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17 November 2011
Service Announcement 001/17112011

Millennium Exchange – Introduction of Third Partition
The purpose of  this announcement is to advise customers that the introduction of a third partition into the Millennium Exchange Production Environment is scheduled for go-live on Monday 5 December 2011. The additional partition will increase the efficiency of the trading system, enabling the Exchange to improve the load balancing of instruments. 
A customer test session has been scheduled for Saturday 3 December 2011 for customers to test the new order book configuration and download the Production reference data file. The schedule for the day will be published in due course. Customers wishing to participate in this test session should contact their Technical Account Manager by Friday 25 November 2011.
The change has been available in the Customer Development Service for customer testing since Monday 31 October 2011, as communicated in Service Announcement 001/25102011. The impact on customers’ NATIVE and FIX protocol applications is detailed below:
NATIVE Recovery - As part of performing a Missed Message Request in order to obtain potential missed messages in the event of a disconnection; participants are required to perform a Missed Message request for each partition, specifying the appropriate AppID as detailed in the above mentioned file.
NATIVE Trading - The following NATIVE protocol messages are affected by this change and will contain the revised AppIDs as detailed in the above mentioned file.
· Execution Report

· Order Cancel Reject

· Order Mass Cancel Report

· Business Reject

FIX Trading – The following FIX protocol message is affected by this change and will contain the revised AppIIDs(1180) as detailed in the above mentioned file.
· Order Mass Cancel Report
FIX Post Trade - The following FIX protocol message is affected by this change and will contain the revised AppIIDs(1180) as detailed in the above mentioned file
· Trade Capture Report

All orders in the affected segments will be deleted by the Exchange, in an extended Post Close session, between 17:15 and 18:15, on the evening of Friday 2 December 2011. The Trade Publish session will not be impacted. Delayed trades will be migrated to the new partition for the go-live date. Orders in Segments SET0, SET1 (both FTSE 100), STMM (FTSE 250) and IOBE, IOBU (both IOB), will not be deleted as these segments will not be transferred to the new configuration.
The Segments that will be transferred to the third partition are displayed below:

	Segment Code
	Segment Description

	AIM
	AIM (FIRM QUOTED SECURITIES)

	AIMI
	AIM 1

	AMSM
	AIM ON SETS

	ASQ1
	AIM ON SETSQX 1 CCP

	ASQ2
	AIM ON SETSQX 2 CCP

	ASQN
	AIM ON SETSQX NQ CCP

	ASX1
	AIM ON SETSQX 1 NON CCP

	ASX2
	AIM ON SETSQX 2 NON CCP

	ASXN
	AIM ON SETSQX NON QTD. NCCP

	CNVE
	CONVERTIBLES (FIRM QUOTED)

	CRNR
	CORP.RETAIL DEBT REG.MKT

	CRTR
	CORP.RETAIL DEBT REG.MKT.TD/RP

	CWNR
	CORPORATE WSALE.DBT.REG.MKT.

	CWNU
	CORP. WSALE.DEBT EXCH. REG.

	CWTR
	CORPORATE WSALE.DBT.REG.MKT.TR

	CWTU
	CORP. WSALE.DEBT EXCH. REG.T/R

	EQS
	EUROPEAN QUOTING SERVICE

	ETC2
	EXCHANGE TRADED PRODUCTS MULTI-CURR. 2

	ETCS
	EXCHANGE TRADED PRODUCTS

	ETCU
	EXCHANGE TRADED PRODUCTS MULTI-CURR. 3

	ETF2
	EXCHANGE TRADED FUNDS (MULTI-CURRENCY)

	ETFS
	EXCHANGE TRADED FUNDS

	ETFU
	EXCH. TRADED FUNDS MULTI-CURR. 3

	GILT
	GILTS

	INCP
	INTERNATIONAL CORPORATES & OTHER BONDS

	INSD
	INVESTMENT PRODUCTS

	ITR
	INTERNATIONAL TRADE REPTG. SRV

	LVSD
	LEVERAGED PRODUCTS

	MISC
	MISCELLANEOUS (NON QUOTED)

	MISL
	MISCELLANEOUS LSTD. NQ

	ODTT
	TEST SEGMENT ORDERS

	PSNR
	PUBLIC SECTOR DEBT REG.MKT 

	PSTR
	PUBLIC SECTOR DEBT REG.MKT T/R

	SET2
	IRISH

	SET3
	OTHER

	SFM1
	SETS - Specialist Fund Market

	SFM2
	SETSqx - Specialist Fund Market CCP

	SFM3
	SETSqx - Specialist Fund Market Quoted  NON-CCP 

	SFM4
	SETSqx - Specialist Fund Market Non Quoted Non-CCP 

	
	

	
	

	
	

	
	

	SSMM
	Small Cap

	SSMU
	SETS STANDARD LISTED OR AIM EURM

	SSQ3
	SETSQX 3 QTD. CCP

	SSQ4
	SETSQX 4 NON QTD. CCP

	SSX3
	SETSQX 3 QTD. NON CCP

	SSX4
	SETSQX 4 NON QTD. NON CCP

	STBS
	STERLING BONDS QUOTED

	TEST
	TEST SEGMENT

	UKCP
	ORB CORPORATE & OTHER BONDS

	UKGT
	ORB GILTS


MIT301 – Guide to Market Data Services will be updated with the new Multicast Channel to LoadID mappings in due course. However, the new Production Multicast Channel to LoadID mappings are displayed below:

	Level2 – ITCH Channel
	LoadID/Multicast Channel ID

	A - FTSE 100 Full Depth – Group A
	1:0, 1:1, 1:2

	B - FTSE 100 Full Depth – Group B
	1:3, 1:4, 1:5

	C - FTSE 250
	2:0, 2:1, 2:2

	D - Structured Products – Full Depth
	3:0, 3:1, 3:2

	E - Miscellaneous Full Depth
	3:3, 3:4, 3:5

	F - European Full Depth
	3:6, 3:7, 3:8

	G - International Full Depth
	2:3, 2:4, 2:5


	FIX/FAST Channel
	LoadID/Multicast Channel ID

	XL - Off Book Channel
	MDS ID: 1,2,3 1,2,3,4,5,6,7,8

	UK Level 1/2  - Group A
	1:0, 1:1, 1:2, 2:0, 2:1, 2:2

	UK Level 1/2  - Group B
	1:3, 1:4, 1:5, 3:3, 3:4, 3:5

	UK Level 1/2 - Structured Products 
	3:0, 3:1, 3:2

	European Level 1/2
	3:6, 3:7, 3:8

	International Level 1/2
	2:3, 2:4, 2:5
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If you have any queries about this announcement please contact your Technical Account Manager or the Millennium Service Desk on 020 7797 1500.





An archive of previously issued service announcements is available in the technical library section of the Exchange's Internet site 
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