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1.0 Introduction 

This document contains the workflows and message flows for implementing the FIXML 

Allocate and Claim Trade API. This API allows firms and other authorized users to 

allocate and claim trades.   

 

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/FIX-5.0_SP2_VOL-5.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 at http://www.fixprotocol.org to 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 

 

http://www.cmegroup.com/clearing/systems-operations/technical-standards.htmlhttp:/www.cmegroup.com/clearing/files/TradeCaptureReportMessages.pdf
http://www.cmegroup.com/clearing/files/TradeCaptureReportAcknowledgementMessage.pdf
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 allocate and claim workflows and message flows, and specific 

messaging considerations for implementation.   

 

The following workflows are available with the Allocate and Claim Trade API: 

 Allocating Firm Submits Trade for Claim and Claiming Firm Claims (Accepts) 

the Trade 

 Allocating Firm Changes Pre-Claimed Trade 

 Claiming Firm Changes Claimed (Post-Claim) Trade 

 Claiming Firm Declines (Rejects) An Allocated Trade 

 Claiming Firm Requests Release of Accepted Trade and Allocating Firm Claims 

the Released Trade 

 Claiming Firm Requests Release of Accepted Trade for Claim by Allocating Firm 

 Allocating Firm Rejects The Trade Release Request  

 CME Clearing Rejects a Trade Allocation Request 

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 within the workflow and determines the 

action for the receiver of the trade. This is a required field. 

TradeHandlingInstr (TrdHandlInst) Indicates the type of trading model being used to handle the trade for the 

purpose of match. Provides the context of the trade report and informs the 

receiver of the proper response to take. This is conditionally required based on 

the trading model. 

TransType (TransTyp) Indicates the action being taken on a trade. Some of the typical actions are add 

or submit a new trade, replace an 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 member 

submission. 

TrdID The Trade ID is assigned by either the submitting firm (for pit trades), or by 

CME Clearing (for all non-pit trades, and pit trades with missing or duplicated 

Trade IDôs). Trade IDs are unique within a given Clearing Business Date, 

Exchange, and Firm ID. Once assigned, this ID is used to identify the trade in 

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 ï Trade Capture Report Acknowledgement Message 

AF ï Allocating Firm 

CF ï Claiming Firm 

CC ï CME Clearing 
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2.3 Allocating Firm Submits Trade for Claim by Claiming Firm 
and Claiming Firm Accepts the Trade 

2.3.1 Message Flow  

In this scenario the allocating firm submits a trade to be claimed by the claiming firm and 

the claiming firm claims the trade.   

 

1. The allocating firm submits a new trade to CME Clearing by sending a Trade 

Capture Report Message.   

2. CME Clearing acknowledges the new trade to the allocating firm by sending a 

Trade Capture Report Acknowledgement Message.  

3. CME Clearing notifies the claiming firm of an alleged trade by sending the Trade 

Capture Report Message. 

4. The claiming firm claims the alleged trade by sending a Trade Capture Report 

Message to CME Clearing.   

5. CME Clearing acknowledges the claim to the claiming firm by sending a Trade 

Capture Report Acknowledgement Message.  

6. A Cleared Trade Confirmation (Match) is sent to the claiming firm by sending a 

Trade Capture Report Message.   

7. A Cleared Trade Confirmation (Match) is sent to the allocating firm by sending a 

Trade Capture Report Message.  

 

 
 

 

 

2.3.2 Message Flow Table ï Key Fields 

Message 

Function 

Message 

Type 

RptTyp TrdHandlInst  TransTyp TrdRptStat  Source  

From - To 

New trade 

submitted 

TCR 0 ï Submit 3 ï One party report for 

claim 

0 ï New  Not used AF - CC 

New trade 

acknowledgement 

TCR Ack 0 ï Submit 3 ï One party report for 

claim 

0 ï New  0 ï Accepted CC - AF 
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New trade 

notification 

TCR 1 ï Alleged 3 ï One party report for 

claim 

0 ï New  0 ï Accepted CC - CF 

Claim trade TCR 2 ï Accept 3 ï One party report for 

claim 

2 ï Replace Not used CF - CC 

Claim trade 

acknowledgement 

TCR Ack 2 ï Accept 3 ï One party report for 

claim 

2 ï Replace  0 ï Accepted CC - CF 

Cleared trade 

confirm 

TCR 0 ï Submit 0 = Trade Confirm 2 ï Replace  0 ï Accepted CC - AF 

Cleared trade 

confirm 

TCR 0 ï Submit 0 = Trade Confirm 2 ï Replace  0 ï Accepted CC - CF 

 

 

2.4 Allocating Firm Changes Pre-Claimed Trade 

2.4.1 Message Flow  

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

claiming firm. 

 

1. The allocating firm submits a new trade to CME Clearing by sending a Trade 

Capture Report Message.   

2. CME Clearing acknowledges the new trade to the allocating firm by sending a 

Trade Capture Report Acknowledgement Message.  

3. CME Clearing notifies the claiming firm of an alleged trade by sending a Trade 

Capture Report Message. The allocating firm requires changes to a pre-claimed 

trade.  

4. The allocating firm sends a replace (change) trade to CME Clearing by sending a 

Trade Capture Report Message.  

5. CME Clearing acknowledges the change to the trade and sends a Trade Capture 

Report Acknowledgement Message to the allocating firm.   

6. CME Clearing notifies the claiming firm of an update to the alleged trade by 

sending the Trade Capture Report Message.   

 

At this point, the claiming firm may accept or reject the trade, as defined in the 

previous example.  
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2.4.2 Message Flow Table ï Key Fields 

Message 

Function 

Message 

Type 

RptTyp TrdHandlInst  TransTyp TrdRptStat  Source  

From - To 

New trade 

submitted 

TCR 0 ï Submit 3 ï One party report for 

claim 

0 ï New  Not used AF - CC 

New trade 

acknowledgement 

TCR Ack 0 ï Submit 3 ï One party report for 

claim 

0 ï New  0 ï Accepted CC - AF 

New trade 

notification 

TCR 1 ï Alleged 3 ï One party report for 

claim 

0 ï New  Not used CC - CF 

Change to pre-

claimed trade 

TCR 0 ï Submit 3 ï One party report for 

claim 

2 ï Replace  Not used AF - CC 

Change trade 

acknowledgement 

TCR 

ACK 

0 ï Submit 3 ï One party report for 

claim 

2 ï Replace  0 ï Accepted CC -AF 

Update trade 

notification 

TCR 1 ï Alleged 3 ï One party report for 

claim 

2 ï Replace  Not used CC - CF 

 

 

 

 

2.5 Claiming Firm Changes Claimed (Post-Claim) Trade 

2.5.1 Message Flow  

Once CME Clearing has confirmed a trade, a clearing firm may submit replace (change) 

instructions to update information  specific to the clearing firm, such as Account, Origin, 

and CTI.   

 

1. The allocating firm submits a new trade to CME Clearing by sending a Trade 

Capture Report Message.   

2. CME Clearing acknowledges the new trade to the allocating firm by sending a 

Trade Capture Report Acknowledgement Message.   

3. CME Clearing notifies the claiming firm of the alleged trade by sending the Trade 

Capture Report Message.   
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4. The claiming firm claims the alleged trade by sending a Trade Capture Report 

Message to CME Clearing.   

5. CME Clearing acknowledges the claim to the claiming firm by sending a Trade 

Capture Report Acknowledgement Message.   

6. A Cleared Trade confirm (match) is sent to the claiming firm by sending a Trade 

Capture Report Message.   

7. A Cleared Trade confirm (match) is sent to the allocating firm by sending a Trade 

Capture Report Message.   

8. The claiming firm requires account changes to a post-claim (matched) trade.  The 

claiming firm sends a Trade Capture Report Message.   

9. CME Clearing acknowledges the changes to the claiming firm by sending a Trade 

Capture Report Acknowledgement Message.   

 

NOTE:  The allocating 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 reported its side correctly from the beginning, 

as is shown on the following page. 

 

2.5.2 Message Flow Table ï Key Fields 

Message 

Function 

Message 

Type 

RptTyp TrdHandlInst  TransTyp TrdRptStat  Source   

From  -  To 

New trade 

submitted 

TCR 0 ï Submit 3 ï One party report for 

claim 

0 ï New  Not used AF - CC 

New trade 

acknowledgement 

TCR Ack 0 ï Submit 3 ï One party report for 

claim 

0 ï New  0 ï Accepted CC - AF 

New trade 

notification 

TCR 1 ï Alleged 3 ï One party report for 

claim 

0 ï New  Not used CC - CF 

Claim trade TCR 2 ï Accept 3 ï One party report for 

claim 

2 ï Replace Not used CF - CC 
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Claim trade 

acknowledgement 

TCR Ack 2 ï Accept 3 ï One party report for 

claim 

2 ï Replace  0 ï Accepted CC -CF 

Cleared trade 

confirmation 

TCR 0 ï Submit 0 ï Trade Confirm 2 ïReplace  0 ï Accepted CC - CF 

Cleared trade 

confirmation 

TCR 0 ï Submit 0 ï Trade Confirm 2 ïReplace  0 ï Accepted CC - AF  

Changes to trade 

(post-claim) 

TCR  0 ï Submit 0 ï Trade Confirm 2 ïReplace  0 ï Accepted CF -CC 

Change trade 

acknowledgement 

TCR Ack 0 ï Submit 0 ï Trade Confirm 2 ïReplace  0 ï Accepted CC - CF 

2.6 Claiming Firm Declines (Rejects) Allocated Trade 

2.6.1 Message Flow  

In this scenario, the claiming firm rejects or declines the allocated trade. 

1. The allocating firm submits a new trade to CME Clearing by sending a Trade 

Capture Report Message.   

2. CME Clearing acknowledges the new trade to the allocating firm by sending a 

Trade Capture Report Acknowledgement Message.   

3. CME Clearing notifies the claiming firm of an alleged trade by sending a Trade 

Capture Report Message. 

4. The claiming firm rejects the alleged trade by sending a Trade Capture Report 

Message to CME Clearing.   

5. CME Clearing acknowledges the rejected trade to the claiming firm by sending a 

Trade Capture Report Acknowledgement Message.   

6. A Trade Capture Report Message reject notification is sent to the allocating firm.   

 

 
 

2.6.2 Message Flow Table ï Key Fields 

Message 

Function 

Message 

Type 

RptTyp TrdHandlInst  TransTyp TrdRptStat  Source  

From -- To 

New trade 

submitted 

TCR 0 ï Submit 3 ï One party report for 

claim 

0 ï New  Not used AF - CC 

New trade TCR Ack 0 ï Submit 3 ï One party report for 0 ï New  0 ï Accepted CC - AF 
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acknowledgement claim 

New trade 

notification 

TCR 1 ï Alleged 3 ï One party report for 

claim 

0 ï New  Not used CC - CF 

Reject (decline) 

trade 

TCR 3 ï  Reject 3 ï One party report for 

claim 

2 ï Replace Not used CF - CC 

Reject trade 

acknowledgement 

TCR Ack 3 ï Reject 3 ï One party report for 

claim 

2 ï Replace 0 ï Accepted CC - CF 

Reject trade 

notification 

TCR 3 ï Reject 3 ï One party report for 

claim 

2 ï Replace 0 ï Accepted CC - AF 

 

2.7 Claiming Firm Requests Release of Accepted Trade and 
Allocating Firm Claims the Released Trade 

2.7.1 Message Flow  

This workflow is initiated by the claiming firm after having claimed a trade. The 

claiming firm initiates a release request, which is accepted by the allocating firm. 

 

1. The claiming firm submits a release request to CME Clearing by sending a Trade 

Capture Report Message.   

2. CME Clearing acknowledges the release request to the claiming firm by sending a 

Trade Capture Report Acknowledgement Message.   

3. CME Clearing sends the allocating firm the notification of release by sending a 

Trade Capture Report Message.   

4. The allocating firm accepts the release request by sending a Trade Capture Report 

Message to CME Clearing.   

5. CME Clearing acknowledges the release claim to the allocating firm by sending a 

Trade Capture Report Acknowledgement.   

6. The Trade Capture Report Message claim (accept) release is sent to the claiming 

firm.   
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2.7.2 Message Flow Table ï Key Fields 

Message 

Function 

Message 

Type 

RptTyp TrdHandlInst  TransTyp TrdRptStat  Source  

From - To 

Release request TCR 0 ï Submit 3 ï One party report for 

claim 

3 ï Release Not used CF - CC 

Release request 

acknowledgement 

TCR Ack 0 ï Submit 3 ï One party report for 

claim 

3 ï Release 0 ï Accepted CC - CF 

Release request 

notification  

TCR 0 ï Submit 3 ï One party report for 

claim 

3 ï Release 0 ï Accepted CC - AF 

Claim (accept) 

release 

TCR 2 ï Accept 3 ï One party report for 

claim 

3 - Release Not used AF - CC 

Claim release 

acknowledgement 

TCR Ack 0 ï Submit 3 ï One party report for 

claim 

3 ï Release 0 ï Accepted CC -AF 

Release claim 

(accept) 

notification 

TCR 2 ï Accept 3 ï One party report for 

claim 

3 - Release 0 ï Accepted CC - CF 

 

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

2.8.1 Message Flow  

 

1. The claiming firm submits a release request to CME Clearing by sending a Trade 

Capture Report Message.   

2. CME Clearing acknowledges the release request to the claiming firm by sending a 

Trade Capture Report Acknowledgement Message.   

3. CME Clearing sends the allocating firm the notification of release request by 

sending a 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 sending a Trade 

Capture Report Acknowledgement Message.   

6. CME Clearing notifies the claiming firm of the release reject by sending a Trade 

Capture Report message. 
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2.8.2 Message Flow Table ï Key Fields 

Message 

Function 

Message 

Type 

RptTyp TrdHandlInst  TransTyp TrdRptStat  Source  

From - To 

Release request TCR 0 ï Submit 3 ï One party report for 

claim 

3 ï Release Not used CF - CC 

Release request 

acknowledgement 

TCR Ack 0 ï Submit 3 ï One party report for 

claim 

3 ï Release 0 ï Accepted CC - CF 

Release request 

notification  

TCR 0 ï Submit 3 ï One party report for 

claim 

3 ï Release 0 ï Accepted CC - AF 

Reject (decline) 

release 

TCR 3= Reject 3 ï One party report for 

claim 

3 ï Release Not used AF - CC 

Reject release 

acknowledgement 

TCR Ack 3=Reject 3 ï One party report for 

claim 

3 ï Release 0 ï Accepted CC -AF 

Reject release 

notification 

TCR 3=Reject 3 ï One party report for 

claim 

3 - Release 0 ï Accepted CC - CF 

 

2.9 CME Clearing Rejects a Trade Allocation Request  

2.9.1 Message Flow  

1. The allocating firm submits a trade to CME Clearing by sending a Trade Capture 

Report Message.   

2. CME Clearing rejects the trade to the allocating firm by sending a Trade Capture 

Report Acknowledgement Message. Note: No messages are sent to the claiming 

side when CME Clearing rejects the trade. 
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2.9.2 Message Flow Table ï Key Fields 

Message 

Function 

Message 

Type 

RptTyp TrdHandlInst  TransTyp TrdRptStat  Source  

From - To 

Trade submitted TCR 0 ï Submit 3 ï One party report for 

claim 

0 ï New  

1 = Cancel 

2 =  Replace 

Not used AF - CC 

Rejected trade 

Acknowledgement 

TCR 

ACK 

0 ï Submit 3 ï One party report for 

claim 

0 ï New  

1 = Cancel 

2 =  Replace 

1 ï Rejected CC - AF 
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3.0 Message Samples 

This section includes message samples for the following trade scenarios: 

 

 New Trade Submission 

 New Trade Acknowledgement to Allocating Firm 

 New Trade Notification to Claiming Firm 

 Pre-Claim Change from Allocating Firm 

 Pre-Claim Change Acknowledgement to Allocating Firm 

 Change Trade Notification 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 Acknowledgement to Claiming 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 Claiming 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 either the Trade Capture 

Report Message or Trade Capture Report Acknowledgement Message document.
 

 

3.1 New Trade Submission 

 

Line Tag Example Description 
Tag 
No. 

1 <?xml version="1.0" encoding="UTF-8" ?>   

2  <FIXML>   

3  <TrdCaptRpt     

4   RptID="12312E12BF1CB" Message ID. 571 

5   TransTyp="0" Action taken on a trade. 0=New. 487 

6   RptTyp="0"  Report type. 0=Submit. 856 

7   TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828 

8   TrdDt="2009-08-13" Logical trade date. 75 

9   MLegRptTyp="1" Trade report type. 1=Outright. 442 

10   MtchStat="1" Match status. 1 = Unmatched. 573 

11   LastQty="1" Trade quantity. 32 

12   LastPx="1.35" Trade price. 31 

http://www.cmegroup.com/clearing/files/TradeCaptureReportMessages.pdf
http://www.cmegroup.com/clearing/files/TradeCaptureReportMessages.pdf
http://www.cmegroup.com/clearing/files/TradeCaptureReportAcknowledgementMessage.pdf
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Line Tag Example Description 
Tag 
No. 

13   TxnTm="2009-08-13T13:58:40-05:00" Transaction time. 60 

14   ¢ǊŘIŀƴŘƭLƴǎǘ ҐϦоέ Type of trading model. 3 = One-Party Report for 
Pass Through. 

1123 

15   ±ŜƴǳŜ¢ȅǇҐέ·έҔ Venue of execution. X = Ex-Pit. 1430 

16   <Hdr    

17    Snt="2009-08-17T12:54:04-05:00" Message time. 52 

18    SID="102"  Sender. 49 

19    TID="CME"  Recipient firm. 56 

20    SSub="CME"/> Sender firm exchange. 50 

21   <Instrmt   

22    Sym="6EU9" tǊƻŘǳŎǘ ǎȅƳōƻƭΦ άс9έҐ Globex Electronic Markets, 
ŀƴŘ ά¦фέҐ{ŜǇǘŜƳōŜǊ н009. 

55 

23    ID="EC" tǊƻŘǳŎǘ ŎƻŘŜΦ ά9/έ ƛǎ 9ǳǊƻC·Φ 48 

24    CFI="FFCPSO" CFI code for the instrument. 608 

25    SecTyp="FUT" tǊƻŘǳŎǘ ǘȅǇŜΦ άC¦¢έҐCǳǘǳǊŜΦ 167 

26    SubTyp="A" Underlying Security SubType. 763 

27    MMY="20090900" Period code=delivery value date. 200 

28    MatDt="2009-09-14" Expiration date. 541 

29    Mult="125000.0" Price multiplier of the underlying instrument. 436 

30    Exch="CME"> Product exchange. 207 

31   </Instrmt>   

32   <RptSide   

33    Side="1" Trade side. 1=Buy. 54 

34    ClOrdID="TEST1" Client order ID. 11 

35    InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578 

36    InptDev="API" Input device. API=Application Programming 
Interface.  

579 

37    CustCpcty="4"  Customer order capacity. 4 = All others.   82 

38    SesID="RTH"  Trading session. RTH = Regular Trading Hours. 336 

39    SesSub="X"> Session sub id.  X = Ex-pit. 625 

40    <Pty ID="CME" Source of the party ID. 448 

41      R="21"/> 21 = Clearing Organization. 452 

42    <Pty ID="CME"  448 

43     R="22"/> 22 = Exchange. 452 

44    <Pty ID="102"  448 

45     R="1"/> 1 = Executing Firm. 452 

46    <Pty ID="TEST1"  448 

47      R="24"> 24 = Customer Account. 452 

48              <Sub ID="1" 1 = Customer Account. 523 

49             Typ="26"/>  26 = Position Account Type. 803 

50    <Pty ID="560"  448 

51      R="17"/> 17 = Contra Firm. 452 

52    <TrdRegTS    

53       TS="2009-08-13T08:35:00-05:00" Trade register timestamp. 769 

54      Typ="1"/> Time stamp type.  1 = Execution Time. 770 

55    </RptSide>   

56   </TrdCaptRpt>   

57  </FIXML>   
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3.2 New Trade Acknowledgement to Allocating Firm 

 

Line Tag Example Description 
Tag 
No. 

1 <?xml version="1.0" encoding="UTF-8" ?>   

2  <FIXML>   

3  <TrdCaptRptAck     

4   RptID="12312E12BF1CBAP01CA790135840059" Message ID. 571 

5   TransTyp="0" Action taken on a trade. 0=New. 487 

6   RptTyp="0" Report type. 0=Submit. 856 

7   TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828 

8   TrdDt="2009-08-13" Logical trade date. 75 

9   BizDt="2009-08-13 Date when a trade is cleared and settled by the CCP. 715 

10   MLegRptTyp="1" Multileg reporting match type. 1=Outright. 442 

11   MtchStat="1" Match status. 1 = Unmatched. 573 

12   MsgEvtSrc="CMESys" Message event service. 1011 

13   ¢ǊŘwǇǘ{ǘŀǘҐέлέ Trade report status. 0=Accepted. 939 

14   ¢ǊŘL5Ґέмлллнмέ Firm Trade ID. 1003 

15   ¢ǊŘL5нҐέмномн9мн.Cм/.!tлм/!тфлέ Secondary Trade ID. 1040 

16   LastQty="1" Trade quantity. 32 

17   LastPx="1.35" Trade price. 31 

18   TxnTm="2009-08-13T13:58:40-05:00" Transaction time. 60 

19   ¢ǊŘIŀƴŘƭLƴǎǘ ҐϦоέ Type of trading model. 3 = One-Party Report for Pass 
Through. 

1123 

20   ±ŜƴǳŜ¢ȅǇҐέ·έҔ Venue of execution. X= Ex-Pit. 1430 

21   <Hdr    

22    Snt="2009-08-17T12:54:04-05:00" Message time. 52 

23    SID="CME"  Sender. 49 

24    TID="102"  Recipient firm. 56 

25    TSub="CME"/> Recipient firm exchange. 57 

26   <Instrmt    

27    Sym="6EU9" tǊƻŘǳŎǘ ǎȅƳōƻƭΦάс9έҐ Globex Electronic Markets, and 
ά¦фέҐ{ŜǇǘŜƳōŜǊ нллфΦ 

55 

28    ID="EC" tǊƻŘǳŎǘ ŎƻŘŜΦ ά9/έ ƛǎ 9ǳǊƻC·Φ 48 

29    CFI="FFCPSO" CFI code for the instrument. 608 

30    SecTyp="FUT" tǊƻŘǳŎǘ ǘȅǇŜΦ άC¦¢έҐCǳǘǳǊŜΦ 167 

31    SubTyp="A" Underlying Security SubType.  763 

32    MMY="20090900" Period code=delivery value date. 200 

33    MatDt="2009-09-14" Expiration date. 541 

34    Mult="125000.0" Price multiplier of the underlying instrument. 436 

35    Exch="CME"> 
 

Product exchange. 308 

36   </Instrmt>   

37   <RptSide   

38    Side="1" Trade side. 1=Buy. 54 

39    ClOrdID="TEST1" Client order ID. 11 

40    InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578 

41    InptDev="API" Input device. API=Application Programming Interface.  579 

42    CustCpcty="4"  Customer order capacity. 4 = All others.   82 

43    SesID="RTH"  Trading session. RTH = Regular Trading Hours. 336 

44    SesSub="X"> Session sub id.  X = Ex-pit. 625 

45    <Pty  ID="CME" Source of the party ID. 448 
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Line Tag Example Description 
Tag 
No. 

46      R="21"/> 21 = Clearing Organization. 452 

47    <Pty ID="102"  448 

48      R="4"/>  4 = Clearing Firm. 452 

49    <Pty ID="CME"  448 

50      R="22"/> 22 = Exchange. 452 

51    <Pty ID="102"  448 

52      R="1"/>  1 = Executing Firm. 452 

53    <Pty ID="TEST1"  448 

54      R="24">  24 = Customer Account. 452 

55      <Sub ID="1" 1 = Customer Account. 523 

56       Typ="26"/>  26 = Position Account Type. 803 

57    <Pty ID="560"  448 

58      R="17"/>  17 = Contra Firm. 452 

59    <Pty ID="102"  448 

60      R="38"/>  38 = Position Account 452 

61      <Sub ID="1" 1 = Customer Account. 523 

62       Typ="26"/> 26 = Position Account Type. 803 

63    <TrdRegTS    

64          TS="2009-08-13T08:35:00-05:00" Trade register timestamp. 769 

65     Typ="1"/> Time stamp type.  1 = Execution Time. 770 

66    </RptSide>   

67   </TrdCaptRpt>   

68  </FIXML>   
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3.3 New Trade Notification to Claiming Firm 

 

Line Tag Example Description 
Tag 
No. 

1 <?xml version="1.0" encoding="UTF-8"?>   

2  <FIXML>    

3  <TrdCaptRpt      

4         
  RptID="12312E12BF1CBAP01CA792135840063" 

Message ID. 571 

5   TransTyp="0" Action taken on a trade. 0=New. 487 

6   RptTyp="1" Report type. 1=Alleged. 856 

7   TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828 

8   TrdDt="2009-08-13" Logical trade date. 75 

9   BizDt="2009-08-13" Logical clearing date. 715 

10   MLegRptTyp="1" Trade report type. 1=Outright. 442 

11   MtchStat="1" Match status. 1 = Unmatched. 573 

12   MsgEvtSrc="CMESys" Message event service. 1011 

13   TrdRptStat="0" Trade report status. 0=Accepted. 939 

14   TrdID="100932" Firm Trade ID. 1003 

15   TrdID2="12312E12BF1CBAP01CA792" Secondary Trade ID. 1040 

16   LastQty="1" Trade quantity. 32 

17   LastPx="1.35" Trade price. 31 

18   TxnTm="2009-08-13T13:58:40-05:00" Transaction time. 60 

19  /ƻǇȅaǎƎLƴŘҐέ¸έ   
  

Copy message indicator, always set to Y when present. 797 
 

20   ¢ǊŘIŀƴŘƭLƴǎǘҐϦоέ Type of trading model. 3 = One-Party Report for Pass 
Through. 

1123 

21   ±ŜƴǳŜ¢ȅǇҐέ·έҔ Venue of execution. X = Ex-Pit. 1430 

22   <Hdr   

23    Snt="2009-08-13T13:58:40-05:00" Message time. 52 

24    SID="CME" Sender. 49 

25    TID="560" Recipient firm. 56 

26    TSub="CME"/> Recipient firm exchange. 57 

27   <Instrmt    

28    Sym="6EU9" tǊƻŘǳŎǘ ǎȅƳōƻƭΦάс9έҐ Globex Electronic Markets, and 
ά¦фέҐ{ŜǇǘŜƳōŜǊ нллфΦ 

55 

29    ID="EC" tǊƻŘǳŎǘ ŎƻŘŜΦ ά9/έ ƛǎ 9ǳǊƻC·Φ 48 

30    CFI="FFCPSO" CFI code for the instrument. 608 

31    SecTyp="FUT" tǊƻŘǳŎǘ ǘȅǇŜΦ άC¦¢έҐCǳǘǳǊŜΦ 167 

32    SubTyp="A" Underlying Security SubType. 763 

33    MMY="20090900" Period code=delivery value date. 200 

34    MatDt="2009-09-14" Expiration date. 541 

35    Mult="125000.0" Price multiplier of the underlying instrument. 436 

36    Exch="CME">  Product exchange. 308 

37   </Instrmt>   

38   <RptSide   

39    Side="2"  Trade side. 2=Sell. 54 

40    ClOrdID="TEST1" Client order ID. 11 

41    InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578 

42    InptDev="API" Input device. API=Application Programming Interface.  579 

43    CustCpcty="4"  Customer order capacity. 4 = All others.   82 

44    SesID="RTH"  Trading session. RTH = Regular Trading Hours. 336 

45    SesSub="X"> Session sub id.  X = Ex-pit. 625 



Allocate and Claim Model Overview 

 

 
FIXML Trade API Overview with Message Samples 20 

Line Tag Example Description 
Tag 
No. 

46    <Pty ID="CME" Used to identify the party. 448 

47       R="21"/> 21 = Clearing Organization. 452 

48     <Pty ID="560"   448 

49       R="4"/> 4 = Clearing Firm. 452 

50     <Pty ID="CME"  448 

51       R="22/"> 22 = Exchange. 452 

52     <Pty ID="560"  448 

53               R="1"/> 1 = Executing Firm. 452 

54     <Pty ID="TEST1"  448 

55       R="24"> 24 = Customer Account. 452 

56       <Sub ID="1" 1 = Customer Account. 523 

57        Typ="26"/> 26 = Position Account Type. 803 

58      <Pty ID="102"    448 

59       R="17"/> 17 = Contra Firm. 452 

60     <Pty ID="560"  448 

61       R="38"> 38 = Position Account 452 

62              <Sub ID="1" 1 = Customer Account. 523 

63                Typ="26"/> 26 = Position Account Type. 803 

64                                  <TrdRegTS    

65                TS="2009-08-13T08:35:00-05:00" Trade register timestamp. 769 

66              Typ="1"/> Time stamp type.  1 = Execution Time. 770 

67    </RptSide>   

68   </TrdCaptRpt>   

69  </FIXML>   
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3.4 Pre-Claim Change from Allocating Firm 

 

Line Tag Example Description 
Tag 
No. 

1 <?xml version="1.0" encoding="UTF-8"?>   

2     <FIXML>    

3  <TrdCaptRpt      

4   RptID=" 12312E12BF1CBAP01CA790140504354" Message ID. 571 

5   TransTyp="2" Action taken on a trade. 2=Replace. 487 

6   RptTyp="0" Report type. 0=Submit. 856 

7   TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828 

8   TrdDt="2009-08-13" Logical trade date. 75 

9   MLegRptTyp="1" Trade report type. 1=Outright. 442 

10   MtchStat="1" Match status. 1 = Unmatched. 573 

11   TrdID="100021" Firm Trade ID. 1003 

12   ¢ǊŘIŀƴŘƭLƴǎǘ ҐϦоέ Type of trading model. 3 = One-Party Report for Pass 
Through. 

1123 

13   LastQty="5" Trade quantity. 32 

14   LastPx="1.35" Trade price. 31 

15   TxnTm="2009-08-13T13:58:40-05:00"> Transaction time. 60 

16   <Hdr   

17    Snt="2009-08-13T13:58:40-05:00" Message time. 52 

18    SID="102" Sender. 49 

19    TID="CME" Recipient firm. 56 

20    SSub="CME"/> Sending firm exchange. 50 

21    <Instrmt   

22      Sym="6EU9" tǊƻŘǳŎǘ ǎȅƳōƻƭΦάс9έҐ Globex Electronic Markets, and 
ά¦фέҐ{ŜǇǘŜƳōŜǊ нллфΦ 

55 

23      ID="EC" tǊƻŘǳŎǘ ŎƻŘŜΦ ά9/έ ƛǎ 9ǳǊƻC·Φ 48 

24      CFI="FFCPSO" CFI code for the instrument. 608 

25      SecTyp="FUT" tǊƻŘǳŎǘ ǘȅǇŜΦ άC¦¢έҐCǳǘǳǊŜΦ 167 

26      SubTyp="A" Underlying Security SubType. 763 

27      MMY="20090900" Period code=delivery value date. 200 

28      MatDt="2009-09-14" Expiration date. 541 

29     Mult="125000.0" Price multiplier of the underlying instrument. 436 

30     Exch="CME">  Product exchange. 308 

31    </Instrmt>   

32    <RptSide   

33     Side="1"  Trade side. 1=Buy. 54 

34      ClOrdID="TEST1" Client order ID. 11 

35     InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578 

36      InptDev="API" Input device. API=Application Programming Interface.  579 

37     CustCpcty="4"  Customer order capacity. 4 = All others.   82 

38     SesID="RTH"  Trading session. RTH = Regular Trading Hours. 336 

39     SesSub="X"> Session sub id.  X = Ex-pit. 625 

40     <Pty ID="CME" Used to identify the party. 448 

41       R="21"/> 21 = Clearing Organization. 452 

42      <Pty ID="CME"  448 

43       R="22"/> 22 = Exchange. 452 

44     <Pty ID="102"  448 

45       R="1"/> 1 = Executing Firm. 452 

46      <Pty ID="TEST1"  448 

47       R="24"> 24 = Customer Account. 452 

48               <Sub ID="1" 1 = Customer Account. 523 



Allocate and Claim Model Overview 

 

 
FIXML Trade API Overview with Message Samples 22 

49        Typ="26"/> 26 = Position Account Type. 803 

50      <Pty ID=ID="560"  448 

51       R="17/"> 17 = Contra Firm. 452 

52                                  <TrdRegTS    

53                TS="2009-08-13T08:35:00-05:00" Trade register timestamp. 769 

54              Typ="1"/> Time stamp type.  1 = Execution Time. 770 

55    </RptSide>   

56   </TrdCaptRpt>   

57  </FIXML>   
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3.5 Pre-Claim Change Acknowledgement to Allocating Firm 

 

Line Tag Example Description 
Tag 
No. 

1 <?xml version="1.0" encoding="UTF-8"?>   

2      <FIXML>    

3           <TrdCaptRptAck      

4   RptID="12312E12BF1CBAP01CA790140504354" Message ID. 571 

5   TransTyp="2" Action taken on a trade. 2=Accept. 487 

6   RptTyp="0" Report type. 0=Submit. 856 

7   TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828 

8   TrdDt="2009-08-13" Logical trade date. 75 

9   BizDt="2009-08-13" Logical clearing date. 715 

10   MLegRptTyp="1" Trade report type. 1=Outright. 442 

11   MtchStat="1" Match status. 1 =Unmatched. 573 

12   MsgEvtSrc="CMESys" Message event service sending the message. 1011 

13   TrdRptStat="0" Trade report status. 0=Accepted. 939 

14   TrdID="100021" Firm Trade ID. 1003 

15   TrdID2="12312E12BF1CBAP01CA790" Secondary Trade ID. 1040 

16   LastQty="5" Trade quantity. 32 

17   LastPx="1.35" Trade price. 31 

18   TxnTm="2009-08-13T13:58:40-05:00" Transaction time. 60 

19   ¢ǊŘIŀƴŘƭLƴǎǘ ҐϦоέ Type of trading model. 3 = One-Party Report for Pass 
Through. 

1123 

20   ±ŜƴǳŜ¢ȅǇҐέ·έҔ Venue of execution. X = Ex-Pit. 1430 

21   <Hdr   

22    Snt="2009-08-13T13:58:40-05:00" Message time. 52 

23    SID="CME" Sender. 49 

24    TID="102" Recipient firm. 56 

25    SSub="CME" Sending firm exchange. 50 

26    TSub="CME"/> Recipient firm exchange. 57 

27   <Instrmt   

28    Sym="6EU9" tǊƻŘǳŎǘ ǎȅƳōƻƭΦάс9έҐ Globex Electronic Markets, and 
ά¦фέҐ{ŜǇǘŜƳōŜǊ нллфΦ 

55 

29    ID="EC" tǊƻŘǳŎǘ ŎƻŘŜΦ ά9/έ ƛǎ 9ǳǊƻC·Φ 48 

30    CFI="FFCPSO" CFI code for the instrument. 608 

31    SecTyp="FUT" tǊƻŘǳŎǘ ǘȅǇŜΦ άC¦¢έҐCǳǘǳǊŜΦ 167 

32    SubTyp="A" Underlying Security SubType.  763 

33    MMY="20090900" Period code=delivery value date. 200 

34    MatDt="2009-09-14" Expiration date. 541 

35    Mult="125000.0" Price multiplier of the underlying instrument. 436 

36    Exch="CME">  Product exchange. 308 

37   </Instrmt>   

38   <RptSide   

39    Side="1"  Trade side. 1=Buy. 54 

40    ClOrdID="TEST1" Client order ID. 11 

41    InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578 

42    InptDev="API" Input device. API=Application Programming Interface.  579 

43    CustCpcty="4"  Customer order capacity. 4 = All others.   82 

44    SesID="RTH"  Trading session. RTH = Regular Trading Hours. 336 

45    SesSub="X"> Session sub id.  X = Ex-pit. 625 

46    <Pty ID="CME" Used to identify the party. 448 

47     R="21"/> 21 = Clearing Organization. 452 

48    <Pty ID="102"  448 
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Line Tag Example Description 
Tag 
No. 

49     R="4"/> 4 = Clearing Firm. 452 

50    <Pty  ID="CME"  448 

51      R="22"/> 22 = Exchange. 452 

52    <Pty  ID="102"  448 

53      R="1"/> 1 = Executing Firm 452 

54    <Pty  ID="TEST1" . 448 

55      R="24"> 24 = Customer Account. 452 

56      <Sub ID="1" 1 = Customer Account. 523 

57       Typ="26"/> 26 = Position Account Type. 803 

58    <Pty  ID="560"   448 

59      R="17"/> 17 = Contra Firm. 452 

60    <Pty  ID="102" . 448 

61      R="38"> 24 = Customer Account. 452 

62      <Sub ID="1" 1 = Customer Account. 523 

63       Typ="26"/> 26 = Position Account Type. 803 

64    <TrdRegTS    

65       TS="2009-08-13T08:35:00-05:00" Trade register timestamp. 769 

66      Typ="1"/> Time stamp type.  1 = Execution Time. 770 

67    </RptSide>   

68   </TrdCaptRpt>   

69  </FIXML>   
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3.6 Change Trade Notification to Claiming Firm 

 

Line Tag Example Description 
Tag 
No. 

1 <?xml version="1.0" encoding="UTF-8"?>   

2     <FIXML>    

3        <TrdCaptRpt      

4   RptID=" 12312E12BF1CBAP01CA792135843" Message ID. 571 

5   TransTyp="2" Action taken on a trade. 2=Replace. 487 

6   RptTyp="11" Report type. 11=Alleged New. 856 

7   TrdTyp="2" Specifies the type of trade being submitted to CME 
Clearing.  2=Exchange for Physical. 

828 

8   TrdDt="2009-08-13" Logical trade date. 75 

9   BizDt="2009-08-13" Logical clearing date. 715 

10   MLegRptTyp="1" Trade report type. 1=Outright. 442 

11   MtchStat="1" Match status. 1 = Unmatched. 573 

12   MsgEvtSrc="CMESys" Message event service. 1011 

13   TrdRptStat="0" Trade report status. 0=Accepted. 939 

14   TrdID=" 100932" Firm Trade ID. 1003 

15   TrdID2=" 12312E12BF1CBAP01CA792" Secondary Trade ID. 1040 

16   LastQty="5" Trade quantity. 32 

17   LastPx="1.35" Trade price. 31 

18   TxnTm="2009-08-13T13:58:40-05:00" Transaction time. 60 

19  /ƻǇȅaǎƎLƴŘҐέ¸έ 
  

Copy message indicator, always set to Y when present. 797 

20   TrdIŀƴŘƭLƴǎǘ ҐϦоέ Type of trading model. 3 = One-Party Report for Pass 
Through. 

1123 

21   ±ŜƴǳŜ¢ȅǇҐέ·έҔ Venue of execution. X = Ex-Pit. 1430 

22   <Hdr    

23    Snt="2009-08-17T12:54:04-05:00" Message time. 52 

24    SID="CME" Sender. 49 

25    TID="560"  Recipient firm. 56 

26    TSub="CME"/> Recipient firm exchange. 57 

27   <Instrmt    

28    Sym="6EU9" tǊƻŘǳŎǘ ǎȅƳōƻƭΦάс9έҐ Globex Electronic Markets, and 
ά¦фέҐ{ŜǇǘŜƳōŜǊ нллфΦ 

55 

29    ID="EC" tǊƻŘǳŎǘ ŎƻŘŜΦ ά9/έ ƛǎ 9ǳǊƻC·Φ 48 

30    CFI="FFCPSO" CFI code for the instrument. 608 

31    SecTyp="FUT" tǊƻŘǳŎǘ ǘȅǇŜΦ άC¦¢έҐCǳǘǳǊŜΦ 167 

32    SubTyp="A" Underlying Security SubType. 763 

33    MMY="20090900" Period code=delivery value date. 200 

34    MatDt="2009-09-14" Expiration date. 541 

35    Mult="125000.0" Price multiplier of the underlying instrument. 436 

36    Exch="CME"> 
 

Product exchange. 308 

37   </Instrmt>   

38   <RptSide   

39    Side="2" tǊƻŘǳŎǘ ǎȅƳōƻƭΦάс9έҐDƭƻōŜȄ 9ƭŜŎǘǊƻƴƛŎ aŀǊƪŜǘǎΣ ŀƴŘ 
ά¦фέҐ{ŜǇǘŜƳōŜǊ нллфΦ 

54 

40    ClOrdID="TEST1" Product code. ά9/έ ƛǎ 9ǳǊƻC·Φ 11 

41    InptSrc="PNT" CFI code for the instrument. 578 

42    InptDev="API" tǊƻŘǳŎǘ ǘȅǇŜΦ άC¦¢έҐCǳǘǳǊŜΦ 579 

43    CustCpcty="4"  Underlying Security SubType.  82 
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Line Tag Example Description 
Tag 
No. 

44    SesID="RTH"  Period code=delivery value date. 336 

45    SesSub="X"> Expiration date. 625 

46    <Pty ID="CME" Used to identify the party. 448 

47       R="21"/> 21 = Clearing Organization. 452 

48     <Pty ID="560"  448 

49       R="4"/> 4 = Clearing Firm. 452 

50      <Pty ID="CME"  448 

51       R="22"/> 22 = Exchange. 452 

52     <Pty ID="560"  448 

53       R="1"/> 1 = Executing Firm. 452 

54     <Pty ID="TEST1"  448 

55       R="24"/> 24 = Customer Account. 452 

56              <Sub ID="1" 1 = Customer Account. 523 

57        Typ="26"/> 26 = Position Account Type. 803 

58     <Pty ID="102"  448 

59       R="17"/> 17 = Contra Firm. 452 

60     <Pty ID="560"  448 

61       R="38"> 38 = Position Account. 452 

62              <Sub ID="1" 1 = Customer Account. 523 

63                Typ="26"/> 26 = Position Account Type. 803 

64                                  <TrdRegTS    

65                TS="2009-08-13T08:35:00-05:00" Trade register timestamp. 769 

66              Typ="1"/> Time stamp type.  1 = Execution Time. 770 

67    </RptSide>   

68   </TrdCaptRpt>   

69  </FIXML>   
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3.7 Claim the Trade from Claiming Firm 

 

Line Tag Example Description 
Tag 
No. 

1 <?xml version="1.0" encoding="UTF-8"?>   

2  <FIXML>    

3  <TrdCaptRpt      

4   RptID=" 12312E12BF1C1CA792141617922" Message ID. 571 

5   TransTyp="2" Action taken on a trade. 2=Replace. 487 

6   RptTyp="2" Report type. 2=Accept. 856 

7   TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828 

8   TrdDt="2009-08-13" Logical trade date. 75 

9   BizDt="2009-08-13" Logical clearing date. 715 

10   MLegRptTyp="1" Trade report type. 1=Outright. 442 

11   MtchStat="1" Match status. 1 = Unmatched. 573 

12   TrdID=" 100932" Firm Trade ID. 1003 

13   TrdID2=" 12312E12BF1CBAP01CA792" Secondary Trade ID. 1040 

14   LastQty="5" Trade quantity. 32 

15   LastPx="1.35" Trade price. 31 

16   TxnTm="2009-08-13T13:58:40-05:00" Transaction time. 60 

17   ¢ǊŘIŀƴŘƭLƴǎǘ ҐϦоέ Type of trading model. 3 = One-Party Report for Pass 
Through. 

1123 

18   ±ŜƴǳŜ¢ȅǇҐέ·έҔ Venue of execution. X = Ex-Pit. 1430 

19   <Hdr   

20    Snt="2009-08-13T13:58:40-05:00" Message time. 52 

21    SID="560" Sender. 49 

22    TID="CME" Recipient firm. 56 

23    SSub="CME"/> Sending firm exchange. 50 

24   <Instrmt   

25    Sym="6EU9" tǊƻŘǳŎǘ ǎȅƳōƻƭΦάс9έҐ Globex Electronic Markets, and 
ά¦фέҐ{ŜǇǘŜƳōŜǊ нллфΦ 

55 

26    ID="EC" tǊƻŘǳŎǘ ŎƻŘŜΦ ά9/έ ƛǎ 9ǳǊƻC·Φ 48 

27    CFI="FFCPSO" CFI code for the instrument. 608 

28    SecTyp="FUT" tǊƻŘǳŎǘ ǘȅǇŜΦ άC¦¢έҐCǳǘǳǊŜΦ 167 

29    SubTyp="A" Underlying Security SubType. 763 

30    MMY="20090900" Period code=delivery value date. 200 

31    MatDt="2009-09-14" Expiration date. 541 

32    Mult="125000.0" Price multiplier of the underlying instrument. 436 

33    Exch="CME">  Product exchange. 308 

34   </Instrmt>   

35   <RptSide   

36    Side="2"  Trade side. 2=Sell. 54 

37    ClOrdID="TEST1" Client order ID. 11 

38    InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578 

39    InptDev="API" Input device. API=Application Programming Interface.  579 

40    CustCpcty="4"  Customer order capacity. 4 = All others.   82 

41    SesID="RTH"  Trading session. RTH = Regular Trading Hours. 336 

42    SesSub="X"> Session sub id.  X = Ex-pit. 625 

43    <Pty ID="CME"  Used to identify the party. 448 

44        R="21"/> 21 = Clearing Organization. 452 

45    <Pty ID=" CME"  448 

46      R="22"/> 22 = Exchange. 452 

47    <Pty ID="560"  448 
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Line Tag Example Description 
Tag 
No. 

48        R="1"/> 1 = Executing Firm. 452 

49    <Pty ID="CLAIM"  448 

50       R="24"> 24 = Customer Account. 452 

51              <Sub ID="1" 1 = Customer Account. 523 

52        Typ="26"/> 26 = Position Account Type. 803 

53     <Pty ID="102"   448 

54       R="17"/> 17 = Contra Firm. 452 

55                                    <TrdRegTS   

56           TS="2009-08-13T08:35:00-05:00" Trade register timestamp. 769 

57          Typ="1"/> Time stamp type.  1 = Execution Time. 770 

58    </RptSide>   

59   </TrdCaptRpt>   

60  </FIXML>   
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3.8 Claim Acknowledgement to Claiming Firm  

 

Line Tag Example Description 
Tag 
No. 

1 <?xml version="1.0" encoding="UTF-8"?>   

2  <FIXML>    

3  <TrdCaptRptAck      

4   RptID=" 12312E12BF1CBAP01CA792141617922" Message ID. 571 

5   TransTyp="2" Action taken on a trade. 2=Replace. 487 

6   RptTyp="0" Report type. 0=Submit. 856 

7   TrdTyp="2" Trade type submitted. 2=Exchange for physical. 828 

8                   MtchID=12312E12BF1CBAP01CA78E Trade match ID. 880 

9   ExecID= 00000000000000000003 Execution ID. 17 

10   TrdDt="2009-08-13" Logical trade date. 75 

11   BizDt="2009-08-13" Logical business date. 715 

12   MLegRptTyp="1" Trade report type. 1=Outright. 442 

13   MtchStat="1" Match status. 1 = Unmatched. 573 

14   MsgEvtSrc="CMESys" Message event service sending the message. 1011 

15   TrdRptStat="0" Trade report status. 0=Accepted. 939 

16   TrdID=" 100932" Firm Trade ID. 1003 

17   TrdID2=" 12312E12BF1CBAP01CA792" Secondary Trade ID. 1040 

18   LastQty="5" Trade quantity. 32 

19   LastPx="1.35" Trade price. 31 

20   TxnTm="2009-08-13T13:58:40-05:00" Transaction time. 60 

21   ¢ǊŘIŀƴŘƭLƴǎǘҐϦоέ Type of trading model. 3 = One-Party Report for 
Pass Through. 

1123 

22   ±ŜƴǳŜ¢ȅǇҐέ·έҔ Venue of execution. X = Ex-Pit. 1430 

23   <Hdr   

24    Snt="2009-08-13T13:58:40-05:00" Message time. 52 

25    SID="CME" Sender. 49 

26    TID="560" Recipient firm. 56 

27    SSub="CME" Sending firm exchange. 50 

28    TSub="CME"/> Recipient firm exchange. 57 

29   <Instrmt   

30    Sym="6EU9" tǊƻŘǳŎǘ ǎȅƳōƻƭΦάс9έҐ Globex Electronic Markets, 
ŀƴŘ ά¦фέҐ{ŜǇǘŜƳōŜǊ нллфΦ 

55 

31    ID="EC" tǊƻŘǳŎǘ ŎƻŘŜΦ ά9/έ ƛǎ 9ǳǊƻC·Φ 48 

32    CFI="FFCPSO" CFI code for the instrument. 608 

33    SecTyp="FUT" ProdǳŎǘ ǘȅǇŜΦ άC¦¢έҐCǳǘǳǊŜΦ 167 

34    SubTyp="A" Underlying Security SubType.  763 

35    MMY="20090900" Period code=delivery value date. 200 

36    MatDt="2009-09-14" Expiration date. 541 

37    Mult="125000.0" Price multiplier of the underlying instrument. 436 

38    Exch="CME">  Product exchange. 308 

39   </Instrmt>   

40   <RptSide   

41    Side="2"  Trade side. 2=Sell. 54 

42    ClOrdID="TEST1" Client order ID. 11 

43    InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578 

44    InptDev="API" Input device. API=Application Programming 
Interface.  

579 

45    CustCpcty="4"  Customer order capacity. 4 = All others.   82 

46    SesID="RTH"  Trading session. RTH = Regular Trading Hours. 336 

47    SesSub="X"> Session sub id.  X = Ex-pit. 625 
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Line Tag Example Description 
Tag 
No. 

48    <Pty ID="CME"  Used to identify the party. 448 

49             R="21"/> 21 = Clearing Organization. 452 

50                                    <Pty ID="560"  448 

51               R="4"/> 4 = Clearing Firm. 452 

52     <Pty ID="CME"  448 

53       R="22"/> 22 = Exchange. 452 

54     <Pty ID="560"  448 

55       R="1"/> 1 = Executing Firm. 452 

56     ғtǘȅ L5ҐϦ/[!Laέ  448 

57                   R="24"> 24 = Customer Account. 452 

58                           <Sub ID="1" 1 = Customer Account. 523 

59                             Typ="26"/> 26 = Position Account Type. 803 

60     ғtǘȅ L5ҐϦмлнέ  448 

61       R="17"/> 17 = Contra Firm. 452 

62     ғtǘȅ L5ҐϦрслέ  448 

63                   R="38"> 38 = Position Account 452 

64                           <Sub ID="1" 1 = Customer Account. 523 

65                             Typ="26"/> 26 = Position Account Type. 803 

66              <TrdRegTS    

67                   TS="2009-08-13T08:35:00-05:00" Trade register timestamp. 769 

68                    Typ="1"/> Time stamp type.  1 = Execution Time. 770 

69    </RptSide>   

70   </TrdCaptRpt>   

71  </FIXML>   
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3.9 Cleared Trade Confirmation to Claiming Firm 

 

Line Tag Example Description 
Tag 
No. 

1 <?xml version="1.0" encoding="UTF-8"?>   

2  <FIXML>    

3  <TrdCaptRpt      

4   RptID=" 12312E12BF1CBAP01CA792141636399" Message ID. 571 

5   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 
Clearing.  2=Exchange for Physical. 

828 

8   MtchID=12312E12BF1CBAP01CA78E Trade match ID. 880 

9   ExecID= 00000000000000000003 Execution ID. 17 

10   TrdDt="2009-08-13" Logical trade date. 75 

11   BizDt="2009-08-13" Logical clearing date. 715 

12   MLegRptTyp="1" Trade report type. 1=Outright. 442 

13   MtchStat="0" Match status. 0 = Matched. 573 

14   MsgEvtSrc="CMESys" Message event service sending the message. 1011 

15   TrdRptStat="0" Trade report status. 0=Accepted. 939 

16   TrdID=" 100932" The quantity associated with the trade. 1003 

17   TrdID2=" 12312E12BF1CBAP01CA792" The price associated with the trade. 1040 

18   LastQty="5" Trade quantity. 32 

19   LastPx="1.35" Trade price. 31 

20   TxnTm="2009-08-13T13:58:40-05:00" Transaction time. 60 

21   ¢ǊŘIŀƴŘƭLƴǎǘ ҐϦоέ Type of trading model. 3 = One-Party Report for Pass 
Through. 

1123 

22   ±ŜƴǳŜ¢ȅǇҐέ·έҔ Venue of execution. X= Ex-Pit. 1430 

23   <Hdr   

24    Snt="2009-08-13T13:58:40-05:00" Message time. 52 

25    SID="CME" Sender. 49 

26    TID="560" Recipient firm. 56 

27    SSub="CME" Sender exchange. 50 

28    TSub="CME"/> Recipient exchange. 57 

29   <Instrmt   

30    Sym="6EU9" tǊƻŘǳŎǘ ǎȅƳōƻƭΦάс9έҐ Globex Electronic Markets, and 
ά¦фέҐ{ŜǇǘŜƳōŜǊ нллфΦ 

55 

31    ID="EC" tǊƻŘǳŎǘ ŎƻŘŜΦ ά9/έ ƛǎ 9ǳǊƻC·Φ 48 

32    CFI="FFCPSO" CFI code for the instrument. 608 

33    SecTyp="FUT" tǊƻŘǳŎǘ ǘȅǇŜΦ άC¦¢έҐCǳǘǳǊŜΦ 167 

34    SubTyp="A" Underlying Security SubType. 763 

35    MMY="20090900" Period code=delivery value date. 200 

36    MatDt="2009-09-14" Expiration date. 541 

37    Mult="125000.0" Price multiplier of the underlying instrument. 436 

38    Exch="CME">  Product exchange. 308 

39   </Instrmt>   

40   <RptSide   

41    Side="2"  Trade side. 1=Buy. 54 

42    ClOrdID="TEST1" Client order ID. 11 

43    InptSrc="PNT" Input source. PNT = Privately Negotiated Trade. 578 

44    InptDev="API" Input device. API=Application Programming Interface.  579 

45    CustCpcty="4"  Customer order capacity. 4 = All others.   82 

46    SesID="ETH"  Trading session. RTH = Regular Trading Hours. 336 

47    SesSub="X"> Session sub id.  X = Ex-pit. 625 
















































