
  

 Page 1 8/7/2009 

 
 
 
 
 
 

COMEX® NYMEX® DME®  
using FEC, TMS and Support 

Systems 
 

Customer Test  
Mock Trading Session #3: August 8, 2009 

 
 
 
 
 
 
 
 
 
 
 
  



  

 Page 2 8/7/2009 

 
Table of Contents 

TESTING OVERVIEW .......................................................................................... 3 

TEST OUTPUTS ................................................................................................... 4 

OUT OF SCOPE ................................................................................................... 4 

CUSTOMER TEST TIMELINE.............................................................................. 5 

TESTING CONTACTS ......................................................................................... 8 

TEST FEEDBACK ................................................................................................ 8 

ADDITIONAL INFORMATION.............................................................................. 8 

APPENDIX A – SUGGESTED TEST SCRIPT ..................................................... 9 
 
 
  



 

Tes

 
The o
follow
 
Test 

M

 
The 

Trad

FEC 

Test 

ting Over

objectives of
wing futures 

focus: 
Metals 
• COMEX
• COMEX
• COMEX
• COMEX

mock tradin
• COMEX

o Sa
o Sa
o Sa
o Sa
o Sa

• COMEX
o Sa

e types wit
• ClearPo

day. 
• Ex-Pit –

Functional
• Giveups
• APS 
• SLEDS 
• The Cle

be deliv
NYMEX
normal 

Performan
• During t

needed
Session
We will 
confere

rview 

f the mock tr
and options

X Gold 
X Silver 
X Copper 
X Aluminum 

ng session 
X through Fr
aturday July 
aturday Aug
aturday Aug
aturday Aug
aturday Aug
X and NYME
aturday Sep

hin the ass
ort Trades – 

– Inject trade

lity: 
s 

eared Trades
vered to firm
X and DME c
NYMEX tes

nce and Cap
the Mock Tr
, we will sele

n which simu
announce th
nce bridge b

rading sessi
s products: 

 

dates will b
ront End Cle
y 25, 2009 (T
ust 1, 2009
ust 8, 2009
ust 15, 2009
ust 22, 2009

EX/DME thro
tember 5, 20

set classes 
Facilitation 

es, Client Ap

s API will be
s in the New
confirms will
ting procedu

pacity: 
ading Sessio
ect a set of p
ulate produc
he beginning
before the re

Page 3

on are to en

 
En
•
•
•
•

 

be on Satur
earing (FEC)
Trade date 7/
 (Trade date
 (Trade date

9 (Trade dat
9 (Trade dat
ough FEC 
009 (Trade d

will be: 
desk trade e

pplication Tra

e available.  
w Release en
 be available
ures. 

on, we may
production tr
tion.  We wi
g of this perf
eplay of trad

nsure custom

ergy 
 NYMEX L
 NYMEX N
 NYMEX C
 DME Cru

rday in orde
, NYMEX/D

7/27)  COME
e 8/3)  COM
e 8/10)  COM
e 8/17)  CO
e 8/24)  CO

date 9/8)  CO

entry and tra

aining, or cle

COMEX and
nvironment o
e in Sat. in P

run a short 
rades from t
ll replay thes
formance an
es begins –

mers can acc

Light, Sweet
Natural Gas 
Coal 

ude Oil  

er to test in 
ME through 

EX, NYMEX, 
EX, NYMEX
MEX, NYME
MEX, NYME
MEX, NYME

OMEX, NYM

ade injection

earing staff e

d NYMEX co
on Monday. 
Production, t

performance
he Friday pr
se trades fro
nd capacity t
see test tim

8/7/200

cess the 

t Crude Oil 

production
TMS 
DME- Comp

X, DME Com
EX, DME 
EX, DME 
EX, DME 

MEX, DME 

n from prior 

enters trades

onfirms will 
 In addition,

through 

e and capac
rior to the Mo
om 9:30 to 1
testing on th

meline for det

  

09 

 

n: 

pleted 
mpleted  

s 

, 

city test.  If 
ock 
0:00 AM.  
e customer 
tails.   



 

 
Parti

Tes

 
S
• 

 
M
• 

• 

 
Out 

 
• 
• 

cipation is 
• WhenTe

clearing
• ISVs: TT
• Back of

the Moc

  
t Outputs

Saturday 
NYMEX/D
if request
these files
Session. 

Monday follo
Clearing c
following 
Reports a
the clearin

of Scope

Will not ru
Confirms 

o (A
Re

expected fr
ech: Replay 
g:  COMEX t
T and CQG 
ffice service 
ck Trading S

s 

DME Intrada
ed.  Please 
s.  The requ

owing the S
confirms will
the mock se

and files will 
ng cycle on 

e 

un the delive
will not be s

As noted abo
elease (NR) 

rom the foll
prior day’s 

trades will po
will support 
providers: S

Sessions on

ay and Final 
contact Anth
est must be 

Saturday Mo
l be routed t
ession. 
be routed to
Monday nig

eries system
sent to firms 
ove, Firms w

queues on 

Page 4

owing serv
production t
ost FEC, NY
the Mock T

SunGard and
8/8, 8/15, 8/

Member Tra
hony.DiBene
received by

ock Sessio
o firms’ New

o New Relea
ht. 

m during the m
through Pro

will be able to
Monday, fol

vice provide
rades.  Orde

YMEX trades
rading Sess
d ION Tradin
/22, and 9/5.

ade Files wil
edetto@cme
y Friday, prio

n 
w Release qu

ase on Tues

mock sessio
oduction que
o receive co
lowing the M

ers: 
ers will be se
s will print on
sions 
ng will begin
.   

ll be availabl
egroup.com 
or to the Moc

ueues on Mo

day morning

on.   
eues and cha
onfirms throu
Mock Trading

8/7/200

ent directly t
n the floor. 

 supporting

le via email,
to request 

ck Trading 

onday, 

g following 

annels.  
ugh their New
g Session.)

  

09 

o 

 

 

 

w 



 

Cus

 
The C
sessi
on Au
Septe
 
There
enco
sessi
 
Confe
Intern
Pass
 
Time
All m
CDT
8:30

9:00
9:30
10:0

 
Mock
Date
July
Aug
Aug
Aug
Aug
Sep

 
 
 

stomer Te

Customer Te
ion with CME
ugust 30 for 
ember 13 fo

e will be a ge
uraged to di
ion. 

erence bridg
national brid
code: 5845

line:  
ock session

T  
0AM 

0-9:30AM 
0-10:00AM 
00AM 

k Session Sc
e 

y 25, 2009 
ust 1, 2009 
ust 8, 2009 
ust 15, 2009
ust 22, 2009

ptember 5, 20

est Timel

est will be an
E Group, CO
the August 
r the Septem

eneral confe
al into this li

ge number:  
ge number: 

529  

s will follow 
EDT 
9:30AM 

10:00-10
10:30-11
11:00AM

cheduled Da
Testi
NYME
NYME
NYME

9 NYME
9 NYME
009 NYME

ine 

n opportunity
OMEX, NYM
31 trade dat

mber 14 trad

erence bridg
ine to listen 

1-866-548
1-719-785

the timeline
De
Mo
log

:30AM Sc
:00AM Un
 Mo

Cl

ates: 
ng Will Incl
EX, COMEX
EX, COMEX
EX, COMEX
EX, COMEX
EX, COMEX
EX, COMEX

 

Page 5

y for custom
MEX, and DM

te.  The NYM
de date.    

e line open 
to any inform

8-4703  
5-9423  

 reflected in
escription 
ock Bridgelin
gin to check 
cripted tradin
nscripted tra
ock Bridge is
ose trading 

lude 
X, DME  Com
X, DME  Com
X, DME 
X, DME 
X, DME 
X, DME 

mers to partic
ME in advanc
MEX and DM

during the te
mation relate

 the table be

ne is open. C
access to a

ng 
ading (“free s
s closed.  
session. 

mpleted 
mpleted 

cipate in a m
ce of the CO
ME launch w

esting. Custo
ed to the mo

elow: 

Customers b
applications i

swim”)  

8/7/200

mock trading 
OMEX launc
will be 

omers are 
ock trading 

begin to 
is active. 

  

09 

 

h 



  

 Page 6 8/7/2009 

8:30am: Customers 
• Customers begin to test their connectivity to CME Globex 
• Login to CME Globex – check access.  If you have issues, please let us know on 

the Customer Bridge. 
• Login to Front End Clearing (FEC) in Production – check access.  If you have 

issues, please let us know on the Customer Bridge. 
• The Security Definition messages (tag 35-MsgType=d) distributed on Saturday 

morning for this mock trading session will require the updated templates. For 
more information, please see the latest CME Globex Notice at: 
http://www.cmegroup.com/tools-information/lookups/advisories/electronic-
trading/20090713.html#FFX 

• Listen to the CME Market Data channels for:  

Channel Description Depth 

28 DME Futures 10 
30 NYMEX Crude Futures 10 
31 NYMEX Non-Crude Energy Futures 10 

32 NYMEX Metals, Softs, and Alternative Markets  
COMEX Futures 10 

35 NYMEX Crude Options 1 

36 NYMEX Non-Crude Energy Options 1 

37 NYMEX Metals, Softs, and Alternative Markets  
COMEX Options 1 

 
9:00 AM - Scripted Testing  
Customers can access the COMEX, NYMEX, and DME futures and options asset 
classes for ex-pit and ClearPort trades for testing. 
 
See Appendix A for formal testing scripts.  
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9:30am  
Unscripted Testing 
Customers can complete any additional test scenarios that are needed to prepare for the 
COMEX, NYMEX, DME migrations. 
 
Asset classes will be Energy and Metals available for trading.  
 
The following is a list of suggested trade scenarios: 

 
Product Futures Product Codes Options Product Codes 

Clearing Globex ClearPort Clearing Globex ClearPort
COMEX  
Gold GC GC GC OG OG OG 
Silver SI SI SI SO SO SO 
Copper HG HG HG HX HXE HX 
Aluminum AL AL AL -- -- -- 
NYMEX  
Light, Sweet Crude 
Oil 

CL CL CL LO LO LO 

Natural Gas NG NG NG ON ON ON 
Coal QL QLD QL -- -- -- 
DME  
Crude Oil OQ OQD OQ -- -- -- 
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Test 4 Buy and Sell RBZ9 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
RBOB 
Gasoline 

Future RBZ9 Buy 
Order 

Any Settlement 1 Test 4A 

RBOB 
Gasoline 

Future RBZ9 Sell 
Order 

Any Settlement 1 Test 4B 

Test 5 Buy and Sell NGZ9 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Natural 
Gas 

Future NGZ9 Buy 
Order 

Any Settlement 1 Test 5A 

Natural 
Gas 

Future NGZ9 Sell 
Order 

Any Settlement 1 Test 5B 

Test 6 Buy and Sell ONZ9 5400 CALL 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Natural 
Gas 

Option ONZ9 5400 Call Buy 
Order 

Any Settlement 1 Test 6A 

Natural 
Gas 

Option ONZ9 5400 Call Sell 
Order 

Any Settlement 1 Test 6B 
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Test 7 Buy and Sell CLZ9-CLF0 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Implied 
Calendar 

Spread CLZ9-CLF0 Buy 
Order 

Any Settlement 1 Test 7A 

Implied 
Calendar 

Spread CLZ9-CLF0 Sell 
Order 

Any Settlement 1 Test 7B 

Test 8 Buy and Sell RBZ9-HOZ9 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Inter-
Commodity 
Implied 

Spread RBZ9-HOZ9 Buy 
Order 

Any Settlement 1 Test 8A 

Inter-
Commodity 
Implied 

Spread RBZ9-HOZ9 Sell 
Order 

Any Settlement 1 Test 8B 

Test 9 Buy and Sell CL:C1 HO-CL Z9 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
1 : 1 
Implied  

Crack CL:C1 HO-CL Z9 Buy 
Order 

Any Settlement 1 Test 9A 

1 : 1 
Implied  

Crack CL:C1 HO-CL Z9 Sell 
Order 

Any Settlement 1 Test 9B 
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Test 10 Buy and Sell CL:FS 03M F0 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Non 
Implied 

Strip CL:FS 03M F0 Buy 
Order 

Any Settlement 1 Test 10A 

Non 
Implied 

Strip CL:FS 03M F0 Sell 
Order 

Any Settlement 1 Test 10B 

           
           
Test 11 Buy and Sell OBZ9 17800 CALL 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
RBOB 
Gasoline 

Option OBZ9 17800 Call Buy 
Order 

Any Settlement 1 Test 11A 

RBOB 
Gasoline 

Option OBZ9 17800 Call Sell 
Order 

Any Settlement 1 Test 11B 

Test 12 Buy and Sell PLF0 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Platinum Future PLF0 Buy 

Order 
Any Settlement 1 Test 12A 

Platinum Future PLF0 Sell 
Order 

Any Settlement 1 Test 12B 
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Test 13 Buy and Sell PAZ9 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Palladium Future PAZ9 Buy 

Order 
Any Settlement 1 Test 13A 

Palladium Future PAZ9 Sell 
Order 

Any Settlement 1 Test 13B 

Test 14 Buy and Sell GCZ9 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Gold Future GCZ9 Buy 

Order 
Any Settlement 1 Test 14A 

Gold Future GCZ9 Sell 
Order 

Any Settlement 1 Test 14B 

Test 15 Buy and Sell OGZ9 955 CALL 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Gold Option OGZ9 955 Call Buy 

Order 
Any Settlement 1 Test 15A 

Gold Option OGZ9 955 Call Sell 
Order 

Any Settlement 1 Test 15B 
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Test 16 Buy and Sell SIZ9 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Silver Future SIZ9 Buy 

Order 
Any Settlement 1 Test 16A 

Silver Future SIZ9 Sell 
Order 

Any Settlement 1 Test 16B 

Test 17 Buy and Sell SOZ9 1375 Call 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Silver Option SOZ9 1375 Call Buy 

Order 
Any Settlement 1 Test 17A 

Silver Option SOZ9 1375 Call Sell 
Order 

Any Settlement 1 Test 17B 

        
        
Test 18 Buy and Sell HGZ9 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
Copper Future HGZ9 Buy 

Order 
Any Settlement 1 Test 18A 

Copper Future HGZ9 Sell 
Order 

Any Settlement 1 Test 18B 
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Test 19 Buy and Sell CLTV9 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
TAS TAS CLTV9 Buy 

Order 
Any 1 1 Test 19A 

TAS TAS CLTV9 Sell 
Order 

Any 1 1 Test 19B 

Test 20 Buy and Sell OQDZ9 
Product Type Instrument Code Action 

flow 
Source Price Qty Customer 

Account 
DME 
Oman 
Crude 

Future OQDZ9 Buy 
Order 

Any Settlement 1 Test 20A 

DME 
Oman 
Crude 

Future OQDZ9 Sell 
Order 

Any Settlement 1 Test 20B 

 


