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CLAIMS 

1. A computer-implemented method in an information processing 

apps tus including at least a memory, a communication interface, and one 

5 or more rocessors, and for processing order data messages, the method 

comprisin 

receivi 	, via the communication interface, an initial order data 

message associat 	with an account and comprising an initial order, one or 

more static fields, 	one or more variable fields; 

10 validating the 1 	'al order data message, via the one or more 

processors, and generating 	order macro ID associated with the initial order 

included in the initial order d 	a message; 

transmitting, via the co 	unication interface, a data message including 

an acknowledgment of the received 	'tial order data message and the generated 

15 order macro ID; and 

receiving, via the communication i 	erface, a subsequent order data 

message including a subsequent order indica hi. _ the generated order macro ID 

and at least one variable field value for one of th one or more variable fields. 

20 2. The method of claim 1, wherein 

validating the initial order data message comprise 	parsing the initial 

order data message and validating all of the one or more sta 	fields in the 

initial order data message, and 

one or more subsequent order data messages including one k 

25 more subsequent orders indicating generated order macro IDs are 

received via the communication interface. 

3. The method of claim 1, further comprising: 

validating the one or more variable fields in the subsequent order 

30 data messages; and 
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acknowledging validation of the subsequent order data message. 

■ The method of claim 1, further comprising: 

retrieving the initial order using the order macro ID in the subsequent 

5 	order u to message; and 

ups 4 ting the one or more variable fields in the initial order with the at 

least one v 	ble field. 

5.  The methos of claim 4, further comprising: 

10 generating a c 6 	plete order by combining the updated one or more 

variable fields with the • e or more static fields in the initial order data 

message. 

6.  The method of claim 1, 	erein the one or more static fields 

15 	comprise at least one of an order 	•• e, an order symbol, and/or an order size. 

7.  The method of claim 1, wherein s - one or more variable fields 

comprise at least one of an order side and/o 	il order price. 

20 	8. A non-transitory computer-readable storal,- medium having computer 

readable code embodied therein for processing orde 	using a customizable 

order entry protocol which, when executed by a compu -r having one or more 

processors, performs functionality comprising: 

receiving, via the communication interface, an initial s 'der data 

25 	message associated with an account and comprising an initial olier, one or 

more static fields, and one or more variable fields; 

validating the initial order data message, via the one or more 

processors, and generating an order macro ID associated with the initial arder 

included in the initial order data message; 

30 transmitting, via the communication interface, a data message includin 
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an acknowledgment of the received initial order data message and the generated 

order macro ID; and 

receiving, via the communication interface, a subsequent order data 

me .age including a subsequent order indicating the generated order macro ID 

5 and at east one variable field value for one of the one or more variable fields. 

9. An in trmation processing apparatus, comprising: 

a comm . ication interface configured to receive one or more order 

data messages; 

10 a memory con 	ured to store one or more orders; and 

one or more pros: son operatively associated with the communication 

interface and the memory a .d configured to process order data messages, the 

one or more processors furthe configured to perform functionality 

comprising: 

15 receiving, via the coin i unication interface, an initial order data 

message associated with an account an 	comprising an initial order, one or 

more static fields, and one or more variab 	fields, 

validating the initial order data 	essage, via the one or more 

processors, and generating an order macro ID a 	ociated with the initial 

20 order included in the initial order data message, 

transmitting, via the communication in rface, a data message 

including an acknowledgment of the received initial or. 	data message and 

the generated order macro ID, and 

receiving, via the communication interface, a s 	sequent order 

25 data message including a subsequent order indicating the genera -d order macro 

ID and at least one variable field value for one of the one or more v • riable 

fields. 

10. The information processing apparatus of claim 9, wherein 
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validating the initial order data message comprises parsing the initial 

o •• er data message and validating all of the one or more static fields in the 

initi .1 order data message, 

one or more subsequent order data messages including one or 

more sub - quent orders indicating generated order macro IDs are 

received via 	e communication interface, and 

the infot • ation processing apparatus is an electronic exchange 

apparatus config 	d to communicate with one or more trading devices. 

10 

11. The information 	ocessing apparatus of claim 9, wherein the one or 

more processors are furthe configured to perform functionality comprising: 

validating the one or 	•re variable fields in the subsequent order 

data messages; and 

15 acknowledging validation o 	e subsequent order data message. 

12. The information processing appara 	s of claim 9, wherein the one or 

more processors are further configured to pe orm functionality comprising: 

retrieving the initial order using the orde macro ID in the subsequent 

20 order data message; and 

updating the one or more variable fields in the nitial order with the at 

least one variable field. 

13. The information processing apparatus of claim 12, whe 	n the one or 

25 more processors are further configured to perform functionality c 4 	prising: 

generating a complete order by combining the updated one o 	ore 

variable fields with the one or more static fields in the initial order dat 

message. 
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14. The information processing apparatus of claim 9, wherein the one or 

more static fields comprise at least one of an order type, an order symbol, 

and/or an order size. 
\ 

5 15. ''lie information processing apparatus of claim 9, wherein the one or 

more vari ble fields comprise at least one of an order side and/or an order 

price. 

16. An informa g on processing system, comprising: 

10 a client devic 	comprising: 

a cominui cation interface for sending/receiving one or more 

order data messages, 

a memory confi t  ured to store one or more orders, and 

one or more proce ors operatively associated with the memory 

15 and the communication interface an 4 configured to create one or more order 

data messages, and 

an information processing apparat 	comprising: 

a communication interface con 	to receive one or more _tired 

order data messages; 

20 a memory configured to store one or lore orders; 

and one or more processors operatively • ssociated 

with the 

communication interface and the memory and configured t• s rocess order 

data messages, the one or more processors further configured t, perform 

25 functionality comprising: 

receiving, via the communication interface, 	41 initial 

order data message associated with an account and comprising an 	iitial 

order, one or more static fields, and one or more variable fields, 

validating the initial order data message, via the one or 

30 more processors, and generating an order macro ID associated with the initial 
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order included in the initial order data message, 

transmitting, via the communication interface, a data 

essage including an acknowledgment of the received initial order data 

me age and the generated order macro ID, and 

5 receiving, via the communication interface, a subsequent 

order da .. message including a subsequent order indicating the generated 

order macro D and at least one variable field value for one of the one or more 

variable fields. 

o 	17. 	The informatio i processing system of claim 16, wherein 

validating the ini L,  al order data message comprises parsing the initial 

order data message and v. 	dating all of the one or more static fields in the 

initial order data message, 

one or more subsequent o 	er data messages including one or 

5 	more subsequent orders indicating g 	erated order macro IDs are 

received via the communication interface, 

the client device is a trading device, and 

the information processing apparatus i an electronic exchange 

apparatus configured to communicate with the 	I cling device. 

0 

18. The information processing system of claim 1 ,, wherein the one or 

more processors in the information processing apparatus,are further 

configured to perform functionality comprising: 

validating the one or more variable fields in the subseq ent order 

5 	data messages; and 

acknowledging validation of the subsequent order data mess re. 

19. The information processing system of claim 16, wherein the one or 

more processors in the information processing apparatus are further 
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configured to perform functionality comprising: 

retrieving the initial order using the order macro ID in the subsequent 

o I er data message; and 

updating the one or more variable fields in the initial order with the at 

least o • variable field. 

20. 	The i 	ormation processing system of claim 19, wherein the one or 

more process in the information processing apparatus are further 

configured to per 	rm functionality comprising: 

generating a • • mplete order by combining the updated one or more 

variable fields with the • ne or more static fields in the initial order data 

message. 
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CLAIMS: 

1.  A method for processing order data messages, comprising: 

in an information processing apparatus including at least a memory, a communication 

interface, and one or more processors: 

receiving, using the communication interface, an initial order data message 

associated with an account and comprising an initial order, one or more static fields, 

and one or more variable fields; 

validating the initial order data message, using the one or more processors, and 

generating an order macro ID associated with the initial order included in the initial 

order data message; 

transmitting, using the communication interface, a data message including an 

acknowledgment of the received initial order data message and the generated order 

macro ID; 

receiving, using the communication interface, a subsequent order data message that 

references the initial order data message using the generated order macro ID, the 

subsequent order data message including information for an order using at least one 

variable field value for one of the one or more variable fields in the initial order data 

message; and 

generating, using the one or more processors, a complete order data message 

by combining values associated with the one or more static fields in the initial order 

data message with the at least one variable field value. 

2. The method of claim 1, wherein 
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validating the initial order data message comprises parsing the initial order data 

message and validating all of the one or more static fields in the initial order data message, 

and 

one or more subsequent order data messages including one or more subsequent orders 

indicating generated order macro IDs are received via the communication interface. 

3. The method of claim 1, further comprising: 

validating the one or more variable fields in the subsequent order data messages; and 

acknowledging validation of the subsequent order data message. 

4. The method of claim 1, further comprising: 

retrieving the initial order using the order macro ID in the subsequent order data 

message; and 

updating the one or more variable fields in the initial order with the at least one 

variable field. 

5. The method of claim 1, wherein the one or more static fields comprise at least one of 

an order type, an order symbol, and/or an order size. 

6. The method of claim 1, wherein the one or more variable fields comprise at least one 

of an order side and/or an order price. 

7. A non-transitory computer-readable storage medium having computer readable code 

embodied therein for processing orders using a customizable order entry protocol which, 

when executed by a computer having one or more processors, provides execution comprising: 
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receiving, using a communication interface, an initial order data message associated 

with an account and comprising an initial order, one or more static fields, and one or more 

variable fields; 

validating the initial order data message, using the one or more processors, and 

generating an order macro ID associated with the initial order included in the initial order 

data message; 

transmitting, using the communication interface, a data message including an 

acknowledgment of the received initial order data message and the generated order macro ID; 

receiving, using the communication interface, a subsequent order data message that 

references the initial order data message using the generated order macro ID, the subsequent 

order data message including information for an order using at least one variable field value 

for one of the one or more variable fields in the initial order data message, and 

generating, using the one or more processors, a complete order data message by 

combining values associated with the one or more static fields in the initial order data 

message with the at least one variable field value. 

8. 	An information processing apparatus, comprising: 

a communication interface configured to receive one or more order data messages; 

a memory configured to store one or more orders; and 

one or more processors operatively associated with the communication interface and 

the memory and configured to process order data messages, the one or more processors 

further configured to: 

receive, using the communication interface, an initial order data message 

associated with an account and comprising an initial order, one or more static fields, 

and one or more variable fields, 
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validate the initial order data message, using the one or more processors, and 

generate order macro ID associated with the initial order included in the initial order 

data message, 

transmit, using the communication interface, a data message including an 

acknowledgment of the received initial order data message and the generated order 

macro ID, 

receive, using the communication interface, a subsequent order data message 

that references the initial order data message using the generated order macro ID, the 

subsequent order data message including information for an order using at least one 

variable field value for one of the one or more variable fields in the initial order data 

message, and 

generate, using the one or more processors, a complete order data message by 

combining values associated with the one or more static fields in the initial order data 

message with the at least one variable field value. 

9. The information processing apparatus of claim 8, wherein 

validating the initial order data message comprises parsing the initial order data 

message and validating all of the one or more static fields in the initial order data message, 

one or more subsequent order data messages including one or more subsequent orders 

indicating generated order macro IDs are received via the communication interface, and 

the information processing apparatus is an electronic exchange apparatus configured 

to communicate with one or more trading devices. 

10. The information processing apparatus of claim 8, wherein the one or more processors 

are further configured to 
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validate the one or more variable fields in the subsequent order data messages; and 

acknowledge validation of the subsequent order data message. 

11. The information processing apparatus of claim 8, wherein the one or more processors 

are further configured to: 

retrieve the initial order using the order macro ID in the subsequent order data 

message; and 

update the one or more variable fields in the initial order with the at least one variable 

field. 

12. The information processing apparatus of claim 8, wherein the one or more static fields 

comprise at least one of an order type, an order symbol, and/or an order size. 

13. The information processing apparatus of claim 8, wherein the one or more variable 

fields comprise at least one of an order side and/or an order price. 

14. An information processing system, comprising: 

a client device, comprising: 

a communication interface for sending/receiving one or more order data messages, 

a memory configured to store one or more orders, and 

one 	or 	more 	processors 	operatively 	associated 	with 	the 	memory 	and 	the 

communication interface and configured to create one or more order data messages, and 

an information processing apparatus, comprising: 

a communication interface configured to receive one or more order data messages; 

a memory configured to store one or more orders; and 
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one or more processors operatively associated with the communication interface and 

the memory and configured to process order data messages, the one or more processors 

further configured to: 

receive, using the communication interface, an initial order data message 

associated with an account and comprising an initial order, one or more static fields, 

and one or more variable fields, 

validate the initial order data message, using the one or more processors, and 

generate an order macro ID associated with the initial order included in the initial 

order data message, 

transmitting, using the communication interface, a data message including an 

acknowledgment of the received initial order data message and the generated order 

macro ID, 

receive, using the communication interface, a subsequent order data message 

that references the initial order data message using the generated order macro ID, the 

subsequent order data message including information for an order using at least one 

variable field value for one of the one or more variable fields in the initial order data 

message, and 

generate, using the one or more processors, a complete order data message by 

combining values associated with the one or more static fields in the initial order data 

message with the at least one variable field value. 

15. 	The information processing system of claim 14, wherein 

validating the initial order data message comprises parsing the initial order data 

message and validating all of the one or more static fields in the initial order data message, 
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one or more subsequent order data messages including one or more subsequent orders 

indicating generated order macro IDs are received via the communication interface, 

the client device is a trading device, and 

the information processing apparatus is an electronic exchange apparatus configured 

to communicate with the trading device. 

16. The information processing system of claim 14, wherein the one or more processors 

in the information processing apparatus are further configured to: 

validate the one or more variable fields in the subsequent order data messages; and 

acknowledge validation of the subsequent order data message. 

17. The information processing system of claim 14, wherein the one or more processors 

in the information processing apparatus are further configured to: 

retrieve the initial order using the order macro ID in the subsequent order data 

message; and 

update the one or more variable fields in the initial order with the at least one variable 

field. 

e 


