Shanghai Futures Exchange

Application Guidelines for Non-Display Use of Level-2 Market Data in Designated Server Rooms

“Non-display use of level-2 market data in designated server rooms” (“Non-Display Use”) refers to the arrangement in which the Shanghai Futures Exchange (SHFE) licenses a Member to receive level-2 market data in designated server rooms (see Annex 1) for non-display use by the Member itself or by its Clients.

I.
Eligible Users

Non-Display Use is available to futures firms and other institutions that maintain colocation equipment in the designated server rooms and their clients.

II.
Permitted Usage

(I)
Self-use: Futures firms are licensed to use non-display data, including for optimizing their client transaction monitoring and surveillance system, within their own application systems in designated server rooms.

(II)
Client use: In addition to self-use, futures firms are additionally licensed to permit the use of data by their signing clients within the application systems the clients have deployed in the same server room.

III.
Commercial Terms

The commercial terms are detailed in the corresponding fee schedule (Annex 2).

The fee items and rates are subject to change by SHFE in view of the circumstances.

IV.
Application Procedures

(I)
Line access; market data account opening, update, and closure; and termination of line access by futures firms

1. Line access and account opening

A futures firm that is a first-time applicant for Non-Display Use should submit the following to SHFE: An application letter (affixed with its common seal or “sealed” hereinafter), Line Application Form (Annex 3) (sealed), Account Application Form for Non-Display Use of Level-2 Market Data (Member Only) (Annex 4) (sealed) , photocopy of the ID card of the applicant’s legal representative or authorized representative (sealed), and other materials required by SHFE.

Once the application is approved, SHFE will enter into the SHFE License Agreement for Non-Display Use of Level-2 Market Data and Line Service Agreement (collectively, “Agreements”) with the applicant, and complete line access and account opening procedures accordingly. 

2. Information update

A futures firm that intends to change its contact person, account information, the server room for data access, subscription, system name, purpose of use, equipment, and other information on file should submit to SHFE the Update Form for Non-Display Use of Level-2 Market Data (Member Only) (Annex 5) (sealed). Such change will take effect following SHFE’s review.

3. Account closure

A futures firm that intends to close its Non-Display Use account should submit to SHFE the Account Closure Form for Non-Display Use of Level-2 Market Data (Member Only) (Annex 6) (sealed). The account will be closed following SHFE’s review. 

4. Termination of line access

A futures firm may terminate its line access only after it has closed all market data accounts. To terminate the access, it should submit the Line Termination Form (Annex 7) (sealed). The access will be terminated following SHFE’s review. 

(II)
Opening, update, and termination of client market use accounts

Account opening, update, and closure for Non-Public Use for clients of futures firms and other institutions should be handled by the futures firms and institutions on their behalf. SHFE does not provide additional support for data access by clients. 

1. Account opening

Futures firms and the other institutions should enter into the Agreement on Use of Level-2 Market Data of Shanghai Futures Exchange with their clients and submit the Account Application Form for Non-Display Use of Level-2 Market Data (Client Only)  (Annex 8) (sealed) to SHFE. The account will be opened following SHFE’s review. 

2. Information update

In the event of a change to a client’s account information, the server room for data access, subscription, system name, purpose of use, equipment, and other information on file, its carrying futures firm should submit on its behalf the Update Form for Non-Display Use of Level-2 Market Data (Client Only) (Annex 9) (sealed). Such change will take effect following SHFE’s review.

3. Account closure

If a client intends to close its Non-Display Use account, its carrying futures firm should submit on its behalf the Account Closure Form for Non-Display Use of Level-2 Market Data (Client Only) (Annex 10) (sealed). The account will be closed following SHFE’s review.

V.
Reporting on Market Data Users and Fee Payment

Futures firms and the other institutions should, in accordance with the terms of the Agreements, submit to SHFE the statistical forms on the market data users and pay the line service fee, license fee, and user fee.

Annexes:

1. SHFE Designated Server Rooms for Non-Display Use of Level-2 Market Data

2. SHFE Fee Schedule for Non-Display Use in Designated Server Rooms

3. Line Application Form for Non-Display Use of Level-2 Market Data (Member Only)

4. Account Application Form for Non-Display Use of Level-2 Market Data (Member Only)

5. Update Form for Non-Display Use of Level-2 Market Data (Member Only)

6. Account Closure Form for Non-Display Use of Level-2 Market Data (Member Only)

7. Line Termination Form for Non-Display Use of Level-2 Market Data (Member Only)

8. Account Application Form for Non-Display Use of Level-2 Market Data (Client Only)

9. Update Form for Non-Display Use of Level-2 Market Data (Client Only)

10. Account Closure Form for Non-Display Use of Level-2 Market Data (Client Only)

Annex 1

SHFE Designated Server Rooms for Non-Display Use 

of Level-2 Market Data

	No.
	Sever Room

	1
	Building 11, SHFE Zhangjiang Data Center

	2
	Building 12, SHFE Zhangjiang Data Center

	3
	SHFE Laianlu Data Center


Annex 2

SHFE Fee Schedule for Non-Display Use in Designated Server Rooms

	Fee Type
	Price

	License fee
	RMB 120,000 /year

	Line service fee
	RMB 20,000 /year per line pair

	User fee
	RMB 12,000 /year per account (RMB 1,000 /month)


Notes:

1. No organization or individual is permitted to use the data to compile index or develop derivative products; or buy or sell, redistribute, or transfer the data; or, without SHFE authorization, release, publish, copy, disseminate, transmit, access the data or make them available to others through any other means.

2. Market makers are exempt from these fees provided the data are for market-making purposes only.

Annex 3

Shanghai Futures Exchange

Line Application Form for Non-Display Use of Level-2 Market Data

(Member Only)

	Member (Full Name)
	
	Member ID
	

	Basic Information

	Technical Contact
	

	Tel.
	

	Mobile
	

	Email (for receiving system settings)
	

	Account Information

	Connecting Server Room

(select one only)
	( Zhangjiang Data Center Building 11

( Zhangjiang Data Center Building 12

( Laianlu Data Center

	Line Connection

Server Room/Rack #
	

	Special Remarks:



	
(Member Seal)


Authorized Signature:


Date:


Note: One application form for each “member zone” (Leased member server room counts as one member zone; leased member racks in the same physical server room counts as one member zone. For the Laianlu data center, each floor counts as one physical server room. Members may only apply for one line pair (one main and one backup) for each member zone).

	SHFE Use Only

	Processing
	
	Review
	
	Date
	


Annex 4

Shanghai Futures Exchange

Account Application Form for Non-Display Use of Level-2 Market Data

(Member Only)

	Member (Full Name)
	
	Member ID
	

	Basic Information

	Contact Person 1
	
	Contact Person 2
	

	Tel. 1
	
	Tel. 2
	

	Mobile 1
	
	Mobile 2
	

	Email 1
	
	Email 2
	

	Address
	
	Postal Code
	

	Account Information

	Connecting Server Room

(select one only)
	( Zhangjiang Data Center Building 11

( Zhangjiang Data Center Building 12

( Laianlu Data Center

	Connection Line
	( New line

( Existing line

	Subscription
	( SHFE

	System Name
	
	Developer
	

	Self-Developed?
	
	FPGA?
	

	Usage
	( Trading
( Strategy development

( Risk management

( Market analysis
( Market making
( Others: 



	Equipment Info
	Model:

OS:

Network card MAC:

Rack #:

IP address:

	Special Remarks:



	
(Member Seal)


Authorized Signature:


Date:


Note: Please fill out one application form for each account.

	SHFE Use Only

	Processing
	
	Review
	
	Date
	


Annex 5

Shanghai Futures Exchange

Update Form for Non-Display Use of Level-2 Market Data

(Member Only)

	Member (Full Name)
	
	Member ID
	

	( Update Contact Information

	Contact Person 1
	
	Contact Person 2
	

	Tel. 1
	
	Tel. 2
	

	Mobile 1
	
	Mobile 2
	

	Email 1
	
	Email 2
	

	Address
	
	Postal Code
	

	( Update Account Information

	Member Account
	

	Connecting Server Room
	( Zhangjiang Data Center Building 11

( Zhangjiang Data Center Building 12

( Laianlu Data Center

	Subscription
	( SHFE

	System Name
	
	Developer
	

	Self-Developed?
	
	FPGA?
	

	Usage
	( Trading
( Strategy development

( Risk management

( Market analysis
( Market making
( Others: 



	Equipment Info
	Model:

OS:

Network card MAC:

Rack #:

	
(Member Seal)


Authorized Signature:


Date:


	SHFE Use Only

	Processing
	
	Review
	
	Date
	


Annex 6

Shanghai Futures Exchange

Account Closure Form for Non-Display Use of Level-2 Market Data

(Member Only)

	Name (Full Name)
	
	Member ID
	

	Member Account
	
	Account Termination Date
	

	
(Member Seal)


Authorized Signature:


Date: 


	SHFE Use Only

	Processing
	
	Review
	
	Date
	


Annex 7

Shanghai Futures Exchange

Line Termination Form for Non-Display Use of Level-2 Market Data

(Member Only)

	Member (Full Name)
	
	Member ID
	

	Basic Information

	Technical Contact
	

	Tel.
	

	Mobile
	

	Email
	

	Account Information

	Connecting Server Room

(select one only)
	( Zhangjiang Data Center Building 11

( Zhangjiang Data Center Building 12

( Laianlu Data Center

	Line Connection

Server Room/Rack #
	

	Termination Time
	

	Special Remarks:



	
(Member Seal)


Authorized Signature:


Date:


Notes: Once a line is closed, the member will no longer be able to access level-2 market data through that line.

Except in special circumstances, “termination time” should not be later than the date stipulated in the contract.

	SHFE Use Only

	Processing
	
	Review
	
	Date
	


Annex 8

Shanghai Futures Exchange

Account Application Form for Non-Display Use of Level-2 Market Data

(Client Only)

	Client Name
	
	Trading Code
	

	Member Name
	
	Member ID
	

	The NO. of establishment approval issued by related authority(institutional)/Passport No.(individual)

	

	Futures Firm Contact Information

	Contact Person 1
	
	Contact Person 2
	

	Tel. 1
	
	Tel. 2
	

	Mobile 1
	
	Mobile 2
	

	Email 1
	
	Email 2
	

	Address
	
	Postal Code
	

	Account Information

	System Name
	
	Developer
	

	Self-Developed?
	
	FPGA?
	

	Account Effective Date
	
	Account Expiration Date
	

	Subscription
	( SHFE

	Usage
	( Trading
( Strategy development

( Risk management

( Market analysis
( Market making
( Others: 



	Connecting Server Room

(select one only)
	( Zhangjiang Data Center Building 11

( Zhangjiang Data Center Building 12

( Laianlu Data Center

	Equipment Info
	Model:

OS:

Network card MAC:

Rack #:

IP address:

	We, the undersigned member, hereby certify that the Client’s application information given above is correct and that the Client is one of our current clients. We hereby request SHFE to grant access of level-2 market data (non-display use) to the Client. We promise to provide Level-1 market data as back up market data for the client.

Other remarks: 


(Futures Firm Seal


Authorized Signature:


Date:


Note: Each server only permits login in as only one Client account. One application form should be completed for each account.

	SHFE Use Only

	Processing
	
	Review
	
	Date
	


Annex 9

Shanghai Futures Exchange

Update Form for Non-Display Use of Level-2 Market Data

(Client Only)

	Client Name
	
	Trading Code
	

	Member Name
	
	Member ID
	

	( Update Account Information

	Client Account
	

	Connecting Server Room
	( Zhangjiang Data Center Building 11

( Zhangjiang Data Center Building 12

( Laianlu Data Center

	Subscription
	( SHFE

	System Name
	
	Developer
	

	Self-Developed?
	
	FPGA?
	

	Usage
	( Trading
( Strategy development

( Risk management

( Market analysis
( Market making
( Others: 



	Equipment Info
	Model:

OS:

Network card MAC:

Rack #:

	
(Futures Firm Seal)


Authorized Signature:


Date:


	SHFE Use Only

	Processing
	
	Review
	
	Date
	


Annex 10

Shanghai Futures Exchange

Account Closure Form for Non-Display Use of Level-2 Market Data

(Client Only)

	Client Name
	
	Trading Code
	

	Member Name
	
	Member ID
	

	Member Account
	
	Account Termination Date
	

	
(Futures Firm Seal)


Authorized Signature:


Date: 


	SHFE Use Only

	Processing
	
	Review
	
	Date
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