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Mock Trading Overview 
 

The objective of these mock trading sessions is to ensure customers have sufficient 
opportunity to access, trade, and clear all electronically listed products for the Chicago 
Board of Trade (CBOT), the Kansas City Board of Trade (KCBT), and the Minneapolis 
Grain Exchange (MGEX). 
 
These mock trading session dates are: 

• December 1, 2007 - Saturday 
• December 15, 2007 – Saturday 
• December 22, 2007 - Saturday 
• January 5, 2008 - Saturday 
• January 12, 2008 - Saturday 
• January 26, 2008 - Saturday 

 
Clearing Mapping Required 
Please Note: A prerequisite to participate in mock trading is that all clearing 
number mapping has been completed; otherwise orders will be rejected. Please 
confirm with your clearing firm that this is complete. Clearing firms should 
contact their Globex Account Manager at 312 634-8700 or via email at 
globexaccountmanagement@cme.com to complete the set up prior to mock 
trading. 
 
Mock Trading Session Contacts 

 
 
There will be a general conference bridge line open during the mock trading sessions 
and all customers are requested to dial in to receive important information throughout 
the session. 

• Mock Trading Session conference bridge number: 1-866-548-4703 
• Passcode: 584529 

 
Below are additional CME Group contact numbers for the mock trading sessions. 
 
Mock Trading Session Topic Telephone Contact 

General Assistance CME Globex Control Center (312) 456 - 2391 

Clearing CME Group Clearing Services (312) 207- 2525 

Quote Vendor  Kevin Brady (312) 648 - 3653 
 

mailto:globexaccountmanagement@cme.com
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Mock Trading Session Timeline 

 
 
 
Dates Times   (Chicago Time)  

Session 1 
Dec. 1, Saturday  
Mock Trade 
 
Session 2 
Dec. 15, Saturday 
Mock Trade 
 
Session 2b 
Dec. 22, Saturday 
Mock Trade 
 
Session 3* 
Jan. 5, Saturday 
Mock Trade 
please see below 
 
Session 4 
Jan. 12, Saturday 
Mock Trade 

7:00 - 8:30am: CME starts all systems and completes CBOT product checkout 

• 8:30am: User login to CME Globex 

• 9:00 - 11:00am: Mock Trading Session scripted and unscripted testing 
 

 9:00 - 10:00am: scripted testing as detailed below. 
 

 10:00 - 11:00am: CME Globex to replay CBOT futures data at fast speed 
(no CBOT options, Hosted Exchange, or CME/NYMEX 
data replay)—unscripted. 

Clearing:  
• Mock trading session trades will be posted into the CME Group Clearing 

Production environment during the Saturday mock trading session—no trade 
confirms will be sent in the Production environment. CME Group will only post 
trades that occur in the first hour of the mock trading session. To ensure 
Clearing integrity and prevent user orders matching with CBOT replay orders, 
matched trades that occur after the first mock trade hour will not be 
posted. 

• When trades are posted into the CME Group Clearing Production environment 
on a normal trading day, customer confirms are generated as well. For the 
mock trading sessions the trades will be temporarily posted into Clearing 
Production on Saturday, confirms will be blocked from going out, and the trades 
will be transferred to the Clearing Cert environment. Confirms will then be 
issued from Clearing Certification. 

Jan. 13, Sunday 
Launch Weekend 1 

• Launch CBOT Agricultural and Dow products 
• Launch MGEX and KCBT products 

Session 5 
Jan. 26, Saturday  
Mock Trade 

• Same mock trading session schedule as listed above.   

Jan. 27, Sunday 
Launch Weekend 2 

Launch CBOT Interest Rate products.   
 January 20 - market data for the CBOT Interest Rates products will be 

broadcast to facilitate GTC/GTD order entry on January 25.  They will 
subsequently be available on their respective replay channels. 

 January 25 – GTC/GTD order entry during Pre-open from 4:00 pm – 6:00 
pm on Friday, January 25.   

 January 27 - GTC/GTD order entry during Pre-open starting at 3:00 pm. 
These futures markets open at regular times starting Sunday night.  

*Session 3 - January 5 
The January 5 session will incorporate an additional rollback contingency test to ensure 
client systems can effectively transition from CME Globex to the e-cbot platform in the 
unlikely event a contingency scenario is invoked. This test will involve halting the 
following Dow products on CME Globex: 

• mini-Sized Dow ($5) futures and options 
• DJIA ($10) Dow futures and options 
• BIG Dow ($25) futures 
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When the market halts, CME Group will notify customers of the event according to 
standard messaging for Market Halts (see www.cme.com/trading/get/gccAlert.html). 
Customers wishing to receive GCC Notifications should contact their CME Globex Firm 
Administrator to become a CME Globex Registered Contact. 
 
Customers can then reconfigure their systems to the e-cbot Simulation platform and 
resume trading upon re-open of Dow markets according to the following timetable: 
Contingency Plan Test Schedule Time (CT) 
Markets halted on CME Globex for all 
Dow products 10:30 

SPI and Envoy messages sent to users 10:30 
Pre-open on e-cbot SIM 10:45 
Products open on e-cbot SIM 11:00 
Mock trading concludes 11:30 

 
Mock Trading Session Scenarios 

 
 
Please see the Appendix for the formal mock trading session scripts. The mock trading 
scripts are structured so that there is representative trading for all different price types 
within each product sector for both futures and options (including spreads) across 
CBOT, KCBT, and MGEX.  
 
Customers are encouraged to conduct independent test scenarios and may call the 
GCC to serve as a proxy for counter-party order actions in specific markets. In addition, 
customers are encouraged to use the mock trading session weekends to contact the 
GCC to bust trades, cancel orders on their behalf, and determine order/trade status.   
Please note that all CME Globex products will be available for trading during each mock 
trading session. CME Group will also simulate a trading platform fallback from CME 
Globex to e-cbot SIM during the January 5 mock trading session. 
 
The table below outlines which CBOT product groups will be available per platform for 
each of the Saturday mock trading sessions to allow front end systems to test 
simultaneous connectivity to both platforms. 
 
 Dec. 1 Dec. 15 Dec. 22 Jan. 5 Jan. 12 Jan. 26 

* Globex 
Mock Trade 
products 

 

 
- Agriculture 
- Equity 

 
- Agriculture 
- Equity 
- Financial 

 
- Agriculture 
- Equity 
- Financial 

 
- Agriculture 
- Equity 
- Financial 

 
- Agriculture 
- Equity 
- Financial 
- Legacy CME 
Markets  
 

 
- Agriculture 
- Equity 
- Financial 

** e-cbot    
Simulation 
products 

 

 
- Financial 
- Metals 

 
- Metals 

 
- Not 
available 

 
- Metals 

 
- Metals 

 
- Metals 

 
*  Globex Production environment open for mock trading session for specified product groups 
** e-cbot Simulation environment open for user connectivity for specified product groups  

http://www.cme.com/trading/get/gccAlert.html
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Mock Trading Session Reporting 

 
CME Group welcomes user feedback after each mock trading session and will use that 
to determine if any changes need to be applied for subsequent sessions. Customers are 
encouraged to use the following e-mail address to provide feedback about any mock 
trading session: globexaccountmanagement@cme.com. 
Market Data & Product Code Information 

 
Please note that prior to mock trading, all systems should be configured to listen to the 
new CBOT market data channels on the MDP as follows: 
RLC: 111-121 
ITC2: 100, 208-213 
 
Market Data Platform Channel Definitions 
Please see Section 5 of the CBOT Client System Impact Document for CBOT, KCBT 
and MGEX Product Channel Definitions and IP addresses at: www.cme.com/cbotimpact. 
 
FIX/FAST Requirement 
CME Group will only provide FIX/FAST production IP addresses and ports to customers 
who have certified their systems on FIX/FAST or are using a certified FIX/FAST 
application. Please contact your Globex Account Manager for more information. 

 
Product Code Changes 
In addition, there are changes in product codes for five products listed in Appendix F of 
the Client Impact document. The affected products are: Ethanol Futures, mini-Sized 
Soybean Futures, Dow Jones U.S. Real Estate Index Futures, Dow Jones AIG 
Commodity Index Excess Return Futures, and 30-Year U.S. Interest Rate Swap Futures. 
 
Product Symbol Information 
Please see Appendix F of the CBOT Client System Impact Document for CBOT product 
symbol and code information at: www.cme.com/cbotimpact. 
 
Note: The CBOT ITC2 codes for the products listed below are in current conflict with 
CME ITC2 codes and will not be available for any of the mock trading sessions. These 
products can be tested in the New Release environment and the conflicting codes will be 
changed in production when these products migrate during their designated January 
launch weekends.  

• Ethanol futures and future spreads 
• mini-Sized Soybean futures and futures spreads 
• Dow Jones AIG Commodity Index Excess Return Index futures and futures 

spreads 
• Dow Jones U.S. Real Estate Index futures and futures spreads 
• 30-Year Interest Rate Swap futures and futures spreads 
 
* The ITC2 option codes for the futures products referenced above will not be 
changing as the products migrate from e-cbot to CME Globex nor will they be 
available for any of the mock trading sessions since the options products reference 
the futures as part of the message structure. These options and options spread 
products are available in the New Release environment for user testing. 

mailto:globexaccountmanagement@cme.com
http://www.cme.com/cbotimpact
http://www.cme.com/cbotimpact
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Appendix - Mock Trading Session Script Scenarios 

 
 
CBOT Agricultural and Dow Futures 
 
Test 1 Buy and Sell ZC (Corn Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 Corn  Future ZCH8 Buy Order Settlement 5 
  Mar 08 Corn  Future ZCH8 Sell Order Settlement 5 

 
Test 2 Buy and Sell ZL (Soybean Oil Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 
Soybean Oil 

Future ZLH8 Buy Order Settlement 5 

  Mar 08 
Soybean Oil 

Future ZLH8 Sell Order Settlement 5 

 
Test 3 Buy and Sell ZR (Rough Rice Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 Rough 
Rice  

Future ZRH8 Buy Order Settlement 5 

  Mar 08 Rough 
Rice  

Future ZRH8 Sell Order Settlement 5 

 
Test 4 Buy and Sell XW (mini-Sized Wheat Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 mini 
Wheat Future 

Future XWH8 Buy Order Settlement 5 

  Mar 08 mini 
Wheat Future 

Future XWH8 Sell Order Settlement 5 

 
Test 5 Buy and Sell YM ($5 mini-Sized Dow Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 mini 
Dow  

Future YMH8 Buy Order Settlement 5 

  Mar 08 mini 
Dow  

Future YMH8 Sell Order Settlement 5 
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CBOT Agricultural and Dow Options 
 
Test 6 Buy and Sell OZC (Corn Option) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Corn  Option OZC (any 
option) 

Buy Order Settlement 5 

  Corn  Option OZC (any 
option) 

Sell Order Settlement 5 

 
Test 7 Buy and Sell OZL (Soybean Oil Option) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Soybean Oil Option OZL (any 
option)  

Buy Order Settlement 5 

  Soybean Oil Option OZL (any 
option)  

Sell Order Settlement 5 

 
Test 8 Buy and Sell OZR (Rough Rice Option) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Rough Rice Option OZR (any 
option) 

Buy Order Settlement 5 

  Rough Rice Option OZR (any 
option) 

Sell Order Settlement 5 

 
Test 9 Buy and Sell OYM ($5 mini-Sized Dow Option) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  mini Dow Option OYM (any 
option 

Buy Order Settlement 5 

  mini Dow Option OYM (any 
option 

Sell Order Settlement 5 

 
CBOT Agricultural and Dow Futures Spreads 
 
Test 10 Buy and Sell ZC (Corn Futures Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar-May 08 
Corn 

Calendar 
Future 

ZCH8-K8 Buy Order User defined 10 

  Mar-May 08 
Corn 

Calendar 
Future 

ZCH8-K8 Sell Order User defined 10 
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Test 11 Buy and Sell ZL (Soybean Oil Futures Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar-May 08 
Soybean Oil 

Calendar 
Future 

ZLH8-K8 Buy Order User defined 10 

  Mar-May 08 
Soybean Oil 

Calendar 
Future 

ZLH8-K8 Sell Order User defined 10 

 
Test 12 Buy and Sell ZR (Rough Rice Futures Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar-May 08 
Rough Rice  

Calendar 
Future 

ZRH8-K8 Buy Order User defined 10 

  Mar-May 08 
Rough Rice  

Calendar 
Future 

ZRH8-K8 Sell Order User defined 10 

 
Test 13 Buy and Sell XW (mini-Sized Wheat Futures Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar-May 08 
mini Wheat  

Calendar 
Future 

XWH8-K8 Buy Order User defined 10 

  Mar-May 08 
mini Wheat  

Calendar 
Future 

XWH8-K8 Sell Order User defined 10 

 
Test 14 Buy and Sell YM ($5 mini-Sized Dow Futures Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar-June 08 
mini Dow  

Calendar 
Future 

YMH8-M8 Buy Order User defined 10 

  Mar-June 08 
mini Dow  

Calendar 
Future 

YMH8-M8 Sell Order User defined 10 

 
CBOT Dow Options Spreads 
 
Test 18 Buy and Sell OYM ($5 mini-Sized Dow Option Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  mini Dow Option 
Spread 

OYM (any 
option spread) 

Buy Order User defined 10 

  mini Dow Option 
Spread 

OYM (any 
option spread) 

Sell Order User defined 10 
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CBOT Interest Rate Futures 
Note: CBOT financial products are not available on CME Globex for mock 
trading on Dec. 1.  They will be available on e-cbot SIM for order entry.) 
 
Test 1 Buy and Sell ZB (30-Year Bond Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 Bond  Future ZBH8 Buy Order Settlement 5 
  Mar 08 Bond  Future ZBH8 Sell Order Settlement 5 

 
Test 2 Buy and Sell ZN (10-Year Note Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 10-yr 
Note 

Future ZNH8 Buy Order Settlement 5 

  Mar 08 10-yr 
Note 

Future ZNH8 Sell Order Settlement 5 

 
Test 3 Buy and Sell ZT (2-Year Note Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 2-yr 
Note 

Future ZTH8 Buy Order Settlement 5 

  Mar 08 2-yr 
Note 

Future ZTH8 Sell Order Settlement 5 

 
Test 4 Buy and Sell ZQ (Fed Fund Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 Fed 
Fund 

Future ZQH8 Buy Order Settlement 5 

  Mar 08 Fed 
Fund 

Future ZQH8 Sell Order Settlement 5 
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CBOT Interest Rate Options 
Note: CBOT financial products are not available on CME Globex for mock 
trading on Dec. 1.  They will be available on e-cbot SIM for order entry. 
 
Test 5 Buy and Sell OZB (30-Year Bond Option) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  30-yr Bond  Option OZB (any 
option) 

Buy Order Settlement 5 

  30-yr Bond  Option OZB (any 
option) 

Sell Order Settlement 5 

 
Test 6 Buy and Sell OZT (2-Year Note Option) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  2-yr Note Option OZT (any 
option) 

Buy Order Settlement 5 

  2-yr Note Option OZT (any 
option) 

Sell Order Settlement 5 

 
Test 7 Buy and Sell OZQ (Fed Fund Option) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Fed Fund Option OZQ (any 
option)  

Buy Order Settlement 5 

  Fed Fund Option OZQ (any 
option)  

Sell Order Settlement 5 

 
CBOT Interest Rate Futures Spreads 
 
Test 8 Buy and Sell ZN (Reduced Tick Spread 10-Year Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar-June 08 
RTS 10-yr 

Calendar 
Future 

ZNH8-M8 Buy Order User Defined 10 

  Mar-June 08 
RTS 10-yr 

Calendar 
Future 

ZNH8-M8 Sell Order User Defined 10 

 
Test 9 Buy and Sell ZQ (Fed Fund Future Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar-April 08 
Fed Funds 

Calendar 
Future 

ZQH8-J8 Buy Order User Defined 10 

  Mar-April 08 
Fed Funds 

Calendar 
Future 

ZQH8-J8 Sell Order User Defined 10 
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CBOT Interest Rate Options Spreads 
Note: CBOT financial products are not available on CME Globex for mock 
trading on Dec. 1.  They will be available on e-cbot SIM for order entry. 
 
Test 10 Buy and Sell OZB (30-Year Bond Option Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Bond Option 
Spread 

OZB (any 
spread) 

Buy Order User Defined 10 

  Bond Option 
Spread 

OZB (any 
spread) 

Sell Order User Defined 10 

 
Test 11 Buy and Sell OZT (2-Year Note Option Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  2-yr Note Option 
Spread 

OZT (any 
spread) 

Buy Order User Defined 10 

  2-yr Note Option 
Spread 

OZT (any 
spread) 

Sell Order User Defined 10 

 
Test 12 Buy and Sell OZQ (Fed Fund Option Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Fed Funds Option 
Spread 

OZQ (any 
spread) 

Buy Order User Defined 10 

  Fed Funds Option 
Spread 

OZQ (any 
spread) 

Sell Order User Defined 10 
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KCBT Futures 
 
Test 1 Buy and Sell KE (KCBT Hard Winter Wheat Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 Wheat  Future KEH8 Buy Order Settlement 5 
  Mar 08 Wheat  Future KEH8 Sell Order Settlement 5 

 
Test 2 Buy and Sell MV (KCBT Value Line Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 Value 
Line 

Future MVH8 Buy Order Settlement 5 

  Mar 08 Value 
Line 

Future MVH8 Sell Order Settlement 5 

 
KCBT Options 
 
Test 3 Buy and Sell OKE (KCBT Hard Winter Wheat Option) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Wheat Option OKE (any 
option) 

Buy Order Settlement 5 

  Wheat Option OKE (any 
option) 

Sell Order Settlement 5 

 
Test 4 Buy and Sell OMV (KCBT Value Line Option) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Value Line Option OMV (any 
option) 

Buy Order Settlement 5 

  Value Line Option OMV (any 
option) 

Sell Order Settlement 5 
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KCBT Futures Spreads 
 
Test 5 Buy and Sell KE (KCBT Hard Winter Wheat Future Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar-May 08 
Wheat  

Future 
Spread 

KEH8-K8 Buy Order User Defined 10 

  Mar-May 08 
Wheat  

Future 
Spread 

KEH8-K8 Sell Order User Defined 10 

 
Test 6 Buy and Sell MV (KCBT Value Line Future Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar-June 08 
Value Line 

Future 
Spread 

MVH8-M8 Buy Order User Defined 10 

  Mar-June 08 
Value Line 

Future 
Spread 

MVH8-M8 Sell Order User Defined 10 

 
KCBT Options Spreads 
 
Test 7 Buy and Sell OKE (KCBT Hard Winter Wheat Option Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Wheat Option 
Spread 

OKE (any 
option spread) 

Buy Order User Defined 10 

  Wheat Option 
Spread 

OKE (any 
option spread) 

Sell Order User Defined 10 

 
Test 8 Buy and Sell OMV (KCBT Value Line Option Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Value Line Option 
Spread 

OMV (any 
option) 

Buy Order User Defined 10 

  Value Line Option 
Spread 

OMV (any 
option) 

Sell Order User Defined 10 
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MGEX Futures 
 
Test 1 Buy and Sell MWE (MGEX Hard Red Spring Wheat Future) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar 08 Hard 
Red Spring 
Wheat  

Future MWEH8 Buy Order Settlement 5 

  Mar 08 Hard 
Red Spring 
Wheat  

Future MWEH8 Sell Order Settlement 5 

 
Test 2 Buy and Sell OMW (MGEX Hard Red Spring Wheat Options)  

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Hard Red 
Spring Wheat  

Option OMW (any 
option) 

Buy Order Settlement 5 

  Hard Red 
Spring Wheat  

Option OMW (any 
option) 

Sell Order Settlement 5 

 
Test 3 Buy and Sell MWE (MGEX Hard Red Spring Wheat Future Spread) 

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Mar-May 08 
Wheat  

Future 
Spread 

MWEH8-K8 Buy Order User Defined 10 

  Mar-May 08 
Wheat  

Future 
Spread 

MWEH8-K8 Sell Order User Defined 10 

 
Test 4 Buy and Sell OMW (MGEX Hard Red Spring Wheat Option Spread)  

  Product Type Instrument 
Code 

Action 
flow 

Price Qty 

  Had Red 
Spring Wheat  

Option 
Spread 

OMW (any 
option spread) 

Buy Order User Defined 10 

  Had Red 
Spring Wheat  

Option 
Spread 

OMW (any 
option spread) 

Sell Order User Defined 10 
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Revision History 
Date Version Description 
11/26/07 1.0 initial release 

11/28/07 1.1 

• clarified 1st bullet in table on p.4 to convey 
CME Group will only post trades that occur 
during the first hour of mock trading. 

• removed reference on p. 4 “CME Globex to 
replay CBOT futures data at slow speed (no 
CME/NYMEX data replay)” 

 
12/03/2007 1.2 new phone # for GCC (previously 312.638.3461) 
12/6/2007 1.3 corrected GCC phone # to 312-456-2391 
12/11/07 1.4 Removed Ag options strategies.   
12/17/07 1.5 Added mock trading session - December 22, 2007.   

1/2/08 1.6 Removed Dow Jones AIG and Dow Jones U.S. 
Real Estate futures from Jan 5th mock trading. 

1/7/08 1.7 

Added Interest Rate products and Legacy CME 
Markets to Jan 12th mock trading session.  
Removed bullets under Mock Trading Session 
Timeline.   

1/15/08 1.8 Added information to table on page 4 regarding 
launch weekend 2.   
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