& CME Group

ACME Chicago Board of Trade/NYMEX Compary

FIXML Trade API

Allocate and Claim Model Overview
with Message Samples

Version: 1.2
Date: 11/16/09




Contents

IO 2T ] 6o 1T NS 4
N N = =y o @ T = =5 R 4
1.2 CME CLEARING CONTACT INFORMATION ....ttuitniieneetneienseensirmsssnsrsnsesnesssrsnserssenmtnssensesnessneeens b

2.0ALLOCATE AND CLAIM MESSAGEFLOW AND KEY MESSAGING FIELDS ...ccovviiiviiiiieeeee e 5
2.1 KEYATTRIBUTESUSED INALLOCATE AND CLAIM ..iiuiiitiiiiiiiiiiiieeeeseee et s e e et st senessn s smmeeanas 5
2.2 ABBREVIATIONS USED INTABLES ....ittiitiiitiiitiettiett s imaie st sstesetsesaestnesssssnmmtssaessnsesnessnsssnsesninens 5
2.3 ALLOCATING FIRM SuBMITS TRADE FORCLAIM BY CLAIMING FIRM AND CLAIMING FIRM ACCEPTS
THE TRADE. «.ituitutittiitett ettt e et aaearaa ettt e et s et sstsss st m—e et e s b s ss s stsssassa s mnnsesassassnsesnsbassanssnmnsessnssnsns 6

2.3. 1 MESSAQE FIOW....coi i er e ane e rrr e e 6
2.3.2 Message Flow TableKey FieldS.......coooviiiiiieiiiii et 6
2.4 ALLOCATING FIRM CHANGESPRE-CLAIMED TRADE ......uuuiitttiiitteietneeeimmsteeeaneeseteessnessnnsenensenns 7
241 MESSAQE FIOW. .. .uiiiiieiiiitiii ettt 7
2.4.2 Message Flow TableKey FIelds. ... 8
2.5 CLAIMING FIRM CHANGESCLAIMED (POSTFCLAIM) TRADE ...ccoiutviiiieeeiiiieeeeesmme e s eiibeee e e e e 8
251 MESSAGE FIOW.....uiiiiiiiiiiiiii ettt e e 8
2.5.2 Messagd-low Tablei Key FIelds. ... 9
2.6 CLAIMING FIRM DECLINES(REJECTY ALLOCATED TRADE ...ccceeiittiiieeeeiiirietieemeeeeesainnneeeessnnnes 10
2.6.1  MESSAGE FIOW....ci i ee e e e 10
2.6.2 Message Flow TableKey Fields..........cooooiiiii e 10

2.7 CLAIMING FIRM REQUESTSRELEASE OFACCEPTEDTRADE AND ALLOCATING FIRM CLAIMS THE

RELEASED TRADE. ...t uittittiittttt sttt et eteesaesttesseesassnsesns et sassnsstastansesnsstassnnnssssnsetnsssnsesnesteessnsnnnes 11
2.7. 1  MESSAQE FIOW....ccii i rer e ne s 11
2.7.2 Message Flow TableKey FieldsS.........ccoooeeieiiiiiiiiiiee e ee e 12

2.8 CLAIMING FIRM REQUESTSRELEASE OFTRADE AND ALLOCATING FIRM REJECTSRELEASE

T 103 12
2.8.1  MESSAGE FIOW. .. .eiiiiiiiiiiiiiie ettt e 12
2.8.2 Message Flow TableKey FIelds. ... 13

2.9 CME CLEARING REJECTS ATRADE ALLOCATION REQUEST.....uiiiiiiiiiieeei e eeieeeee e 13
2.9. 1 MESSAGE FIOW. ..ot eee bbb e e 13
2.9.2 Message Flow TableKey Fields..........cooooiiiiiii e 14

B0 MV ESSAGE SAMPLES ..euiittitittet ettt ettt et eeemta e e e et e st e e s et et eee et aa s e e s st s sa s et e e b s s mnr et s et eaneeaeranes 15
S INEW TRADE SUBMISSION ... cevuuiiitneeitteeetsestmmssaeesesessanessaneestaseensssasssnsestasssasssssmaesetesesnsees 15
3.2NEW TRADE ACKNOWLEDGEMENT TOALLOCATING FIRM ....ouuiiiiiiiiiiieee e 17
3.3NEW TRADE NOTIFICATION TO CLAIMING FIRM ....ouiiiiiiiiiiiiie e et e e e eaas 19
3.4PRE-CLAIM CHANGE FROMALLOCATING FIRM c.uiitiiitiiiieiee e e et e e e et s s enmmae e saeaeneeens 21
3.5PRE-CLAIM CHANGE ACKNOWLEDGEMENT TOALLOCATING FIRM...ccuviiviiiiiiieieiieeeen e e 23
3.6 CHANGE TRADE NOTIFICATION TO CLAIMING FIRM ...ccuiitniiiiiiiiiii it eeeeet et e et e e st s s meesaneeen 25
3.7CLAIM THE TRADE FROMCLAIMING FIRM ...uuiiiniiiiiiii et e s et e e e e e e e e eans 27
3.8CLAIM ACKNOWLEDGEMENT TOCLAIMING FIRM ..uuiitiiiiiiiciei e et enemaa e 29
3.9CLEARED TRADE CONFIRMATION TO CLAIMING FIRM ...ivniiiiiiii it eema s 31
3.10CLEARED TRADE CONFIRMATION TO ALLOCATING FIRM ...uiiuiiiiiiiiiii i ciemee e e e e e 33
3.11RELEASEREQUEST BYCLAIMING FIRM .uuiiiniiiiiiiiieiiiee e ceeet et e e e eneme st e e s eaeeeneens 35
3.12RELEASE REQUESTACKNOWLEDGEMENT TOCLAIMING FIRM ..ccviiiiiiiiiiciicieiveee e 37
3.13RELEASEREQUESTNOTIFICATION TOALLOCATING FIRM...ccviiiiiiiie e 39
3.14ACCEPTRELEASE BY ALLOCATING FIRM ...uuuiiiiiiiiiiiieeeieceeeee e eeei e s e en e enn e A
3.15ACCEPTRELEASE ACKNOWLEDGEMENT TOALLOCATING FIRM ..ouiiiiiiii e 43
3.16 ACCEPTRELEASE CONFIRMATION TO CLAIMING FIRM ..oiiuiiiiii ittt eeee 45
3.17REJECTTRADE FROMCLAIMING FIRM .. .couiiiiiiiii et eeeme e e e e e e eas a7

FIXML Trade APl Overview with Message Samples



3.18REJECT ACKNOWLEDGEMENT TOCLAIMING FIRM ..ivuiiiiiii i eeeee ettt s e e 49

3.19REJECTNOTIFICATION TOALLOCATING FIRM c.uiitiiiiiiiiiieeiee et s e et s s ermmbe s saa e eas 51

3.20CHANGE TRADE CONFIRMED: CLAIMING FIRM CHANGESACCOUNT ONMATCHED TRADE............. 53

A OREVISION HISTORY .euiiitniiitieieitie e e e e e e e e et e e et seemmeaa e s e e e st e es b s s snamaeeestaseennsseanerenns 54
FIXML Trade APl Overview with Message Samples 3



Allocate and Claim Model Overview

1.0 Introduction

This documentontainsghe workflows and messadlews for implementing thé-IXML
Allocate and ClainTrade APL.This API allows firns and other authorized users to
allocateandclaimtrades.

For complete message specifications, refer to:

Trade Capture Report Message

Trade Capture Report Acknowledgment Message

Trade Capture Report and Acknowledgement Components

Additional information on FIXML can be found on the FIX Protocol site at:
http://fixprotocol.org/documents/4487/FHX0 SP2 VOL5.pdf

1.1 Prerequisites

This document assumes that users have a basic understanding of XML and some
familiarity with trade reporting models.

Refer to the FIXML Schema attp://www.fixprotocol.orgto gain an introduction to or
an enhanced understanding of FIXML functionality.

1.2 CME Clearing Contact Information

For more information please contact:
ccs@cmegroup.com

or

312.207.2525
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http://www.cmegroup.com/clearing/systems-operations/technical-standards.htmlhttp:/www.cmegroup.com/clearing/files/TradeCaptureReportMessages.pdf
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http://www.cmegroup.com/clearing/files/TradeCaptureReportAckMessageComponents112508.pdf
http://fixprotocol.org/documents/4487/FIX-5.0_SP2_VOL-5.pdf
http://www.fixprotocol.org/
mailto:ccs@cmegroup.com
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2.0

Allocate and Claim Message Flow and Key
Messaging Fields

This section details allocatadclaim workflowsand message flowand specific

messa

ging considerations for implementation.

The following workflows are available with thel8tate and Claim Trade API:

Allocating FirmSubmits Trade for ClairandClaiming FirmClaims (Accepts)
theTrade

Allocating Firm Changedre-ClaimedTrade

Claiming Firm Change<Claimed PostClaim) Trade

Claiming Firm Declines Rejects)An AllocatedTrade

Claiming FirmRequestfkeleaseof AcceptedlradeandAllocating Firm Claims
theReleasd Trade

Claiming Firm Requestdkeleaseof Acceptedlradefor Claim by Allocating Firm

Allocating Firm RejectsThe TradeReleaseRequest
. CME ClearingRejects alradeAll ocationRequest

2.1 Key Attributes Used in Allocate and Claim
The following table describes some of the key FIXML attributes used in allocate and

claim messaging.

FIXML Attribute

Description

ReportType (RptTyp)

Indicates the purpose of the trade withinwerkflow and determines the
action for the receiver of the trade. This is a required field.

TradeHandlingInst(TrdHandlInst)

Indicates the type of trading model being used to handle the trade for the
purpose of match. Provides the context of the tragert and informs the

receiver of the proper response to take. This is conditionally required base
the trading model.

TransType (TransTyp)

Indicates the action being taken on a trade. Some of the typical actions ar
or submit a new trade, replaar existing trade, or cancel a trade. This is a
required field.

TrdRptStatus (TrdRptStat)

Used to report the status of a trade in CME Clearing and is sent on trade
confirmations or on a trade acknowledgement in response to a clearing m
submission.

TrdID

The Trade ID is assigned by either the submitting firm (for pit trades), or b
CME Clearing (for all no#pit trades, and pit trades with missing or duplicaté
Trade |1 D6s). Trade | Ds are wunique
Exchange, and FirdD. Once assigned, this ID is used to identify the trade
Clearing until an action causes a state change (such as trade allocation).

2.2 Abbreviations Used in Tables

TCR - Trade Capture Report Message
TCR Ack 1 Trade Capture Report Acknowledgement Message

AF 1 Allocating Firm
CF 1 Claiming Firm
CC 1 CME Clearing

FIXML Trade APl Overview with Message Samples 5
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2.3 Allocating Firm Submits Trade for Claim by Claiming Firm

and Claiming Firm Accepts the Trade

2.3.1Message Flow

In this scenario the allocating firsubmits a trade to be claimed by the claiming firm and
the claiming firm claims the trade.

1.

2.

The allocating firm submits mewtrade to CME Clearingy sendinga Trade
Capture Report Message.

CME Clearing acknowledges tinewtrade to the allocating firm bsendinga
Trade Capture Report Acknowledgement Mege

CME Clearingnotifiesthe claiming firmof anallegedtrade bysendingthe Trade
Capture Report Message

The claiming firmclaims the allegettade bysendinga Trade Capture Report
Message to CME Clearing.

CME Clearing acknowledges tleaimto the claimingfirm by sendinga Trade
Capture Report Acknowledgement Message

A Cleared Trade ConfirmatiaiMatch)is sent to the claiming firm by sending a
Trade Capture RepoMessage

A Cleared Trade Confirmation (Match) is sent to the allocatingliiyreending a
Trade Capture Report Message.

@ Trade Capture Report Message

oot \

Trade Capture Report

Trade Capture Report Message
@ Acknowledgement Message

®

g new trade ol alleged trade notification ' E
o < = 0
g m Trade Capture Report Message @ §
- (9] claim trade 5
= o (7=}
|[Te] a Trade Capture Report
T = Acknowledgement Message @ L
:' - claim trade -t
3 e v 1B
® Trade Capture Report Message Trade Capture Report Message @
i i I, fi jon (m
2.3.2Message Flow Tablé Key Fields
Message Message | RptTyp TrdHandlInst TransTyp TrdRptStat Source
; Type From - To
Function
New trade TCR 07 Submit | 37 One party report for | 07 New Not used AF-CC
submitted claim
New trade TCRAck | 07 Submit | 37 One party report for | 07 New 07 Accepted | CC- AF
acknowledgement claim
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New trade TCR 17 Alleged | 371 One party report for | 0T New 07 Accepted | CC-CF

notification claim

Claimtrade TCR 27 Accept | 37 One partyreport for | 27 Replace | Not used CF-CC
claim

Claim trade TCR Ack | 21 Accept | 31 One party report for | 217 Replace | 07 Accepted | CC-CF

acknowledgement claim

Cleared trade TCR 07 Submit | O = Trade Confirm 27 Replace | 07 Accepted | CC- AF

confirm

Cleaed trade TCR 07 Submit | 0 = Trade Confirm 21 Replace | 07 Accepted | CC-CF

confirm

2.4 Allocating Firm Changes Pre-Claimed Trade

2.4.1Message Flow

In this scenario, the allocating firm may change the trade before it is claimed by the
claiming firm.

1.

2.

The allocding firm submits anewtrade to CME Clearing by sending a Trade
Capture Report Message.

CME Clearing acknowledges tinewtrade to the allocating firm by sendiag
Trade Capture Report Acknowledgement Message

CME Clearingnotifiesthe claiming firmof analleged trade by sendiragTrade
Capture Report Messagehe allocating firm requires changes to a-gleemed
trade.

The allocating firmsendsareplace ¢hange) trade to CME Clearing by sending a
Trade Capture Report Message

CME Clearing acknowleges the change to the traaied sends @rade Capture
Report Acknowledgement Message to the allocating firm.

CME Clearingnotifiesthe claiming firmof anupdate to the allegeidade by
sending the Trade Capture Report Message.

At this point, the claning firm may accept or reject the trade, as defined in the
previous example.

FIXML Trade APl Overview with Message Samples 7
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Trade Capture Report Message
new trade submitted

Trade Capture Report
Acknowledgement Message
<} new trade

@ Trade Capture Report Message

chanae {reﬁlacei ta Ere-claimed frade I

Trade Capture Report Message

| alleﬁed trade notification '

Wilq BUneso|ly

Trade Capture Report
Acknowledgement Message

uties|a JIND

<

2.4.2Message Flow Tablé Key Fields

Trade Capture Report Message
date to alleged trade

] Ib

®

®

w4 Buiwie|y

Message | RptTyp TrdHandlInst TransTyp TrdRptStat Source

Message T -
2 ype From - To

Function
New trade TCR 07 Submit | 37 One party rport for | 07T New Not used AF-CC
submitted claim
New trade TCRAck | 07 Submit | 37 One party report for | 07 New 07 Accepted | CC-AF
acknowledgement claim
Newtrade TCR 17 Alleged | 371 One party report for | 07 New Not used CC-CF
notification claim
Change tpre- TCR 07 Submit | 37 One party report for | 27 Replace | Not used AF-CC
claimed trade claim
Change trade TCR 07 Submit | 37 One party report for | 27 Replace | 01 Accepted | CC-AF
acknowledgement| ACK claim
Update trade TCR 17 Alleged | 37 One party report for | 217 Replace | Not used CC-CF
notification claim

2.5 Claiming Firm Changes Claimed (Post-Claim) Trade

2.5.1Message Flow

Once CME Clearing has confirmed a trag@earingfirm may submiteplace ¢hange)
instructions to updat@formation specific tahe dearingfirm, such as Account, Origin,

and CTI

1. The allocating firm submits mewtrade to CME Clearing byendinga Trade
Capture Report Message.
2. CME Clearing acknowledges tinewtrade to the allocating firm by sendiag
Trade Capture Report Anowledgement Message.
3. CME Clearingnotifiesthe claiming firmof the alleged trade by senditige Trade
Capture Report Message

FIXML Trade API Overview with Message Samples




Allocate and Claim Model Overview

4. The claiming firm claims the alleged tradedsndinga Trade Capture Report
Message to CME Clearing.

5. CME Clearing acknoledges the claim to the claiming firm by sendaifrade
Capture Report Acknowledgement Message.

6. A Cleared Tradeonfirm (match) is sent to the claiming firby sendinga Trade
Capture Report Message

7. A Cleared Tradeonfirm (match) is sent to the altating firmby sendinga Trade
Capture Report Message

8. Theclaimingfirm requires account changes to a pdatm (matched)rade. The
claimingfirm sendsa Trade Capture Report Message.

9. CME Clearing acknowledges tlsbangego theclaimingfirm by sendinga Trade
Capture Report Acknowledgement Message.

NOTE: Theallocating firm is not notified of this change.
The allocating firm may also make the same types of changes as the claiming firm. This
example assumes that the allocating firm repdtsesidecorrectly from the beginning,

as is shown on the following page.

@ Trade Capture Report Message )
new trade '
Trade Capture Report Trade Capture Report Message @
< Acknowledgement Message | alleged trade I
> Trade Capture Report Message
= \2) claim trade @ E
(=] E-— )
o m =
© 3
-~ 2} Trade Capture Report @ 5
= o Acknowledgement Message [le]
[{e] o |l >
; @ Trade Capture Report Message g Trade Capture Report Message @ ;
3 ' iiﬁﬁi iﬁn‘irwﬂ'an miiﬂiii w0 trade confirmation imalchedi . 3
Trade Capture Report Message
l Chﬂnﬂes to Trade :i.e.Account]
Trade Capture Report @
Acknowledgement Message >
2.5.2Message Flow Tablé Key Fields
Message Message | RptTyp TrdHandlInst TransTyp TrdRptStat Source
essag Type From - To
Function
New trade TCR 07 Submit | 37 One party reporfor | 07 New Not used AF-CC
submitted claim
New trade TCRAck | 07 Submit | 37 One party report for | 07 New 07 Accepted | CC- AF
acknowledgement claim
New trade TCR 17 Alleged | 371 One party report for | 07 New Not used CC-CF
notification claim
Claimtrade TCR 27 Accept | 37 One party report for | 27 Replace | Not used CF-CC
claim

FIXML Trade APl Overview with Message Samples 9
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Claim trade TCRAck | 21 Accept | 31 One party report for | 27 Replace | 07 Accepted | CC-CF
acknowledgement claim

Clearedrade TCR 07 Submit | 07 Trade Confirm 2i1Replace | 01 Accepted | CC-CF
confirmation

Clearedrade TCR 07 Submit | OT Trade Confirm 21Replace | 07 Accepted | CC-AF
confirmation

Changes to trade | TCR 07 Submit | 07 Trade Confirm 21Replace | 07 Accepted | CF-CC
(postclaim)

Change trade TCRAck | 07 Submit | 07 Trade Confirm 2i1Replace | 071 Accepted | CC-CF
acknowledgement

2.6 Claiming Firm Declines (Rejects) Allocated Trade

2.6.1Message Flow
In thisscenario, thelaiming firm rejects or declines the allocatedde.

1. The allocating firm submits mewtrade to CME Clearingybsending a Trade
Capture Report Message.
2. CME Clearing acknowledges tinewtrade to the allocating firm by sendiag
Trade Capture Report Acknowledgement Message
3. CME Clearingnotifiesthe claiming firmof an alleged trade by sendiad rade
Capture Rport Message
4. The claiming firm rejects the alleged tradedendinga Trade Capture Report
Message to CME Clearing.
5. CME Clearing acknowledges the rejected trade to the claiming firm by semding
Trade Capture Report Acknowledgement Message.
6. A Trade Gpture Report Messageject notification is sent to tralocatingfirm.
1 Trade Capture Report Message 1 1
new trade '
- Trade Capture Report Trade Capture Report Message
= Acknowledgement Message 2 alleged trade @ 9
o <] gl_ o
X 3 3
— (9] —
- — Trade Capture Report Message =
[g g reject trade @ |«
T S
E (e} Trade Capture Report @ =
: Acknowledgement Message >
Trade Capture Report Message
' reject notification
2.6.2Message Flow Tablé Key Fields
Message | RptTyp TrdHandlInst TransTyp TrdRptStat Source
Mess:_:\ge Type From -- To
Function
New trade TCR 07 Submit | 37 One party repdrfor | 07 New Not used AF - CC
submitted claim
New trade TCRAck | 07 Submit | 37 One party report for | 07 New 07 Accepted | CC- AF
FIXML Trade APl Overview with Message Samples 10
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acknowledgement claim

New trade TCR 17 Alleged | 371 One party report for | 0T New Not used CC-CF
notification claim

Reject(decline) TCR 37 Reject | 37 One party report for | 27 Replace | Not used CF-CC
trade claim

Reject trade TCRAck | 31 Reject 371 One party report for | 27 Replace | 01 Accepted | CC-CF
acknowledgement claim

Rejecttrade TCR 371 Reject 31 One partyeport for | 217 Replace | 07 Accepted | CC- AF
notification claim

2.7 Claiming Firm Requests Release of Accepted Trade and

Allocating Firm Claims the Released Trade

2.7.1Message Flow

This workflow is initiated by the claimg firm after havingclaimed a trade. The
claiming firminitiates a release requesthichis acceptedy the allocating firm.

1.

2.

The claiming firm submits a release request to CME Clearirsghbglinga Trade
Capture Report Message.
CME Clearing acknowledges thelease requesh theclaimingfirm by sendinga
Trade Capture Report Acknowledgement Message.
CME Clearing sends thadlocatingfirm the notification of releaséy sendinga
Trade Capture Report Message.
Theallocatingfirm acceptgherelease request by sendiadrade Capture Report
Message to CH Clearing.
CME Clearing acknowledges theleaseclaimto theallocatingfirm by sendinga
Trade Capture Report Acknowledgement.
The Trade Capture Report Messatgem (acceptyeleasas sent to the claiming

firm.

WiAlq bulleso|y

Trade Capture Report Message

|: notification of release reiuesl

Trade Capture Report Message

@ claimed Iaccegtl release '

Trade Capture Report
Acknowledgement Message

Trade Capture Report Message

l release raﬁuast

Trade Capture

Report

Acknowledgement Message

@
@

>

bulies|d JWD

&

Trade Capture Report Message

| — e —

®

FIXML Trade APl Overview with Message Samples
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Allocate and Claim Model Overview

2.7.2Message Flow Tablg Key Fields

Message | RptTyp TrdHandlInst TransTyp TrdRptStat Source

Message
- Type From - To
Function
Releaseequest TCR 07 Submit | 37 One party report for | 37 Release | Not used CF-CC
claim

Release request | TCRAck | 07 Submit | 37 One party repd for | 37 Release | 07 Accepted | CC-CF
acknowledgement claim
Release request | TCR 07 Submit | 37 One party report for | 37 Release | 07 Accepted | CC- AF
notification claim
Claim (accept) TCR 27 Accept | 37 One party report for | 3- Release | Not used AF - CC
release claim
Claim release TCR Ack | 07 Submit | 37 One party report for | 37 Release | 07 Accepted | CC-AF
acknowledgement claim
Releaselaim TCR 27 Accept | 37 One party report for | 3- Release | 01 Accepted | CC-CF
(accept) claim
notification

2.8 Claiming Firm Requests Release of Trade and Allocating
Firm Rejects Release Request

2.8.1Message Flow

1. The claiming firm submits a release request to CME Clearirggbglinga Trade
Capture Report Message.
2. CME Clearing acknowledges the release request to the claiming firm by sanding
Trade Capture Report Acknowledgement Message.

3. CME Clearing sends the allocating firm the notification of releagaesby

sendinga Trade Capture Report Message.
4. The allocating firm rejects the release request by sending a Trade Capture Report
Message to CME Clearing.
5. CME Clearing acknowledges the reject to the allocating firm by serdinade

Capture Report Acknowledgement Message.

6. CME Clearing notifies the claiming firm of threlease reject by sending a Trade
Capture Report message.

FIXML Trade APl Overview with Message Samples
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Trade Capture Report Message
' release reﬁuesl @
> Trade Capture Report Message Trade Capture Report
= @ notification of release request \2) Acknowl.:dgemen‘: Message @ E
g * ﬁ. > o
P—'l Trade Capture Report Message O §
5' declined (reject) release 3 .g
| h o
M x AL
- Trade Capture Report 3 Trade Capture Report Message @ =
3 @ Acknowledgement Message o declines ﬁre'ect‘ release ' 5
2.8.2Message Flow Tablei Key Fields
Message Message | RptTyp TrdHandlInst TransTyp TrdRptStat Source
; Type From - To
Function
Releaseequest TCR 07 Submit | 37 One party report for | 37 Release | Not used CF-CC
claim
Releaseequest TCRAck | 01 Sulmit 371 One party report for | 37 Release | 07 Accepted | CC-CF
acknowledgement claim
Release request | TCR 07 Submit | 37 One party report for | 37 Release | 01 Accepted | CC- AF
notification claim
Reject (decline) | TCR 3= Reject 31 One party report for | 37 Release | Not used AF-CC
release claim
Rejectrelease TCRAck | 3=Reject 371 One party report for | 37 Release | 01 Accepted | CC-AF
acknowledgement claim
Rejectrelease TCR 3=Reject 37 One party report for | 3- Release | 01 Accepted | CC-CF
notification claim
2.9 CME Clearing Rejects a Trade Allocation Request
2.9.1Message Flow
1. The allocating firm submits a trade to CME Clearingsbpdinga Trade Capture
Report Message.
2. CME Clearing rejects the trade to the allocating firm by senaifiggde Capture
Report Acknowledgement Messaglote: No messages are sent to the claiming
side wherCME Clearing rejects the trade.
g @ Tradvar Capture Report Message o E
9 = 2
P_-l Trade Capture Report g g
— Acknowledgement Message A =1
l.'g rejected by CME Clearing g {=]
M <} a Ll
3 a 3

FIXML Trade APl Overview with Message Samples
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2.9.2Message Flow Tablé Key Fields

Message q_/lessage RptTyp TrdHandlInst TransTyp TrdRptStat Source
X ype From - To
Function
Trade submitted | TCR 07 Submit | 37 One pany reportfor | 07 New Not used AF-CC
claim 1 = Cancel
2 = Replace
Rejected trade TCR 07 Submit | 37 One party report for | 07 New 17 Rejected | CC-AF
Acknowledgement] ACK claim 1 = Cancel
2 = Replace

FIXML Trade APl Overview with Message Samples 14
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3.0 Message Samples

This sectiorincludes message satas for the following trade scenarios

New Trade Submission

New Trade Acknowledgement to Allocating Firm

New Trade Notification to Claiming Firm

PreClaim Change from Allocating Firm

PreClaim Change Acknowledgement to Allocating Firm
Change Trade Notifation to Claiming Firm

Claim the Trade from Claiming Firm

Claim Acknowledgement to Claiming Firm

Cleared Trade Confirmation to Claiming Firm

Cleared Trade Confirmation to Allocating Firm

Release Request by Claiming Firm

Release Request Acknowledgementtaiming Firm
Release Request Notification to Allocating Firm

Accept Release by Allocating Firm

Accept Release Acknowledgement to Allocating Firm
Accept Release Confirmation to Claiming Firm

Reject Trade from Claiming Firm

Reject Acknowledgement to Gitaing Firm

Reject Notification to Allocating Firm

Change Trade Confirmed: Claiming Firm Changes Account on Matched Trade

For more information and complete tag descriptions, refer to eith@rale Capture
Report Messager Trade Capture Report Acknowledgement Messhpeiment.

3.1 New Trade Submission

<?xml version="1.0" encoding="UBF?>

<FIXML>

<TrdCaptRpt

RptID="12312E12BF1CB" Message ID. 571
TransTyp="0" Action taken on a trade. 0=New. 487
[ 6 | RptTyp="0" Report type. 0=Submit. 856
TrdTyp="2" Track type submitted. 2=Exchange for physical. 828
[ 8 | TrdDt="200908-13" Logical trade date. 75
[ 9 | MLegRptTyp="1" Trade report type. 1=Outright. 442
MtchStat="1" Match status. 1 = Unmatched. 573
LastQty="1" Trade quantity. 32
LastPx="1.35 Trade price. 31

FIXML Trade APl Overview with Message Samples
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TxnTm="20098-13T13:58:4@5:00"
¢CNRI I yRfLYad I'boé

+SydzScelLaé. £p

<Hdr
Snt="20®-08-17T12:54:04)5:00"
SID="102"
TID="CME"
SSub="CME"/>

<Instrmt
Sym="6EU9"

ID="EC"

CFI="FFCPSO"
SecTyp="FUT"
SubTyp="A"
MMY="20090900"
MatDt="200909-14"
Mult="125000.0"
Exch="CME">

</Instrmt>

<RptSide
Side="1"
ClOrdID="TEST1"
InptSrc="PNT"
InptDev="API"

CustCpcty="4"
SesID="RTH"
SesSub="X">
<Pty ID="CME"
R="21"/>
<Pty ID="CME"
R="22"/>
<Pty ID="102"
R="1"/>
<Pty ID="TEST1"
R="24">
<Sub ID="1"
Typ="26"/>
<Pty ID="560"
R="17"/>
<TrdRegTS
TS="20098-13T08:35:06D05:00"
Typ="1"/>
</RpiSide>
</TrdCaptRpt>

</FIXML>

Transaction time.

Type of trading model. 3 = Ositarty Report for
Pass Through.

Venue of execution. X ={&x.

Message time.
Sender.

Recipient firm.

Sender firm exchange.

t N2 RdzO( & &GYobeg ElebtroticMarkdts,
' yR &! &l {08930 SYO6SNJI H

t N2 RdzOli O2RS® a9/ ¢ A&
CFI code for the instrument.
t NERdzOG Ge&LlSd ac! ¢érl Cd:

Underlying Security SubType.

Period code=deliveryalue date.

Expiration date.

Price multiplier of the underlying instrument.
Product exchange.

Trade side. 1=Buy.

Client order ID.

Input source. PNT = Privately Negotiated Trade.
Input device. API=Application Programming
Interface.

Customer order capacity. 4 = All others.

Trading session. RTH = Regular Trading Hours.
Session sub id. X =pik

Source of the party ID.

21 = Clearing Organization.

22 = Exchange.

1 = Executing Firm.

24 = Customer Account.

1 = Customer Account.

26 = Psition Account Type.

17 = Contra Firm.

Trade register timestamp.
Time stamp type. 1 = Execution Time.
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Message Samples

3.2 New Trade Acknowledgement to Allocating Firm

<?xml version="1.0" encoding="UBF?>
<FIXML>
<TrdCaptRptAck
RptiD="12312E12BF1CBAPOLCATS848059" Message ID. 571
TransTyp="0" Action taken on a trade. 0=New. 487
[ 6 | RptTyp="0" Report type. 0=Submit. 856
TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828
[ 8 | TrdDt="200908-13" Logical trade date. 75
[ 9 | BizDt="200908-13 Date when a trade is cleared and settled by the CCP. 715
MLegRptTyp="1" Multileg reporting match type. 1=Outright. 442
MtchStat="1" Match status. 1 = Unmatched. 573
MsgEvtSrc="CMESys" Message event service. 1011
CNRwLIG{ GFGrén¢g Trade report status. 0=Accepted. 939
¢CNRLS5TFémMANNHME Firm Trade ID. 1003
15 ¢ NRLMHA MH 9 MH. CMm/ . ! t nm Secondary Trade ID. 1040
LastQty="1" Trade quantity. 32
LastPx="1.35" Trade price. 31
TXnTm="20098-13T13:58:4@5:00" Trarsaction time. 60
19 ¢CNRI FyRtfLYy&adG rboé Type of trading model. 3 = O#Rarty Report for Pass 1123
- Through.
+SydzS¢ceLiré- ¢p Venue of execution. X= {Bit. 1430
<Hdr
Snt="200908-17T12:54:0405:00" Message time. 52
SID="CME" Sencr. 49
TID="102" Recipient firm. 56
TSub="CME"/> Recipient firm exchange. 57
<Instrmt
27 Sym="6EU9" t N2 RdzO( & &ieRHledtmricMarkets, and 55
- ! pET{ SLIISYOSNI HAnnpo
ID="EC" t NERdzOG O2RS® a9/ é Aa 9d: 48
CFI="FFCPSO" CFI code for the instrument. 608
SecTyp="FUT" t NERdzOG G(G&LiSed 4C! ¢ér Cdzii dz 167
SubTyp="A" Underlying Security SubType. 763
MMY="20090900" Period code=delivery value date. 200
MatDt="200909-14" Expiration date. 541
Mult="125000.0" Price multiplier of the underlying instrument. 436
Exch="CME"> Product exchange. 308
</Instrmt>
<RpiSide
Side="1" Trade side. 1=Buy. 54
39 ClOrdID="TEST1" Client order ID. 11
InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578
InptDev="API" Input device. API=Application Programming Interface. 579
CustCpcty="4" Customer order capacity. 4 = All others. 82
SesID="RTH" Trading session. RTH = Regular Tigatiours. 336
[ 44 | SesSub="X"> Session sub id. X =fik 625
<PtylD="CME" Source of the party ID. 448

FIXML Trade APl Overview with Message Samples 17



Allocate and Claim Model Overview

R="21"/> 21 = Clearing Organization. 452
<Pty ID="102" 448
R="4"/> 4 = Clearing Firm. 452
<Pty ID="CME" 448
R="22"/> 22 = Exchange. 452
<Pty ID="102" 448
R="1"/> 1 = Executing Firm. 452
<Pty ID="TEST1" 448

54 R="24"> 24 = Customer Account. 452
<Sub ID="1" 1 = Customer Account. 523
Typ="26"/> 26 = Psition Account Type. 803
<Pty ID="560" 448
R="17"/> 17 = Contra Firm. 452
<Pty ID="102" 448
[ 60 | R="38"/> 38 = Position Account 452
<Sub ID="1" 1 = Customer Account. 523
Typ="26"/> 26 = Position Account {g. 803
<TrdRegTS

64 TS="20098-13T08:35:0605:00" Trade register timestamp. 769
Typ="1"/> Time stamp type. 1 = Execution Time. 770
[ 66 | </RptSide>
</TrdCaptRpt>
[ 68 | </FIXML>
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Message Samples

3.3 New Trade Notification to Claiming Firm

<?xml version="1.0" encoding="UB8F>

<FIXML>

<TrdCaptRpt

RptID="12312E12BF1CBAP01CA792135840(

TransTyp="0"
RptTyp="1"
TrdTyp="2"
TrdDt="200908-13"
BizDt="200908-13"

MLegRptTyp="1"
MtchStat="1"
MsgEvtSrc="CMESys"
TrdRptStat="0"
TrdID="100932"

TrdID2="12312E12BF1CBAPO1CA792"

LastQty="1"

LastPx="1.35"
TxnTm="20098-13T13:58:45:00"
/| 2L ada3dLyRIE, ¢

¢CNRI I yRf LYadrboé

+ 8

ydzS¢ e L é - ¢H

<Hdr

Snt="200908-13T13:58:4@5:00"
SID="CME"

TID="560"

TSub="CME"/>

<Instrmt

Sym="6EU9"

ID="EC"
CFI="FFCPSO"
SecTyp="FUT"
SubTyp="A"
MMY="20090900"
MatDt="200909-14"
Mult="125000.0"
Exch="CME">

</Instrmt>
<RptSide

Side="2"
ClOrdID="TEST1"
InptSrc="PNT"
InptDev="API"
CustCpcty="4"
SesID="RTH"
SesSub="X">

Message ID.

Action taken on a trade. 0O=New.

Report type. 1=Alleged.

Trade type submitted. 2=Exchange for physical.
Logical trade date.

Logical clearing date.

Trade report type. 1=Outright

Match status. 1 = Unmatched.

Message event service.

Trade report status. 0=Accepted.

Firm Trade ID.

Seconday Trade ID.

Trade quantity.

Trade price.

Transaction time.

Copy message indicator, always set to Y when present.

Type of trading model. 3 = Ositarty Report for Pass
Through.
Venue of execution. X ={&x.

Message time.

Sender.

Recipient firm.

Recipient firm exchange.

t N2 RdzO( & &ivhie2ElettoricMarKets, and
' péT{ SLIGSYOSNI Hnnopd

t N2 RdzOi O2RS® a9/ ¢ A& 9dzN
CFI code for the instrumén
t NPRdzOG (&L ® acC! ¢£T CdzidzN

Underlying Security SubType.

Period code=delivery value date.
Expiration date.

Price multiplierof the underlying instrument.
Product exchange.

Trade side. 2=Sell.

Client order ID.

Input source. PNT = Privately Negotiatedde.

Input device. API=Application Programming Interface.
Customer order capacity. 4 = All others.

Trading session. RTH = Regular Trading Hours.
Sessiorsub id. X = Epit.
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Allocate and Claim Model Overview

<Pty ID="CME" Used to identify the party. 448
R="21"/> 21 = Clearing Organization. 452
<Pty ID="560" 448
R="4"/> 4 = Clearing Firm. 452
<Pty ID="CME" 448
R="22/"> 22 = Excharg 452
<Pty ID="560" 448
53 R="1"/> 1 = Executing Firm. 452
<Pty ID="TEST1" 448
R="24"> 24 = Customer Account. 452
<Sub ID="1" 1 = Customer Account. 523
Typ="26"/> 26 = Position Account Type. 803
<Pty ID="102" 448
R="17"/> 17 = Contra Firm. 452
60 | <Pty ID="560" 448
R="38"> 38 = Position Account 452
<Sub ID="1" 1 = Customer Account. 523
Typ="26"/> 26 = Position Account Tgp 803
<TrdRegTS
TS="20098-13T08:35:0805:00" Trade register timestamp. 769
[ 66 | Typ="1"/> Time stamp type. 1 = Execution Time. 770
</RptSide>
m </TrdCaptRpt>
[ 69 | </AXML>
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Message Samples

3.4 Pre-Claim Change from Allocating Firm

<?xml version="1.0" encoding="UBF>
<FIXML>
<TrdCaptRpt
RptID="12312E12BF1CBAP01CA790140504: Message ID. 571
TransTyp="2" Action taken on a trade. 2=Replace. 487
[ 6 | RptTyp="0" Report type. 0=Submit. 856
TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828
[ 8 | TrdDt="200908-13" Logical trade date. 75
[ 9 | MLegRptTyp="1" Trade report type. 1=Outright. 442
MtchStat="1" Match status. 1 = Unmatched. 573
TrdID="100021" Firm Trade ID. 1003
12 ¢NRI I yRfLYya&ad I'boté Type of trading model. 3 = O#Rarty Report for Pass 1123
- Through.
LastQty="5" Trade quantity. 32
14 LastPx="1.35" Trade price. 31
TXnTm="20098-13T13:58:4@5:00"> Transaction time. 60
16 <Hdr
Snt="200908-13T13:58:4@5:00" Message time. 52
SID="102" Sender. 49
TID="CME" Recipient firm. 56
SSub="CME"/> Sending firm exchange. 50
<Instrmt
Sym="6EU9" t N2 RdzOU & &MheRHledtdricMarkets, and 55
' péET{ SLIWGSYOSNI Hnnaopd
ID="EC" t N2 RdzOG O2RS® 49/ ¢ A& 9dz 48
CFI="FFCPSO" CFI code for the instrument. 608
SecTyp="FUT" t NP RdzOG G(G&LSe 4C| ¢éT6 Cdzidz 167
SubTyp="A" Underlying Security SubType. 763
MMY="20090900" Period code=delivery value date. 200
MatDt="200909-14" Expiration date. 541
Mult="125000.0" Price multiplier of the underlying instrument. 436
Exch="CME"> Product exchange. 308
</Instrmt>
<RpiSide
Side="1" Trade side. 1=Buy. 54
ClOrdID="TEST1" Client order ID. 11
InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578
InptDev="AP!" Input device API=Application Programming Interface. ~ 579
CustCpcty="4" Customer order capacity. 4 = All others. 82
SesID="RTH" Trading session. RTH = Regular Trading Hours. 336
SesSub="X"> Session sub id. X =fik 625
[ 40 | <Pty ID="GIE" Used to identify the party. 448
R="21"/> 21 = Clearing Organization. 452
<Pty ID="CME" 448
R="22"/> 22 = Exchange. 452
<Pty ID="102" 448
45 R="1"/> 1 = Executing Firm. 452
<Pty ID="TESTL1" 448
R="24"> 24 = Customer Account. 452
<Sub ID="1" 1 = Customer Account. 523
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Allocate and Claim Model Overview

Typ="26"/> 26 = Position Account Type.
<Pty ID=ID="560"
R="17/"> 17 = Contra Firm.
<TrdRegTS
TS="20098-13T08:35:0005:00" Trade register timestamp.
Typ="1"/> Time stamp type. 1 = Execution Time.
</RptSide>
</TrdCaptRpt>

</FIXML>

FIXML Trade APl Overview with Message Samples
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Message Samples

3.5 Pre-Claim Change Acknowledgement to Allocating Firm

<?xml version="1.0" encoding="UBF>
<FIXML>
<TrdCaptRptAck
RptID="12312E12BF1CBAPO01CA790140504: Message ID. 571
TransTyp="2" Action taken ora trade. 2=Accept. 487
[ 6 | RptTyp="0" Report type. 0=Submit. 856
TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828
[ 8 | TrdDt="200908-13" Logical trade date. 75
n BizDt="200908-13" Logical clearing date. 715
MLegRptTyp="1" Track report type. 1=Outright. 442
MtchStat="1" Match status. 1 =Unmatched. 573
MsgEvtSrc="CMESys" Message event service sending the message. 1011
TrdRptStat="0" Trade report status. O=Accepted. 939
TrdID="100021" Firm Trade ID. 1003
TrdID2="12312E12BF1CBAP01CA790" Secondary Trade ID. 1040
LastQty="5" Trade quantity. 32
LastPx="1.35" Trade price. 31
TXxnTm="20098-13T13:58:45:00" Transaction time. 60
¢CNRI FYyRfLYy&ad rboé Type of trading model. 3 = OsiartyReport for Pass 1123
Through.

+SydzSceLIé- ép Venue of execution. X =4PX. 1430
<Hdr
Snt="200908-13T13:58:4@5:00" Message time. 52
SID="CME" Sender. 49
TID="102" Recipient firm. 56
SSub="CME" Sending firm exchareg 50
TSub="CME"/> Recipient firm exchange. 57
<Instrmt

28 Sym="6EU9" t NB RdzO(i & &Mie2HledtbricMarkets, and 55
- ! PET{ SLIWISYOSNI HAndpo
ID="EC" t NERdzOG O2RS® 649/¢ A& 9d: 48
CFI="FFCPSO" CFI code for the instruent. 608
SecTyp="FUT" t NP RdzOG (&LIS® &4C! ¢ér Cdzil dz 167
SubTyp="A" Underlying Security SubType. 763
MMY="20090900" Period code=delivery value date. 200
MatDt="200909-14" Expiration date. 541
Mult="125000.0" Price multipier of the underlying instrument. 436
Exch="CME"> Product exchange. 308
</Instrmt>
<RptSide
Side="1" Trade side. 1=Buy. 54
CIOrdID="TEST1" Client order ID. 11
InptSrc="PNT" Input source. PNT = Privately NegtetTrade. 578
InptDev="API" Input device. API=Application Programming Interface. 579
CustCpcty="4" Customer order capacity. 4 = All others. 82
SesID="RTH" Trading session. RTH = Regular Trading Hours. 336
SesSub="X"> Sesgin sub id. X = Epit. 625
<Pty ID="CME" Used to identify the party. 448
R="21"/> 21 = Clearing Organization. 452
<Pty ID="102" 448
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Allocate and Claim Model Overview

R="4"> 4 = Clearing Firm. 452
<PtylD="CME" 448
R="22"/> 22 = Exchange. 452
<Pty|D="102" 448
R="1"/> 1 = Executing Firm 452
<PtyID="TEST1" : 448
R="24"> 24 = Customer Account. 452
56 <Sub ID="1" 1 = Customer Account. 523
Typ="26"/> 26 = Position Account Type. 803
<PtylD="560" 448
R="17"/> 17 = Contra Firm. 452
[ 60 | <Pty|D="102" . 448
R="38"> 24 = Customer Account. 452
<Sub ID="1" 1 = Customer Account. 523
Typ="26"/> 26 = Position Account Type. 803
<TrdRegTS
TS="20098-13T08:35:005:00" Trade register timestamp. 769
[ 66 | Typ="1"/> Time stamp type. 1 = Execution Time. 770
</RptSide>
[ 68 | </TrdCaptRpt>
[ 69 | </FIXML>
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Message Samples

3.6 Change Trade Notification to Claiming Firm

<?xml version="1.0" encoding="UB8F>

TrdDt="200908-13"
BizDt="200908-13"

MLegRptTyp="1"

MtchStat="1"
MsgEvtSrc="CMESys"
TrdRptStat="0"

TrdID="100932"
TrdID2="12312E12BF1CBARDA792"
LastQty="5"

LastPx="1.35"
TxnTm="20098-13T13:58:45:00"
/| 2L ada3dLyRIE, ¢

Trd ' yRf LY&aid [boé

+SydzS¢ceLé- ¢h

<Hdr
Snt="200908-17T12:54:0405:00"
SID="CME"
TID="560"
TSub="CME"/>

<Instrmt
Sym="6EU9"

ID="EC"
CFI="FFCPSO"
SecTyp="FUT"
SubTyp="A"
MMY="20090900"
MatDt="200909-14"
Mult="125000.0"
Exch="CME">

</Instrmt>
<RptSide
Side="2"

ClOrdID="TEST1"
InptSrc="PNT"
InptDev="API"
CustCpcty="4"

slalals] wlw|lw wlwlwlwlwlw|w[r| NN N[N ] eleleeee|ee]ee ~lolalalwln]=
w|N|R[ol ©|®|N ola|B|wN|F oo o|N| o|u|[R|R|N|R| S| o|o|N|o|o|s|w|n|e]|o

<FIXML>
<TrdCaptRpt
RptID="12312E12BF1CBAP01CA792135843" Message ID. 571
TransTyp="2" Action taken on a trade. 2=Replace. 487
RptTyp="11" Report type. 11=Adged New. 856
TrdTyp="2" Specifies the type of trade being submitted to CME 828

Clearing. 2=Exchange for Physical.

Logical trade date. 75
Logical clearing date. 715
Trade report tpe. 1=Outright. 442
Match status. 1 = Unmatched. 573
Message event service. 1011
Trade report status. 0=Accepted. 939
Firm Trade ID. 1003
Secondary Trade ID. 1040
Trade quantity. 32
Trade price. 31
Transaction time. 60

Copy message indicator, always set to Y when preser 797

Type of trading model. 3 = Ositarty Report for Pass 1123

Through.

Venue of execution. X ={Bx. 1430
Message time. 52
Sender. 49
Recipient firm. 56
Recipient firm exchange. 57

t N2 RdzOiG & &ishieRHledtdricMarkets, and 55
' PéT{ SLIWGSYOSNI Hnnaopd
t N2 RdzOG O2RS® 69/ é A& 9d: 48

CFI codedr the instrument. 608
t NBERdzOG G@&LilSed acC! ¢éT Cdzid: 167
Underlying Security SubType. 763
Period code=delivery value date. 200
Expiration date. 541
Price multiplier of the underlying instrument. 436
Product exchange. 308

f Dac9érDf 20 54

t NBRdzOi aé&vYo?2
i SYOSNI Hnnod
A

! peETr{SLI

Product coded 9 / € a 9dzNRC:- o 11
CFI code for the instrument. 578
t NPRdzOG G&LISd 4acC! ¢ér Cdziidz 579
Underlying Security SubType. 82
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Allocate and Claim Model Overview

SesID="RTH" Period code=delivery value date. 336
SesSub="X"> Expiration date. 625
<PtylD="CME" Used to identify the party. 448
R="21"/> 21 = Clearing Organization. 452
<Pty ID="560" 448
R="4"/> 4 = Clearing Firm. 452
<Pty ID="CME" 448
R="22"/> 22 = Exchange. 452
<Pty ID="560" 448
R="1"/> 1 = Executing Firm. 452
<Pty ID="TEST1" 448
R="24"/> 24 = Customer Account. 452
<Sub ID="1" 1 = Customer Account. 523
Typ="26"/> 26 = Position Account Type. 803
<Pty ID="102" 448
R="17"/> 17 = Contra Firm. 452
[ 60 | <Pty ID="560" 448
R="38"> 38 = Position Account. 452
<Sub ID="1" 1 = Customer Account. 523
Typ="26"/> 26 = Position Account Type. 803
<TrdRegTS

TS="20098-13T08:35:005:00" Trade register timestamp. 769
[ 66 | Typ="1"/> Time stamp type. 1 = Execution Time. 770
</RptSide>

[ 68 | </TrdCaptRpt>

[ 69 | <IFIXML>
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Message Samples

3.7 Claim the Trade from Claiming Firm

<?xml version="1.0" encoding="UBF>>
<FIXML>
<TrdCaptRpt
RptID="12312E12BF1C1CA792141617922" Message ID. 571
TransTyp="2" Action taken ora trade. 2=Replace. 487
[ 6 | RptTyp="2" Report type. 2=Accept. 856
TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828
N TrdDt="200908-13" Logical trade date. 75
n BizDt="200908-13" Logical clearing date. 715
MLegRptTyp="1" Trade report type. 1=Outright. 442
MtchStat="1" Match status. 1 = Unmatched. 573
TrdID="100932" Firm Trade ID. 1003
TrdID2="12312E12BF1CBAP01CA792" Secondary Trade ID. 1040
LastQty="5" Trade quantity. 32
LastPx="1.35" Trade prée. 31
TxnTm="20098-13T13:58:45:00" Transaction time. 60

17 ¢CNRI FyRtfLYy&ad rboé Type of trading model. 3 = O+Rarty Report for Pass 1123
- Through.
+SydzS¢ceLré- ¢p Venue of execution. X = 4BX. 1430
<Hdr
Snt="200908-13T13:8:40-05:00" Message time. 52
SID="560" Sender. 49
TID="CME" Recipient firm. 56
SSub="CME"/> Sending firm exchange. 50
<Instrmt

25 Sym="6EU9" t N2 RdzOiG & &NieREledtonicMarkets, and 55
- ! pET{ SLIISYOSNI Hnnopo
ID="EC" t N2 RdzOG O2RS® 69/ ¢ A& 9c 48
CFI="FFCPSO" CFI code for the instrument. 608
SecTyp="FUT" t NP RdzOG (eLSo acC! ¢ér Cdzic 167
SubTyp="A" Underlying Security SubType. 763
MMY="20090900" Period code=delivery value date. 200
MatDt="200909-14" Expiration date. 541
Mult="125000.0" Price multiplier of the underlying instrument. 436
Exch="CME"> Product exchange. 308
</Instrmt>
<RptSide
Side="2" Trade side. 2=Sell. 54
CIOrdID=TEST1" Client order ID. 11
InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578
InptDev="API" Input device. API=Application Programming Interface 579
CustCpcty="4" Customer order capacity. 4 = All others. 82
SesID="RTH" Trading session. RTH = Regular Trading Hours. 336
SesSub="X"> Session sub id. X =fik 625
<Pty ID="CME" Used to identify the party. 448
R="21"/> 21 = Clearing Organization. 452
<Pty ID=" CME" 448
R="22"/> 22 = Exchange. 452
<Pty ID="560" 448
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Allocate and Claim Model Overview

R="1"/>
<Pty ID="CLAIM"
R="24">
<Sub ID="1"
Typ="26"/>
<Pty ID="102"
R="17"/>
<TrdRegTS
TS="20098-13T08:35:005:00"
Typ="1"/>
</RptSide>
</TrdCaptRpt>
</FIXML>

1 = Executing Firm.

24 = Customer Account.

1 = Customer Account.

26 = Posibn Account Type.

17 = Contra Firm.

Trade register timestamp.

Time stamp typel = Execution Time.
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Message Samples

3.8 Claim Acknowledgement to Claiming Firm

<?xml version="1.0" encoding="UB8F?>
<FIXML>
<TrdCaptRptAck

RptTyp="0"

TrdTyp="2"
MtchID=2312E12BF1CBAPO1CA78E
ExeclD= 00000000000000000003
TrdDt="200908-13"
BizDt="200908-13"

MLegRptTyp="1"

MtchStat="1"

MsgEvtSrc="CMESys"
TrdRptStat="0"

TrdID="100932"
TrdID2="12312E12BF1CBAP01CA792"
LastQty="5"

LastPx="1.35"
TXxnTm="20098-13T13:58:45:00"
¢NRI I yRfLyadrhboé

+SydzsSceLré- ép

<Hdr
Snt="200908-13T13:58:4@5:00"
SID="CME"
TID="560"
SSub="CME"
TSub="CME"/>

<Instrmt
Sym="6EU9"

ID="EC"
CFI="FFCPSO"
SecTyp="FUT"
SubTyp="A"
MMY="20090900"
MatDt="200909-14"
Mult="125000.0"
Exch="CME">

</Instrmt>

<RptSide
Side="2"
ClOrdID="TEST1"
InptSrc="PNT"
InptDev="AP'

CustCpcty="4"
SesID="RTH"
SesSub="X">

HlID|S DIDIDIAIDIWO[WIWIWIW[W|W|W[W WININININININININ NIN|IR[PRIPIRIRIPPRP] P ~ galr|w|N]| -
~N[(o|o AIWIN|[RP|O|O|(XR N[OOI |WIN|F QO[O |IN|O|OIA|WIN RO|O|O|[N|O|O|AR|WIN| R,|O

RptID="12312E12BF1CBAP01CA792141617922"

Message ID.

Action taken on a trade. 2=Replace.

Report type. 0=Submit.

Trade type submitted. 2=Exchange for physical.
Trade match ID.

Execution ID.

Logical trade date.

Logical business date.

Trade report type. 1=Outright.

Match status. 1 = Unmatched.

Message event service sending the message.
Trade report status. O=Accepted.

Firm Trade ID.

Secondary Trade ID.

Trade quantity.

Trade price.

Transaction time.

Type of trading model. 3 = Ositarty Report for
Pass Through.

Venue of execution. X ={Px.

Message time.

Sender.

Recipient firm.

Sending firm exchange.
Recipiem firm exchange.

t N2 RdzOl & &ioe2HledtoricMarkets,
FYyR &! él'{ SLIESYOSNI unn
t N2 RdzOG O2RS® 49/ ¢ A&
CFI code for the instrument.

ProdzOl G&LiSd aC! ¢ &I Cdzidz
Underlying Security SubType.

Period code=delivery value date.

Expiration date.

Price multiplier of the underlying instrument.
Product exchange.

Trade side. 2=Sell.

Client order ID.

Input source. PNT = Privately Negotiated Trade.
Input device. API=Application Programming
Interface.

Customer order capacity. 4 = All others.

Trading session. RTH = Regular Trading Hours.
Session sub id. X =pik

FIXML Trade APl Overview with Message Samples
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571
487
856
828
880
17
75
715

442
573
1011
939
1003
1040
32
31
60
1123

1430

52
49
56
50
57

55

48
608
167
763
200
541
436
308

54
11
578
579

82
336
625



1

~N |~ )] [l {2k Kol ko) [e)) alala|a|a|a|a|lo|alalsls] E
o ~ QB |W[IN|F- @03\10301#00!\)!40003%

Allocate and Claim Model Overview

<Pty ID="CME"
R="21"/>
<Pty ID="560"
R="4"/>
<Pty ID="CME"
R="22/>
<Pty ID="560"
R="1"/>
Ftd& L5Tb/[!Laté
R="24">
<Sub ID="1"
Typ="26"/>
FtGé& L5I'bmMnHE
R="17"/>
FtGé& L5Ibpcné
R="38">
<Sub ID="1"
Typ="26"/>
<TrdRegTS

TS="20098-13T08:35:005:00"

Typ="1"/>
</RptSide>
</TrdCaptRpt>
</FIXML>

Used to identify the party.
21 = Clearing Organization.

4 = Clearing Firm.

22 = Exchange.

1 = Executing Firm.

24 = Customer Account.

1 = Customer Account.

26 = Position Account Type.
17 = Contra Firm.

38 = Position Account

1 = Customer Account.

26 = Position Account Type.

Trade register timestamp.

Time stanp type. 1 = Execution Time.

FIXML Trade APl Overview with Message Samples
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448
452
448
452
448
452
448
452
448
452
523
803
448
452
448
452
523
803

769
770



Message Samples

3.9 Cleared Trade Confirmation to Claiming Firm

<?xml version="1.0" encoding="UBF>
<FIXML>
<TrdCaptRpt
RptID="12312E12BF1CBAPO01CA7921416363¢ Message ID. 571
TransTyp="2" Action taken on a trade. 2=Replace. 487
[ 6 | RptTyp="0" Report type. 0=Submit. 856
7 TrdTyp="2" Specifies the type of trade being submitted to CME 828
Clearing. 2=Exchaador Physical.
N MtchID=12312E12BF1CBAP01CA78E Trade match ID. 880
[ 9 | ExeclD= 00000000000000000003 Execution ID. 17
TrdDt="200908-13" Logical trade date. 75
BizDt="200908-13" Logical clearing date. 715
MLegRptTyp="1" Trade reprt type. 1=Outright. 442
MtchStat="0" Match status. 0 = Matched. 573
MsgEvtSrc="CMESys" Message event service sending the message. 1011
TrdRptStat="0" Trade report status. O=Accepted. 939
TrdID="100932" The quantity associated itthe trade. 1003
TrdID2="12312E12BF1CBAP01CA792" The price associated with the trade. 1040
LastQty="5" Trade quantity. 32
LastPx="1.35" Trade price. 31
TXxnTm="20098-13T13:58:45:00" Transaction time. 60
21 ¢NRI FyRfLYy&ad I'boté Type of trading model. 3 = O+Rarty Report for Pass 1123
- Through.
+SydSceLré- ép Venue of execution. X= Pit. 1430
<Hdr
Snt="200908-13T13:58:4@5:00" Message time. 52
SID="CME" Sender. 49
26 TID="560" Recipient firm. 56
SSub="CME" Sender exchange. 50
TSub="CME"/> Recipient exchange. 57
<Instrmt
30 Sym="6EU9" t N2 RdzO(i & &ioeeHlettdricMarkets, and 55
- ' héET{ SLIGSYOSNI Hnnaood
ID="EC" t N2 RdzOG O2RS® 69/ ¢ Aa 9c 48
CFI="FFESO" CFI code for the instrument. 608
SecTyp="FUT" t NP RdzOG (eLISo® acC! ¢ér Cdziic 167
SubTyp="A" Underlying Security SubType. 763
MMY="20090900" Period code=delivery value date. 200
MatDt="200909-14" Expiration date. 541
Mult="125000.0" Price multiplier of the underlying instrument. 436
Exch="CME"> Product exchange. 308
</Instrmt>
[ 40 | <RptSide
Side="2" Trade side. 1=Buy. 54
ClOrdID="TEST1" Client order ID. 11
InptSrc="PNT" Input souce. PNT = Privately Negotiated Trade. 578
InptDev="API" Input device. API=Application Programming Interface 579
CustCpcty="4" Customer order capacity. 4 = All others. 82
46 SesID="ETH" Trading session. RTH = Regular Trading Hours. 336
SesSub="X"> Session sub id. X =ik 625
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