codes; in which
case, vendors will be expected to detect and print pertinent Text
nmessages and take appropriate action. Valid Type Codes for Text
messages are as follows:

Type

Code Message

Space Ceneral Text

A Tradi ng Authorized in New Delivery Months

D Deliveries and Intentions
E Opti on Exerci ses and Assi gnnments
F Fi x H gh Low
G CGood Morning (courtesy nessage only,
no systemcontrol indicated)
Vol ume & Open Interest (Text format)
Last Day of Trading in Delivery Mnths
Mar gi n Changes
New Conmodi ty Listings
Cash Prices
Recei pts and Shi prent s
Syst em Changes
Openi ng/ d osi ng Ti me Changes,
Per manent and Energency
Crop Reports
Variable Limts Effective
War ehousi ng I nformation
G obex

Xs<C "Swnxonozr~—
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5.25 Category Code Y - Cash Prices
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Price Price 6
BATE Code B/ A/ Space 1
ETX ETX 1

Total Length 32

This message is intended to be used primarily for the di ssem nation of

current cash val ues of Stock |Index Futures,

Contracts.

or other |ndex Type Futures
An Exchange may specify a Delivery Month Code (within the

Contract 1 D) other than the value "Y" typically defined for Spot
Del i very/Index Information (Section 4.03.2). See
Del i very Month Code sel ected by the respective exchange.

Appendi x 3.01 for the

5.25.1 Category Code Y - Type Codes | & D
Cash Prices --Insert/Delete
Field G oup Fill Lengt h
Header Header 19
Contract 1D Contract ID 5
Price Price 6
BATE Code B/ A/ Space 1
As- of Sequence Nunber As- of Sequence Nunber 6
ETX ETX 1
Total Length 38
5.25.2 Category Code Y - Type Codes P
Previous Day's Settlenent Price
This message is intended to be used primarily for the
di ssem nation of the Previous Day's Settlenment Price.
An Exchange may specify a Delivery Month Code (within
the Contract ID) other than the value "Y' typically
defined for Spot Delivery/Index Information (Section
4.03.2). See Appendix 3.01 for the Delivery Mnth
Code sel ected by the respective exchange.
5.25.3 Category Code Y - Type C
HFi eld & oup Fill Lengt h H

May 22, 1998



Chapter 5.00 Message Definitions 5-54
Header Header 19
Contract ID Contract ID 5
Price Price 6
BATE Code B/ A/ Space 1
Dat e mrddyy 6
ETX ETX 1
Total Length 38
The Date Field represents the associate date that the price
actually represents. For exanple, the CMVE agricultural indices

represent a settlenent price froma date different fromthe date
that the price was transmtted.
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5.26 Category Code Z - Contract Specifications

Contract Specifications nmessages may be used to supply vendors with
basic information of interest to their data base managers and operators
as well as their subscribers.

Five (5) nessages are provided:

Type C - Comuodity

Type O - Option

Type F - Month

Type S - Session

Type X - Conbi nati on Trades

Speci fications, includes information common to all contacts for a
particul ar coommodity (defined by the Conmodity Code) and contract type
(defined by the Future/Put/Call code); and, Type M- Month

Speci fications, includes information which may vary fromnmonth to nonth,
or fromstrike price to strike price, for a cormodity within a
particul ar type of contract.

Contract Specifications nmessages may be sent, at the option of the
exchange: 1) on the day trading is announced in the contract (before
effective date); 2) whenever one (1) or nore elements of the nessage is
changed; or, 3) routinely a, such as daily, the first day of the nonth
or the last day of the nonth.

Vendors should note that certain data in the nmessages is subject to

change over the life of the contract. For exanple, the closing time for
some contracts is changed on the |ast day of trading.

May 22, 1998



Chapter 5.00 Message Definitions 5- 56
5.26.1 Category Code Z - Type C
Conmmodi ty Specifications
The format of the Comodity Specifications foll ows:
Field G oup Fill Length
Header Header 19
Contract 1D, (Month and Year not Dependent upon PCC 5
filled) field val ue
Option ID (space filled) 9
Li sti ng Code 1
L = List new conmodity
D = Delist inactive comodity
M = Mai ntenance of existing comodity
Contract Description 11
Contract Size 10
Pricing Units 2
01 = Bushels
02 = Pounds
03 = Troy Qunces
04 = Fine Troy Qunces
05 = Hundr edwei ght, 100 | bs.
06 = Hundredwei ght, 112 | bs.
07 = Short Tons, 2,000 | bs.
08 = Long Tons, 2,240 |bs.
09 = Metric Tons, 2,204.6 |bs.
10 = Index Points
11 = Percent of Par
12 = Gallons
Price per Unit 1
$ = Dollars
C = cents
Space = Index or percent
Currency of Contract 1
1 =US dollars
2 = Canadi an Dol | ars
3 = British Pounds
Openi ng Ti ne Daily Opening Tinme 4
HHVM
G osing Tine Daily O osing Time 4
HHVM
Maxi mum Daily Price Fluctuation 6
M ninmum Daily Price Fluctuation Price ID 6
ETX ETX 1
80
5.26.2 Category Code Z - Type F
Future Month Specifications
Field Goup Fill Length
Header Header 19
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Contract 1D, Contract 1D 5
First Day of Trading MVDDYY 6
Li st Code See Category Z, Code C 1
First Notice Day MVDDYY 6
First Delivery Day MVDDYY 6
First Tradi ng Day MVDDYY 6
Last Notice Day MVDDYY 6
Last Delivery Day MVDDYY 6
Time to Exercise on Last Day HHVM 4
ETX ETX 1

66
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5.26.3 Cat egory Code Z - Type O
Opti on Month Speci fications

Field G oup Fill Length

Header Header 19

Contract 1D, Contract |1D 5

Option ID Option ID 9
(Strike Price Code and
Nuneric Strike Price
Bl ank, Put/Call |ndicator
filled in)

First Day of Trading MVDDYY 6

Li st Code See Category Z, Code C 1

First Tradi ng Day MVDDYY 6

Last Delivery Day MVDDYY 6
Expi rati on Day MVDDYY 6

Last Tradi ng Day MVDDYY 6

Time to Exercise on Last Day HHVM 4

Strike Price Low Val ue-1st Range Lowest value Strike 6
Price Listed for Trading

Strike Price Hi gh Val ue-1st Range H ghest value Strike Price |6
Li sted for Trading

Strike Price Interval -1st Range Strike Price Interval 6
(to calculate intervening
Strike Prices)

Strike Price Low Val ue- 2nd Range Lowest value Strike 6
Price Listed for Trading

Strike Price Hi gh Value- 2nd Range H ghest value Strike Price |6
Li sted for Trading

Strike Price Interval- 2nd Range Strike Price Interval 6
(to calculate intervening
Strike Prices)

ETX ETX 1

105
May 22, 1998




Chapter 5.00 Message Definitions 5-59

5.26.4 Category Code Z - Type S

Session Open/d ose Time Definition
Field Goup Fill Length
Header Header 19
Contract 1D Contract 1D 5
Session ID Session ID 2
Sessi on Opening Ti me Opening Time i n HHVM For mat 4
Session d osing Tine Cosing Time i n HHVM For mat 4
ETX ETX 1
35

Session Open/C ose Time definition nessage woul d be sent

prior to the Qpening of respective Contract |ID.

5.26.5 Cat egory Code Z - Type X

Futures Options Month Specifications for
Conbi nati on Trades
Field Goup Fill Length
Header Header 19
Conbi nation ID Conbi nation ID 10
Contract 1D Contract 1D 5
Option ID Option ID 9
Contract 1D Contract 1D 5
Option ID Option ID 9
First Tradi ng Day MVDDYY 6
Li sti ng Code See Category Z, Code C 1
Last Tradi ng Day MVDDYY 6
Ti me & Exercise on Last HHVM 4
Day
Expiration Day (Options MVDDYY 6
Only)
ETX ETX 1
81
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6.0 Sequence of Transm ssions

This section will define the sequence in which the nessages specified
herein will be sent or will be available for retransm ssion. Each
exchange may el ect not to generate certain nmessages, but if sent, they
will be sent in the sequence defined in this section. Those nessages
whi ch, at a mninmum are mandatory on a normal tradi ng day, are narked
with an asterisk (*).

The sequence in which nessages may first appear is indicated by the
sequence in which the nessages are listed in the table. The interva
during which a message nmay appear is indicated by the indented nessage
hi erarchy. For exanple, the Start of Communications Testing is the
first message to be transmtted, and accordingly, appears first on the
table. The Start of Communications Testing nessage is followed by the
Line Integrity Verification nessage which, by virtue of its |esser

i ndentati on, supercedes the hierarchy of the Start of Comunications
Testing nmessage; therefore, the Start of Communi cations Tasting nessage
wi Il not appear after transmission of a Line Integrity Verification
nessage.

Messages which are listed contiguously and occupy the sane hierarchia
| evel may appear in any sequence within that |evel
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Start of Conmuni cations Testing*

Line Integrity Verification*
Character Test Patterns

Start of Sinulated Data

Si nul at ed Data Varni ng
simul ated data (should exclude Start and End
of Oficial Transm ssions)

End of Sinmul ated Dat a
Line Integrity Verification*
Start of Oficial Transm ssions*

Ret r ansmi ssi ons

Mar ket Qpeni ng | mm nent *
Halt in Trading

Set Sequence Nunber

Tr adi ng Resuned

Vol ume & Open | nterest
Text

Contract Specifications

Bi d/ Ask/ Tr ade- Fut ur es- No Vol une
Bid & Ask
Exceptional Quotation
Fast Market
H gh- Low Last
Summar y
Openi ng Range
d osi ng Range
Settlement Price & Limts*
Ref resh
Spread/ Straddl e
Bi d/ Ask/ Tr ade- General Form
Cunul ati ve Vol ume
End of Transaction Reporting*

End of O ficial Transm ssion
Start of Sinulated Data
Si mul at ed Data Warni ng
Simul ated data (should exclude Start and End
of Oficial Transm ssions)
End of Sinulated Data

End of Conmuni cations Testing
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Appendi x 1.03 - Exchanges
Exchange Functi on Phone Nunber
Ameri can Commodities Corp.
86 Trinity Place
New York, NY  10006-1881
Nat han Most E (212) 306-8940
Presi dent, ACC
Charl es Faur ot *EM (212) 306-1346
Assi stant Vice President
Mar ket Data Services
Judy Wbods *HS (212) 306-8919
Proj ect Manager
Joe Loughran 0] (212) 383-4908
Vendor Liason, SIAC
Vi ncent Al ai no (212) 383-2203
Conmruni cat i ons Engi neeri ng, (Fax) (212) 306-8934
SI AC
The Board of Trade of
Kansas City Mssouri, Inc.
4800 Main Street - Suite 303
Kansas City, MO 64112
Chri s Johnson * ESHT (816) 753-7500
Manager
I nformation Systens
Dan Jones O (816) 753-7500
Assi stant Vice President (816) 753-7800
Fl oor Operati ons (Fax) (816) 753-3944
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Exchange

I nterface
Functi on

A-2.00-2
Phone

Nunber

Chi cago Mercantil e Exchange
30 South Wacker Drive
Chicago, IL 60606

St eve Bri skey
Manager
Tradi ng Fl oor Conputer Qperations
Mari | ee Radecki
Manager
(FA) _
Quot ati on Vendor Services
Robert Krause
Manager
Net wor k Mar ket i ng

Conmodi ti es Exchange Center
Four Wirld Trade Center
New York, NY 10048

Janes Neal
Ceneral Manager

Dan Capozello
D rector, Conputer and
Techni cal Services

M nneapol i s Grai n Exchange
150 Grai n Exchange Bl dg.
M nneapol is, MN 55415

M ke Levoir
Anne Curtin
John McLaughlin

The Montreal Exchange

800 Victoria Square
Montreal, Quebec H4Z 1A9
Antoinette DiTullio

Phi | adel phi a Board of Trade
1900 Market Street

Phi | adel phia, PA 19103

Bill Mbrgan

*EHST

*MOS

* EDM
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(312)
(312)

(312)

(212)

(212)
(FAX) (212)

(612)
(Fax) (612)

(514)
(Fax) (514)

930- 8160

930- 8193
648- 3648

930- 4596

938- 2020

938- 2030
912- 1325

338-6212
339-1155

871- 3517
871- 3559

(215) 496- 5046

(Fax) (215)

496- 1194
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Exchange Functi on Phone Nunber
Sydney Futures Exchange
G osvenor Street
SYDNEY NSW 2000
Australia
Bonni e Bl aauw E 011- 02- 256- 0555
Manager - Tradi ng and
I nformati on Services
(Fax) 011- 02- 256- 0666
The Toronto Stock Exchange
The Exchange Tower
Two First Canadi an Pl ace
Toronto, Ontario MX 1J2
Andr ew Cl adenenos E (416) 947-4485
Tara O Donnel | *HST (416) 947-4456
(Fax) (416) 947-4727
W nni peg Commodi ty Exchange
500 Commodity Exchange Tower
360 Main Street
W nni peg, Manitoba R3C 374
M ke Gagne' E* (204) 949-0495
D rector of Finance (Fax) (204) 943-5448
Preston Zachari as HTM (204) 949-0495
Quot e Vendor Admi ni strator (Fax) (204) 943-5448
Robert Anbrose 0] (204) 943-0661
Tradi ng Fl oor Supervi sor (Fax) (204) 943-5448
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Functi on Codes:

* | TC Representative

E Executive

S Software

H Hardware

T Tel econmuni cati ons

O perations

D Data Base Adm ni strator
M Mar ket i ng
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American Commodities Corporation -- Exchange ID: A

2.1 I ntroducti on

The nodem specification, vendor, and nodel has been selected as a
standard by SIAC. The AT&T 2296A nodemis supported by SIAC s Network
Managenent System SIAC s experience with the product means increased
reliability for the subscriber at the Broadcast facility. Uniformty in
nmodem manuf acturer nmeans faster repair and reduced down tine. On site
spares will be provided by SIAC until the subscriber nodem can be
repaired

2.2 Installation Requirements

2.2.1 SIAC

Al'l nmodens purchased by subscribers for the Broadcast
Facility at SIACw Il be rack nounted (Miultinmount). SIAC
wi Il provide subscribers with rack space at 55 Water Street.

2.2.2 Subscribers

Modens purchased by subscribers for their facilities may be
either one of the two types of avail able nodels that best
integrates into subscribers systens (rack nounted or stand
al one).

2.3 M ni mrum Requi renent s

The subscriber nmust adhere to the requirenents stated under 2.5, Leased
Li ne Modem

2.4 S| AC s Recommendat i ons

The LEASED LI NE W TH DI AL BACK- UP MODEM opti on can only enhance the
subscriber's uptime. Subscribers are not required to have a dial back-
up, but if this option is required at some future date, new equi prent
must be purchased. This enhanced capability, inplenented or not,
greatly outweighs the incremental cost associated

with the option.
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Ameri can Commodities Corporation -- Exchang

2.5 Leased Li ne Modem (V. 32)

2.5.1 Comuni cations Lines

4 wire, point-to-point, |eased
grade circuit

2.5.2 Mdens

A-2.00-7

elD A

line, full duplex, 3002 voice

Vendor : AT&T

Model : 2296A

Interface: ElI A RS-232C

Speed: 4800 baud

Li ne Term nati on User Location SI AC
Leased Li ne: RJ45S Denar c
Line Quantity: Leased line - One (1)
CCI TT Standard: V. 32

Ordering Specifications: Stand Al one, Part #2296AAA

- or

Mul ti Mount Card, Part #2296BAA

NOTE: Mbdens at SIAC | ocations are rack nounted.

May 22, 1998
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American Commodities Corporation -- Exchange ID: A
2.6 Leased Line with Dial Up Modem V.32 (Optional)

2.6.1 Communi cations Lines

4 wire, point-to-point, leased line (with local auxiliary
dial line), full duplex, 3002 voice grade circuit

2.6.2 Mvdens

Vendor : AT&T

Model : 2296A

Interface: ElI A RS-232C

Speed: 4800 baud

Li ne Term nati on User Location SI AC

Leased Li ne: RJ45S Denar c

D al Line: RJ45S RJ45S

Line Quantity: Leased line - One (1)
Dial line - One (1)

FCC Regi stration Nunber: AS593M 72177- ND- E

Ri nger Equi val ence: 0.4A

CCI TT Standard: V. 32

Ordering Specification: Stand Al one, with ASC I
Dialer Part # 2296BDW
- Or -
Mul ti Mount Card, with ASC |
Di al er, Part #2296AD2

NOTE: User nust initiate a dial request fromthis location. Mdens at SIAC

are set up for automatic answer option. Mdens at S| AC are rackmounted (multi
mount). This option is recomrended if dial back-up capability is desirable.
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Appendi x 2.00 - Conmuni cations Interface
Conmodi ti es Exchange Center - Exchange ID: C

Al CEC | TC Communi caton equi pnment and lines will be ordered and schedul ed for
installation by CEC Tel ecomuni cati ons.

COVMUNI CATI ON LI NES

CEC uses NYTEL leased line digital circuits with automatic dial back-up and
restoration for the New York Metropolitan area.

CEC uses WLTEL multi-drop analog circuits as the |long distance carrier. D al
back-up is controlled by CEC

MODENS

Vendor : I NC Cor poration
Model : 1056E DSU CsU

Di al / BU: Aut omati c di al back-up
Vendor : ATT Par adyne
Model : Conpshere 3440

Di al / BU: Controll ed by CEC
Baud Speed: 9600 bps

Parity: odd

Data bits: 7

Stop bits: 1

CEC | TC TROUBLE REPCRTI NG PROCEDURE

If the CEC Vendor has line problens, such as line integrity, line drops,
parity or any communi cation network interface problens, all calls nust be
directed to CEC Tel ecomuni cati ons Troubl e Desk.
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Appendi x 2.00 - Conmuni cations Interface
M nneapol is Grain Exchange -- Exchange ID. G

Comuni cati ons Li nes

0 4 wire, point-to-point or multipoint (Vendor
Ful I dupl ex

Modens

0 MZE uses Codex 2221 nodens on their |ines.

end is the responsibility of the Vendor.

May 22, 1998
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Appendi x 3.01 - Transm ssion Characteristics A-3.01-5
Kansas City Board of Trade -- Exchange ID: K

Comuni cati ons Li nes

0 4 wire, point-to-point, private line, Full duplex
Modens
0 KCBT wi Il choose and supply the necessary nodens, including dedicated

and energency dial -up nodens at KCBT expense.
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Chicago Mercantile Exchange -- Exchange ID: M

Comuni cati ons Li nes

0 4 wire (2 CME, 2 AT&T diagnostic), point-to-point, private |ine,
br oadcast
Modens
0 BELL 201B conpati bl e (CVE uses 2024A AT&T)
0 Vendor is responsible for nodem at vendors site
0 Di al backup option avail able, nodemtype - V.22 conpatible (CVE uses

HAYES SMARTMCDEM 2400)
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Phi | adel phi a Board of Trade -- Exchange ID: P

Comuni cati ons Li nes

0 4 wire, point-to-point, private line, Full duplex Mdens

o] To be defi ned
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Sydney Futures Exchange -- Exchange ID: S

Comuni cati ons Li nes

0 2400 baud Datel, point-to-point, private line, Full duplex.
Modens
0 Tel ecom Australia supplied under SFE contract.
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W nni peg Cormmodity Exchange -- Exchange 1D W

Ref er ence
Transm ssion Characteristics -- Hardware In I TC
0] 1200 BPS 3.02, 3.03, 3.04,
0 Asynchr onous 3.05, 3.07, 3.08,
0 Even Parity 3.09
0 NO Hori zontal Parity
o] 1 Start Bit NOT 3.06 and 3.10
0 1 Stop Bit
0 7 Data Bits plus 1 parity bit
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Sydney Conputeri sed Overni ght Market (SYCOM -- Exchange 1D Y

Comuni cati ons Li nes

0 2400 baud Datel, point-to-point, private line, Full duplex.
Modens
0 Tel ecom Australia supplied under SFE contract.
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American Commodities Corporation -- Exchange ID: A

Transm ssion Characteristics

The protocol conforns in general to the set of rules governing synchronous
transm ssion of binary coded data as defined in the | BM System Ref erence
Li brary publication entitled "General Information -- Binary Synchronous
Communi cations”, File No. TP-09, Order No. GA27-3004. 2.

Al transm ssions from ACC to vendors is in sinplex node. ACCis always the
transmtting station and the vendor is always the receiving station

Al transmssion are in standard USACI| code: 7 data bits, one bit for odd
parity (except BCC)>

s s s E B P
Y Y Y O BLOCK TEXT T C A
N N N X C D
e _TRANSM SS| ON BLOCK- - << - oo >

A bl ock can have a maxi mum of 1,000 characters. This count includes text and
bi -sync control characters, but excludes BCC, SYN and PAD characters.

Each bl ock transm ssion begins with at |east three contiguous SYN characters,
and ends with a trailing PAD character. The SYN characters establish
synchroni zati on between transnmitting and receiving stations.

The trailing PAD characters consist of all "1" bits (including the parity
bit). SYN characters may be inserted within a block at periodic intervals.

It is the responsibility of the vendor to strip the SYN characters out of the
transm ssi on.

The Bl ock Check Character (BCC) is a |longitudinal sum wthout carry, of al
characters preceding it in the block, up to but not including the SCH No
character other than a BCC should inmediately follow ETX. On receiving a

bl ock, all SYN characters within the text are ignored in generating the |oca
BCC agai nst which the received BCC character is conpared.

Only one nmessage is contained in the Block Text.
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Amreri can Commodities Corporation -- Exchange |ID: A
Transm ssion Characteristics -- Software

The American Commodities Corporation Vendor Line supports the foll ow ng
nessage types:

CATEGORY TYPE
CCODE CCDE

C -- Control Messages

Tradi ng Resuned
Line Integrity Verification

o Start of Sinulated Data A
0 End of Sinul ated Data B
o Halt in Trading G
0 Set Sequence Nunber K
0 Character Test Pattern -- Part | N
0 Character Test Pattern -- Part 11 (@]
o] R
o] T

I -- OQpen Interest

Q-- Settlenent Price Message

T -- Bid/ Ask/ Trade Messages

X -- Text (Adm nistrative) Messages

Ret ransm ssi on support is not included in the initial inplenmentation. Current
t el ephone nunbers incl ude:

212- 306- 8940 212- 306- 1346 212-303- 8910
212- 623- 4908 212-623- 2203
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M nneapol is Grain Exchange -- Exchange ID: G

Transm ssion Characteristics

o] 2400 BPS
0 Asynchr onous
0 No Parity
0 NO Hori zontal Parity
o] 1 Start Bit
0 1 Stop Bit
o} 8 data bits
Transm ssion Characteristics -- Software
Cat egory Codes Supported Cat egory Description
A Bi d/ Ask/ Trade - Future - No Vol une
C Control (Type T, N, O
E Exceptional Quotation
F Fast Market
H H gh- Low Fast
I Vol ume and Qpen Interest
0] Openi ng
P d osi ng
Q Sett| ement
R Refresh (Type A - Abbrevi at ed)
S Spr ead
T Bi d/ Ask/ Tr ade
X Text (Type "" - GCeneral Text)

Retransm ssion is not currently supported. Expected availability in the
Sunmer 1991.
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Kansas City Board of Trade -- Exchange ID: K

Transm ssion Characteristics

1200 BPS

Asynchr onous

Even Parity

NO Hori zontal Parity

1 Start Bit

1 Stop Bit

7 data bits plus 1 parity bit

OO0OO0OO0OO0OO0O0

Transm ssion Characteristics -- Software

Cat egory Codes Supported Cat egory Description

Bi d/ Ask/ Tr ade
Cunul ati ve Vol une
Text (Type "" - GCeneral Text)

A Bi d/ Ask/ Trade - Future - No Vol une
C Control (Type T, N, O

E Exceptional Quotation

F Fast Market

H H gh- Low Fast

I Vol ume and Qpen Interest

0] Openi ng

P d osi ng

Q Sett| ement

R Refresh (Type A - Abbrevi at ed)
S Spr ead

T

\Y,

X

Retransm ssion is supported. Vendor calls KCBT with Sequence Nunbers and/or
Time Frame required. Current Tel ephone Nunber is 816-753-7500.
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Chi cago Mercantil e Exchange --

Exchange ID: M

Transm ssion Characteristics -- Hardware

9600 BPS

Asynchr onous

Even Parity

NO Hori zontal Parity
1 Start Bit

1 Stop Bit

OO0OO0OO0OO0OO0O0

7 data bits plus 1 parity bit

Transm ssion Characteristics -- Software

Cat egory Codes Supported

A

«—IT m

N <X CHunwOTO 2

Cat egory Description

Bi d/ Ask/ Trade - Future - No Vol une
i ncl udes I ndex Prices
Bid/Ask - EET.H only
C Control (Type A
B C D G I, J KN ORST
Exceptional Quotation
(BATE "P" for RT.H) (Bate R & D for
Fast Market (and Late Market)
H gh- Low Last
Vol ume and Qpen Interest (as separate nessages)
Sunmary nessage (transmitted at the end of
RT.H)
Bi d/ Ask Market; Bid/Ask Trade
(no volune), all option quotes
Openi ng Range
d osi ng Range
Settlement and Limts (as separate nessage)
Spread (Type " " For RTH, Type "C' for
Bi d/ Ask/ Trade - E.T.H only
Speci al Range Quotation
(Special Indictor I, S+ R ET.H only
Text (Type " " CGeneral Text,
Cash Prices
I ndex prices and I nterbank Spot Bid prices
Contract Specifications
Type S, F, O & X (Type X - E.T.H only)

Retransm ssion is supported - Vendor calls CME with sequence #' s and/or tine

frames required. Phone # -

(312) 930-8160 Conputer Room

For specific difference in nessage usage between Regul ar Tradi ng Hours (RTH)
and El ectronic Trading Hours (ETH GLOBEX) see Appendi x 7.0.
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Phi | adel phi a Board of Trade -- Exchange ID. P

Transm ssion Characteristics

o] 2400 BPS
0 Bi synchr onous Si npl ex
0 Even Parity
0 NO Hori zontal Parity
0 1 Start Bit
0 1 Stop Bit
0 7 data bits plus parity bit
Transm ssion Characteristics -- Software
Cat egory Codes Supported Cat egory Description
A Bi d/ Ask/ Trade - Future - No Vol ume
Type (" ")
B Bid and Ask
Type (" ")
C Cont r ol

Type ("A', "B', "C', "D', "G', "H', "I",
"J", "K', "N', "O, "R', "S", "T")
Vol ume and Qpen Interest

I
J Summar y
Q Settlement Price and Next Day's Limts
T Trade/ Bi d/ Ask - General Form
Type (™ ", "F', "I", "L", "C', "D', "E",
X Text

* NOTE: The PBOT currently increnments the |ine sequence nunber for sinulated
data warning and line integrity nessages. On approximately October 1, 1986,
we will discontinue this practice.

The PBOT will inplenent retransm ssions on approxi mately Cctober 1, 1986.
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Phi | adel phi a Board of Trade -- Exchange |D: P

Modi fication to the I TC specification are:

Cat egory

A

Changes
This message wll only be wused for Underlying spot
i nformation. The BATE code and year will be a space; the
month will be a "Y".
Exchange rel ated control nessages with types "D', "G', "H',
"I", and "R' will have an Exchange 1D of "P". Processor
rel ated control nmessages with types "A', "B", "C', "J", "K',

"N', "O, "S", and "T" will have an Exchange ID of "Z".

Sunmary nessages will contain underlying price information
for futures as well as options.

This message will only be used for trade information. All
trade messages (including spreads and straddles) will be in
the expanded trade format with the extra sequence fi el d.
This field will contain the PHLX trade sequence nunber and
not the nessage sequence nunber as described in the original
| TC specifications.

The PHLX trade sequence nunber reflects the order of entry
into our systemand not necessarily the order of trading.
Cancel nessages will contain the PHLX sequence nunber of the
trade to be cancel ed.

The PHLX trade sequence nunber may have gaps, so the nessage
sequence should be used to determ ne if nessages have been
m ssed.

The fol |l owi ng message types have been added:

Type Condi ti on Application (may update)
space regul ar Last, Open, High, Low
" open out of seq Qpen, High, Low

" sold sale H gh, Low

"Lt late Last, Open, High, Low
"C cancel | ast Last, High, Low

"D cancel H gh, Low

"E" cancel open Qpen, High, Low

"G cancel only Last, Open, High, Low
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Sydney Futures Exchange --
Transm ssion Characteristics

2400 BPS
Asynchr onous
Even Parity
NO Hori zont al
1 Start Bit
1 Stop Bit

Parity

OO0OO0OO0OO0OO0O0

Transm ssion Characteristics

Cat egory Codes Supported

X<CHOTUTUOZI—ITO

Exchange I D S

-- Physi cal

7 data bits plus 1 parity bit

--  Software
Cat egory Description

Control (Type,CDE GHI,J,NORT)
F - Fast Market, E - End Fast Market
H gh- Low Last

Vol ume and Qpen Interest

Bi d and Ask Market

Openi ng

d osi ng

Settl ement

Bi d/ Ask/ Tr ade

Speci al Range Quot ati ons

Cumul ati ve Vol ume

Text (Type " " Ceneral Text)

Retransm ssion is not supported at this tine.
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Sydney Futures Exchange -- Exchange ID: S

Modi fications to the I TC specification are

Cat egory

Changes

Pl anned for inplenentation in the second half of 1990 for
t he Sydney Futures Exchange only and not SYCOM

The following fields are not supported:
Cunul ati ve Vol ume - Exchange for Physicals
Cumul ative Vol ume - Deliveries

Cunul ative Vol ume - Option Exercises

These fields nay be supported at a later date

For SFE trading floor the nmessage type Mw Il have the
following fields space filled:

Bi d/ Ask si ze

Last Price

Bi d/ Ask/ Space (BATE)

Vol unme Traded

Actual Estinmated Indicator

Openi ng Range - Current inplenentation is per the ITC
specification for single price opens and cl oses pendi ng

Fl oor Conmittee rule approval for range transm ssions. Type
Code R- Only revision is supported in this nessage type.

As of sequence nunbers are not supported

G osing Range - Current inplenentation is per the ITC
specification for single price opens and cl oses pendi ng

Fl oor Conmittee rule approval for range transm ssions. Type
Code R- Only revision is supported in this nessage type.

As of sequence nunbers are not supported

The volume indicator relating to SFE trading floor T
messages is "E'.

Pl anned for inplenentation in June 1990 for the transm ssion
of Indicative Option Prem um Quotes.

Text messages are transmtted w thout descriptive Type
Codes.
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W nni peg Commodity Exchange --

Exchange ID: W

Transm ssion Characteristics -- Software

Refer to section 4.0 of the I TC specification,
definitions and note the exceptions and additi onal

Cat egory

TTOO0O00O00O00

Type
C

mMmM—aUO0Z2<«—®m0

In I TC Specification

Description

Start of Conmuni cations Testing

Start of O ficial Transm ssions

Halt in Trading

End of Oficial Transm ssions

End of Conmuni cations Testing

Character Test Pattern -- Part |

Character Test Pattern -- Part Il

Tr adi ng Resuned

Line Integrity

Fast Market On

Fast market Of

--both fast market messages will
be transmtted on a per comodity
basis, with futures and options
conbined in a single nessage if
appropriate

H gh/ Low Last

--transmitted after every
adjustnent that affects the
high or low, or after every
insertion or deletion,
regardl ess as to whether the
high and lowis affected

--also transmtted daily at

approxi mately 10: 30am CDT in
the formof a board run

May 22, 1998
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W nni peg Commodity Exchange --

Exchange ID: W

Vol ume and Qpen Interest

--the exchanges for physicals,
deliveries, option exercises
and session IDfields will all
be space filled

--transmitted daily at approx-
imately 11: 00am CDT

Summary Messages

--transnmitted after the close
of the market follow ng
Cat egory V nessages

--the underlying comodity price
and the restricted option
indicator fields will be space
filled

Openi ng Range

--except that no Market Direction
i ndi cator, volume or vol une
indicator will be included,
all will be space filled

Openi ng Range - Revision

--will be transmitted after
any adjustnent to opening
range val ues

d osi ng Range

--except that no Market Direction
i ndi cator, volume or vol unme
indicator will be included,
all will be space filled

--bate codes I (nom nal, no
trades) and N (nomnal) will be
transmitted

O osi ng Range - Revision

--will be transmtted after
any adjustnent to the closing
range val ues

Settlement Price & Limts

--except that no H gh or Low
Limt will be included, these
fields will be space filled

May 22, 1998

A-3.01-22

. 09.

. 10.

. 15.

. 15.

.16

. 16.

.17



Appendi x 3.01 - Transm ssion Characteristics

W nni peg Commodity Exchange --

R A

Retransm ssion i s supported.

Exchange ID: W

Ref resh -- Abbrevi at ed
--will be transnmtted at the
di scretion of the exchange

Bi d/ Ask/ Trade -- Ceneral Form

--except that the volunme and
volune indicator fields will be
space filled for Asks and Bids

Bi d/ Ask/ Trade - Insert/Del ete
--except that the volunme and
volunme indicator fields wll
be space filled for Asks and
Bi ds
--Type H and V nmessage will be
transmtted after each insertion
or deletion

Cunmul ati ve Vol ume

--transmitted after every
insertion or deletion, and
after the transm ssion of
settlenment prices (category Q

Text Messages

Cash Prices

May 22, 1998
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W nni peg Cormmodity Exchange -- Exchange 1D W

Opti ons Messages Support ed
As of January 15, 1992

Ref erence Secti ons
In I TC Specification

Cat egory Type Descri ption

H H gh- Low Last 5.08.1
--transmitted after every
adjustnent that affects the
high or low, or after every
insertion or deletion regard-
| ess as to whether the high
and lowis affected

I Vol umre and Open | nterest 5.09.1
--the exchanges for physicals,
deliveries, option exercises
and session ID fields wll
all be space filled
--transmtted daily at approx-
imately 11: 00am CDT

0] Openi ng Range 5.15.1
--except that no Market
Direction indicator, volune,

or volune indicator will be
included, all will be space
filled
0] R Openi ng Range - Revision 5.15.3

--will be transmitted after any
adj ustment to openi ng range
val ues

P d osi ng Range 5.16
--except that no Market
Direction indicator, volune,

or volune indicator will be
included, all will be space
filled
P R C osi ng Range - Revision 5.16.1

--will be transmitted after any
adjustnent to cl osing range
val ues

Q Settlement Price & Limts 5.17
--except that no H gh or Low
Limt will be included, these
fields will be space filled
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W nni peg Cormmodity Exchange -- Exchange 1D W

Opti ons Messages Supported As of January 15, 1992
Cat egory Type Description

R A Ref resh -- Abbrevi at ed 5.18.1
--will be transnmtted at the
di scretion of the exchange

T Bi d/ Ask/ Trade - CGeneral Form 5.20
--except that the volunme and
volunme indicator fields will be
space filled for Asks and Bids

—
Ro
O
@©

i d/ Ask/ Trade - Insert/Del ete 5.20.1
--except that the volunme and
volune indicator fields will be
spaced filled for Asks and Bids
--Type H and V nmessages will be
transmtted after each insertion
or deletion

U 0] Speci al Range Quotation 5.21
--will be used to transmt
i ndicative ask, bid and delta
val ues
--indicative bid values placed in
first price field, first price
bate code = 'B
--indicative ask values placed in
second price field, second price
bate code = 'A
--a six character field consisting
of Market Direction and Vol une
Traded fields will be used to
transmt a 6 digit delta val ue
with a 4 decimal places inplied
(i.e. 99.9999)
--Actual / Esti mat ed, Special Indicator
and Session Ildentifier fields wll
be bl ank

May 22, 1998



Appendi x 3.01 - Transm ssion Characteristics A- 3. 01- 26

Sydney Conput eri sed Overni ght Market (SYCOM -- Exchange |ID Y
Transm ssion Characteristics -- Physica
o] 2400 BPS
0 Asynchr onous
0 Even Parity
0 NO Hori zontal Parity
o] 1 Start Bit
0 1 Stop Bit
0 7 data bits plus 1 parity bit
Transm ssion Characteristics -- Software
Cat egory Codes Supported Cat egory Description
C Control (Type, CD EEGHI,J,NORT)
F F - Fast Market, E - End Fast Market
H H gh- Low Last
I Vol ume and Qpen Interest
M Bi d and Ask Market
O Openi ng
P d osi ng
Q Sett| ement
T Bi d/ Ask/ Tr ade
U Speci al Range Quot ati ons
\% Cumul ati ve Vol unme
X Text (Type " " Ceneral Text)

Retransm ssion is not supported at this tine.
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Sydney Computeri sed Overni ght Market -- Exchange ID: Y

Modi fications to the I TC specification are

Cat egory

Changes

The following fields are not supported:
Cunul ati ve Vol ume - Exchange for Physicals
Cumul ative Vol ume - Deliveries

Cunul ative Vol ume - Option Exercises

These fields nmay be supported at a later date

For SYCOM the nessage type Mwll have the following fields space
filled:

Bi d/ Ask si ze

Bi d/ Ask/ Space (BATE)

Vol unme Tr aded

Actual Estinmated Indicator

Qpening Range - Cur r ent i npl enentation is per the |ITC
specification for single price opens and closes pending Floor
Conmittee rule approval for range transm ssions. Type Code R -
Only revision is supported in this nessage type. As of sequence
nunbers are not supported.

C osing Range - Current inplenentation is per the ITC
specification for single price opens and cl oses pendi ng Fl oor
Conmittee rul e approval for range transm ssions. Type Code R -
Only revision is supported in this nessage type. As of sequence
nunbers are not supported.

The volume indicator relating to SYCOM T nessages is "A"

Pl anned for inplenentation in June 1990 for the transm ssion of
I ndi cative Option Prem um Quot es.

Text messages are transmtted without descriptive Type Codes.
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Code Vendor

Space Space Not a Retransm ssion or Refresh nessage
A Space Anerican Commodi ties Corporation
AD ADP - Contrend, Inc.

AM Archer Daniel M dland

AP Associ ated Press

AQ Al Quotes

AU Aut ex Systens

AV Al'l Vendors

BC BCA Securities

BL Bl oomber g Fi nanci al

BR Bunker Rano Data Center

BS Beta Systens |nc.

C Space Conmodi ti es Exchange Center

CA CVA

CB Conti nental Bank

CcC Conmodi ty Communi cati ons Cor p.
CG Conmmodi ty Quote G aphics

c Conmonweal th Commodi ti es | nternational
M CMQ Communi cati ons, Inc.

CN Conmodi ty News Service

CO Conpl ete Conmmodity Options

Q Conmodi ty Quotations, Inc.

CSs Commodi ty Marketing Services

CcT G ti bank

DL Dat al i ne Inc.

DS Dal I as St ockwat ch Corporation

F Space Marche a Terne International de France (MATIF)
FC Fi ncom

FI Farm and, Inc.

FO Fossett Corporation

FS Fundanental Information Systens

G Space M nneapol i s Grai n Exchange

xR G assroots

Gr ADP Fi nanci al | nformation Systens
HK Hong Kong Data Conm

HT Hul I Trading

| Space I nternational Futures Exchange, Ltd.
I D | di em Systens

Il Incremento Informatics, SA

IL I LX Systens

I M I nf omart

I'N I nnerline

K Kansas City Board of Trade

LI Lotus Informati on Network

M Space Chi cago Mercantil e Exchange

MD Mar ket Data Systens, Inc.
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Code Vendor

M Mar ket | nformation, Inc.

M. Merrill Lynch

MQ Mar ket Quoters, Inc.

VS Morgan St anl ey

Y Mar ket Vi si on Cor poration

N Space New Yor k Futures Exchange
ND NASDAQ

NR Nagel Rates

NS Nat i onal St ockwat ch Cor p.
NW Newconb Securities

P Space Phi | adel phi a Board of Trade
PC PC Quot e

PD Pont Dat a

Q Space Mont real Stock Exchange

(0% Qui ck Corporation

(03 Quotron Systens, Inc.

RD Radi o Data Systens, Inc.

RL Reuters Limted (U S.)

S Space Si ngapore Internati onal Mnetary Exchange
SH St ockwat ch of Houst on

SD Star Data

Sl SIAC I DS Systens

SL Shear son Leahnman Hutton

SN St ockwat ch Nor t hwest

SP Standard & Poors Tradi ng Systens
T Space Toronto Stock Exchange

TC Tr adecent er

TD Track Data

TK Tel ekurs A G

TL Trans- Lux Cor poration

TS Tel erate Systens Inc.

TV Test Vendor

VQ Vi deo Quote Systens

W Space W nni peg Commodi ty Exchange
WF Wang Fi nanci al

VR West port Research

Y Space Sydney Conputerised Overni ght Market (SYCOM
Y4 This is a Test Vendor Record
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The first C A Character will indicate the first significant digit of the strike
price and the type of contract (i.e., put or call).

Calls Put s

A=1 N=1

B =2 0=2

c=3 P=3

D=4 Q=4

E=5 R=5

F=6 S=6

G=17 T=17

H=28 U=38

I =9 V=29

J=0 wW=20
The second C/ A Character will indicate the second and third significant digits

of the strike price:

A = 05 K = 55
B =10 L = 60
C=15 M= 65
D= 20 N = 70
E =25 0 =75
F =30 P = 80
G=35 Q= 85
H = 40 R = 90
| = 45 S =095
J =50 T = 00

May 22, 1998



Appendi x 3.01 - Transm ssion Characteristics A-3.01- 34

The foregoing schene is capable of expressing strike prices in two and one-
hal f significant digits and accomobdates one full order of magnitude of price
change during the life of a class of options w thout w aparound. Based upon
hi storical commodity experience, a coding schenme able to accommodat e one order
of magni tude of price change shoul d be adequate; however, in the event of a
threat of waparound, it is recommended that deep-in-the-noney contracts be
redesi gnated by the exchange under a separate Conmmpbdity Code to avoid synbol
dupl i cati ons.

Exanpl es of strike prices encoded in the foregoing scheme are given bel ow
The exanpl es include prices within, and well outside, the range of
hi storically observed val ues.

Calls Put s
Sugar AA = 1.05, 10.5, 105 NA = 1.05, 10.5, 10
AB = 1.10, 11.0, 110 NB = 1.10, 11.0, 110
IS = 9.95, 99.5, 995 VS = 9.95, 99.5, 995
CGCold AA = $1.05, $10.5, $105 NA = $1.05, $10.5, $105
AB = $1.10, $11.0, $110 NB = $1.10, $11.0, $110
IS = $9.95, $99.5, $995 VS = $9.95, $99.5, $995
Interest AA = 1.05% 10.5% 105% NA = 1.05% 10.5% 105%
Rates AB = 1.10% 11.0% 110% NB = 1.10% 11.0% 110%
IS = 9.95% 99.5% 995% VS = 9.95% 99.5% 995%
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The following is a conplete list of standard strike price codes and their
nuneri c equi val ents.
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Standard Call Strike Price Codes
AA 105 BA 205 CA 305
AB 110 BB 210 CB 310
AC 115 BC 215 CC 315
AD 120 BD 220 CD 320
AE 125 BE 225 CE 325
AF 130 BF 230 CF 330
AG 135 BG 235 CG 335
AH 140 BH 240 CH 340
Al 145 Bl 245 c 345
Al 150 BJ 250 cl 350
AK 155 BK 255 CK 355
AL 160 BL 260 CL 360
AM 165 BM 265 CM 365
AN 170 BN 270 CN 370
AO 175 BO 275 CO 375
AP 180 BP 280 CcP 380
AQ 185 BQ 285 CQ 385
AR 190 BR 290 CR 390
AS 195 BS 295 (O 395
AT 100 BT 200 CcT 300
FA 605 GA 705 HA 805
FB 610 GB 710 HB 810
FC 613 GC 715 HC 815
FD 620 GO 720 HD 820
FE 625 CGE 725 HE 825
FF 630 GF 730 HF 830
FG 635 GG 735 HG 835
FH 640 GH 740 HH 840
Fl 645 d 745 HI 845
FJ 630 & 750 HJ 850
FK 655 X 755 HK 855
FL 660 G 760 HL 860
FH 665 GM 765 HVM 865
FN 670 GN 770 HN 870
FO 675 QO 775 HO 875
FP 680 GP 780 HP 880
FQ 685 &Q 785 HQ 885
FR 690 GR 790 HR 890
FS 695 GS 795 HS 895
FT 600 Gr 700 HT 800

May 22,
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1998

405
410
415
420
425
430
435
440
445
450
455
460
465
470
475
480
485
490
495
400

905
910
915
920
925
930
935
940
945
950
955
960
965
970
975
980
985
990
995
900

505
510
515
520
525
530
535
540
545
550
555
560
565
570
575
580
585
590
595
500

005
010
015
020
025
030
035
040
045
050
055
060
065
070
075
080
085
090
095
000
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Standard Put Strike Price Codes

NB

105
110
115
120
125
130
135
140
145
150
155
160
165
170
175
180
185
190
195
100

605
610
615
620
625
630
635
640
645
650
655
660
665
670
675
680
683
690
695
600

9B8IBIBLLRRILALBAREELR

205
210
215
220
225
230
235
240
245
250
255
260
265
270
275
280
285
290
295
200

705
710
715
720
725
730
735
740
745
750
755
760
765
770
775
780
785
790
795
700

305
310
315
320
325
330
335
340
345
350
355
360
365
370
375
380
385
390
395
300

805
810
815
820
825
830
835
840
845
850
855
860
865
870
875
880
885
890
895
800

May 22,
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1998

405
410
415
420
425
430
435
440
445
450
455
460
465
470
475
480
485
490
495
400

903
910
915
920
925
930
935
940
945
950
955
960
965
970
975
980
985
990
995
900

S5335333E"RE357r7555> ARBBIZ22RRE2IZAAEEER

505
510
515
520
525
530
535
540
545
550
555
560
565
570
575
580
585
590
595
500

005
010
015
020
025
030
035
040
045
050
055
060
065
070
075
080
085
090
095
000

A-3.01- 37



The following two (2) letter conbinations fall outside the set
assigned to standard strike price codes and are therefore

avai l able for coding strike prices which are not capabl e of being
expressed within the standard scheme descri bed above:

Non- St andard Call Stri ke Price Codes

KA~ LA M
KB LB M
KC LC M
Kb LD M
KE LE M
KF LF M
KG LG M5
KH LH M
Ki LI M
KJ LJ M
KK LK HK
KL LL M.
KM LM MM
KN LN MW
KO LO MO
KP LP M
KQ LQ M
KR LR MR
KS LS M
KT LT M
AU BU QU DU EU FU QU H U JU KU LU M
AV BY & DV EV FV G/ H IV JV KV LV W
AW BW CW DW EW FW OGN HW IW JW KW LW MV
AX BX X DX EX KX & HX 11X JX KX LX M
AY BY C DY EY FY GY HY 1Y JY KY LY W
AZ BZ & DZ EBEZ FZ & HW 1zZ2 JZ KZ LZ WM
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Non- St andard Put Stri ke Price Codes

XE YE ZE
XF YF ZF
XG YG ZG
XH YH zH
Xyl oz
X3 Yl Z)
XK YK ZK
XL YL ZL
XM YH ZM
XN YN ZN
XO YO 20
XP YP zZP
XQ YQ ZQ
XR YR ZR
XS YS ZzS
XT YT ZT
NU U PU QU RU SU TU W W W XU YU zU
NV O PV Q/ R/ SV TV W W W XV Y 2V
NW ON PW QV RW SW TW UW VW WV XW YW ZW
NX OX PX QX RX SX TX UX VX W XX YX zX
NY O/ PY Q RY SY TY U W W XY YY zv
Nz Oz PZ @ R SZ Tz W VZ W X2 Yz 2z
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4.04.3 Strike Price

The strike price for an option will be expressed in a six (6) byte
nuneric field in the sane manner as the trade price field. |If a
future, this field will be space filled.
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Exchange 1D G
Exchange: M nneapolis G ain Exchange

Application

BATE Code Definition (may updat e)
Space Tr ade H gh, Low, Last Price (s)
A Ask Low, Last Price (s)
B Bi d H gh, Last Price (s)
F Fast (Trade) H gh, Low, Last Price(s)
G Fast Ask Low, Last Price (s)
H Fast Bid H gh, Last Price (s)
N Nom nal Cosing Price Only

Mat ch Trade H gh, Low, Last used with Category "FE"

(Exception Quote) only

Not e: H ghs and Lows may be updated by the appropriate BATE Codes above ONLY
AFTER a Future or Strike has been "OPENED' (indicated by receipt of a
CATEGORY O Message for the specific Future or Strike). For exanple, Bids
and/ or Asks before an Opening DO NOT update a Hi gh or Low.

The codes for Fast "F', "G', "H' are not currently used by M nneapolis Gain
Exchange. No inmedi ate plans to inplenent.

For Category A or T Messages (Type " ")

Vendors which display a prevailing Bid and Ask Price shoul d update such prices in
accordance with the foll ow ng:

VWen the Trade or Bid price is equal to, or higher than, the prevailing Ask
Price, blank the Ask Price display

VWen the Trade or Ask Price is equal to, or lower than, the prevailing Bid Price,
bl ank the Bid Price display
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Exchange ID: K
Exchange: Kansas City Board of Trade

Application
BATE Code Definition (may updat e)
Space Tr ade H gh, Low, Last Price (s)
A Ask Low, Last Price (s)
B Bi d H gh Last Price (s)
F Fast (Trade) H gh, Low, Last Price(s)
G Fast Ask Low, Last Price (s)
H Fast Bid H gh, Last Price (s)
N Nom nal Cosing Price Only
M Mat ch Tr ade H gh, Low, Last used with Category "FE"

(Exception Quote) only

Not e: H ghs and Lows may be updated by the appropriate BATE Codes above ONLY
AFTER a Future or Strike has been "OPENED' (indicated by receipt of a
CATEGORY O Message for the specific Future or Strike). For exanple, Bids
and/ or Asks before an Opening DO NOT update a Hi gh or Low.

The codes for Fast "F', "G', "H' are not currently used by Kansas City Board of
Trade. No imediate plans to inplenent.

For Category A or T Messages (Type " ")

Vendors which display a prevailing Bid and Ask Price shoul d update such prices in
accordance with the foll ow ng:

VWen the Trade or Bid price is equal to, or higher than, the prevailing Ask
Price, blank the Ask Price display

VWen the Trade or Ask Price is equal to, or lower than, the prevailing Bid Price,
bl ank the Bid Price display
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Chi cago Mercantil e Exchange -- Exchange ID: M

Application
BATE Code Definition may updat e)
Space Tr ade H gh, Low, Last Price(s)
A Ask Low, Last Price(s)
B Bi d H gh, Last Price(s)
N Nom nal Cosing Price only
E Exchange for Physicals Category "E' (exception quote)
R Request for Quote (for use in the GLOBEX session)
D Del ete request for(for use in the GLOBEX session)
Quot e
NOTE: Cenerally, a market is open upon receipt of the first sale quote. An

openi ng range nessage, Category "O', will be transmtted shortly after a
mar ket has opened. There are bid/ask nmessages which may be transmitted
prior to the first sale quote.

For category A nessages (futures only) -

Bid and/ or Ask prices received prior to market opening do establish high or
| ow respectively. These prices should be displayed as normal bids and asks.

For category N nessages (options only) -
Bid and/or ask prices received in the "Last Quote" field should be handled in the
same manner as category A messages descri bed above. Prices received in the narket

bid and/or ask price field prior to market opening should be treated normally.
(Market bid or ask prices never establish a new high or |ow).
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Exchange ID: W
Exchange: W nni peg Commodi ty Exchange

Exchange 1D:

Exchange:

Not Applicabl e

Exchange 1D:
Exchange:

Not Applicabl e

Exchange 1D:

Exchange:

See appendi x 7.

Exchange 1D:

Exchange:

Not Applicabl e

Exchange 1D:

Exchange:

Not Applicabl e

Exchange 1D:
Exchange:

Not Applicabl e

Exchange 1D:

Exchange:

Not Applicabl e

at

at

at

at

at

at

G

M nneapol i s Grai n Exchange

this tinme

K
Kansas City Board of Trade

this tinme

M

Chi cago Mercantil e Exchange

P

Phi | adel phi a Board of Trade

this tinme

S

Sydney Futures Exchange

this tinme

w
W nni peg Commodi ty Exchange

this tinme

Y

Sydney Conput eri sed Overni ght Market (SYCOM

this tinme
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CME usage of Category Code S, Spread - Type C
Conbi nati on Trades Message

The Chicago Mercantil e Exchange's (CME) usage of the Category Code S - Spread Message, Type
Code C - Conbination Trades is defined as foll ows:\

This particular Type Code is called Conbination Trades in order to allow for all possible
trades where two contracts are involved. For exanple: Long EDU9 and Short EDZ9 is a
spread; Long EDUO and Long EDZ9 is a strip. In the future the CVE may want to |i st

conbi nati ons where nore than two contracts are traded. |In this event we woul d define other
type codes in the Category S nmessage woul d be defined. The new records woul d have the sane
format, except it would increase in length to accommodate the data for the Third Contract,
Fourth Contract, etc.....

The Fol | owi ng expl anation is to be used for Conbi nati on Trades on G.OBEX

Initially, GLOBEX will only use two-|egged spreads (defined as long the first contract and
short the second contract).

In GLOBEX, Spreads are treated as a separate product. Therefore, the CME will be
transmtting via the Category Code S, Type C nmessage: Bids, Asks, Trades, "Requests for
Quotes”, Opens, Indicative Opens, and Suspension of Tradi ng nessages for each defined
Conbi nati on Trade.

Conbi nati on Trade
| D The Conbination Trade IDis a ten (10) Character field containing the synbol
sel ected by the exchange for the particular conbination. It is free formin
nature. Each Vendor will develop its own schenme for user recognition

Fracti onal
| ndi cator: This indicator is relevant for conbination trade value one and two. It is the
same as the fractional indicator used in other |ITC nmessages.

Conbi nati on Trade Header
Conbi nati on Trade
Cat egory Code: Code B for Bid/Ask
Code E for Exceptional Quotation
Code O for Opens
Code T for Bid/Ask/Trade
Code U for Special Range Quotations

Treat ment of these codes should be the same as defined for the related Category Code
Messages.
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Conbi nati on Trade Header (cont.):

Conbi nati on Trade
Type Code: Code D for Delete
Code | for Insert

Treat ment of these codes should be the same as defined for the related Type Code Messages.
There are no inserts or deletes in GLCOBEX. However, if in the future the CME decides to
transmt this message for Regular Trading Hours, this type will be necessary. The
Insert/Delete format is not included at this tine.

Speci al Indicator: (or BATE Code)
Conbi nati on Trade
Cat egory Code:
E = Code D for Delete "Request for Quote"

E = Code R for "Request For Quote"

U = Code | for Indicative Opens

U = Code S for Suspension of Trading
T,B,0 = Not used

Treat ment of these codes should be the sane as defined for the related Bate Code in Category

Code "E" or the Special Indicator in Category Code "U'.

Conbi nati on Trade
Si gn One:

a positive conbination trade val ue
a negative conbination trade val ue

This sign indicates whether the conbination trade value is a positive or negative val ue.

Conbi nati on Trade

Val ue One: The usage for each conbination trade category code is defined bel ow
Cat egory
Code: Usage:
T = The val ue of the entire conbination trade.
B = The val ue of the Bid.
E = Not used.
0] = The first value in the opening range.
U = Speci al 1 ndicator
I = The val ue of the indicative quote.
U = Speci al 1 ndicator

The first value in the suspension of trading.
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Conbi nati on Trade

BATE Code One: B =Bid

A = Ask

Space = Trade
This code is used in the same manner as it is used in the current |ITC specification. "B"
inmplies you want to buy the first contract and sell the second. "A" inplies you want to

sell the first contract and buy the second.

Conbi nation Bid Sizel

Trade Quantity: The usage for each conbination trade category code is defined
bel ow
Cat egory
Code: Usage:
T = The quantity of the conbination contract.
B = The size of the Bid.
E = Not used.
0] = The quantity traded at the open
U = Special Indicator I = Not used.
U = Speci al Indicator S = Not used.
NOTE: In order to have an accurate cunul ati ve volunme for the conbination trade, quote
vendors nust add this quantity into the total quantity for the specific comnbination

trade.

Conbi nati on Trade:
Si gn Two: B a positive conbination trade val ue

a negative conbination trade val ue

This sign indicates whether the conbination trade value is a positive or negative val ue.
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Conbi nati on Trade (cont.)

Conbi nati on Trade

Val ue Two: The usage for each conbination trade category code is
defi ned bel ow

Cat egory

Code: Usage:
T = Not used.
B = The val ue of the Ask.
E = Not used.
0] = The second val ue in the opening range.
U = Special Indicator I = Not used.
U = Speci al Indicator S = The second value in the

suspensi on of trading

Conbi nati on Trade

BATE Code One: B =Bid

A = Ask

Space = Trade
This code is used in the same manner as it is used in the current |ITC specification. "B"
inmplies you want to buy the first contract and sell the second. "A" inplies you want to

sell the first contract and buy the second.

Conbi nati on Ask
Si ze: In the case of a Conbination Trade Category Code B, Bid/Ask
message, this field would represent the Ask Size. This field is not
used for the other conbination trade category codes.

First Contract ID This applies to the first Ieg of the conbination trade.

First Option ID: This applies to the first leg of the conbination trade.

Fi rst Contract
Vol unme: The actual underlying contract volune for the first leg of a
conbi nati on trade.

NOTE: In order to have an accurate cunul ati ve volunme for the conbination trade, quote
vendors nust add this quantity into the total quantity for the specific comnbination
trade.

Second Contract |ID: This applies to the second | eg of the conbination trade.

Second Option ID: This applies to the second | eg of the conbination trade
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Conbi nati on Trade (cont.)

Second Contr act
Vol une: Nuneric field

The actual underlying contract volume for the second | eg of a conbination trade.

NOTE: In order to have an accurate cumul ative volune total for each contract, quote vendors
must add the second contract volune field into the total volume of the second contract.

SUGGESTED DI SPLAY OF GLOBEX SPREADS

The CME suggests that spreads be displayed in nuch the sanme manners as futures contract
prices.

For Exanple: Let's suppose it is the sumrer of 1989 and the Septenber '89 Eurodol |l ar (EDU9)
is trading at 91. 00 and the Decenber '89 Eurodollar (EDZ9) is trading at 91.50. The EDWI-
EDZ9 spread is -0.51 bid for 100 contracts; and 0.49 ask for 80 contracts: with the | ast
trade at -0.50. Also, the high for the day was +0.03 and the low was -0.61. Volunme so far
has been 6,450 contracts. The preferred display should | ooking sonething like this:

Cont r act Last Bid Ask Q@B d QAsk
EDU9- EDZ9 -0.50 -0.51 -0.49 100 80
Open H gh Low Vol une
-0.39 +0. 03 -0.61 6, 450
NOTE: Conbi nati on Trade val ues may be positive, negative or zero
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Li sted below are the | TC Message Categories, |TC Category
GLOBEX i npl enment at i on.
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A. 7.00-53

I TC | TC Cat egory RTH |[@.OBEX [Facts/Usage
Cat egor [DEscri ptions
y
Header Message Y Y Message Ti e
In GLOBEX, the Message Tinme Stamp will reflect the
time the trade is executed and will be displayed in
Chi cago Ti ne.
Sequence Nunbers
. Sequence Nunbers will start with the nunber
00001 at the beginning of the GLOBEX session.
. Prior to the start of RTH, CME will send
Category C (Control Message), Type Code K ( Set
Sequence Nunber) nessage to indicate the first
sequence nunber of RTH.
. Usual | y RTH sequence nunbers will be a
conti nuati on of GLOBEX sequence nunbers.
A Bi d/ Ask/ Tr ade Y N
Futures - no
vol unme
B Bid & Ask N Y . Cunul ative size at the best bid and ask price
will be sent with each nessage.
. A change in quantity or price will cause a new
Category B Message to be sent.
. A change in quantity or price will cause a new
Category B Message to be sent.
. If a bid or ask price changes, which
constitutes a new last, first a Category T Message
will be sent and then a Category B nessage. (See
Category T for Price Change definition.)
. O ear Quote
A Cear Quote will only be transmitted if there is
no longer size at any price for a particular
pr oduct .
B. Adear Quote is indicated by filling either or
both price fields with zeros.
EXAMPLE:
If the size of a bid at a price of 150 goes to zero
and there is a size at a price of 149, then a new
bid will go out at 149. However, if there is no size
at 149 bid or any other price then a clear quote
will be sent.
I TC | TC Cat egory RTH |[@.OBEX [Facts/Usage
Cat egor [DEscri ptions
y
C Control Message |Y Y Thi s message type will be used in general.
A - Start of
Si mul ated Data
B - End of Y Y Thi s message type will be used in general.
Si mul at ed Dat a
C- Start of Y Y Thi s message type will be used in general.
Communi cat i ons
Testi ng
D - Start of N Y Thi s message type will be sent prior to GLOBEX
Oficial transm ssions. However, this nmessage type wll not
Transm ssi on be sent prior to RTH transm ssions.
G- Halt in Y Y Thi s message type will be used in general.
Tr adi ng
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I nt er est

I - End of Y N This message type will not be sent at the end of the
Oficial GLOBEX session. However, it wll be sent at the end
of the RTH session.
J - End of Y Y Thi s message type will be used in general.
Communi cat i ons
Testi ng
K - Set Sequence |Y Y Thi s message type will be used in both
sessi ons.
| MPORTANT: See the comments under Header Message -
Sequence Nunbers.
N - Test Pattern|Y Y Thi s message type will be used in general.
O - Test Pattern|Y Y Thi s message type will be used in general.
R - Tradi ng Y Y 9. This nessage type will be used in general.
Resuned
S - Simulated Y Y 12. This nmessage type will be used in general.
Dat a \War ni ng
T - Line Y Y 12. This nmessage type will be used in general.
Integrity
Verification
Except i onal Y Y . CME has established a new Bate Code of Bate
Quot e "R', Request for Quote Code “R’'and a Del ete Request
for Quote Code of "D',
. The Request for Quote is to be used if a
GLOBEX participant wants to "Request”™ a current
qgquote fromthe marketpl ace.
. The Del ete Request for Quote message will be
sent fromthe CMVE after the "Request for Quote" is
30 seconds ol d.
. The Price, Volunme Traded and | ndicator fields
wi |l be spaces.
. | MPORTANT: The display of this nessage is
i mportant to your custoners in order for themto
know that there is someone interested in that
particul ar market.
Mar ket Condition [Y N
H gh/ Low Last Y Y 1. A session and daily HL/L message will be sent
Type "S' Session during GLOBEX or RTH if a vendor requests this
Type " " Daily transm ssi on
2. An adjustnent during RTH that affects the
H gh/Low wi || generate a Category "H', Type Code "S'
Sessi on nessage and Type Code " " Daily Summary
message if the daily high or | ow was affected.
3. Session ID
A 01 = GLOBEX
B. 02 = RTH
Vol ume & Open Y Y 1. The CME will send Category I, Type Code Type

"S" Session "S', nessages at around 10: 00 AM
(Chicago Type " " Daily Summary time) during RTH for
t he same day G.OBEX session with a session

i ndi cator of O01.

2. Vol ume & Open Interest, Category Code |, Type
Code " " will be sent for the previous trading day's
GLOBEX and RTH
sessions prior to the start of

RTH.
3. For the Category I, Type Code "S', Session
message, the record length will increase to 71 in

order to include Session ID. Session IDw Il be at
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t he end.
4. Session ID
A 01 = GLOBEX
B. 02 = RTH
Sunmary Message |Y 1. At the end of RTHL CME will send Category J,
Type " "Daily Type " " messages indicating the entire day's

Summary

sumrary nessages.
2. The CVE will not send Category J, Type "S"
messages at the end of GLOBEX trading or at the end
of RTH

3. | MPORTANT - Currently at the end of trading in
each market, CME sends the foll owi ng nessage:
Category V - Cumul ative Vol unme Message

W will not be sending this nmessage at the end of
trading in each Market. This data is included in
the Category "J", Summary Message. The CVE wil |l
continue to transmt Category "Q', Settlenent Price,
and Category P, dosing Price messages after the

cl ose of each market in RTH

Bid & Ask Market [Y
Bi d/ Ask/ Tr

ade

Openi ng Range Y 1. In GLOBEX: Type Code " " only
A Category "O', Type Code " " will be sent when

Type Code " " a product opens.

only B. It will be transmitted prior to any trades for
t hat product.

C. Bi ds and Asks could be sent prior to the open.
D. It will be a single price opening.
E. The Second Price/Bate Code, and Market
Direction fields will be spaces. Volune traded
after the opening price will be supplied.
2.1n RTH
Category "O', Type Code " " will be sent when the
product opens, if:
1.1t is not a GLOBEX product. -or-
2. The product did not open in the previous GLOBEX
sessi on.

(See
Category U for additional scenario expl anations.
3.The CVE will be supporting only Category O Type
Code " ", in both GLOBEX and RTH sessi ons.

d osi ng Range Y 1. This message will be sent at the end of RTH in
the same manner as it is currently for any products
that have traded in GLOBEX and RTH sessi ons.

Settl ement Y 1. Category Code "Q', Type Code "S" will be sent
after RTH only.

2. Limts may be applicable to RTH, G.OBEX or
bot h sessi ons.

3. Applicable settlenment/limt messages will be
sent corresponding to the limts.

4. Settlement prices will always be provided.

5. If there are no limts, thelimt fields wll
be space filled.

6. For Category Q Type Code "S", Session
message, the record length will increase to 54 in
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order to include Session |ID.

Bid

Prices

7. Session Ids: A 01 = GLOBEX, B. 02 =
RTH
Spr ead Y 1. See Appendi x 5.19.2 for Category Code S Type
Code "C', Type " ", Spread Type C, Conbination Trade
for Conbi nati on nessage definition.
Bi d/ Ask/ Tr ade N 1. In GLOBEX, this nessage is used to indicate
"Price Changes" whether it is Bid, Ask, or Trade.
"Price Change" definition: Any Sale different
fromthe last quote, a Bid higher than the prior
guote, an ask lower than the prior quote.
2. If a Category T nmessage is generated for a Bid
or Ask, the CME will transmt a correspondi ng
Cat egory B nessage.
3. "Vol ume Traded" field:
A For a Sale Price Change, the CVE will transmt
actual matched trade volume for this transaction.
B. For a Bid or Ask Price Change, the CVE wil |
transmt "Size" for this price.
C. To obtain cumul ative volune for a particul ar
product, accunul ate volune reported for all trades.
Speci al Range N 1. These nmessages will be transmtted starting
Quot at i on, approxi mately 15 m nutes before G.OBEX opens. They
Speci al will be sent at periodic intervals as indications of
I ndi cator of 1 ( where the market will open.
I ndi cative 2. This message will contain a single price.
Qpeni ng ) (Second price field will be spaces.)
Speci al N 1. This message will be transmtted at the end of
I ndi cat or of the GLOBEX session for each product that opened in
S, Suspension GLOBEX.
of 2. This message will contain a single price equal
Tr adi ng to the last sale. (Second price field will be
spaces. )
Speci al Y 1. This message will be used at the opening of a
I ndi cat or product in RTH that al so opened in GLOBEX. (I n pl ace
of of the Category O - Openi ng Range.)
R, Resunption of 2. This message will contain an openi ng range
Tr adi ng whi ch may or may not be a single price.
3. If a product did not open in GLOBEX then you
will receive a standard Category "O' nessage.
Cunul ati ve N 1. The CVE will not transmt the Category "V',
Vol ume Cunmul ati ve Vol ume nmessage. The estimated vol une
information will be included in the Category "J",
Dai ly Summary nessage.
Text Type "X' Y 1. This message will be used in G.OBEX
GLOBEX in the sanme manner that we currently use it in
RTH. For special GOBEX alerts, the Type Code "X'
will be used.
Cash Prices Y The indexes that are currently transmtted during
RTH (INX, CEX, SDX) will not be transmtted during
I ndex G.OBEX. However, the CVE may be transmitting other
Prices i ndexes during the GLOBEX session.
I nt er bank Spot Y
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Cont r act
Speci fications
Type "S' Session

Y

Y

Prior to the start of the GLOBEX session the CVE
will transmt Category Z nmessages as foll ows:

Type "S' Session OQpen/ d ose Tine

1. A. This message is to identify which
commodities are eligible for trading in a specific
sessi on.

B. In the Contract ID field only the 2 character
ticker symbol will be used. The other 3 characters
inthe field will be space filled.

2. Type "F' Future Mnth

A This message is to identify which future
contracts are eligible for trading.

B. The CME will only be transmitting the Header,

and Contract ID fields. The other fields will be
space filled.

3. Type "O' Option Mnth

A This message is to identify which option
contracts are eligible for trading along with a
strike price range and strike price interval.

B. The CME will only be transmtting

the Header, Contract ID, Option ID, the strike price
range in the first strike range fields, and the
strike price interval (smallest) fields. The other
fields will be space filled.

4. Additional Information Pertaining to

Type "F' and Type "O
A e transmitted each day prior to the start of
GLOBEX.
B. The "listing code" for Type "F' and Type "O
messages will contain a bl ank.
C Under the unusual condition that a future or

an option contract is added outside of the

mai nt enance cycl e between RTH and GLOBEX, the CME
will Type "F' or "O' nessage with a Listing Code of
"Lt

The CME will transmt Category "Z", Type "O
messages before the start of the RTH session if the
trading in GLOBEX generated any strike prices for a
particul ar option contract. Only the Header,
Contract ID, (inits entirety) will be transmtted.
The other fields will be space filled.

6. Type "X' Conbi nati on Trades

A.The CME will transmt this nmessage before the

start-up of GLOBEX trading each day to specify the

conbi nation trades that are eligible to be traded in

t he GLOBEX sessi on.

NOTE: There are no "Inserts or Deletes"” in GLOBEX
Retransm ssions will be allowed in

GLOBEX as well as RTH.
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