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Change Log (Since June 2002)

Chapter/ Modifications
Date Appendix
July 11, 2007 Appendix Updated CME information
March 1, 2007 Appendix Updated WCE information
February 15, 2007  [Appendix Updated Exchange Contact List
January 29, 2007 Appendix Updated CBOT Exchange IDs in title headings
January 29, 2007 Appendix Updated NYMEX Contact Information
November 16, 2006 |Appendix Update CBOT and e-CBOT Exchange IDs
November 16, 2006 [Appendix Update for NYMEX Category Codes

e W —Intraday Settlement

November 16, 2006 [Appendix Update for CME

e Category Q/Type Code A
e Category Code “E”
e Combination Types

June 09, 2005 Appendix Updates for NYMEX Exchange ID: N, I, IE, NE, NL
Updated Combination Details for Exchanges:

e e-CBOT (Exchange ID of “U”),

e KCBT (Exchange ID of “KU"),

e Minneapolis Grain Exchange (Exchange ID of “OU”)

e Winnipeg Commodity Exchange (Exchange ID of “W”")

April 13, 2004 Appendix Updated Combination Definitions.

March 16, 2005 Appendix Updated information for:

e e-CBOT (Exchange ID of “U”, “UD"),

e KCBT (Exchange ID of “KU”, “KD"),

e Minneapolis Grain Exchange (Exchange ID of “OU”, “OD”)

e  Winnipeg Commodity Exchange (Exchange ID of “W”, “WD")

February 23, 2005 [Appendix Updated Information for Comex, Nymex exchanges

November 12, 2004 |Appendix Updated Section 5.12 Category U, Range Indicator “O” for:

e e-CBOT (Exchange ID of “U”),

e KCBT (Exchange ID of “KU"),

e Minneapolis Grain Exchange (Exchange ID of “OU”)

e Winnipeg Commodity Exchange (Exchange ID of “W”")

November 4, 2004  [Appendix Updated Transmissions Timings for KCBT (Exchange ID of “K”) and
Minneapolis Grain Exchange (Exchange ID of “G”)

October 22, 2004 Appendix Added PBOT information

July 22, 2004 Appendix Added Kansas City Board of Trade, Minneapolis Grain Exchange, and
Winnipeg Commaodity Exchange information

April 5, 2004 Appendix Updated information for CBOT (Exchange Identifier B and U) Volume, Open
Interest Transmission Timings

March 10, 2004 Appendix CBOT (Exchange ID “B”) Updated 4.02.3 to reflect current state of PCC = L
processing

February 3, 2004 Appendix SFE (Exchange Identifiers S & Z) Appendix Addition

November 24, 2003 [Appendix Updated information for CBOT (Exchange Identifier U), Settlement

Section 5.17 Processing

November 11, 2003 [Appendix 7.0 Updated information for CBOT (Exchange Identifier B, U, and UD)
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March 26, 2003 Appendix 7.0 Updates for KCBT communications, ITC message specifics.
August 28, 2002 Appendix Updated Minneapolis Grain Exchange Contacts List
Section 1.03

July 3, 2002

Appendix 1.03

Updated CBOT Contacts List

June 21, 2002

Appendix
Section 5.04,

Revisions for a/c/e Market Depth Exchange “UD”
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Exchange Contact Information

Exchange ID: BC, BE, BF, BP, UC, UE, UF, UP, DC, DE, DF, DP (Formerly B, U, UD)

Chicago Board of Trade,
e-CBOT®

141 West Jackson Blvd. Chicago, IL 60604

Contact Function |Telephone Fax Email

Market Data Vendor Help Desk (@) (312) 341-3163 cbotvendorsupport@cbot.com
Denise Schaller S (312) 435-3546  [312-341-7333 |DSchaller@CBOT.COM
Director, Price Reporting Systems

Development

Steve Dickey E 312-347-4777 312-347-3888 [SDickey@cbot.com

Vice President

Market Data Services

Exchange ID: C, L,V

New York Board of Trade

Contact Function |Telephone Fax Email

Steve Bass E, S 212-742-6152 212-748-1946 SteveBass@NYBOT.com
Senior Vice President IT

Robert Gaba T 212-742-6221 212-748-1946 GabaR@nybot.com
Vice President Telecomm

Jack Sabo M 212-742-5179 212-742-5043 Jacks@NYBOT.com
Vice President Market Data

Services

Richard Hampp * S 21-742-6172 212-748-1946 Rhampp@NYBOT.com

Director of Trading Floor Applications
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Exchange Contact Information

Exchange ID: G, OD, OU
Minneapolis Grain Exchange
150 Grain Exchange Bldg.
Minneapolis, MN 55415

Contact Function Telephone Fax Email

Todd Posthuma — Division H,T,O 612-321-7132 tposthuma@magex.com
Project Manager

Ben Lundgren — Senior IT H,T,O 612-321-7178 blundgren@mgex.com
Adminsitrator

Exchange ID: K, KD, KU
Kansas City Board of Trade
4800 Main Street, Suite 303
Kansas City, MO 64112

Contact Function Telephone Fax Email

Christopher Johnson *ESO 816-753-7500 816-753-3944 CJohnson@kchbt.com
Vice President - Operations

Dustin Oliver HTO 816-753-7500 816-753-3944 doliver@kcbt.com
Systems Administrator
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Exchange Contact Information

Exchange ID: H, M

Chicago Mercantile Exchange
30 South Wacker Drive
Chicago, IL 60606

Contact Function Telephone Fax Email

Brian McElligott E 312-930-6946 312-207- bmcelligott@cme.com
Director, 2504

Information Product

Management

Rich Filiniche (e} 312-634-8396 N/A rfiliniche@cme.com

Manager, Enterprise
Computing Operations

Marilee Radecki T 312-930-8193 312-930- mradecki@cme.com
Associate Director, 8203

Market Data Operations

Mark Bajner S 312-930-8532 N/A mbajner@cme.com
Director, Front End Systems

Technology

Exchange ID: J,E

COMEX

Exchange ID: N, F, IE

New York Mercantile Exchange

Contact Function Telephone Fax Email

Robert Garfield E 212-299-2617 rgarfield@nymex.com
Vice President of Market Data Services

Paul Sacristan * S 212-299-2678 212-301- psacristan@nymex.com
Director of Business Analysis 4595

Rich Cafarelli E 212-299-2009 212-301- rcafarelli@nymex.com
Project Manager/Business Analyst 4595

Edward Toledo T 212-299-2721 Etoledo@nymex.com
Trading Systems Analyst
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Exchange Contact Information

Exchange ID: P
Philadelphia Board of Trade
PBOT

1900 Market Street
Philadelphia, PA 19103

Contact Function |[Telephone Fax Email

Walt Smith E 215-496-5532 215-496-1194 (Walt.Smith@phlx.com
Vice Presindent, PBOT

Dennis Boylan S 215-496-5338 Dennis.Boylan@phlx.com
Director, Market Operations, PBOT

Exchange ID: W, WD

Winnipeg Commodity Exchange

WCE

400-360 Main St. Winnipeg, Manitoba, Canada R3C 374

Contact Function [Telephone Fax Email

Douglas Betz E,S,H [(204) 925-5006 |(204) 943-5448 |dbetz@wce.ca
VP, IT

Don Thomson * O, T [(204) 925-5017 |(204) 943-5448 |dthomson@wce.ca
Manager, Operations

Will Hill E,M [(204) 925-5002 [(204) 943-5448 |whill@wce.ca
Senior Vice President

Function Codes:

ITC Representative
Executive

Software

Hardware
Telecommunications
Operations

Data Base Administrator
Marketing

Soo0-HdITumm *
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Vendor ID’s

A Space IAmerican Commodities Corporation
AB IA.B. Watley
AD IADP - Comtrend, Inc.
AF Active Financial
AM )Archer Daniels Midland
AT IAT Financial, Inc.
AV All Vendors
B Space Chicago Board of Trade
BL Bloomberg LP
BR Bunker Ramo Data Center
BS Boston Stock Exchange
BS Beta Systems Inc.
C Space Commodities Exchange Center
CA CMA Inc.
CcC Future Source (Commodity Communications Corp)
CF Cantor Fitzgerald
CG CGl
CK Comstock
CM CME
CN Commodity News Service
CcO Chicago Board Options Exchange
CQ S&P Comstock (Commodity Quotations, Inc.)
CS CMS Webview
CT CyberTrader
(04Y) Computer Voice Systems
DN Data Transmission Network
DT Data Transmission Network
EB EuroBrokers
ES eSignal
ET EdgeTrade
F Marche a Terme International de France (MATIF)
Fl Market Communications Corporation
FS FutureSource
FU Futrend
G Minneapolis Grain Exchange
Gl Garban-Intercapital
GR Telenium (Grassroots)
GT IADP Financial Information Systems
H CME-GLOBEX
HA Hutchison Avenue Software
HK Hong Kong Data Communications
HT Hyperfeed Technologies
HY Hyetron
IL ILX Systems
IN International Network Inc / Prebon Yamane
IS Intergrated Trading Solutions, Inc.
JF Jones Financial Network
K Kansas City Board of Trade (Open Outcry)
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KF Knight Financial Products
KD Kansas City Board of Trade (Electronic — Market Depth)
KS Kenney Services
KU Kansas City Board of Trade (Electronic — Market Update)
LI Data Broadcasting Corp (Lotus)
LK Local Knowledge
LS Logical Systems, Inc.
M Chicago Mercantile Exchange
MD Reuters- St Louis.
MI Market Information, Inc.
ML Merrill Lynch
MQ Market Quoters, Inc.
MS Morgan Stanley
MV Market Vision Corporation
MW MW Marshall
N New York Futures Exchange
NA North American Quotes (NAQ)
ND NASDAQ
NQ NAQ, Inc.
ou Minneapolis Grain Exchange — Electronic Trading
oD Minneapolis Grain Exchange — Electronic Trading
P Philadelphia Board of Trade
PC PC Quote
PE Pacific Exchange, Inc.
Q Montreal Stock Exchange
QC QUICK Corp.
Qs Reuters (Quotron Systems, Inc)
RA Reuters America Inc.
RD Bonneville Market Information
RL Reuters Limited (Happauge)
RM RMJ Securities
S Singapore International Monetary Exchange
SD Star Data
SG Sungard (Hopkins)
Sl SIAC IDS Systems
SL Sungard (Mt. Laurel)
SL Spear Leeds & Kellogg
SM SDS MarketWatch
SP Standard & Poors Trading Systems
Space Space [Not a Retransmission or Refresh message
T Toronto Stock Exchange
TA [Telemet America Inc.
TC Tradecenter (KR)
TD [Track Data Corp.
TE Tenfore
TE TeleSphere
TF [Thomson Financial
TK Telekurs USA INC
TL [Tullet Liberty Investment Corp.
™ Telemet
TQ Telequote
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TR Tradition N.A.

TS [Tradestation Group
TT Tuller & Tokyo Securities
TV Test Vendor
TW [Townsend Analytics, Ltd.

w \Winnipeg Commodity Exchange
WD \Winnipeg Commaodity Exchange
WF IADP (Shark, Wang Financial)
WX IWINIX Information Inc.

XA XtraActive

Y Sydney Computerised Overnight Market (SYCOM)
YA This is a Test Vendor Record
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Session ID's

Chicago Board of Trade

Exchange ID: B, BC, BE, BF, BP

Exchange: Chicago Board of Trade
Session ID Session Hours (CST)
Space Composite Trading Day 7:10 AM to 3:15 PM

Exchange ID: U, UC, UE, UF, UP Market Depth: UD, DC, DE, DF, DP

Exchange: e-CBOT®
Session ID Session Hours (CST)
Space Composite Trading Day 6:00 PM to 4:00 PM

New York Board of Trade

Exchange ID: C
Exchange: NYBOT

Session ID Session Hours (EST)
“D" Day Session for commodities YL, [8:00 PM to 4:15 PM
YS, YX, R, RQ
space Regular Trading Review NYBOT website (www.nybot.com)for trading hours

per commodity

Exchange ID: L
Exchange: NYBOT

Session ID Session Hours (EST)
“N” Night Session for commodities  [4:45 PM to 11:00 PM

YL, YS, YX, R, RQ

Exchange ID: V
Exchange: NYBOT/Cantor Fitzgerald

Session ID Session Hours (EST)
Space Regular Trading Review Cantor website (www.cantor.com) for trading hours

per commodity

COMEX

Exchange ID: E,J

Exchange: COMEX

Session ID Session Hours (EST)

“1” ACCESS® 2:00 PM to 8:00 AM
(Daylight Savings Time)

“2" Regular Trading 8:10 AM to 1:30 PM

. Combined session Used for Summary (Category J) Messages

For products that trade both electronically and on the trading floor, the trading day begins with electronic
session.

Minneapolis Grain Exchange

ExchangeID: G
Exchange: Minneapolis Grain Exchange
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Session ID's

Exchange: Minneapolis Grain Exchange

Session ID Session Hours (CST)
“‘R” Regular Trading 7:25 AM to 3:15 PM
Exchange ID: OU, OD

Session ID Session

Hours (CST)

Space Composite Trading Day |6:00 PM to 4:00 PM

Kansas City Board of Trade

Exchange ID: K

Exchange: Kansas City Board of Trade

Session ID Session Hours (CST)

“‘R” Regular Trading 7:25 AM to 3:20M

Exchange ID: KU, KD

Exchange: Kansas City Board of Trade

Session ID Session Hours (CST)

Space Composite Trading Day |6:00 PM to 4:00 PM

Chicago Mercantile Exchange

Exchange ID: M, H

Exchange: Chicago Mercantile Exchange

Session ID Session Hours (CST)

“‘G” GLOBEX® Sunday 3:00 p.m. to Friday at 3:15 p.m. FX Markets will
open up at 3:00 on Sundays beginning 3/25/07

“‘R” RTH — Regular Trading Hours 7:20 a.m. to 3:15 p.m.

Trading day begins with GLOBEX Session.
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Session ID's

New York Mercantile Exchange

Exchange ID: I, N, IE
Exchange: New York Mercantile Exchange

Session ID Session Hours (EST)

“1” ACCESS® 2:00 PM to 9:30 AM

“2" Regular Trading 8:10 AM to 2:30 PM

“3” Clearport™ Trading 3:15 PM to 2:30 PM

. Combined session Used for Summary (Category J) Messages

For products that trade both electronically and on the trading floor, the trading day begins with electronic

session.

Winnipeg Commodity Exchange

Exchange ID: W, WD
Exchange: Winnipeg Commodity Exchange

Session ID Session

Space Composite Trading

Day

Hours (CST)
5:00 PM to 4:00 PM

July 11, 2007
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Exchange Specifics

Combination Types

Combinations Definitions are provided below for informational purposes only. It is not intended to be an
exhaustive list of definitions of each Combination Type.

Futures
Combination Type

Futures
Combination

Definition/Structure

BF

Butterfly

Buy (Sell) one contract in near Calendar month

Sell (Buy) two contracts far month, Buy (Sell) one
contract in a further dated expiration month.

SP

Calendar Spread

Buy (Sell) one contract in the near month, Sell (Buy)
one contract in the far month

SR

Strip

The simultaneous purchase (sale) of one or more
contracts in delivery months within a single contract.
Any delivery month can act as the first month of the
Strip, as long as there are at least three following
months available. Selling the Strip involves selling all
months in the Strip, vice versa for buying

PK

Pack

Packs consist of four consecutive quarterly months.

Inter Commodity
Spreads

Buy (Sell) one contract in one product, Sell (Buy) one
contract in another product.

CF

Condor

Buy (Sell) one contract month in the first month of the
strategy, sell (Buy) one contract in each of the next
two delivery months and Buy (Sell) one product in the
fourth month.

FB

Bundle

Bundles are standardized Strips. The first month of a
Bundle is always the front Quarterly month.

RT

Reduced Tick
Calendar Spreads

Buy (Sell) one contract in the near month, Sell (Buy)
one contract in the far month

Note: The minimum tick size movement will be
smaller than that available in other strategies or
outright markets.

July 11, 2007 15




Exchange Specifics

Options
Combination
Type

Options
Combination

Definition/Structure

A3 Call Spread versus Buy a Call spread versus selling a put versus selling the
sell Put versus Underlying:
Underlying Buy a call, sell a call at a higher strike, sell a put at any
strike, selling the Underlying.
B3 Put Spread versus Buy Put spread versus selling a call:
sell Call versus .
Underlying Bu.y a put, sell a put ata lower strike, sell a call at any
strike, buy the Underlying
BM Boomerang Contact the Exchange utilizing the specific Combination
Type for more details on usage.
BO Call Butterfly Buy call, sell two calls at higher strikes, buy call at a higher
strike
BO Put Butterfly Buy put, sell two puts at higher strikes, buy put at a higher
strike
BS BOX STRADDLE Contact the Exchange utilizing the specific Combination
Type for more details on usage.
BU Call/Put Butterfly vs. Buy a call. Sell two calls at a higher strike with the same
underlying expiry month. Buy a call at an even higher strike with the
same expiry month. Buy or sell the underlying
BX Box Buy call and sell put, buy put and sell call at higher strike
C2 Two-Way Conversion | Contact the Exchange utilizing the specific Combination
Type for more details on usage.
C3 3 — Way: Buy a Call Buy a Call spread versus selling a put:
spread versus a Put Buy a call, sell a call at a higher strike, sell a put at any
strike
CM Combo Sell call, buy put at lower strike
CO Condor Buy put (call), sell put (call) at two equally higher strikes,
buy put (call) at yet higher strike.
CR Soybeans Crush Buy Soybeans futures, Sell Soy Oil and Soy Meal Futures
CuU Call Calendar Spread | Sell near month call, buy far month call (same strike across
versus buying the two months), buy the Underlying.
Underlying
CuU Call Calendar Spread | Sell near month call, buy far month call (same strike across
versus selling the two months), sell the Underlying
Underlying
CuU Put Calendar Spread | Sell near month call, buy far month put (same strikes
versus buying across the two months), sell the Underlying
Underlying
CuU Put Calendar Spread | Sell near month put, buy far month put (same strikes
versus selling across the two months), sell the Underlying
Underlying
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Exchange Specifics

Options
Combination
Type

Options
Combination

Definition/Structure

Cv

Reversal Reversal: Buy call, sell put at same strike, sell Underlying
l(ﬁzr;\r/leﬁon) w To trade a ‘conversion’ the order must be entered in the
ying same sequence as above, but submitted to the market as a
Sell/Offer order.
D3 Call/Put Diagonal Sell a call/put. Buy a call/put with a different strike at a later
calendar spread vs. expiry month. Buy or sell the underlying.
underlying
DB Double Contact the Exchange utilizing the specific Combination
Type for more details on usage and definition.
DC Call Diagonal Sell near month call, buy far month call at a different strike
Calendar Spread
DC Put Diagonal Sell near month put, buy far month put at a different strike
Calendar Spread
DG Diagonal Contact the Exchange utilizing the specific Combination
Type for more details on usage and definition.
DN Delta - Neutral Contact the Exchange utilizing the specific Combination
Type for more details on usage and definition.
DS Diagonal Straddle Sell Straddle in near month, buy Straddle in far month at
different strike:
Calendar Spread Sell near month put, sell near month call,
buy far month put, buy far month call
DU Diagonal Straddle Sell a put. Sell a call at the same strike and expiry month.
calendar spread vs Buy a put at a different strike with a later expiry month. Buy
the underlying a call at the same strike and expiry month. Buy or sell the
underlying.
FO Future vs. Option Contact the Exchange utilizing the specific Combination
Type for more details on usage and definition.
FS Flexible Option Contact the Exchange utilizing the specific Combination
Spread Type for more details on usage and definition.
GN Generic Contact the Exchange utilizing the specific Combination
Type for more details on usage and definition.
GT Guts Buy call, buy put at higher strike
GU Guts versus the Buy a call. Buy a put at a higher strike with the same expiry
underlying month. Buy or sell the underlying.
HG Horizontal Strangle Contact the Exchange utilizing the specific Combination
Spread / Strangle Type for more details on usage and definition.
Swap
HS Horizontal Straddle Contact the Exchange utilizing the specific Combination
Spread Type for more details on usage and definition.
HzZ Horizontal Contact the Exchange utilizing the specific Combination
Type for more details on usage and definition.
B Iron Butterfly Buy the straddle, selling Strangle. This must be entered in

the following sequence, which equates to the same:

Sell put, buy put and call at higher strike, sell a call at an
even higher strike
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Exchange Specifics

Options
Combination
Type

Options
Combination

Definition/Structure

IC Iron Condor Buy (sell) the call spread and also buying (selling) the put

spread with lower strikes.
Sell (buy) put, buy (sell) put at higher strike, buy (sell) call
at even higher strike, sell (buy) call at even higher strike
(all series for the same expiration month).
IS Inter Commodity Contact the Exchange utilizing the specific Combination
Spreads Type for more details on usage and definition.
U Iron Butterfly vs the Sell a put. Buy a put at a higher strike with the same expiry
underlying month. Buy a call at the same strike and expiry month. Sell
a call at a higher strike with the same expiry month.

JR Jelly Roll Buy (sell) a reversal in one serial month and sell (buy) the
reversal in another serial month to produce a synthetic
spread between both months.

Sell (buy) call, buy (sell) put at same strike in near month,
buy (sell) call, sell (buy) put at same strike in far month
(strike price in far month need not equal strike price in near
month).

KR Crude Qil Crack Contact the Exchange utilizing the specific Combination
Type for more details on usage and definition.

LA Call Ladder Buy call, sell call at higher strike, sell call at even higher
strike
(The strikes do not have to be consecutive and the gaps
between them do not have to be equal)

LA Put Ladder Sell put, sell put at higher strike, buy put at even higher
strike
(The strikes do not have to be consecutive and the gaps
between them do not have to be equal)

LU Call Ladder versus Buy call, sell call at higher strike, sell call at even higher

buying Underlying strike, buy the Underlying

LU Call Ladder versus Buy call, sell call at higher strike, sell call at even higher

selling Underlying strike, sell the Underlying

MU Combo versus buying | Sell call, buy a put at a lower strike, buy Underlying

Underlying
NU Strangle vs. Buy put, buy call at higher strike, buy/sell the underlying
Underlying
ou Condor vs the Sell a call/put. Buy a call/put at a higher strike with the
underlying same expiry month. Buy a call/put at an even higher strike
with the same expiry month. Sell a call/put at an even
higher strike with the same expiry month. Buy or sell the
underlying.
P3 3 — Way: Buy a Put Buy a call. Sell a call at a higher strike with the same expiry
spread versus a Call | month. Sell a call at an even higher strike with the same
expiry month. Buy a call at an even higher strike with the
same expiry month. Buy or sell the underlying.

RA 2x1 Ratio Call Spread | Sell call, buy two calls at higher strike
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Exchange Specifics

Options
Combination
Type

Options
Combination

Definition/Structure

RA 2x1 Ratio Put Spread | Sell put, buy two puts at lower strike
RR Risk Reversal or Contact the Exchange utilizing the specific Combination
Fence or Split-Strike | Type for more details on usage and definition.
RU 2 by 1 Ratio Call Sell call, buy two calls at higher strike, buy the Underlying
Spread versus buying
Underlying
RU 2 by 1 Ratio Call Sell call, buy two calls at higher strike, sell the Underlying
Spread versus selling
Underlying
RU 2 by 1 Ratio Put Sell put, buy two puts at lower strike, buy the Underlying
Spread versus buying
Underlying
RU 2 by 1 Ratio Put Sell put, buy two puts at lower strike, sell the Underlying
Spread versus selling
Underlying
S3 3 — Way: Straddle Buy a Straddle versus selling a call:
versus a Call Buy a put and call at the same strike, as well as selling a
call at any strike.
S3 3 — Way: Straddle Buy a Straddle versus selling a put:
versus a Put Buy the straddle (i.e. Buy a put and call at the same strike),
as well as selling a put at any strike.
SC Call Calendar Spread | Sell near month call, buy far month call
(Same strikes across the two months)
SC Put Calendar Spread | Sell near month put, buy far month put
(Same strikes across the two months)
SG Strangle Buy put, buy call at higher strike
SK Sparks Contact the Exchange utilizing the specific Combination
Type for more details on usage and definition.
SO Call Spread Buy call, sell call (same month) at higher strike
SO Put Spread Buy put, sell put (same month) at lower strike
SR Options Strips Comprised of a minimum of 2 and a maximum of 8 outright
strikes being either all call or all puts, and a mixture of calls
and puts; or
An example is to buy a call and put at one strike and buy a
call and put at another strike. The premium is added
together to form a strip.
SS Straddle Calendar Sell Straddle in near month, buy Straddle in far month at
Spread same strike
(Sell near month put, sell near month call, buy far put, buy
far call)
ST Straddle Buy put, buy call at same strike
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Exchange Specifics

Options
Combination
Type

Options
Combination

Definition/Structure

SuU Call Spread versus Buy call, sell call at higher strike, sell the Underlying
Underlying

SuU Put Spread versus Buy put, sell put at lower strike, buy the Underlying
Underlying

SYYJ Synthetic This is a standard conversion/reversal strategy but without
conversion/reversal the Underlying leg.

Reversal: Buy a call, sell a put at the same strike

SY Synthetic or Combo Sell call, buy put at lower strike

T3 Straddle versus Buy put, buy call at same strike, buy the Underlying
buying Underlying

T3 Straddle versus Buy put, buy call at same strike, sell the Underlying
selling Underlying

T3 Straddle versus Buy put, buy call at same strike, sell the Underlying
selling Underlying

TE Tandem (e.g., Ted Contact the Exchange utilizing the specific Combination
Calendar) Type for more details on usage and definition.

TU Straddle calendar Sell a put. Sell a call at the same strike and expiry month.
spread vs the Buy a put at the same strike with a later expiry month. Buy
underlying a call at the same strike and expiry month. Buy or sell the

underlying.

UB Stubs Contact the Exchange utilizing the specific Combination

Type for more details on usage and definition.

VL Call Volatility Trade Buy call, sell Underlying to give zero net delta

VL Put Volatility Trade Buy put, buy Underlying to give zero net delta

VS Vertical Straddle Contact the Exchange utilizing the specific Combination
Spread Type for more details on usage and definition.

VT Vertical Contact the Exchange utilizing the specific Combination

Type for more details on usage and definition.

VU Iron condor vs. Sell a put. Buy a put at a higher strike with the same expiry

underlying month. Buy a call at an even higher strike with the same
expiry month. Sell a call at an even higher strike with the
same expiry month. Buy or sell the underlying.

XT Christmas Tree

Contact the Exchange utilizing the specific Combination
Type for more details on usage and definition.
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Exchange Specifics

Chicago Board of Trade -- Exchange ID: BC, BE, BF, BP
2.00 Communications Lines

. Radianz supplied network operating with T1 tail circuits
2.00 Modems

e  Multicast based network, with specific multicast groups for the following (production and TEST
feeds available)

0 Chicago Board of Trade (CBOT) Commodities - Exchange ID of BC
0 Chicago Board of Trade (CBOT) Equities - Exchange ID of BE
0 Chicago Board of Trade (CBOT) Financial - Exchange ID of BF
0 Chicago Board of Trade (CBOT) Promotional - Exchange ID of BP
0 e-CBOT® Commodities - Exchange ID of UC
0 e-CBOT® Equities - Exchange ID of UE
0 e-CBOT® Financials - Exchange ID of UF
0 e-CBOT® Promotional - Exchange ID of UP
0 e-CBOT® Market Depth Commodities - Exchange ID of DC
0 e-CBOT® Market Depth Equities - Exchange ID of DE
0 e-CBOT® Market Depth Financial - Exchange ID of DF
0 e-CBOT® Market Depth Promotional - Exchange ID of DP

e Radianz provided terminations at Vendor’s site

3.01 Transmission Characteristics -- Software

Category Codes Category Description
Supported
A Bid/Ask/Trade - No Volume
B Bid and Ask
C Control (Type K, T, N, O)
G Request for Quote
H High-Low-Last
[ Volume and Open Interest
J Summary
Q Settlement
R Refresh
T Bid/Ask/Trade
U Range Quotations
X Text
z Contract Specifications (Type D, O, S)

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Current Telephone Number is 312-347-5611.

4.02.3 Product Classification Code
CBOT currently supports PCC values of:

Administrative

Futures

Combination without Legs
Combination with Legs
Options

orom>r
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Chicago Board of Trade -- Exchange ID: BC, BE, BF, BP
4.02.5 Type Codes

Type codes are used for insert and delete capabilities. Type Code "I" = insert, Type Code "D" = delete, as
well as Type Code “R” for Revise. An As-of-sequence number is specified before the ETX whenever an
insert, revise or delete is transmitted.

In the case of a Revise (Type Code R) message, the ‘revised to’ values are contained within the specific
Category Code fields. The As-of-sequence number within the Type R message references the original
message being revised. Revisions of a given Category Code message must result in the same
Category Code output. E.g., a Category Code A message can be revised if the result is still a Category
Code A message with new Price ID or Price Indicator values. It cannot be revised to a Category Code U
(Special Range Message).

Type Code of “ “ (Blank) indicates a regular message transmitted.

4.03.2 Product Classification Type (PCT)

CBOT currently supports PCT values of:

Type Code Definition

Space No Further Definition included
F Flexible options

| Index Values

4.07.4 BAT Code Application

BAT Code Definition May update

B Bid High, Last Price(s)

A Ask Low, Last Price(s)

T Trade High, Low, Last Price(s)
Blank Other types of prices Not Applicable

(e.g., Settlements, Index Levels, etc).

4.07.5 Price Indicator Application

Price May update,

Indicator Definition in combination with BAT Code
Blank Normal High, Low, Last Price(s)

B Blank Price High, Low, Last Price(s)

C Cabinet High, Low, Closing Price

F Fast High, Low, Last Price(s)

N Nominal Closing Price Only

\% Nominal Cabinet Closing Price Only

R Indicative Price Best Bid or Best Ask Only
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Exchange Specifics

Chicago Board of Trade -- Exchange ID: BC, BE, BF, BP

For Category A or T Messages (Type " ")

Vendors displaying a prevailing Bid and Ask Price should update such prices in accordance with the
following:

e When the Trade or Bid price is equal to, or higher than, the prevailing Ask Price, blank the Ask

Price display
e When the Trade or Ask Price is equal to, or lower than, the prevailing Bid Price, blank the Bid Price
display
5.01 Category Code A — Bid/Ask/Trade

Category Code A messages are also be used to provide underlying index values. The Month Code of Y will
indicate that the price is a Spot Expiration/Index Information Price.

5.02 Category Code B - Bid & Ask
Category Code B messages can also be used to distribute:

¢ Nominal Bid/Ask quotations. In these situations, both Bid and Ask Price ID fields will contain a Price
Indicator of “N”, with a BAT code of “B” and “A” in the respective Price field.

o INDICATIVE Best Bid/ask prices. In these situations, both Bid and Ask Price ID fields will contain a
Price Indicator of “R”, with a BAT code of “B” and “A” in the respective Price field.

5.08 Category Code H - High-Low-Last Messages

Category Code H messages are sent when a new high or low is made, and after any deletion (Type Code D)
or revision (Type Code R), regardless of whether or not the original transaction affected a high or low.

Note:

o0 Following a deletion or revision, Category H Timestamps reflect the time of the deleted or revised
quotation, even though the actual High/Low/Last information reflects current market activity.

o0 Otherwise, Category H timestamps reflect current time, along with current High/Low/Last
information.

5.09 Category Code | — Volume/Open Interest Messages

For CBOT products trading in both open outcry (Exchange ID of B) and electronic (Exchange ID of U)
environments, total Open Interest is reported under both the Open Outcry symbol on the Open Outcry feed
and under the Electronic symbol on the Electronic feed. Volume is reported for each respective product over
the appropriate Exchange feed. For products that only trade electronically, Open Interest is reported over the
electronic feed.
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Chicago Board of Trade -- Exchange ID: BC, BE, BF, BP
5.21 Category U — Special Range Message

“Last” and High/Low Updating for Category “U” Messages
CBOT suggestions for updating “Last” and High/Low Displays:

Category “U” Messages (“First” or “Second” Price fields refer to corresponding PRICE ID values in the
Category U message)

. Range Indicator “O” (Open)

. Bids and Asks prior to receipt of an Opening or a Trade message do not make
Highs/Lows.

. If a single Price Opening, update “Last” with First Price fields. Also update High/low fields
with First Price fields.

. If a two Price Opening (Opening Range), do not update “Last” with either Price field.
Update High/low fields with First or Second Price fields.

. Highs/Lows should be updated according to exchange rules where trades can make high

or lows, Bids can only make highs, asks only make lows.

. Range Indicator “C” (Close)
. If a single Price Close, update “Last” with First Price fields. Also update High/low fields
with First Price fields.
. If a two Price Close (Close Range), do not update “Last” with either Price field. Update
High/low fields with First or Second Price fields.
. Highs/Lows should be updated according to exchange rules where trades can make high

or lows, Bids can only make highs, asks only make lows.

. Range Indicator “P” (Post Close/Suspension)
. DO NOT Update Any Last, High, or Low fields
. Prices included do not represent trading activity, but indicate allowable trading range

during post close (or suspension) trading

5.24 Category Code X — Text Messages

Special Messages

Wholesale Transactions

On July 9, 2003, the CBOT designated the following products as eligible for Wholesale Transactions.

10-Year Interest Rate Swap Futures
5-Year Interest Rate Swap Futures
10-Year Agency Note Futures
5-Year Agency Note Futures

Wholesale Transactions will be disseminated as ITC 2.1 text messages, with a Type Code of Space. The
first four bytes within the TEXT field will include the “BLK “ text. A Wholesale Transaction can be executed
as an outright or calendar spread trade. If executed as a calendar spread, the ITC 2.1 text message would
contain a spread indicator. Contact the CBOT for additional details on the Text Message structure for these
messages.

Special Final Settlements

Effective August 1, 2003, the CBOT will begin to disseminate Special Final Settlement prices as ITC 2.1
Text Messages. Special Final Settlement will be provided with a Type Code of Space. The first four bytes
within the TEXT field will include the “SPCL" text. Regular settlement prices for these contracts are
disseminated each day including the last trading date. However, on the last trade date or last trade date plus
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Exchange Specifics

Chicago Board of Trade -- Exchange ID: BC, BE, BF, BP

1 day, the Special Final Settlements (for the contracts listed below) are the settlement prices used to
determine the cash settlement for each contract. Contact the CBOT for additional details on the Text
Message structure for these messages.

Miscellaneous Items

Transmission Timings

Listed below is an indication of the approximate times various types of information is be sent by the
Exchange. Times may vary during unusual circumstances (or subject to change at the discretion of the

exchange).

Approximate time (CST), Information Content Category

(Monday through Friday Codes,

unless otherwise noted)

Midnight — 4 PM Control Messages C

6 AM - 7:20 AM Miscellaneous Text and Contract Specifications | C, X, Z
messages

7:20 - 3:15 PM Daytime Open Outcry Trading A/ B,C HJQT,

U

8 AM Day’s Final Volume, Open Interest [

1:15 - 2:00 PM Agricultural Complex End of Day Information J,Q,U

2:00 - 3:00 PM Financial Instruments Complex End of Day J, QU
Information

3:15 - 3:45 PM Stock Index Complex End of Day Information J, QU

3:15 - 3:45 PM Completed End of Day Information C,J X

4:45 -5:00 PM Miscellaneous Text and Contract Specifications | C, X, Z
messages

5:00 - 7:00 PM (Sunday through | Reset Sequence Number C

Thursday)

7:30 PM — Midnight (Sunday Control Messages C

through Thursday)

10 PM

Day’s Preliminary Volume, Open Interest
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Exchange Specifics

New York Board of Trade -- Exchange ID: C

2.00 Communications Lines

e The network is Frame Relay based with a 56K Digital Circuit at each vendor location.

e ISDN Back Up is provided at each location in the event of a Frame Relay failure.
e NYBOT supplies all circuits and equipment for each vendor site.

2.01 Equipment at Vendor Locations

e Cisco 2610 Routers are NYBOT provided at each vendor location.
e The router includes a CSU/DSU and NT-1 ISDN card.
e |ITC Data is provided to the vendor via the AUX port.

3.01 Transmission Characteristics -- Hardware

Asynchronous

Odd Parity

9600 BPS

7 Data bits, 1 Stop bit plus 1 Parity bit

Vendor cable connection (DTE) must supply DTR on Pin 20

3.01 Transmission Characteristics -- Software

Category Codes Category Description
Supported

Bid and Ask

Control (Type K, T, N, O)
Exceptional Quotation
Market Condition
High-Low-Last

Volume and Open Interest
Summary

Settlement

Refresh

Bid/Ask/Trade

Range Quotations
Cumulative Volume

Text

Cash Prices

<X |<|C|H[BO|<|—|T[mm[O|wm

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Telephone Number: 212-748-1027
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New York Board of Trade -- Exchange ID: C
4.02.3 Product Classification Code

NYBOT currently supports PCC values of:

A Administrative

F Futures

L Combination with Legs
0] Options

4.02.5 Type Code

Type codes are used for insert and delete capabilities. Type Code "I" = insert, Type Code "D" = delete. If the
as-of-sequence number is allowed in a message (Categories B, E, T and U), it is specified before the ETX
whenever an insert or delete is transmitted. Type Code of “ “ (Blank) indicates a regular message
transmitted.

4.03.2 Product Classification Type (PCT)

NYBOT currently supports PCT values of:

Type Code Definition
Space No Further Definition included
| Index Values

4.07.4 BAT Code Application

BAT Code Definition May update

B Bid High, Last Price (s)

A Ask Low, Last Price (s)

T Trade High, Low, Last Price (s)
Space Others
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Exchange Specifics

New York Board of Trade -- Exchange ID: C

4.07.5 Price Indicator Application

Price May Update

Indicator Definition in combination with BAT code
Blank Normal High, Low, Last Price(s)

C Cabinet High, Low, Last Price(s)

D Differential

E Exchange for Physical

N Nominal Closing Price only

5.02 Category Code B - Bid & Ask
Category Code B messages can also be used to distribute:

- Nominal Bid/Ask quotations. In these situations, both Bid and Ask Price ID fields will contain a Price
Indicator of “N”, with a BAT code of “B” and “A” in the respective Price field.

5.05 Exceptional Indicators

Exceptional

Indicator Definition

P Exchange for Physical

J Block Trade (Cantor Fitzgerald)
W Exchange for Swaps

5.25 Category Code Y - Cash Prices

For transmission of intra-day indices values, NYBOT uses Category Y messages with Product Classification
Type = “I” and Future Month Code = “Y".

July 11, 2007 28



Exchange Specifics

New York Board of Trade -- Exchange ID: C

Miscellaneous Items

“Last” and High/Low Updating for Category “U” Messages
NYBOT suggestions for updating “Last” and High/Low Displays:

Category “U” Messages (“First” or “Second” Price fields refer to corresponding PRICE ID values in the
Category U message)

. Range Indicator “O” (Open)
. Bids and Asks prior to receipt of an Opening or a Trade message do not make
Highs/Lows.
. If a single Price Opening, update “Last” with First Price fields. Also update High/low fields
with First Price fields.
. If a two Price Opening (Opening Range), do not update “Last” with either Price field.
Update High/low fields with First or Second Price fields.
. Highs/Lows should be updated according to exchange rules where trades can make high
or lows.
. Range Indicator “C” (Close)
. If a single Price Close, update “Last” with First Price fields. Also update High/low fields
with First Price fields.
. If a two Price Close (Close Range), do not update “Last” with either Price field. Update
High/low fields with First or Second Price fields.
. Highs/Lows should be updated according to exchange rules where trades can make high
or lows.
. Range Indicator “P” (Post Close / Suspension)
. DO NOT Update Any Last, High, or Low fields
. Prices included do not represent trading activity, but indicate allowable trading range

during post close (or suspension) trading

. Range Indicator “R” (Resumption)
. If a single Price Resumption, update “Last” with First Price fields. Also update High/low
fields with First Price fields.
. If a two Price Resumption (Resumption Range), do not update “Last” with either Price
field.
. Highs/Lows should be updated according to exchange rules where trades can make high
or lows.
. Range Indicator “S” (Suspension)
. If a single Price Suspension, update “Last” with First Price fields. Also update High/low
fields with First Price fields.
. If a two Price Suspension (Suspension Range), do not update “Last” with either Price
field.
. Highs/Lows should be updated according to exchange rules where trades can make high
or lows.
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Minneapolis Grain Exchange -- Exchange ID: G

2.00 Communications Lines

Multicast based network, with specific multicast groups for the following (production and TEST feeds
available)

e Minneapolis Grain Exchange - Exchange ID of G

e Minneapolis Grain Exchange — Electronic Trading - Exchange ID of OU

e Minneapolis Grain Exchange — Electronic Trading Market Depth - Exchange ID of OD

Radianz provided terminations at Vendor’s site.
Radianz supplied network operating with T1 tail circuits

2.00 Equipment

MGEX will specify the necessary equipment required for the vendor to use.

3.01 3.01 Transmission Characteristics -- Software

Category Codes Category Description
Supported

Bid/Ask/Trade - No Volume
Control (Type T)

Fast Market

High-Low-Last

Volume and Open Interest
Settlement

Range Quotations

Text

Cash Index

<|x|lclOo|—|ZT|m|O|>

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required. Current
Telephone Numbers include:

816-753-7500

4.02.3 Product Classification Code

MGEX currently supports PCC values of:

A Administrative

F Futures

L Combination with Legs
(@) Options

In regards to the PCC value of “L” (Combination with Legs), the MGEX currently blank-fills the Buy/Sell
Indicator, Price ID Fields, and Size fields within the Combination Occurrences fields of the appropriate
Category Code message.

4.06 BAT Code Application

BAT Code Definition May update

B Bid High, Last Price (s)

A Ask Low, Last Price (s)

T Trade High, Low, Last Price (s)
“u Normal High, Low, Last Price(s)
“M* Match/Ring Trade High, Low, Last Price(s)
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Minneapolis Grain Exchange -- Exchange ID: G

For Category A or T Messages (Type " ")

Vendors displaying a prevailing Bid and Ask Price should update such prices in accordance with the
following:

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

e When the Trade or Ask Price is equal to, or lower than, the prevailing Bid Price, blank the Bid Price
display

Miscellaneous ltems

Transmission Timings

Listed below is an indication of the approximate times various types of information is be sent by the
Exchange. Times may vary during unusual circumstances (or subject to change at the discretion of the
exchange).

Approximate time (CST), Information Content Category
(Monday through Friday Codes,
unless otherwise noted)

7:00 AM — 3:30 PM Control Messages C

7:00 AM —2:00 PM Miscellaneous Text messages C, X

9:30 AM - 1:45* PM Daytime Open Outcry Trading A F, H U
8:00 — 8:30 AM Day’s Final Volume, Open Interest [

1:15 - 2:00 PM Agricultural Complex End of Day Information Q,U

3:45 - 4:00 PM Completed End of Day Information C, X

*There is a post settlement session from 1:31 to 1:35 PM on the trading floor each afternoon in which quotes

are broadcast to the quote vendors.
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Chicago Mercantile Exchange / GLOBEX® / Trading Floor -- Exchange ID: H/ M
CBOT on CME MDP / GLOBEX® / Trading Floor -- Exchange ID: U/B
NYMEX on CME MDP — Exchange ID: N
COMEX on CME MDP — Exchange ID: E

DIRECT CME MARKET DATA DISTRIBUTION

CME market data is currently available via the CME Market Data Platform, a multicast solution. Provided
below is a brief description of the market data feed.

Market Data Platform

CME Market Data Platform (MDP) is an efficient dissemination platform for processing increasing rates of
market data messages. This new platform implements a dual-feed, User Datagram Protocol (UDP) multicast
architecture to enable more efficient message delivery, greater scalability, and more flexible customer
redistribution of market data messages.

Market Data Formats
ITC 2.1 (industry format) for both trading floor and top of book CME® Globex® data.

RLC (CME format) for CME Globex data with depth of market.

FIX/FAST utilizes the FIX message format with FAST compression

Circuit Information

CME offers access to the CME Market Data Platform from a set of access alternatives that enable reliable,
robust and cost-efficient connectivity. Customers may connect via a CME-managed network solution;
manage their own direct network connections, via the Internet or collocated facilities.

CME provides significant capacity at competitive market rates including lower cost, higher bandwidth
offerings for CME DIRECTLIink, the CME-managed connectivity solution, and Client DIRECTLink, the
customer-managed connectivity solution.

CME DIRECTLink
A CME-managed network solution providing customers with the required circuits, back-up connection and
hardware. Available in the U.S. only.

Bandwidth
T1

20mb and 40mb Ethernet

CME provides carrier diversity via two circuits from different carriers
Router(s), modem(s) and two phone lines for out-of-band access provided by CME

24 x 7 monitoring and support provided by CME

CME Local Network (CME LNet)

A customer-managed solution via a CME-specified collocation facility, where customers are required to
house a CME-certified trading application in one of two specified collocation facilities. CME LNet may not be
utilized as a network-only connectivity option.
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CME LNet offers reduced network latency because the facilities are directly connected to the CME fiber
optic transport, i.e. the CME Globex network. Also, for non-local customers, CME LNet provides a lower-
latency connectivity solution.

Bandwidth: 40mb
Redundant connection from customer facility to CME
Two facilities are available

Network monitoring and support by customers

All CME LNet customers must maintain a redundant, separate site connected to the CME Globex platform.
Please refer to the CME LNet Connectivity Guide and the CME LNet FAQ for more information.

CME Globex Hubs

The hubs allow for customer-provided connections to redundant CME data centers located in Amsterdam,
Dublin, Gibraltar, London, Milan, Paris and Singapore.

Choice of local telecommunication access providers with facilities in CME data centers.
Ethernet bandwidth subscription is available at all CME Globex Hubs.
Connection to CME Globex Hub managed by customer.

Connection between CME Globex Hub and Chicago managed by CME.

Client DIRECTLink

This choice allows customers to manage their own network connection and equipment, connecting to CME
within CME-approved telecommunications vendor "clouds".

Choice of AT&T, MCI and Sprint telecommunication vendors.
Bandwidth available in increments of 10mb, 20mb and 40mb.
Dual connectivity, one to each of CME's data centers.

Network monitoring and support provided by customer.

Client INTERNETLInk
With this choice customers may connect to CME iLink, CME Market Data Platform, CME Clearing or CME
Globex Trader, using a secure VPN tunnel over the Internet.

Customer chooses a tier-one Internet provider
Bandwidth available in increments of 0.5mb up to 20mb

Network monitoring and support provided by customer

3.01 Transmission Characteristics -- Software
Category Codes Supported Category Description
A Trade/Bid/Ask - No Volume (trading floor)
B* Bid/Ask — GLOBEX only
C Control Messages
E Exceptional Quotation
H High-Low-Last
|

Volume & Open Interest
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*

N<X<CcHOozZz<«

*Messages to be replaced with “b” (little b) and “t” (little t) respectively, effective July 29, 2007

Summary message

Bid and Ask Market — No Volume (trading floor)

Settlement and Limits
Bid/Ask/Trade — GLOBEX only
Range Quotations

Cumulative Volume

Text

Cash Indexes

Contract Specifications

4.02.3 Product Classification Code

CME currently supports PCC values of:

A Administrative

F Futures

L Combination with Legs
(0] Options

4.02.5 Type Code

Type codes are used for insert and delete capabilities. Type Code "I" = insert, Type Code "D" = delete. An
as-of-sequence number is specified before the ETX whenever an insert or delete is transmitted. Type Code

of “ “ (Blank) indicates a regular message transmitted. Type Code “F” = Final. Type Code “A” = Actual.

CME uses all of these type codes. The F is used to report a final settlement price outside the normal hours

of contract closing. The A is used to report an actual settlement price versus a rounded settlement price.

Type Code “Z” is used with Category Code “X” for FLEX messages.

4.03.2 Product Classification Type (PCT)

CME currently supports PCT values of:

Type Code

Space
F
|

Definition

No Further Definition included
Flexible options
Index Values

4.07.4 BAT Code Application

BAT Code

—>w

4.07.5 Price Indicator

Price
Indicator

o<3uzZOWw

Definition May update

Bid High, Last Price (s)

Ask Low, Last Price (s)

Trade High, Low, Last Price (s)

May update,

Definition in combination with BAT Code
Normal High, Low, Last price(s)
Blank Blank out the associated price
Cabinet High, Low, Last price(s
Nominal Closing Price only

Indicative Indicative

Nominal Cabinet Closing Price only

Differential
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NOTE:

4.14

Generally, a market is open upon receipt of the first trade. A Range Quotation, Range Indicator
“O”, will be transmitted shortly after a market has opened. There are bid/ask messages, which may
be transmitted prior to the first sale quote. For contracts that opened on Globex and then open on
the trading floor (same trade date), CME will transmit a Range Quotation, Range Indicator “R”, for
resumption.

For category A and T (to be replaced by “t” effective July 29, 2007) messages -

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

For category N messages -

Bid and/or ask prices received in the "Last Quote" field should be handled in the same manner as
category A messages described above. Prices received in the market 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 low).

For category B (to be replaced by “b” effective July 29, 2007) messages -

Prices received in the Bid and/or Ask prices will never establish a new high or low

Indicators

Exceptional Indicators

Code

=0 U0w

Definition

Block Trades

Exchange for Physical

Exchange for Risk

SUB trades (substitutions for forwards)

Market Condition Indicators

Definition

Halt Trading
Resume Trading
End Fast Market
Start Fast Market
Start Late Market
End Late Market

Range Indicators

Code

NIV IVTO—O0O

Definition

Close
Indicative Open
Open

Post Close
Resumption
Suspension

Volume Indicators

Code

A
E

Definition

Actual volume
Estimated volume
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5.03 Category Code C — Control Messages

Type Code Definition

Start of simulated data

End of simulated data

Start of communications testing
Start of official

End of official

End of communications testing
Set sequence number
Character test

Character test

Simulated data warning (replaces line integrity messages during testing)
Line integrity

= noZXxX«“—-U00OW>

5.05 Category Code E — Exceptional Quotation

CME Usage: CME uses this message to report EFPs, Blocks, SUBS trades and EFR (exchange for risk)
type data.

5.17 Category Code Q — Settlement Price and Limits

Type Code Definition
A Actual
F Final

Note: The actual value of settlements for E-mini products will be disseminated in a message with Category
“Q” and Type Code “A”. The final settlement for contracts that expire earlier than their normal time will be
disseminated with the Type Code of “F".

5.24 Category Code X, Type Code Z — FLEX Option Messages

CME Usage: CME uses this to message to support Flex Options

Standard 25 byte ITC2 header.
Category code is “X”, type codeis “Z".

Field Sample data Sample data

Field name size for normal FLEX for FLEX block trades
ITC2-FLEX-CATEGORY 1 EorTorSorlorQ|E

E = EXCEPTIONAL

QUOTATION

T = BID/ASK/TRADE

S = SPREAD

| = Volume and Open

interest

Q = Settle Prices
ITC2-FLEX-TYPE 1 blank or D or | blank or D or |

(D = delete, | = insert) (D = delete, | = insert)
ITC2-FLEX-INDICATOR 1 blank or R or T B

BLANK = OPTION LAST

R = RFQ

T = Spread Last
ITC2-FLEX-TITLE-AND-TYPE 8 “FLEX RFQ” or

“FLEX LST” or

“SPRD RFQ" or

“SPRD LST” or

“FLEX VOI" or

“FLEX STL"
Filler 1
ITC2-FLEX-CMDTY-CODE 3
Filler 1
ITC2-FLEX-OPT-MONTH 1
ITC2-FLEX-OPT-YEAR 1
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ITC2-FLEX-PUT-CALL

ITC2-FLEX-STRIKE-PRICE

ITC2-FLEX-STRIKE-SIGN

ITC2-FLEX-STYLE

IR

A or E
A = AMERICAN STYLE

A or E
A = AMERICAN STYLE FLEX

FLEX
E = European Style Flex

E = European Style Flex

Filler

ITC2-FLEX-FUT-MONTH

ITC2-FLEX-FUT-YEAR

Filler

ITC2-FLEX-EXP-DATE

mm/dd/yy

mm/dd/yy

Filler

ITC2-FLEX-RFQ-TYPE

‘R”_ OR BLANK

“R” or blank

ITC2-FLEX-SEQ-NBR

Filler

ITC2-FLEX-PRICE-FRAC-IND

ITC2-FLEX-PRICE

ITC2-FLEX-PRICE-SIGN

ITC2-FLEX-PRICE-BATE

ITC2-FLEX-PRICE-IND

ITC2-FLEX-VOLUME

Filler

ITC2-FLEX-TIME

hh:mm:ss

hh:mm:ss

ITC2-FLEX-ETX

RNk kRININ|R|W|R R0k Rk~

5.25 Category Code Y — Underlying Cash Indexes

These messages quote with a blank year code and a month code of “Y”

5.26  Category Code Z — Contract Specifications

Type Code

Definition

S For futures, options and indexes shows the session start/end times by

product.

S For futures only, shows product/month/year for all future contracts.
(@) For options only, shows product/month/year/strike price range for all

option contracts.

L For spreads only, showing the external id, spread type, number of legs
contracts for all predefined GLOBEX spreads.

July 11, 2007

37




Exchange Specifics

COMEX — Exchange ID: J, E

Please see New York Mercantile Exchange section
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Exchange Specifics
Kansas City Board of Trade -- Exchange ID: K
2.00 Communications Lines

Radianz supplied network operating with T1 tail circuits

2.00 Equipment

Multicast based network, with specific multicast groups for the following (production and TEST feeds

available)
0 Kansas City Board of Trade - Exchange ID of K
0 Kansas City Board of Trade Market Update - Exchange ID of KU
0 Kansas City Board of Trade Market Depth - Exchange ID of KD

Radianz provided terminations at Vendor’s site

3.01 Transmission Characteristics -- Software

Category Codes Category Description
Supported

Bid/Ask/Trade - No Volume
Control (Type T)

Fast Market

Request for Quote
High-Low-Last

Volume and Open Interest
Settlement

Range Quotations

Text

X|ClO—|ZT|O[T|O|>

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Current Telephone Number is 312-347-5611.
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Kansas City Board of Trade -- Exchange ID: K
4.02.3 Product Classification Code

KCBT currently supports PCC values of:

A Administrative

F Futures

L Combination with Legs
0] Options

In regards to the PCC value of “L” (Combination with Legs), the KCBT currently blank-fills the Buy/Sell
Indicator, Price ID Fields, and Size fields within the Combination Occurrences fields of the appropriate
Category Code message.

4.06 BAT Code Application

BAT Code Definition May update

B Bid High, Last Price (s)

A Ask Low, Last Price (s)

T Trade High, Low, Last Price (s)
Price May update,

Indicator Definition in combination with BAT Code
“u Normal High, Low, Last Price(s)
“M Match/Ring Trade High, Low, Last Price(s)

For Category A or T Messages (Type " ")

Vendors displaying a prevailing Bid and Ask Price should update such prices in accordance with the
following:

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

e When the Trade or Ask Price is equal to, or lower than, the prevailing Bid Price, blank the Bid Price
display

5.08 Category Code H - High-Low-Last Messages

Category Code H messages are sent only when a new high or low is made.
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Kansas City Board of Trade -- Exchange ID: K

Miscellaneous Items

Transmission Timings

Listed below is an indication of the approximate times during which various types of information will be sent.
Times may vary during unusual circumstances (or subject to change at the discretion of the exchange).

Approximate time (CST),
(Monday through Friday
unless otherwise noted)

Information Content

Category Codes

7 AM - 3:30 PM Control Messages C

7 AM - 8 AM Miscellaneous Text messages C, X

9:30 - 1:15 PM Daytime Open Qutcry Trading A F H U
8:00 — 9:30 AM Previous Day’s Final Volume, Open Interest [

1:15 - 2:00 PM Agricultural Complex End of Day Information Q,U

3:00 - 3:30 PM Completed End of Day Information C X
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Kansas City Board of Trade -- Exchange ID: KU
2.00 Communications Lines
Radianz supplied network operating with T1 tail circuits
1.00 Modems
Multicast based network, with specific multicast groups for the following (production and TEST feeds
available)
o0 Kansas City Board of Trade - Exchange ID of K
0 Kansas City Board of Trade Market Update - Exchange ID of KU
o0 Kansas City Board of Trade Market Depth - Exchange ID of KD

Radianz provided terminations at Vendor’s site

3.01 Transmission Characteristics -- Software

Category Category Description
Codes
Supported
b Bid and Ask (Expanded)
C Control (Type K, T)
E Exceptional Quotation
H High-Low-Last
J Summary
0 Market Update (Expanded)
Q Settlement
U Range Quotations
V Cumulative Volume
Z Contract Specifications (Type D, O, S)

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Current Telephone Number is 312-347-5611.

4.02.3 Product Classification Code

Kansas City Board of Trade currently supports PCC values of:

F Futures
L Combinations with Legs
@) Options

FUTURES COMBINATIONS SUPPORTED
e BF, CF, FB, IS, PK, RT, SP, SR
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Kansas City Board of Trade -- Exchange ID: KU

OPTIONS COMBINATIONS SUPPORTED

e A3, B3, BO, BU, BX, C3,CM, CO, CR, CU, CV, D3, DC, DS, DU, GT, GU, IB, IC, IS, IU, JR, LA, LU,
MU, NU, OU, P3, RA, RU, S3, SC, SG, SO, SR, SS, ST, SU, Sv, SY, T3, TU, VL, VU

For PCC values of “L” (Combinations with Legs), contracts identified by any/all Product Classification related
fields (e.g., within the Occurrence of Legs and the Combination ID Description fields) appear in a consistent
manner within any/all related Category Codes. The consistency suggests that contracts are, depending
upon the particular combination, in calendar month order, product specific sequence (e.g., Buy side first, Sell
Side second), etc.

Expectation is that vendor systems are not required to perform any ‘reverse’ order, or contract re-
sequencing, of Combination related fields within a given Category Code message to match previous
messages, for effectively the same Combination.

4.02.5 Type Code
Type Code of “ “ (Blank) indicates a regular message transmitted. Type Code “D” is also supported.
4.03.2 Product Classification Type (PCT)

Kansas City Board of Trade currently supports PCT values of:

Type Code Definition
Space No Further Definition included
5.05 Category Code E — Exceptional Quotes Messages

Supported Exceptional Indicators include the following:

Asset Allocation
Block Trading
Match/Cross Trade
Basis

nwIwr

In any/all cases, suggested processing for these messages is simply to maintain as a ‘time and sales’ type
record with the appropriate exceptional indicator and/or definition. These quotes are NOT used to update
Open, High, Low, Last, or Close prices.

5.08 Category Code H - High-Low-Last Messages
Category Code H messages are sent any time a new high or low is made.
5.10 Category Code | — Volume/Open Interest Messages

For KCBT products trading in both open outcry (Exchange ID of K) and electronic (Exchange ID of KU)
environments, total Open Interest is reported only under the Open Outcry symbol on the Open Outcry feed.
However, volume is reported for each respective product over the appropriate Exchange feed. For products
that only trade electronically, Open Interest is reported over the Kansas City Board of Trade feed
(Exchange ID of KU).

5.15 Category o — Market Update Message (Expanded)
Suggestions for processing are as follow:

= For messages containing a Blank Bid (or Ask) Price respectively:
= The respective PRICE is Blanked ONLY if the PRICE INDICATOR is set to "B". Otherwise, the
current PRICE value in the vendor’s database is maintained.
=  SIZE is Blank if the corresponding PRICE INDICATOR is "B" (in THIS case, the actual SIZE field in
the Category Code message would also contain blanks). Otherwise, update the size if a non-blank
size value is received, or ignore the SIZE field completely if a BLANK Size is received.

July 11, 2007 43



Exchange Specifics

= Last Price and Volume traded, along with the timestamp, can be used to create an accurate Time and
Sales Database.

=  Cumulative Volume represents any/all trading activity for the respective contract, and reflects any/all
trading volume adjustments as well.

5.17 Category Q — Settlements / Limits Message

Category Code Q messages may be disseminated for electronically traded contracts (where the contract’s
settlement is based on the open outcry equivalent of that contract) prior to the close of the respective
electronic market for that contract. Vendors’ software should anticipate the receipt of market updates (e.qg.,
Category Code B, O, etc) after the receipt of settlements for the respective contract.

5.21 Category U — Special Range Message

KCBT suggestions for updating processing Category U messages:

Category “U” Messages (“First” or “Second” Price fields refer to corresponding PRICE ID values in the
Category U message)

e Range Indicator “C” (Close)

0 Update “Last” with First Price fields.
o0 DO NOT Update Any High, or Low fields

e Range Indicator “I” (Indicative Opening)

0 Update Indicative Opening display with First Price fields. If a separate field for Indicative
Opening is NOT available, update Opening Price ONLY if the display provides a field(s) to
indicate the First Price is INDICATIVE.

o DO NOT Update Any Last, High, or Low fields

e Range Indicator “O” (Open)
0 Update “Last” with First Price field.

o Update “Open” with First Price field
o0 Update High, or Low fields with First Price field

Transmission Timings

Listed below is an indication of the approximate times during which various types of information will be sent.
Times may vary during unusual circumstances (or subject to change at the discretion of the exchange).

Approximate Time Information Content Category Codes,
(CST), (Monday Representative
through Friday unless List

otherwise noted)

Midnight — 4 PM Electronic Trading Activity b,C,H JoQ UV
8 AM Day'’s Final Volume, Open Interest I

4:00 — 5:00 PM Completed End of Day Information C,J,o0,Q,U

6:30 PM — Midnight Electronic Trading Activity b,C,H,0,UV,Z
(Sunday through

Thursday)
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Kansas City Board of Trade Market Depth-- Exchange ID: KD
2.00 Communications Lines

Radianz supplied network operating with T1 tail circuits

2.00 Modems

Multicast based network, with specific multicast groups for the following (production and TEST feeds
available)

e Kansas City Board of Trade - Exchange ID of K

e Kansas City Board of Trade Market Update - Exchange ID of KU

e Kansas City Board of Trade Market Depth - Exchange ID of KD

Radianz provided terminations at Vendor’s site

3.01 Transmission Characteristics -- Software

Category Category Description
Codes
Supported
C Control (Type K, T)
d Market Depth

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Current Telephone Number is 312-347-5611.

4.02.3 Product Classification Code
Kansas City Board of Trade Market Depth currently supports PCC values of:

F Futures
@) Options

4.02.5 Type Code

Type Code of “ “ (Blank) indicates a regular message transmitted. Other Type Codes are not supported.

4.03.2 Product Classification Type (PCT)

Kansas City Board of Trade currently supports PCT values of:

Type Code Definition

Space No Further Definition included

Kansas City Board of Trade Market Depth-- Exchange ID: KD

Transmission Timings

Listed below is an indication of the approximate times during which various types of information will be sent.

Times may vary during unusual circumstances (or subject to change at the discretion of the exchange).

Approximate Time (CST), Information Content Category Codes,
(Monday through Friday Representative List
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unless otherwise noted)

Midnight — 4 PM Electronic Trading Activity cC,d
4:00 — 5:00 PM Completed End of Day Information C
6:30 PM —Midnight (Sunday through | Electronic Trading Activity C,d
Thursday)

Additional points of note in processing Market Depth Information:

1.

Market Depth will be disseminated prior to the opening interval for a given contract. The opening
interval relates to the time of day in which contracts can begin trading.

Market Depth software will be capable of providing periodic updates of the entire book, to
accommodate any needs to ‘refresh’ a vendors display with the current state of the ‘book’ for given
contracts.

Vendors’ software should account for ‘contraction’ (i.e., reduction in the number of prices on the
Bid, Ask side) in the market depth for a given contract. In terms of the Category Code d message,
vendors will see, for example, the Bid Price Total (or Ask Price Total) field representing a number
less than the previous value. In that case, vendor’s software must ‘clear out’ the previous Bid/Ask
price/size values for those positions in the book.

The Bid Price Total and Ask Price Total fields will never indicate a value greater than the maximum
number of prices that are reported for each side of a market. If the number of Bid Prices or Ask
Prices in the order book exceeds the maximum used for e-CBOT® Market Depth, then these fields
will be filled with the maximum value. At present, the maximum number of prices reported on either
side of the market for e-CBOT® markets will be 10 for Futures and 5 for Options.

Times during which the Bid Price Total and/or Ask Price Total Fields would be equal to the total
number of Bids and/or Asks contained in the respective message can include:

e  When the entire order book is blanked (Bid Price Total and Ask Price Total fields of zero), in
the case where one side of the market was already blank, and then a trade or pull order
causes the other side to be blanked.

e When the initial orders are entered for a given contract and market depth is first published.

¢ When the market depth for the respective contracts is ‘refreshed.’

e When size changes occur for a given Bid and/or Ask already in the order book, when the
order book is 1 deep for the Bid or Ask.
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New York Mercantile Exchange — Exchange ID: N, I, IE, NE, NL
4.02.4 Category Codes
NYMEX supports the following Category Codes:

Category Codes Category Description

Bid/Ask/Trade - Future - No Volume
Bid & Ask

Control

Exceptional Quotation

Fast Market

High-Low-Last

Volume and Open Interest
Summary message
Retransmission Request
Settlement and Limits
Trade/Bid/Ask — General form
Range Quotations
Cumulative Volume

Intraday Settlement

Text

Xs<CHOXR“C~—ITMO®W>

4.07.4 BAT Code Application

BAT Code Definition May update

Bid

Trade

High, Last Price (s)
Low, Last Price (s)
High, Low, Last Price (s)

B
A Ask
T
Space Other

For Category A or T Messages (Type “*)

Vendors displaying a prevailing Bid and Ask Price should update such prices in accordance with the
following:

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

e When the Trade or Ask Price is equal to, or lower than, the prevailing Bid Price, blank the Bid Price
display

4.14 Indicators

NYMEX supports the following Exceptional Indicators:

Exceptional

Indicator Definition

F Average price for a five minute session
o Average price for a one minute session
P Exchange for Physical

M Match/Cross Trade

U Exchange for Option

W Exchange for Swaps

5.05 Category E — Exceptional Quotation

NYMEX will disseminate Category E messages when sending out a special averaged price over a one
minute time period and a five minute time period. The exceptional indicators of F and O will be used for
these special prices.
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5.09.1 Category Code | — Volume/Open Interest Messages

Actual Volume and Open interest values are always sent for the previous day’s business. For NYMEX
products trading in both open outcry and electronic venues, Open Interest and Volume are reported with the
NYMEX floor trading Exchange ID.

5.17 Category Q — Settlement Price Limits

Category Q messages are used for disseminating settlement prices for current day and occasionally for the
previous day. The Category Q message always contains a day indicator (trailing day code). When
disseminating settlement prices for the current day, the day indicator will represent the current day. When
disseminating settlement prices for the previous day, the day indicator will represent the previous business
day. The day code in the header will always represent the day of the message or current day.

5.21 Category U — Range Quotations
. Range Indicator “P” (Post Close/Suspension)
e Do OT Update Any Last, High, or Low fields

e Prices included do not represent trading activity, but indicate allowable trading range
during post close (or suspension) trading
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Minneapolis Grain Exchange Market Depth-- Exchange ID: OD
2.00 Communications Lines

Radianz supplied network operating with T1 tail circuits

2.00 Modems

Multicast based network, with specific multicast groups for the following (production and TEST feeds
available)

e Minneapolis Grain Exchange - Exchange ID of G
e Minneapolis Grain Exchange Market Update - Exchange ID of OU
¢ Minneapolis Grain Exchange Market Depth - Exchange ID of OD

Radianz provided terminations at Vendor’s site

3.01 Transmission Characteristics -- Software

Category Category Description
Codes
Supported
C Control (Type K, T)
d Market Depth

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Current Telephone Number is 312-347-5611.

4.02.3 Product Classification Code
Minneapolis Grain Exchange Market Depth currently supports PCC values of:

F Futures
(@) Options

4.02.5 Type Code

Type Code of “ “ (Blank) indicates a regular message transmitted. Other Type Codes are not supported.

4.03.2 Product Classification Type (PCT)
Minneapolis Grain Exchange currently supports PCT values of:
Type Code Definition

Space No Further Definition included
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Minneapolis Grain Exchange Market Depth-- Exchange ID: OD

Transmission Timings

Listed below is an indication of the approximate times during which various types of information
will be sent. Times may vary during unusual circumstances (or subject to change at the
discretion of the exchange).

Approximate Time (CST), Information Content Category Codes,
(Monday through Friday Representative List
unless otherwise noted)

Midnight — 4 PM Electronic Trading Activity C,d

4:00 — 5:00 PM Completed End of Day Information C

6:30 PM —Midnight (Sunday through | Electronic Trading Activity C,d

Thursday)

Additional points of note in processing Market Depth Information:

1.

Market Depth will be disseminated prior to the opening interval for a given contract. The opening
interval relates to the time of day in which contracts can begin trading.

Market Depth software will be capable of providing periodic updates of the entire book, to
accommodate any needs to ‘refresh’ a vendors display with the current state of the ‘book’ for given
contracts.

Vendors’ software should account for ‘contraction’ (i.e., reduction in the number of prices on the
Bid, Ask side) in the market depth for a given contract. In terms of the Category Code d message,
vendors will see, for example, the Bid Price Total (or Ask Price Total) field representing a number
less than the previous value. In that case, vendor’s software must ‘clear out’ the previous Bid/Ask
price/size values for those positions in the book.

The Bid Price Total and Ask Price Total fields will never indicate a value greater than the maximum
number of prices that are reported for each side of a market. If the number of Bid Prices or Ask
Prices in the order book exceeds the maximum used for Minneapolis Grain Exchange Market
Depth, then these fields will be filled with the maximum value. At present, the maximum number of
prices reported on either side of the market for Minneapolis Grain Exchange markets will be 10
for Futures and 5 for Options.

Times during which the Bid Price Total and/or Ask Price Total Fields would be equal to the total
number of Bids and/or Asks contained in the respective message can include:

When the entire order book is blanked (Bid Price Total and Ask Price Total fields of zero), in the
case where one side of the market was already blank, and then a trade or pull order causes the
other side to be blanked.

When the initial orders are entered for a given contract and market depth is first published.
When the market depth for the respective contracts is ‘refreshed.’

When size changes occur for a given Bid and/or Ask already in the order book, when the order
book is 1 deep for the Bid or Ask.

Minneapolis Grain Exchange -- Exchange ID: OU

2.00

Communications Lines

Radianz supplied network operating with T1 tail circuits

1.01 Modems
Multicast based network, with specific multicast groups for the following (production and TEST feeds
available)

e Minneapolis Grain Exchange - Exchange ID of G

e Minneapolis Grain Exchange Market Update - Exchange ID of OU

¢ Minneapolis Grain Exchange Market Depth - Exchange ID of OD

Radianz provided terminations at Vendor’s site
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3.01 Transmission Characteristics -- Software

Category Codes Category Description
Supported

b Bid and Ask

C Control (Type K, T)

E Exceptional Quotation

H High-Low-Last

J Summary

0 Market Update

Q Settlement

U Range Quotations

Vv Cumulative Volume

z Contract Specifications (Type D, O, S)

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Current Telephone Number is 312-347-5611.

4.02.3 Product Classification Code

Minneapolis Grain Exchange currently supports PCC values of:

F Futures
L Combinations with Legs
0] Options

FUTURES COMBINATIONS SUPPORTED
e BF,CF, FB, IS, PK, RT, SP, SR

July 11, 2007



Exchange Specifics
Minneapolis Grain Exchange -- Exchange ID: OU

OPTIONS COMBINATIONS SUPPORTED

e A3, B3,BO, BU, BX, C3,CM, CO, CR, CU, CV, D3, DC, DS, DU, GT, GU, IB, IC, IS, IU, JR, LA, LU,
MU, NU, OU, P3, RA, RU, S3, SC, SG, SO, SR, SS, ST, SU, Sv, SY, T3, TU, VL, VU

For PCC values of “L” (Combinations with Legs), contracts identified by any/all Product Classification related
fields (e.g., within the Occurrence of Legs and the Combination ID Description fields) appear in a consistent
manner within any/all related Category Codes. The consistency suggests that contracts are, depending
upon the particular combination, in calendar month order, product specific sequence (e.g., Buy side first, Sell
Side second), etc.

e Expectation is that vendor systems are not required to perform any ‘reverse’ order, or contract re-

sequencing, of Combination related fields within a given Category Code message to match previous
messages, for effectively the same Combination.

4.02.5 Type Code
Type Code of “ “ (Blank) indicates a regular message transmitted. Type Code “D” is also supported.
4.03.2 Product Classification Type (PCT)

Minneapolis Grain Exchange currently supports PCT values of:

Type Code Definition
Space No Further Definition included
5.05 Category Code E — Exceptional Quotes Messages

Supported Exceptional Indicators include the following:

Asset Allocation
Block Trading
Match/Cross Trade
Basis

nwIw>

In any/all cases, suggested processing for these messages is simply to maintain as a ‘time and sales’ type
record with the appropriate exceptional indicator and/or definition. These quotes are NOT used to update
Open, High, Low, Last, or Close prices.

5.08 Category Code H - High-Low-Last Messages
Category Code H messages are sent any time a new high or low is made.
5.11 Category Code | — Volume/Open Interest Messages

For MGEX products trading in both open outcry (Exchange ID of G) and electronic (Exchange ID of OU)
environments, total Open Interest is reported only under the Open Outcry symbol on the Open Outcry feed.
However, volume is reported for each respective product over the appropriate Exchange feed. For products
that only trade electronically, Open Interest is reported over the Minneapolis Grain Exchange feed
(Exchange ID of OU).

5.15 Category o— Market Update Message (Expanded)
Suggestions for processing are as follow:

= For messages containing a Blank Bid (or Ask) Price respectively:
= The respective PRICE is Blanked ONLY if the PRICE INDICATOR is set to "B". Otherwise, the
current PRICE value in the vendor’s database is maintained.
= SIZE is Blank if the corresponding PRICE INDICATOR is "B" (in THIS case, the actual SIZE field in
the Category Code message would also contain blanks). Otherwise, update the size if a non-blank
size value is received, or ignore the SIZE field completely if a BLANK Size is received.
= Last Price and Volume traded, along with the timestamp, can be used to create an accurate Time and
Sales Database.
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=  Cumulative Volume represents any/all trading activity for the respective contract, and reflects any/all
trading volume adjustments as well.

5.18 Category Q — Settlements / Limits Message

Category Code Q messages may be disseminated for electronically traded contracts (where the contract’s
settlement is based on the open outcry equivalent of that contract) prior to the close of the respective
electronic market for that contract. Vendors’ software should anticipate the receipt of market updates (e.qg.,
Category Code B, O, etc) after the receipt of settlements for the respective contract.

5.21 Category U — Special Range Message

Minneapolis Grain Exchange suggestions for updating processing Category U messages:

Category “U” Messages (“First” or “Second” Price fields refer to corresponding PRICE ID values in the
Category U message)

e Range Indicator “C” (Close)

0 Update “Last” with First Price fields.
o DO NOT Update Any High, or Low fields

e Range Indicator “I” (Indicative Opening)

0 Update Indicative Opening display with First Price fields. If a separate field for Indicative
Opening is NOT available, update Opening Price ONLY if the display provides a field(s) to
indicate the First Price is INDICATIVE.

o DO NOT Update Any Last, High, or Low fields

e Range Indicator “O” (Open)
0 Update “Last” with First Price field.

0 Update “Open” with First Price field
o0 Update High, or Low fields with First Price field

Transmission Timings

Listed below is an indication of the approximate times during which various types of information will be sent.
Times may vary during unusual circumstances (or subject to change at the discretion of the exchange).

Approximate Time Information Content Category Codes,
(CST), (Monday Representative
through Friday unless List

otherwise noted)

Midnight — 4 PM Electronic Trading Activity b,C,H J, o QU,V
8 AM Day'’s Final Volume, Open Interest I

4:00 — 5:00 PM Completed End of Day Information C,J,o0,Q,U

6:30 PM — Midnight Electronic Trading Activity b,C,H,0,UV,Z
(Sunday through

Thursday)
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Sydney Futures Exchange Limited -- Exchange ID: S & Z

2.00 Communications Lines

Vendor supplied frame relay - suggested minimum PVC of 64K bps with a burst capacity of 128K bps. SFE
provides two data feeds from the Primary and the DR site to each Vendor.

3.01 Transmission Characteristics - Software

Supported Category Codes

OWXONX< MmMmOC—ZITTH

Category Description
Bid/Ask/Trade General Form
Market Condition - Halt/ Resume
High, Low, Last

Depth of Market

Volume & Open Interest

Range Quotations

Settlements

Exceptional Quotations
Cumulative Volume

General Text

Contract Specifications (Type O)
Control messages (Type C, D, E, H, 1, J, T)
Retransmission Requests*

SFE Specific messages - Vendor Authentication & Retransmission
Replies

*SFE only supports Automatic Retransmission requests; retransmitted messages will have a lower priority

than live messages.

4.02.3 Product Classification Code

SFE currently supports the following PCC values:

A Administrative

F Futures

C Depth of Market*
o Options

*SFE uses PCC values of “C”, Category “M” messages to disseminate Depth of Market.

4.02.9 Session Id

SFE currently supports a single trading session ID of 'Y’

4.03.2 Product Classification Type (PCT)

SFE currently supports the following PCT values:

Type Code Definition

Space No Further Definition included

4.07.4 BAT Code Application

BAT Code Definition
B Bid

A Ask

T Trade
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Sydney Futures Exchange Limited -- Exchange ID: S & Z

4.07.5 Price Indicator Application

Price

Indicator Definition
Blank Normal

F Fast

| Indicative
5.02 Category Code E — Exceptional Quotation Messages

SFE uses this message to report serial option expiry prices (ie. the price of the underlying future). The BAT
Code is always assumed to be ‘S’ and the Type Code is always assumed to be blank.

5.08 Category Code H - High-Low-Last Messages

= “H” messages containing zeros are used at the pre-open of the day session to clear the High/Low/Last
prices from the night session.

= “H” messages are sent during pre-open to disseminate ‘indicative” opening prices. The High and Low
fields are blanked out and only the “Last” field is populated.

=  “H” messages prior to the receipt of an Opening or a Trade message do not make Highs/Lows/Lasts.

5.12 Category Code | — Volume/Open Interest Messages

SFE disseminates a volume and open interest message to Vendors once per trading date at approximately
22:00 hours (AEST).

5.21 Category U — Special Range Message
Range Indicator “O” (Open)
= An Open message containing zeros is used at the pre-open of the day session to clear the opening
price from the night session.
. Bids and Asks prior to receipt of an Opening or a Trade message do not make
Highs/Lows.
Range Indicator “C” (Close)

=  Should be used to update the Last field and includes total traded volume for the session.

Range Indicator “V” (Volatility)

=  Used for option settlements to indicate the volatility of a particular strike - only ever sent for the Put.
5.22 Category V — Cumulative Volume Message

SFE utilizes a “V" message in the following circumstances:

=  Adjustment to contract volume
=  To advise traded volume in a contract executed in markets that are not disseminated to Vendors

5.25 Category Code X — Text Messages
SFE utilizes this message type to advise Vendors of new option strike ranges and listings.
5.26 Category Code Z — Contract Specifications

SFE utilizes a Category Z Type O message to advise the overnight option strike range for the
session.
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Exchange Specific ITC Message Implementation

The following messages are not part of the ITC Specification and have been defined by the SFE
to support electronic retransmission and vendor authentication.

Category Code S - Type L Vendor Logon
Category Code S - Type OVendor Logoff

Category Code S - Type MLogon Reply

Category Code S - Type S Retransmission Request Reply
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e-CBOT® -- Exchange ID: UC, UE, UF, UP

2.00 Communications Lines

Radianz supplied network operating with T1 tail circuits
1.02 Modems

Multicast based network, with specific multicast groups for the following (production and TEST feeds
available)

e Chicago Board of Trade (CBOT) Commodities - Exchange ID of BC
e Chicago Board of Trade (CBOT) Equities - Exchange ID of BE
e Chicago Board of Trade (CBOT) Financial - Exchange ID of BF
e Chicago Board of Trade (CBOT) Promotional - Exchange ID of BP
e e-CBOT® Commodities - Exchange ID of UC
e e-CBOT® Equities - Exchange ID of UE
e e-CBOT® Financials - Exchange ID of UF
e e-CBOT® Promotional - Exchange ID of UP
e e-CBOT® Market Depth Commodities - Exchange ID of DC
e e-CBOT® Market Depth Equities - Exchange ID of DE
e e-CBOT® Market Depth Financial - Exchange ID of DF
e e-CBOT® Market Depth Promotional - Exchange ID of DP

Radianz provided terminations at Vendor’s site

3.01 Transmission Characteristics -- Software

Category Category Description
Codes
Supported

Bid and Ask (Expanded Size)

Control (Type K, T)

Exceptional Quotation

High-Low-Last

Volume/Open Interest

Summary

Market Update (Expanded Size, Traded Volume)
Settlement

Range Quotations

Cumulative Volume

Contract Specifications (Type D, O, S)

N|<|ClO|o |w|—|ZT|m|O|T

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Current Telephone Number is 312-341-3163

4.02.3 Product Classification Code

e-CBOT® currently supports PCC values of:

F Futures
L Combinations with Legs
O Options
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e-CBOT® -- Exchange ID: UC, UE, UF, UP

FUTURES COMBINATIONS SUPPORTED
e BF,CF, FB, IS, PK, RT, SP, SR
OPTIONS COMBINATIONS SUPPORTED

A3, B3, BO, BU, BX, C3, CM, CO, CR, CU, CV, D3, DC, DS, DU, GT, GU, IB, IC, IS, IU, JR, LA, LU, MU,
NU, OU, P3, RA, RU, S3, SC, SG, SO, SR, SS, ST, SU, SV, SY, T3, TU, VL, VU

For PCC values of “L” (Combinations with Legs), contracts identified by any/all Product Classification related
fields (e.g., within the Occurrence of Legs and the Combination ID Description fields) appear in a consistent
manner within any/all related Category Codes. The consistency suggests that contracts are, depending
upon the particular combination, in calendar month order, product specific sequence (e.g., Buy side first, Sell
Side second), etc.

Expectation is that vendor systems are not required to perform any ‘reverse’ order, or contract re-
sequencing, of Combination related fields within a given Category Code message to match previous
messages, for effectively the same Combination.

4.02.5 Type Code
Type Code of “ “ (Blank) indicates a regular message transmitted. Type Code “D” is also supported.
4.03.2 Product Classification Type (PCT)

e-CBOT® currently supports PCT values of:

Type Code Definition
Space No Further Definition included
5.05 Category Code E — Exceptional Quotes Messages

Supported Exceptional Indicators include the following:

Asset Allocation
Block Trading
Match/Cross Trade
Basis

nwIwr

In any/all cases, suggested processing for these messages is simply to maintain as a ‘time and sales’ type
record with the appropriate exceptional indicator and/or definition. These quotes are NOT used to update
Open, High, Low, Last, or Close prices.

5.08 Category Code H - High-Low-Last Messages

Category Code H messages are sent any time a new high or low is made.

5.13 Category Code | — Volume/Open Interest Messages

For CBOT products trading in both open outcry (Exchange ID of B) and electronic (Exchange ID of U)
environments, total Open Interest is reported under both the Open Outcry symbol on the Open Outcry feed
and under the Electronic symbol on the Electronic feed. Volume is reported for each respective product over

the appropriate Exchange feed. For products that only trade electronically, Open Interest is reported over the
electronic feed.
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e-CBOT® -- Exchange ID: UC, UE, UF, UP

5.15 Category o — Market Update Message
Suggestions for processing are as follow:

=  For messages containing a Blank Bid (or Ask) Price respectively:
=  The respective PRICE is Blanked ONLY if the PRICE INDICATOR is set to "B". Otherwise, the
current PRICE value in the vendor’s database is maintained.
=  SIZE is Blank if the corresponding PRICE INDICATOR is "B" (in THIS case, the actual SIZE field in
the Category Code message would also contain blanks). Otherwise, update the size if a non-blank
size value is received, or ignore the SIZE field completely if a BLANK Size is received.
Last Price and Volume traded, along with the timestamp, can be used to create an accurate Time and Sales
Database.
=  Cumulative Volume represents any/all trading activity for the respective contract, and reflects any/all
trading volume adjustments as well.

5.19 Category Q — Settlements / Limits Message

Category Code Q messages may be disseminated for electronically traded contracts (where the contract’s
settlement is based on the open outcry equivalent of that contract) prior to the close of the respective
electronic market for that contract. Vendors’ software should anticipate the receipt of market updates (e.qg.,
Category Code B, O, etc) after the receipt of settlements for the respective contract.

5.21 Category U — Special Range Message

CBOT suggestions for updating processing Category U messages:

Category “U” Messages (“First” or “Second” Price fields refer to corresponding PRICE ID values in the
Category U message)

e Range Indicator “C” (Close)

0 Update “Last” with First Price fields.
0 DO NOT Update Any High, or Low fields

e Range Indicator “I” (Indicative Opening)

o0 Update Indicative Opening display with First Price fields. If a separate field for Indicative
Opening is NOT available, update Opening Price ONLY if the display provides a field(s) to
indicate the First Price is INDICATIVE.

o DO NOT Update Any Last, High, or Low fields

e Range Indicator “O” (Open)
0 Update “Last” with First Price field.
o Update “Open” with First Price field
o0 Update High, or Low fields with First Price field

Transmission Timings

Listed below is an indication of the approximate times during which various types of information will be sent.
Times may vary during unusual circumstances (or subject to change at the discretion of the exchange).

Approximate Time Information Content Category Codes,
(CST), (Monday Representative
through Friday unless List

otherwise noted)

Midnight — 4 PM Electronic Trading Activity b,C,H JoQ UV
4:00 — 5:00 PM Completed End of Day Information C,J,0,0Q,U

6:30 PM — Midnight Electronic Trading Activity b,C,H,0,UV,Z
(Sunday through
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Thursday)

10 PM

Day’s preliminary Volume, Open Interest. Open
Interest for ‘Electronic Only’ traded contracts.
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e-CBOT® Market Depth-- Exchange ID: DC, DE, DF, DP
2.00 Communications Lines

Radianz supplied network operating with T1 tail circuits

2.00 Modems

Multicast based network, with specific multicast groups for the following (production and TEST feeds
available)

e Chicago Board of Trade (CBOT) Commodities - Exchange ID of BC
e Chicago Board of Trade (CBOT) Equities - Exchange ID of BE
e Chicago Board of Trade (CBOT) Financial - Exchange ID of BF
e Chicago Board of Trade (CBOT) Promotional - Exchange ID of BP
e e-CBOT® Commodities - Exchange ID of UC
e e-CBOT® Equities - Exchange ID of UE
e e-CBOT® Financials - Exchange ID of UF
e e-CBOT® Promotional - Exchange ID of UP
e e-CBOT® Market Depth Commodities - Exchange ID of DC
e e-CBOT® Market Depth Equities - Exchange ID of DE
e e-CBOT® Market Depth Financial - Exchange ID of DF
e e-CBOT® Market Depth Promotional - Exchange ID of DP

Radianz provided terminations at Vendor's site

3.01 Transmission Characteristics -- Software

Category Category Description
Codes
Supported
C Control (Type K, T)
d Market Depth

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Current Telephone Number is 312-341-3163

4.02.3 Product Classification Code
e-CBOT® Market Depth currently supports PCC values of:
F Futures

0] Options

4.02.5 Type Code

Type Code of “ “ (Blank) indicates a regular message transmitted. Other Type Codes are not supported.

4.03.2 Product Classification Type (PCT)
E-CBOT® currently supports PCT values of:

Type Code Definition

Space No Further Definition included
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e-CBOT® Market Depth-- Exchange ID: DC, DE, DF, DP

Transmission Timings

Listed below is an indication of the approximate times during which various types of information will be sent.
Times may vary during unusual circumstances (or subject to change at the discretion of the exchange).

Approximate Time (CST), Information Content Category Codes,
(Monday through Friday Representative List
unless otherwise noted)

Midnight — 4 PM Electronic Trading Activity c,d

4:00 — 5:00 PM Completed End of Day Information C

6:30 PM —Midnight (Sunday through | Electronic Trading Activity C,d

Thursday)

Additional points of note in processing Market Depth Information:

1.

Market Depth will be disseminated prior to the opening interval for a given contract. The opening
interval relates to the time of day in which contracts can begin trading.

Market Depth software will be capable of providing periodic updates of the entire book, to
accommodate any needs to ‘refresh’ a vendors display with the current state of the ‘book’ for given
contracts.

Vendors' software should account for ‘contraction’ (i.e., reduction in the number of prices on the
Bid, Ask side) in the market depth for a given contract. In terms of the Category Code d message,
vendors will see, for example, the Bid Price Total (or Ask Price Total) field representing a number
less than the previous value. In that case, vendor’s software must ‘clear out’ the previous Bid/Ask
price/size values for those positions in the book.

The Bid Price Total and Ask Price Total fields will never indicate a value greater than the maximum
number of prices that are reported for each side of a market. If the number of Bid Prices or Ask
Prices in the order book exceeds the maximum used for e-CBOT® Market Depth, then these fields
will be filled with the maximum value. At present, the maximum number of prices reported on either
side of the market for e-CBOT® markets will be 10 for Futures and 5 for Options.

Times during which the Bid Price Total and/or Ask Price Total Fields would be equal to the total
number of Bids and/or Asks contained in the respective message can include:

When the entire order book is blanked (Bid Price Total and Ask Price Total fields of zero), in the
case where one side of the market was already blank, and then a trade or pull order causes the
other side to be blanked.

When the initial orders are entered for a given contract and market depth is first published.

When the market depth for the respective contracts is ‘refreshed.’

When size changes occur for a given Bid and/or Ask already in the order book, when the order
book is 1 deep for the Bid or Ask.
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Winnipeg Commodity Exchange -- Exchange ID: W
2.00 Communications Lines

Radianz supplied network operating with T1 tail circuits

1.02 Modems

Multicast based network, with specific multicast groups for the following (production and TEST feeds
available)

e Winnipeg Commodity Exchange - Exchange ID of W
e Winnipeg Commodity Exchange Market Depth - Exchange ID of WD

Radianz provided terminations at Vendor’s site

3.01 Transmission Characteristics -- Software

Category Codes Category Description
Supported

Bid and Ask

Control (Type K, T)
Exceptional Quotation
High-Low-Last
Volume/Open Interest
Summary

Market Update
Settlement

Range Quotations
Cumulative Volume
Contract Specifications (Type D, O, S)

N[<|[ClO|o |a|—|T|m|O|o

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Current Telephone Number is 312-341-3163

4.02.3 Product Classification Code

Winnipeg Commodity Exchange currently supports PCC values of:

F Futures
L Combinations with Legs
(@) Options

FUTURES COMBINATIONS SUPPORTED
e BF,CF, FB, IS, PK, RT, SP, SR
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Winnipeg Commodity Exchange -- Exchange ID: W

OPTIONS COMBINATIONS SUPPORTED

e A3, B3, BO, BU, BX, C3,CM, CO, CR, CU, CV, D3, DC, DS, DU, GT, GU, IB, IC, IS, IU, JR, LA, LU,
MU, NU, OU, P3, RA, RU, S3, SC, SG, SO, SR, SS, ST, SU, SV, SY, T3, TU, VL, VU

For PCC values of “L” (Combinations with Legs), contracts identified by any/all Product Classification related
fields (e.g., within the Occurrence of Legs and the Combination ID Description fields) appear in a consistent
manner within any/all related Category Codes. The consistency suggests that contracts are, depending
upon the particular combination, in calendar month order, product specific sequence (e.g., Buy side first, Sell
Side second), etc.

Expectation is that vendor systems are not required to perform any ‘reverse’ order, or contract re-
sequencing, of Combination related fields within a given Category Code message to match previous
messages, for effectively the same Combination.

4.02.5 Type Code

Type Code of “ “ (Blank) indicates a regular message transmitted. Type Code “D” is also supported.

4.03.2 Product Classification Type (PCT)

Winnipeg Commodity Exchange currently supports PCT values of:

Type Code Definition
Space No Further Definition included
5.05 Category Code E — Exceptional Quotes Messages

Supported Exceptional Indicators include the following:

Asset Allocation
Block Trading
Match/Cross Trade
Basis

nIw>

In any/all cases, suggested processing for these messages is simply to maintain as a ‘time and sales’ type
record with the appropriate exceptional indicator and/or definition. These quotes are NOT used to update
Open, High, Low, Last, or Close prices.

5.08 Category Code H - High-Low-Last Messages

Category Code H messages are sent any time a new high or low is made.
5.15 Category O — Market Update Message

Suggestions for processing are as follow:

= For messages containing a Blank Bid (or Ask) Price respectively:
=  The respective PRICE is Blanked ONLY if the PRICE INDICATOR is set to "B". Otherwise, the
current PRICE value in the vendor’s database is maintained.
=  SIZE is Blank if the corresponding PRICE INDICATOR is "B" (in THIS case, the actual SIZE field in
the Category Code message would also contain blanks). Otherwise, update the size if a non-blank
size value is received, or ignore the SIZE field completely if a BLANK Size is received.
= Last Price and Volume traded, along with the timestamp, can be used to create an accurate Time and
Sales Database.
=  Cumulative Volume represents any/all trading activity for the respective contract, and reflects any/all
trading volume adjustments as well.

5.20 Category Q — Settlements / Limits Message

Category Code Q messages may be disseminated for electronically traded contracts prior to the close of the
respective electronic market for that contract. Vendors’ software should anticipate the receipt of market
updates (e.g., Category Code B, O, etc) after the receipt of settlements for the respective contract.
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5.21 Category U — Special Range Message
Suggestions for updating processing Category U messages:

Category “U” Messages (“First” or “Second” Price fields refer to corresponding PRICE ID values in the
Category U message)

e Range Indicator “C” (Close)

0 Update “Last” with First Price fields.
o0 DO NOT Update Any High, or Low fields

e Range Indicator “I” (Indicative Opening)

0 Update Indicative Opening display with First Price fields. If a separate field for Indicative
Opening is NOT available, update Opening Price ONLY if the display provides a field(s) to
indicate the First Price is INDICATIVE.

o DO NOT Update Any Last, High, or Low fields

e Range Indicator “O” (Open)
0 Update “Last” with First Price field.

0 Update “Open” with First Price field
o0 Update High, or Low fields with First Price field
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Transmission Timings

Listed below is an indication of the approximate times during which various types of information will be sent.
Times may vary during unusual circumstances (or subject to change at the discretion of the exchange).

Approximate Time
(CST), (Monday through
Friday unless otherwise
noted)

Information Content

Category Codes,
Representative List

5:30 PM - Midnight
(Sunday Thru Thursday)

Electronic Trading Activity 5

b,C,H,0,U,V,Z]J,
Q

Midnight — 2:00 PM

Electronic Trading Activity () @)

b,C,H,0,UV,Z],
Q

8:30 AM -9:30 AM

Previous Day’s Final Volume/Open Interest

[ (a)

12:00 PM - 4:00 PM
(Normally 1:25 PM)

Completed End of Day Information

C,J,Q 0, Uqbgy

4:00 PM -5:30 PM

Shutdown Period

C Zz
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Footnotes:

(1) even though WCE has special pre-open from 2:30 PM to 3:55 PM, the Quote Vendors do not transmit bid/ask data
(0, U, b) during this period. However, WCE and ISV'’s receive the o, U and b messages.

(2) JorQ (settlement) message are not transmitted during trading hours of 5:30 PM to 1:15 PM on normal days.
However, during early close times, these messages could start as soon as 12:05 PM. During normal trading days,
these messages can be anytime between 1:15 PM and 4:00 PM, but are usually completed by 2:30 PM.

(3) WCE's trading end of day is 1:15 PM, however, a time of 2:00 PM is used to account for delayed closing times and
possible transmission delays.

(4) The Previous Days Volume and Open Interest is transmitted at approximately 9:05 AM.

2.00 Communications Lines

Radianz supplied network operating with T1 tail circuits

2.00 Modems

Multicast based network, with specific multicast groups for the following (production and TEST feeds
available)

e Winnipeg Commodity Exchange - Exchange ID of W
e Winnipeg Commodity Exchange Market Depth - Exchange ID of WD

Radianz provided terminations at Vendor's site

3.01 Transmission Characteristics -- Software

Category Category Description
Codes
Supported

C Control (Type K, T)

d Market Depth (Expanded)

Listed below is an indication of the approximate times during which various types of information will be sent.
Times may vary during unusual circumstances (or subject to change at the discretion of the exchange).

Approximate Time (CST), Information Content Category Codes,
(Monday through Friday unless Representative List
otherwise noted)

5:30 PM — Midnight Electronic Trading Activity C,d

(Sunday Thru Thursday)

Midnight — 1:20 PM Electronic Trading Activity c,d

1:20 PM — 4:00 PM Completed End of Day Information C

4:00 PM - 5:30 PM Shutdown Period C

Retransmission is supported. Vendor calls with Sequence Numbers and/or Time Frame required.

Current Telephone Number is 312-341-3163

4.02.3 Product Classification Code
Winnipeg Commodity Exchange Market Depth currently supports PCC values of:

F Futures
o Options
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4.02.5 Type Code

Type Code of “ “ (Blank) indicates a regular message transmitted. Other Type Codes are not supported.

4.03.2 Product Classification Type (PCT)
Winnipeg Commodity Exchange currently supports PCT values of:
Type Code Definition

Space No Further Definition included
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Winnipeg Commodity Exchange Market Depth-- Exchange ID: WD

Transmission Timings

Listed below is an indication of the approximate times during which various types of information will be sent.
Times may vary during unusual circumstances (or subject to change at the discretion of the exchange).

Approximate Time (CST), (Monday | Information Content Category Codes,
through Friday unless otherwise Representative List
noted)

7AM -2 PM Electronic Trading Activity C,d

9 AM Completed End of Day Information C

2:00 — 4:00 PM Electronic Trading Activity c,d

Additional points of note in processing Market Depth Information:

1.

Market Depth will be disseminated prior to the opening interval for a given contract. The opening
interval relates to the time of day in which contracts can begin trading.

Market Depth software will be capable of providing periodic updates of the entire book, to
accommodate any needs to ‘refresh’ a vendors display with the current state of the ‘book’ for given
contracts.

Vendors’ software should account for ‘contraction’ (i.e., reduction in the number of prices on the
Bid, Ask side) in the market depth for a given contract. In terms of the Category Code d message,
vendors will see, for example, the Bid Price Total (or Ask Price Total) field representing a number
less than the previous value. In that case, vendor’s software must ‘clear out’ the previous Bid/Ask
price/size values for those positions in the book.

The Bid Price Total and Ask Price Total fields will never indicate a value greater than the maximum
number of prices that are reported for each side of a market. If the number of Bid Prices or Ask
Prices in the order book exceeds the maximum used for Winnipeg Commodity Exchange Market
Depth, then these fields will be filled with the maximum value. At present, the maximum number of
prices reported on either side of the market for Winnipeg Commodity Exchange markets will be
10 for Futures and 5 for Options.

Times during which the Bid Price Total and/or Ask Price Total Fields would be equal to the total
number of Bids and/or Asks contained in the respective message can include:

e  When the entire order book is blanked (Bid Price Total and Ask Price Total fields of zero), in
the case where one side of the market was already blank, and then a trade or pull order
causes the other side to be blanked.

e When the initial orders are entered for a given contract and market depth is first published.

e When the market depth for the respective contracts is ‘refreshed.’

e When size changes occur for a given Bid and/or Ask already in the order book, when the
order book is 1 deep for the Bid or Ask.
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	Chicago Board of Trade -- Exchange ID: BC, BE, BF, BP  
	Miscellaneous Items 
	New York Board of Trade -- Exchange ID: C 
	Price    May Update 

	Minneapolis Grain Exchange -- Exchange ID: G  
	Miscellaneous Items 

	Chicago Mercantile Exchange / GLOBEX® / Trading Floor -- Exchange ID: H / M 
	E = EXCEPTIONAL QUOTATION 
	T = BID/ASK/TRADE 
	S = SPREAD 
	BLANK = OPTION LAST 
	A = AMERICAN STYLE FLEX 
	A = AMERICAN STYLE FLEX 
	“R”  OR  BLANK
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	Miscellaneous Items 
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	e-CBOT( -- Exchange ID: UC, UE, UF, UP  
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