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NASDAQ OMX to disseminate new commodity indexes in GCF from March 15th, 2010
On March 15th, 2010 NASDAQ OMX will begin disseminating two new indexes. The indexes will be available 

via Genium Consolidated Feed to all Nordic equity data products subscribers.

The indexes are custom made indexes that measure the excess return of the underlying commodity futures. 

The indexes have a base date of November 28, 2008 with base value 500. The indexes will be disseminated once 

a day in Genium Consolidated Feed around 23.00 CET. Historical index values will be distributed at launch.

 

Code Name Source ID GCF ID ISIN Source MIC-code Country

SHBGASOIL SHB Gasoil 2 022 10260 SE0003210459 ICS_INDEX2 (ID:7) ICEU GB

SHBGASOLINE SHB Gasoline 2 023 10262 SE0003210467 ICS_INDEX2 (ID:7) XNYM US

The two new indexes will be added to Nordic index products and Nordic equity entitlements. 

NASDAQ OMX Nordic Markets update 

Genium Consolidated Feed update

Equilibrium price dissemination during the closing auction period
In the current implementation of the INET Nordic trading solution, the equilibrium data is disseminated via the 

NOII message during the pre-close period until the start of the closing call uncross period, during which the 

auctions for individual instruments are randomly scheduled. 

NASDAQ OMX Nordic will improve closing auction transparency by extending equilibrium data dissemination 

during closing cross until the auction of the individual instrument takes place. In the current implementation 

there is a general termination of provision of equilibrium data for all instruments during the final 30 seconds of 

the closing auction period.

The improved transparency will be introduced in the Nordic Equity TotalView-ITCH feed and the Genium 

Consolidated Feed simultaneously.  The modification will be active in the INET OTF as well as the GCF4 test 

environments by Wednesday March 10th, followed by introduction in the production environment on Monday 

March 15th 2010. 

Closing Bid/Ask in OrderbookSummary message – equities trading
The previously explained difference in system behavior regarding closing bid/ask will remain until late March  

(Global Data Products Nordic Weekly Newsletter 2010 #6). To facilitate end-of-month reporting based on 

closing bid for February 2010, re-calculated values was made available in file format to GENIUM Consolidated 

Feed Techni¬cal contacts via GlobeNewswire on March 2nd 2010. 

During March 2010 the establishing of closing bid/ask prices will be adjusted to be to be the same in the cur-

rent INET solution as was the case in the former SAXESS solution. Detailed time schedule for the change will be 

communicated shortly.

http://nordic.nasdaqomxtrader.com/digitalAssets/67/67000_global_data_products_newsletter_2010-06.pdf
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Number of order levels presented on Aktietorget markets for Nordic Equity TotalView 
subscribers
Today, Aktietorget markets is restricted to max 5 price levels of order information available in the GCF feed, 

whereas max 20 levels are being provided for all the other equity markets. NASDAQ OMX will improve pre-

trade transparency for Nordic Equity TotalView subscribers starting Wednesday March 10th 2010, when Akti-

etorget market will follow the same logic i.e. contain maximum 20 levels instead of 5 only.

This may have an impact on those customers subscribing Nordic Equity TotalView in terms of slightly increased 

message volumes.

Change in Baltic Equities and Fixed Income Internal Distributor Fee; effective June 2010
Effective June of 2010, NASDAQ OMX is decreasing the Baltic Equities and Fixed Income Internal Distributor 

Fee from € 300 to € 50. In addition, the existing Nordic Internal Distributor license fee will not include Baltic 

data. Fees changes will automatically be assessed on June invoices to be sent in early July 2010.

Global Data Products update
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Genium Consolidated Feed Connectivity

SITE A -  IP & Port SITE B -  IP & Port

IP Address DDS Port IP Address DDS Port

GCF Production 192.176.3.132 29900 192.176.3.164 29900

GCF2 192.176.3.133 29100 192.176.3.165 29100

GCF3 192.176.3.165 29200 N/A (single site)

GCF4 192.176.3.133 29300 N/A (single site)

GCF Environment Source Systems

Ver. TIP Equities and related Fixed Income Derivatives Index

GCF2 2.1.0 2.1.0 • INET OTF/test • SAXTST2 • CLICK Test 

• Nord Pool test

• ICS - test data

• ICS_INDEX  - test data

• ICS_INDEX2 - test data

GCF3 2.1.0 2.1.0 • INET Production • SAXESS Production • CLICK Production

• Nord Pool prod

• ICS - production-like data

• ICS_INDEX  - prod.-like data

• ICS_INDEX2 - prod.-like data

• ICS_FI - production-like data

GCF4 2.1.0 2.1.0 •  INET OTF/test • SAXTST3 • CLICK Test

• Nord Pool prod

• ICS - test systems

• Corporate Actions and Financials test data is available in GCF3.

• Please notice that there are scheduled service windows in GCF2 and GCF3 test systems every Thursday between 09:00 and 12:00 

CET. During the service windows the GCF test systems may be inaccessible.

Test Environments

Genium Consolidated Feed



- 5 -© Copyright 2010. The NASDAQ OMX Group, Inc.

Contact Information
For more information from NASDAQ OMX Global Data Products, please visit: 

http://nordic.nasdaqomxtrader.com/marketdata/

Real-Time Market Data Emergency

+46 8 405 6580  

Operator@nasdaqomx.com

Information on Products

+45 33 93 33 66

DataSales@nasdaqomx.com

Data Product Management and Data 
Feed Content Issues

+45 33 93 33 66

DataProducts@nasdaqomx.com

The NASDAQ OMX Group, Inc. is the world’s largest exchange company. It delivers trading, exchange technology and public company services across six conti-

nents, with over 3,700 listed companies. NASDAQ OMX Group offers multiple capital raising solutions to companies around the globe, including its U.S. listings 

market; NASDAQ OMX Nordic, NASDAQ OMX Baltic, including NASDAQ OMX First North; and the U.S. 144A sector. The company offers trading across multiple 

asset classes including equities, derivatives, debt, commodities, structured products and ETFs. NASDAQ OMX Group technology supports the operations of over 

70 exchanges, clearing organizations and central securities depositories in more than 50 countries. NASDAQ OMX Nordic and NASDAQ OMX Baltic are not legal 

entities but describe the common offering from NASDAQ OMX Group exchanges in Helsinki, Copenhagen, Stockholm, Iceland, Tallinn, Riga, and Vilnius. For more 

information about NASDAQ OMX, www.nasdaqomx.com. 
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