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Background

This document outlines the NYSE Start of day Session Config Output which contains information of customer configured Order
Entry and Drop Copy session level preferences applicable for the next trading day.

Note: Output does not include any client market data session types.

Naming Conventions and Formatting
1. Output file will be made available for secure pick-up via Managed File Transfer (MFT).
2. Output file will conform to the following standards:

a. Allfiles will be comma delimited.

b. Headers will not be provided.

c. Files will be compressed and delivered as .dat.gz

d. File naming convention will support standard versioning controls.

3. The Start of day Session Config Output includes customer configured session level preferences applicable for the next
trading day for their own sessions.

4. The Start of day Session Config output shall follow standard naming convention:

Market Report Type Report Name

XNYSE XNYS_Session_Defaults_SOD_EF_<CRD>_<MFTID>_YYYYYMMDD_Vx.dat.gz
ARCX ARCX_Session_Defaults_SOD_EF_<CRD>_<MFTID>_YYYYYMMDD_Vx.dat.gz
XASE XASE_Session_Defaults_SOD_EF_<CRD>_<MFTID>_YYYYYMMDD_Vx.dat.gz
XCIS Entering Firm Only XCIS_Session_Defaults_SOD_EF_<CRD>_<MFTID>_YYYYYMMDD_Vx.dat.gz
XCHI XCHI_Session_Defaults_SOD_EF_<CRD>_<MFTID>_YYYYYMMDD_Vx.dat.gz
ARCO ARCO_Session_Defaults_SOD_EF_<CRD>_<MFTID>_YYYYYMMDD_Vx.dat.gz
AMXO AMXO_Session_Defaults_SOD_EF_<CRD>_<MFTID>_YYYYYMMDD_Vx.dat.gz

5. The Start of Day Session Config output will be produced daily and will be available by 02:00 AM at start of day.

6. As new enhancements are made to these outputs, customers may expect to receive both current and new versions in their
MFT file folder. All new versions will be tagged with a version number which will then allow the customer to migrate to the
new file format when ready. Advance notification of dates will be provided with a minimum of 30 day notice dependent
upon size and scope of changes.

a. After the migration timeframe has expired, customers will see only the latest version in their MFT folders

Contact Information

Firms may request to subscribe to any of the outputs by contacting NYSE-CustomerOutput@theice.com.
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Start of Day Session Config Output FormatReport Record Format

The Start of Day Session Config output is produced in the below format:

# Field Name Field Description Format Valid Value
1 Trade Date Trade Date Alphanumeric (8) Format: YYYYMMDD
2 Source Platform Code to Alphanumeric (10) | XNYS’- NYSE
Exchange identify the market. ‘ARCX’ - NYSE ARCA
‘XASE’ - NYSE American
‘XCIS’ - NYSE National
‘XCHI' - NYSE Texas
‘ARCO’ - ARCA Options
‘AMXO’ - AMEX Options
3 SenderComplD Customer Alphanumeric (15)
SenderComplD
4 User ID Unique Session Numeric (10)
UserID.
5 User Type Type of Native Alphanumeric (50) | bin
Gateway Session. fix
bin_drc
fix_drc
bin_dmm
dbk_gui
6 CRD Firm CRD Numeric (15) e.g. 14020
7 Session Type Customer Session Alphanumeric (50) | cust_equity_mm
Type. svc_bureau
dmm
options_mm
dmm_gui
broker_man
broker_child
floor_broker_oms
floor_broker_fba
risk
ioi
Market Data
8 Cancel on Cancel on Disconnect | Alphanumeric (50) | no_cod
Disconnect Config. cxl_all
cxl_all_no_auc
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# Field Name Field Description

Format

Valid Value

09 Unsolicited Ack Unsolicited Ack

Config.

Alphanumeric
(100)

Not Subscribed
Subscribed for Reserve Order Only

Subscribed for Reserve and Repricing Orders

10 Symbol Eligibility | Designates whether Alphanumeric (50) | all_sym
session is to allow all test_sym
symbols or only test
symbol.
11 Self Trade Self-Trade Default Alphanumeric (50) | none
Default Configs. cancel_oldest
decrement
cancel_newest
cancel_both
12 BOLD Bold type Default Alphanumeric Null (No Bold Designation or Not Applicable)
config. (100) BOLD - Expose order info only
BOLD - Expose order info and Capacity only
BOLD - Expose order info and Participant ID
only
BOLD - Expose order info, Capacity and
Participant ID
13 Max Order Session level Max Numeric (10) ARCX = 5,000,000
. . XNYS = 99,000,000
Quantity Order Quantity
XASE = 25,000,000
XCIS = 5,000,000
XCHI = 25,000,000
AMXO = 999,999
ARCO = 999,999
Value will be “0” for drop copy sessions.
14 Drop Copy Filter | Drop Copy filter Alphanumeric (50) | none
config. sendercomp
mpid

clearing_firm
mmid

badge_no

Drop Copy message
preference.

15 Drop Copy
Message Filter

Alphanumeric (50)

all

reports_only

none (applicable for order entry sessions).

16 Status Session Status

Alphanumeric (50)

Active

Prospect
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# Field Name Field Description Format Valid Value
17 Risk User Type Risk User Type Alphanumeric (50) | Null (none)
Clearing Firm (Equities Only)
Entering Firm
Market Maker Options Firm (Options Only)
18 Order Capacity Session level Order Alphanumeric (50) | none
Capacity Default A
parameter. gency
Principal
Applicable to Equities rincipa
Markets only. Riskless Principal
19 Is DMA flag Indicates whether the | Numeric (1) 1—True
Session has been
designated a DMA 0 - False
(Direct Market
Access) Session.
This flag allows a
SublID to be
designated on a
Customer Session.
20 Default STP Flag that identifies if a | Numeric (1) 1-True
ClientID Flag Default ClientID is 0 — False
applicable on the
Session.
21 ClientlD This field identifiesa | Alphanumeric (8) | Only populated when Default STP Client ID Flag
Firm’s MPID to =1 (True)
ClientID relationship
used for Self-Trade
Prevention purposes
and can be tied to one
or more MPID’s
across multiple Firms.
22 Custfirm Client designated Varchar(50) null = No Default/Not Applicable
Session level
. customer
CustorFirm value
allowed for Session. firm broker
Applicable to Options market maker
Markets only. away market maker
prof customer
23 Cmta Clearing Client designated Varchar(4) Null = not applicable
Num Session level CMTA Or Clearing Number default (e.g. 151)
(Tag 439) value
allowed for Session.
Applicable to Options
Markets only. Will be
null for Equity Markets
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or Options Clients that
do not subscribe.

24

Account Tag1
Required

Client designated
session property to
require Account tag 1
to be populated on all
orders received for
that session.

Applicable to Options
Markets only. Will
always be False for
Equity Markets.

bit

1—True
0 — False

Null = not applicable
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Appendices

Appendix A: NYSE Available Outputs

For the full list of available NYSE Equities and Options Outputs, please visit us at: https://www.nyse.com/trade/reports

Appendix B: Document Version History

Date Version Number Change Summary

1/16/2026 2.0

For Options Markets only, support 3 additional order entry session
parameters:

1. CustFirm
2. CMTA Clearing Num
3. Require Account Tag 1
For Equities Market, support display of new IOl session type.

3/28/2025 1.1 NYSE Chicago Rebranding to NYSE Texas

05/10/2023 1.0 Initial publication
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