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CLAIMS

1.‘.‘\\ A computer-implemented method in an information processing
appé?rauls including at least a memory, a communication interface, and one
or more'processors, and for processing order data messages, the method
com prisin'gs‘, |

1'ece_iv\ifhg,, via the communication interface, an initial order data
message associated with an account and comprising an initial order, one or
more static fields, a.'nd_ one or more variable fields;

validating the iﬁi'tj‘al order data message, via the one or more
processors, and generatin gan order macro ID associated with the initial order
included in the initial order (i.at_a message;

transmitting, via the corﬁ}hgllication interface, a data message including
an acknowledgment of the received initial order data message and the generated
order macro ID; and " \
receiving, via the communication fi‘n{grface, a subsequent order data

message including a subsequent order indica\fi-ug the generated order macro ID
\

and at least one variable field value for one of ﬂ‘i'&l one or more variable fields.

N\

"\

2. The method of claim 1, wherein \
validating the initial order data message compriséé.garsing the initial
order data message and validating all of the one or more st&ﬁig fields in the
initial order data message, and
one or more subsequent order data messages including one oy
more subsequent orders indicating generated order macro IDs are

received via the communication interface.

B The method of claim 1, further comprising;:
validating the one or more variable fields in the subsequent order

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
order data message; and

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

N
least one variwa{le field.

N\

5. The methozc‘i\gf claim 4, further comprising:
generating a c\O{nplctc order by combining the updated one or more
variable fields with the E\e or more static fields in the initial order data

message. \

6. 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.

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

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

\

8. A non-transitory computer-readable storage\medium having computer
readable code embodied therein for processing ordf:}ﬁsing a customizable

order entry protocol which, when executed by a computer having one or more

processors, performs functionality comprising:
receiving, via the communication interface, an initial ogder 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, via the one or more "

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

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

A\ order macro ID; and

\
\

111c§s\agc including a subsequent order indicating the generated order macro ID

receiving, via the communication interface, a subsequent order data

and at 'Leiast one variable field value for one of the one or more variable fields.

\
\

9. An il}l’qrmation processing apparatus, comprising:

a communication interface configured to receive one or more order

AN
N

data messages; \

a memory con;ﬁgul‘ed to store one or more orders; and

one or more pro&asors operatively associated with the communication
interface and the memory arﬁ:onﬁgured to process order data messages, the

configured to perform functionality

\

one or more processors furthe
comprising:

receiving, via the conﬂwmication interface, an initial order data
message associated with an account ant&:]omprising an initial order, 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

order included in the initial order data message,

transmitting, via the communication interface, a data message
including an acknowledgment of the received initial or T data message and
the generated order macro ID, and

receiving, via the communication interface, a subsequent order
data message including a subsequent order indicating the genel'z\i\t d order macro
ID and at least one variable field value for one of the one or more variable

fields.

10.  The information processing apparatus of claim 9, wherein




10

15

20

25

WO 2015/057149 PCT/SE2014/051220

20

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

ne or more subsequent order data messages including one or

more subsgquent orders indicating generated order macro IDs are
received via the communication interface, and
ation processing apparatus is an electronic exchange

apparatus conﬁgum{to communicate with one or more trading devices.

11.  The information processing apparatus of claim 9, wherein the one or
more processors are further configured to perform functionality comprising:

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

acknowledging validation of\the subsequent order data message.

12.  The information processing apparatus of claim 9, wherein the one or
more processors are further configured to peiform functionality comprising:
retrieving the initial order using the ordexmacro 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.

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

more processors are further configured to perform functionality comprising:
generating a complete order by combining the updated one or\more

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

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.
\
N\

15. ."‘%l_“he information processing apparatus of claim 9, wherein the one or

more vari"al)le fields comprise at least one of an order side and/or an order
A

\

16.  An informatjon processing system, comprising:

\

price. \

a client device, comprising;
a communication interface for sending/receiving one or more

order data messages,

a memory confijured 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 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 tg perform
functionality comprising:

receiving, via the communication interface, initial

order data message associated with an account and comprising an

order, 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
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order included in the initial order data message,
transmitting, via the communication interface, a data
fsagc including an acknowledgment of the received initial order data

message and the generated order macro ID, and

receiving, via the communication interface, a subsequent
order datdymessage including a subsequent order indicating the generated
order macro‘ID and at least one variable field value for one of the one or more

variable fields.

\
b \
N\

\

17. The informati&nx processing system of claim 16, wherein

validating the iI;\it'{aI order data message comprises parsing the initial
order data message and v\ﬁ‘lidatillg all of the one or more static fields in the
initial order data message,

one or more subsequent o}dcr data messages including one or
more subsequent orders indicating é‘e_nerated order macro IDs are
received via the communication intenfﬁcg,

the client device is a trading devicé;.,gnd

the information processing apparatus 'i‘s\an electronic exchange

apparatus configured to communicate with the %r-a..din g device.

\
18.  The information processing system of claim fb;\wherein the one or
more processors in the information processing apparatu\éxare further
configured to perform functionality comprising:
validating the one or more variable fields in the subsea"ugnt order
data messages; and \\

acknowledging validation of the subsequent order data mess\&;i
\\
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
C:hjer data message; and
\\ updating the one or more variable fields in the initial order with the at

5 least c}re\variable field.

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

more processoi“\%én the information processing apparatus are further
configured to pel\'ﬁtg)'lll functionality comprising:

10 generating a\'bgmplete order by combining the updated one or more
variable fields with l‘!‘lé\glle 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.

Be 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:

15.

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.

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.



