Type R Record - Standard

Length From

1 1
2 2
2 4
3 6
2 9
2 11
3 13
65 16
Notes:

To

10

12

15

80

Datatype

AN
AN
AN
AN
AN
AN

AN

Format

X
X()
X(2)
X(@3)
X()
X(2)
X(3)

Description and Comments

Record ID - "R"

Exchange Code

Product (Commaodity) Code
Combined Commodity Code
Alternate Exchange Code

Alternate Product (Commodity) Code
Alternate Combined Commodity Code

Filler

1. Commodity redefinition records may be used where products on two different exchanges in the same SPAN file need to be assigned to the same
combined commodity code. In the SPAN file, the combined commodity code pertains to the exchange -- not to the group of exchanges which are
cleared by a single clearing organization or which otherwise comprise an "exchange complex." Therefore, to put products on two different
exchanges into the same combined commodity, it is necessary to redefine one of them as if it were on the other exchange.

2. For example, in the Chicago Board of Trade / Mid-America Commodity Exchange SPAN file, CBOT commodity 17 (Treasury Bonds) is redefined
as Mid-Am commodity US, in the Mid-Am combined commaodity "17 ". Thus, Mid-Am combined commodity "17 " contains both CBOT treasury
bonds and Mid-Am treasury bonds. Delta-scaling factors on the type "B" records are used to take relative contract size differences into account
when doing delta calculations with these two different contracts.

3. If present in the file, commodity redefinition records must be located immediately after the first exchange header (type "1") record in the file,
regardless of which exchange they are for.
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