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Disclaimer

Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged investment, and because
only a percentage of a contract’s value is required to trade, it is possible to lose more than the amount of money deposited for
a futures position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles. And
only a portion of those funds should be devoted to any one trade because they cannot expect to profit on every trade.

All references to options refer to options on futures.

CME Group is a trademark of CME Group Inc. The Globe Logo, CME, Chicago Mercantile Exchange, Globex, iLink, E-mini, CME
EOS Trader, Galax-C, FirmSoft, CME DataSuite, and CME DataMine are trademarks of Chicago Mercantile Exchange Inc. New
York Mercantile Exchange, NYMEX, miNY, and ClearPort are registered trademarks of the New York Mercantile Exchange, Inc.
COMEX is a trademark of Commodity Exchange, Inc.

FIX™ and FAST™ are trademarks of FIX Protocol Limited. FIX/FASTSm is a service mark of FIX Protocol Limited.

Dow Jonessm, Dow Jones AlG Commodity Indexsm, The Dowsm, Dow Jones Industrial Averagesm, and DJIAS™ are service
marks of Dow Jones & Company, Inc. and American International Group, Inc. (AlG) and have been licensed for use for certain
purposes by the Board of Trade of the City of Chicago, Inc (CBOT®). CBOT futures and options on futures contracts based on the
Dow Jones Industrial Average>™ are not sponsored, endorsed, sold or promoted by Dow Jones®™, and Dow Jones®™ makes no
representation regarding the advisability of trading such product(s).

BM&FBOVESPA™ is a trademark of BM&FBOVESPA, KRX™ is a trademark of Korea Exchange, DME™ is a trademark of Dubai
Mercantile Exchange, BMD™ is a trademark of Bursa Malaysia, BMV™ is a trademark of Bolsa Mexicana De Valores.

All other trademarks are the property of their respective owners.

The information within this document has been compiled by CME Group for general purposes only. CME Group assumes no
responsibility for any errors or omissions. Additionally, all examples in this brochure are hypothetical situations, used for
explanation purposes only, and should not be considered investment advice or the results of actual market experience.

All matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT, and
NYMEX rules. Current rules should be consulted in all cases concerning contract specifications.

Copyright © 2011 CME Group Inc. All rights reserved.
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CME ClearPort®

Getting Started

This section provides an overview on and instructions for logging in and logging off of CME ClearPort®.

Overview

Brokers, Traders, and Asset Managers can conduct their own transactions off-exchange, negotiate their own prices, and still
take advantage of the Exchange clearinghouse by submitting the transactions through CME ClearPort.

CME ClearPort provides Brokers, Traders, and Asset Managers with an interface where transactions are posted, credit
calculated and approved, and the transactions are processed by the clearinghouse.

e Traders have the ability to view their trades.

e Voice brokers, traders (when configured for single side submission), and asset managers have the ability to submit
trades through CME ClearPort for clearing in real-time. When a voice broker submits a trade on behalf of the account
owner, trade details are entered into CME ClearPort. Once the trade is submitted, the account owners are notified by
e-mail.

The trade is checked for accuracy and cleared. If there are discrepancies in the information, the trade is rejected and the
reason for rejection appears in the Trade Blotter.

System Requirements

The minimum system requirements are:

e Internet Explorer® - Version 6.0 or higher with 128-bit encryption
e Windows 2000® with SP4 or higher, Windows XP®, or Windows Vista®

e Internetaccess

Obtain User ID and Password

A User Name and Password is required to access CME ClearPort. To obtain a User Name and Password complete the online
CME ClearPort® Services Registration. For assistance, please call CME ClearPort Market Operations at 1-800-438-8616 or e-mail
ClearPort@cmegroup.com.

CME ClearPort Market Operations assigns the User Name and a temporary password and provides the URL to access CME
ClearPort.

Note: Clearing Members will receive access to the Account (RAV) Manager when they register for CME ClearPort. All accounts
must be registered in RAV in order for the trade to clear. Refer to CME Account Manager User Guide for more information.
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CME ClearPort®

User Roles and Entitlements

CME ClearPort offers a dynamic data model that allows participants several different ways to enter executed OTC deals for
clearing services. The exchange is responsible for setting up firms and permissioning firm and user agent roles. Clearing
Members (CM) create accounts and assign Broker and Asset Manager relationships. A single firm can operate more than one

business model.
Firm Type

Trading Firm

Single Side Trading Firm

Broker Firm

Asset Manager Firm

Platform

Description

A firm that owns trading accounts. Clearing Members set up accounts for trading firms and
manage the account risk. A trading firm can have relationships with many CMs. This is the only
firm type with account ownership (In some cases an asset manager can be set-up as the
account “owner”). Broker firms or asset managers can enter deals on behalf of a trading firm.

Trading firms can enter single side Credit Default Swap (CDS) transactions for their own
accounts when they are set-up as a single side trading firm. This firm must also be configured
as a trading firm.

Broker firms can enter deals using the single sided matched/claimed model or the two sided
broker model. Their relationship to an account is assigned by CMs.

Asset managers can enter single sided deals for accounts with which they have a relationship.

A third party platform can route deals for any firm type. The platform must have established
relationships with a firm before the exchange accepts the deals or requests for proprietary
firm information. Platform relationships are managed by the exchange.

User roles are assigned by the exchange when the firm is established. The user role determines the user privileges to CME
ClearPort. The following user roles can be assigned:

1. Trader - View trades.

2. Single Side Trader — Add, view, claim or reject single side trades, and cancel single side trades prior to match/claim.

3. Single Side Admin — Add, view, claim or reject single side trades for all staff at a firm, and cancel single side trades prior
to match/claim for all staff at a firm.

4. Broker — Add/view trades. Add single sided trades, cancel unmatched single sided trades, view or claim own trades,
reject own pending claims, and generate reports.

5. Broker Admin - Add single sided trades, view all Asset Managers at a Firm, cancel unmatched single sided trades at
Broker Firm, claim trades for entire firm, reject pending claims for entire firm, and generate reports.

6. Asset Manager — Add single sided trades for trading firm accounts that have been permissioned.

7. Asset Manager Admin — Add single sided trades for trading firm accounts that have been permissioned, view all Asset
Managers at a Firm, cancel unmatched single sided trades at Asset Manager Firm, claim trades for entire firm, reject
pending claims for entire firm.
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CME ClearPort®

Account Alias

An account alias is supported for each issuer, such as the trading firm, platform, and/or asset manager, and is assigned at the
firm level. If a firm is an asset manager and trading firm, only one alias is supported per account.

Log In To CME ClearPort

D To log in to CME ClearPort:

1. From cmegroup.com, select CME ClearPort or enter the provided URL into the web browser’s Address bar.

& CME Group ' CME ClearPort®

Login to ClearPort Clearing

Version 5.4.1

Username I

Pazsword I

lunderztand and acknowledge that in 2ubmitting the terms of thiz trade to CME for
clearing, | agree to exchange my =waps or physical frangaction, as applicable, for a
standardized CME futures contract via either the Exchange’s exchange of futures for
swaps or exchange futures for physicale procedure, az applicable. Finalty, in connection
with the trade being 2ubmitted, | agree to accept and to be bound by all applicable
Exchange rules, which will be available on the Exchange's website and which may be
updated from time to time.

On the Login screen, enter the User Name and Password (passwords are case sensitive) and cIick:m

If the login was successful, the CME ClearPort® website appears. If the login was not successful, the following windows
message appears:

"The password you entered does not match the password stored in Windows for this user name.Do you want to
change the password stored in Windows to your new entry?”

3. Select No. The following message appears:

“Invalid User Name / Password was entered. Please try again.”

Try to login again. If three unsuccessful logon attempts were made, the account is automatically locked. Contact CME ClearPort
Market Operations at 1-800-438-8616 to reset your account.

After the first successful login, CME ClearPort requires the temporary password to be changed.
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CME ClearPort®

Change Password

It is necessary to change the password when a temporary password is assigned or the current pass-word has expired.

The following rules apply when creating a new password.

e Must be a minimum of eight characters length.

e Cannot match a previously used password.

e Must contain three out of the following four elements:

1.

2
3.
4

Must contain at least one UPPER CASE character.
Must contain at least one lower case character.
Must contain at least one numeric character.

Must contain at least one non-alphanumeric character.

@ CMEGroup CME ClearPort”

4 g Ly

Your password is expined - Please change your password

Piaame Provige A1 Four Reguired Fisics

Lsearm
vermams | To creste 8 vald new passwond, the sew passwond
Must be & minimum af £ chamciers n ength

l__“:;:::’d' [ Camnot match B peevously used passwond
Must have 3 cut of the folwing 4 slements:

1] Mt costain ot et one UPPER CASE characier,

loew Password | ) Ml contain ol leadd one enver Caes charscier;

3) Meat contain ol et One RUMBRNC characier,

4) Mot contain 8l BBSE ONE RN-AEhaNUTeric ChAraCher

Confrm Mew I
Password

Terms of Use | Conlact Us

S2008 CME Group Inc

D’ To change a password:

i A W oe

Enter the User Name.

Enter the Current Password.

Enter the New Password.

Re-enter the new password to confirm and click Change Password.

A confirmation message appears indicating the password has been accepted or rejected.
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CME ClearPort®

Log Off CME ClearPort

From any CME ClearPort page, select Logout from the main menu. The CME ClearPort Login screen appears. Close the

window.

Note: If the CME ClearPort® remains idle for 30 minutes, the system automatically times out. When an entry is made in the
current view, the Login screen appears.
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Entering Trades

This section provides instructions to Brokers on how to enter trades into the CME ClearPort.

Trade Entry Screen

CME ClearPort®

The Trade Entry screen is used by Brokers to enter transaction details for eligible products that are to be cleared through the
Exchange clearing house. The screen consists of five sections.

Trade Entry

Leg 1
Side

IEIu'f vl

Trade Type

I --- Select One --- vl @

Exchange Product Groups Leg 1
ISearch for Product I -m- ATy - ;I I --- Select One --- Side
@ Products Bzl
I --- Select One - ;I

Exchange / Clearing Organization Settlement Price
Valid Trade Types @ Low Price
Minimum Cuantity Inerement High Price
Ourtright Minimum Price Increment Settlement Currency
Term
I --- Select One --- vl @
Chuantity Price [ hielg

Buyer Information ® Seller Information

Company Hame Company Hame

I --- Select One --- ;I I --- Select One --- LI

Trading Account Trading Account

I --- Select One --- ;I I --- Select One --- ;I

Hame Hame

I --- Select One --- ;l I --- Select One --- ;l

Swvitch Buyer/Seller
| =R

@ - Products @ - Product Reference Information @ - Trade Information

@ - Terms ® - Buyer/Seller Information
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CME ClearPort®

Products

The Products (1) section provides capability to search/filter products that can be entered into CME ClearPort and cleared by the

Exchange clearing house.

You can filter a search by Exchange or by Exchange and Product Group.

Product Reference Info

The Product Reference Information (2) section provides specific information about the selected product. The information that
appears in this section will vary by product.

Field

Exchange/Clearing
Organization

Valid Trade Types

Minimum Quantity
Increment

Outright Minimum
Price Increment

more information

Outright Minimum
Block Threshold

more information

Settlement Price

Low Price

High Price

Settlement Currency

TAS tick differential
range

Description

Exchange and Clearing Organization where the trade is executed.

The valid trade types for the selected product.

The minimum quantity for the selected product.

The minimum price tick for the selected product.

Note: The Outright Minimum Price Increment for strategies will not be shown

The minimum block threshold is displayed in lots and the equivalent units for the contracts, which
are not variable in size.

Displays the date and settlement price of the contract. If the current settlement price has not been
settled, the previous day’s settlement price and date appear.

The low price displayed for informational purposes is the low price across all competitive venues for
the current trade date, where available.

The high price displayed for informational purposes is the high price across all competitive venues
for the current trade date, where available.

The currency which will be used to buy the contract.

For BLOCKS only. The range of point values for a TAS differential when a TAS trade type is selected by
product.
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Trade Information

CME ClearPort®

The Trade Information (3) section provides specific information about the trade (original trade date, whether the trade is a TAS

BLOCK trade, and the time of the trade)..
Field
Trade Type

Original Trade Date

more information

TAS

Time (HH:MM, HH 00-24, Local)

Strategy Price

Terms

Description
The type of trade: (EFP, EFS/EOQQO, BLOCK, OPNT, SUB, EFR)

The date (MM/DD/YYYY) that the original trade was executed.

Indicates that the trade was a TAS BLOCK trade

(For BLOCK trades only) The time the trade occurred, in 24 hour format.
Use the time zone of the location where the trade is being entered into
CME ClearPort. This time will be converted to the time zone of the
Exchange.

(For spreads only) The strategy price in Clearing decimal format. The
Strategy Price is ignored if all leg prices are entered.

The Terms (4) section allows the entry of the transaction terms. The terms will vary based on the product selected.

Field

Term

more information

Underlying Value Date

Strip/Pack/Bundle

End Term

Strike Price

more information

Put/Call

Quantity

Price
Diff Price
Price Validation

Side

Description

Enter the eligible contract Day, Month and Year for the selected product from a
drop-down list or select a date from the calendar icon.

Enabled for OTC FX Options only. Enter the underlying value Day, Month and
Year for the selected product or select a date from the calendar icon.

Indicates whether the contract uses a Strip, Pack, or Bundle strategy.

Enabled for Strips, Packs, and Bundles only. Displays in a drop-down list the
eligible contract Month and Year for the selected product.

Enabled for Options only. The strike price for the underlying instrument.

Enabled for Options only. Indicates whether this is a Put or Call Option..

Enter the number of units, lots, or notional value of the contract as indicated by
the selected product. It must confirm to the multiple displayed in the
MINIMUM QUANTITY INCREMENT field.

The price per unit.
The differential price per unit. For TAS BLOCK trades, Packs and Bundles only.
An option to confirm that the entered price is valid.

Indicates whether the information on the left is for the buy side or the sell side.
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CME ClearPort®

Buyer Information and Seller Information

The Buyer Information/Seller Information (5) section allows the entry of buyer and seller information. Only the Trading
Accounts that the Broker is authorized (by the Clearing Member) to represent will appear in the drop-down list. If an account is
not in the list, contact either the account owner or the Clearing Member for this account owner.

Trade Entry

CME ClearPort supports the following strategy types:
e Outright

o Daily Strip
e Monthly Strip
e Pack
e Butterfly
e Standard Calendar
e Equities Calendar
e Foreign Exchange Calendar
e Bundle
e Condor
e Generic
o with price Support (intra-commodity spreads)
o with no price Support (inter-commodity spreads)
e Pack Spread
e Pack Butterfly
e Month vs. Pack
D To enter a trade:
(In this example, 1 Month Eurodollar Option is selected.)
1. Logon to CME ClearPort, see the section Getting Started for additional information.
2. Click the Trade Entry tab

3. In the Products section
e Enter asymbol in theSearch for Product text box,
OR
e Enter textin the Search for Product text box,
OR
e Selecta product group in theProduct Groupsdrop-down list, and
e Selectaproductin theProductsdrop-down list.

The fields in the Product Reference Information section are populated.
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CME ClearPort®
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4. Inthe Trade Information section, complete the following fields:

Trade Type (required)
Original Trade Date (not required for block trades)
TAS (block trades only)
Time (HH:MM, HH 00-24, Local) (block trades only)

Strategy Price (spreads only) only enter a Strategy Price if no leg prices are being entered.

5. Inthe Terms section, complete the following fields, as applicable:

Term (required) Enter or select a date.

Strip/Pack/Bundle Indicates whether the trade uses a Strip, Pack, or Bundle strategy. If a selection is made here,
the applicable fields in the Terms section will be enabled/disabled based on the selection made.

End Term Use only if the trade is a Strip, Pack, or Bundle.
Underlying Value Date Enter or select the date for OTC FX Options only.

Strike Price Enter if the trade is an Option. more information

Put/Call Enter if the trade is an Option.

Quantity (required)

Side (required)

Price (required, except for TAS BLOCK, Pack or Bundle).
Diff Price (required only for a TAS BLOCK, Pack, or Bundle).

- Click an area of the screen outside of the Price or Diff Price field. The price is validated.

Note: A message will appear if there is no settlement price to use for validation or if the price or price diff does not
pass validation. The Price Validation check box must be selected to confirm the price.

The Side drop-down and the Buyer Information section on the left side (red in the image below) of the screen
corresponds to the information for the buy side firm. The Side drop-down and the Seller Information section on the
right side (blue in the image below) of the screen corresponds to the information for the sell side firm.
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CME ClearPort®

Trade Entry QT

Trade Type

@ 20038-2010 CWE Group Inc

6. In the Buyer Information/Seller Information section, complete the buyer/seller information.

Note: Only the Trading Accounts that the Broker is authorized (by the Clearing Member) to represent will appear in
this drop-down list. If an Account is not in the drop-down list, contact the account owner or the Clearing Member for

the account owner.

7. For User Defined Strategies, Click Add to create additional legs, and repeat steps 3 through 8. Strategies can include any

combination of Strips, Packs, Bundles and/or outrights.

Note: If any leg prices are missing from a spread, but a Strategy Price was entered, the leg prices are calculated based

on the Strategy Price entered.

8. Click Submit.

Once the trade details have been submitted, the Broker should confirm the details of the trade before final submission

into the system for clearance.
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9. Verify that the information is correct and that there are no messages indicating changes are needed.
If not correct, click the Update button, the Trade Entry screen will appear where changes can be made.

If everything is correct, click the Submit button. The trade will be submitted for clearing and the Trade Blotter screen
appears. Refer to Trade Blotter for additional information.

Note: Trades can only be updated if they are awaiting confirmation and submission from the Broker. Once they are
submitted for clearing, they cannot be changed.

Note: Verify any leg prices calculated by CME ClearPort
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Entering Single Side Trades

CME ClearPort allows participants to submit trade sides at the completion of a Credit Default Swaps (CDS) deal. Trade sides are
matched when both participants have submitted equal and opposite transactions. Trade sides can also be claimed by the
opposite firm after one side is entered.

The resulting matched trade is then eligible for clearing and the designated clearing firms are notified that a trade is available
for claim. This section provides instructions to Brokers, Traders (when configured as a single side firm), and Asset Managers for
entering single side CDS trades into the CME ClearPort.

Single Side Trade Entry Screen

The Single Side Trade Entry screen is used by Brokers, Single Side Traders, and Asset Managers with a valid relationship to
enter transaction details for eligible products that are to be claimed or matched. The screen consists of five sections. Some
fields may vary depending on the type of user logged in to the system.
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| — oot et — =
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@ - Products @ - Product Reference Information @ = Trade Information

@ = Terms @ - Buyer/Seller Information
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Products

CME ClearPort®

The Products (1) section provides a list of products that can be entered into CME ClearPort and cleared by the Exchange
clearing house. Products can be selected by a RED code or Pair Clip with a firm has been permissioned for their use.

Product Reference Information

The Product Reference Information (2) section provides specific information about the selected product. The information that

appears in this section will vary by product.
Field
Exchange/Clearing Organization
Valid Trade Types
Minimum Quantity Increment

Outright Minimum Price Increment

more information

Outright Minimum Block Threshold

more information

Reference Entity

Reference Obligation

Settlement Price

Low Price

High Price

Settlement Currency

Seniority Type

Restructuring Type

Description

Exchange and Clearing Organization where the trade is executed.
The valid trade types for the selected product

The minimum quantity for the selected product.

The minimum price tick for the selected product.

Note: The Outright Minimum Price Increment for strategies will not be
shown

The minimum block threshold is displayed in lots and the equivalent units
for the contracts, which are not variable in size.

Issuer for single name products.
Bond referred to in the CDS contract.

Displays the date and settlement price of the contract. If the current
settlement price has not been settled, the previous day’s settlement
price and date appear.

The low price displayed for informational purposes is the low price
across all competitive venues for the current trade date, where available.

The high price displayed for informational purposes is the high price
across all competitive venues for the current trade date, where available.

The currency which will be used to buy the contract.

Valid types: Senior, Senior Secured, or Subordinated. This field is
populated after the product is selected.

Valid types: No Restructuring, Modified Restructuring, or Modified
Modified Restructuring. This field is populated after the product is
selected.
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CME ClearPort®

Trade Information

The Trade Information (3) section provides specific information about the trade.

Field Description
Trade Type The type of trade: (OPNT)
Original Trade Date The date (MM/DD/YYYY) that the original trade was executed.

more information

Terms
The Terms (4) section allows the entry of the transaction terms. The terms will vary based on the product selected..
Field Description
Term Enter the eligible contract Day, Month and Year for the selected product from a

. . drop-down list or select a date from the calendar icon.
more information

Coupon (bp) Drop-down list display of the eligible coupons, as expressed in basis points.

Quantity The number of units or lots of the futures contract. It must confirm to the
multiple displayed in the Minimum Quantity Increment area.

Price Method Both parties must enter the Price Method. The Price Method can be entered
the following ways:

e Select Price, Points, or Deal Spread
e Enter the Settlement Amount (Upfront Amount)

e Enter either the Price and Settlement Amount, Points and Settlement
Amount, or Deal Spread and Settlement Amount.

Settlement Amount The amount in the currency of the underlying product equal to the Upfront Fee
+ Accrued Interest. A Cash Residual is calculated when the exchange
Settlement Amount is different from the client specified Settlement Amount
This amount is from the trader’s perspective for single sided trades.

Side Indicates whether the information on the left is for the buy side or the sell side.

Account Information and Opposite Information

The Account Information/Opposite Information (5) section allows the entry of Company/Clearing Member and Firm or Trading
Account information. Only the Clearing Member and Trading Accounts that the user is authorized (by the Clearing Member) to
represent will appear in the drop-down list. If an account is not in the list, contact either the account owner or the Clearing
Member for this account owner. A Broker must contact the customer or the CME ClearPort help desk to add an account.

Click the plus symbol to add more accounts.

The Trading Account drop-down may contain an alias, which is a unique account identifier assigned at the firm level for each
firm, platform, or asset manager.

- 18 - Broker/Trader User Guide



CME ClearPort®

Single Side Trade Entry

D’ To enter a single side trade:

(In this example, a CDS Index was selected.)

1.
2.

3.

4.

5.

Logon to CME ClearPort, see the section Getting Started for additional information.

Click the Single Side Trade Entry tab from the main menu.
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Singls Sids Trads Entry [ St orw - =]
- e B v P il b (4 g
fade [Eomech tor Prouc [—am— =] [~ =secoem =l
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[ Foinct e -
B lyamape b iy 109 e slimsy ettimiend Prive
Walkd Toache Rypeen Law Fiixe
[T e e — [rara—.
L Setilement Cureny
Team
I Tt v -
[ Paice il rei
o W el b s s |
E} A sivagesivy | T g i il ilaree
| — ot v %] [— Sewet o — =] [ trweien =
Easinrcn
[CRTESY EYSTRyTe
Tt alh Pist Fes Py Ha Hamer
[RESE  e—]
% (M Grop inG

In the Products section:

e Enter asymbolin the Search for Product textbox,

OR

e Enter textin the Search for Product textbox,

OR
e Selecta product group in the Product Groups drop-down list, and
e Selecta productin the Products drop-down list.

The fields in the Product Reference Information section are populated.
In the Trade Information section, complete the following fields:

e Trade Type (required)
e Original Trade Date

In the Terms section, complete the following fields:
e Term (required) Select a day or month.

e Coupon (bp) Select a coupon in basis points.

e Quantity (required).

e Price Method Enter the price method.
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o Settlement Amount Enter the amount in the currency of the underlying product equal to the Upfront Fee +
Accrued Interest + Cash Residual. This amount is from the trader’s perspective for single sided trades.

e Side (required)

The price is validated.

Note: A message will appear if there is no settlement price to use for validation or if the price or price diff does not
pass validation. The Price Validation check box must be selected to confirm the price.

The Side drop-down on the left side and the Account Information section of the screen correspond to the information

for the buy or sell side firm. The Opposite Information section of the screen corresponds to the information for the
opposite side firm.

@ CME Group CME ClearPort*
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6. In the Account Information/Opposite Information section, select or enter the buyer/seller information. The Trading

Account drop-down may contain an alias, which is a unique account identifier assigned at the firm level for each firm,
platform, or asset manager.

Note: Only the Trading Accounts that the Broker or Asset Manager is authorized (by the Clearing Member) to

represent will appear in this drop-down list. If an Account is not in the drop-down list, contact the Account Owner or
the Clearing Member for the Account Owner.

7. Click Submit.

Once the trade details have been submitted, the Broker should confirm the details of the trade before final submission
into the system for clearance.
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8. Verify that the information is correct and that there are no messages indicating changes are needed.

If not correct, click the Update button, the Single Side Trade Entry screen will appear where changes can be made.

If everything is correct, click the Submit button. The trade will be submitted for clearing and the Trade Blotter screen
appears. Refer to the section in this document, Trade Blotter, for additional information.

Note: Trades can only be updated if they are awaiting confirmation and submission from the Broker, Asset Manager, or
Single Side submitter. Once they are matched, claimed and submitted for clearing, they cannot be changed. If both
submitting parties agree, the CME Group Facilitation desk can void a trade on the day it was matched.
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Trade Blotter

This section provides instructions on how to view, claim, reject, void, copy or print transactions submitted for clearing through
CME ClearPort by the Broker.

Trade Blotter Screen

The Trade Blotter screen is used to view transactions that have been submitted for clearance through the Exchange clearing
house or used for firms to claim or reject allocated trades. Trade Data is maintained for 1 year.

The Trade Blotter is comprised of two sections:

o Blotter — lower portion of screen with output in table format.

e Refresh/Search — upper portion of screen that allows the user to select search criteria, browse through pages of data,
or refresh data.
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The Trade Blotter screen defaults to a top day trade view that displays trades based on market types, and can display trades
entered into CME ClearPort and the clearing status based on selected search filtering options. Refer to the Refresh/Search
section for more information on setting search options. All transactions submitted are displayed in separate rows.

Field

Buyer Firm

Buyer Principal
Cleared contracts
P/C

Price

Product

Quantity

Seller Firm
Seller Principal
Side

Source

Status

Description

The firm that is buying the product.

The Principal company that is Buying the product.

The number of contracts entered to be cleared. For OTC FX Options, the value is 0.
P - Putor C-Call

Price (Percent of Par) per individual unit in the contract.

The product being traded. The coupon in basis points displays under the symbol.

Note: For spreads, a Strategy Type is displayed in this field.

The total amount of units in the transaction. Displays the amount of Entered and Cleared units.
The firm that is selling the product.

The Principal company that is selling the product.

Side for the transaction (Buy or Sell).

System used to enter the trade.

Broker or Single Side Model. Each of these statuses apply to the entire deal:
e Pending — System processing.

e Unmatched — Status of a Deal for the submitting party pending match or claim by the
alleged counterparty.

e Canceled — Status of a Deal once an "Unmatched" deal is cancelled by the submitter.
e Alleged — Status of a Deal pending acceptance by the alleged counterparty.
e Cleared — Deal has cleared.

e Declined — Status of a Deal when the alleged counterparty has rejected the Deal
because at least once transaction component is not valid.

e Expired — Status of a Deal that has been Expired by the exchange. Deals that have not
been matched or claimed by close of business prior to a coupon date will be expired
by the exchange.

e Reject— System reject. Account Manager (RAV) permissioning or deal/contract val-
idation (see ticket for details).

e Void — Cleared transaction has been canceled by the submitter or exchange admin-
istrator.

Clearing Status for Front End Clearing Risk Model (FEC).
The following deal statuses represent the aggregate status of any/all allocations:

e Pending Clearing — Deal (the Block level transaction) has been matched or claimed
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Field Description
and sent to CME Clearing (Front End Clearing application) for Clearing Member action
(claim or reject).

e Partially Cleared — One or more allocations on the Deal has cleared, with at least one
allocation pending action by the Clearing Member(s).

e Cleared w Rejects — All allocations on the Deal have been processed through CME
Clearing, but the Clearing Member has both cleared and rejected one or more of the
allocations.

e Cleared — Allocation on the Deal have been cleared.

e Reject— All allocations on the Deal have been rejected by a Clearing Member.

Strike Strike price if the product is an option.
Submit Date The date the transaction was submitted.
Term Displays in a drop-down list the eligible contract Day and Month for the selected product.

Time/Date the transaction is being entered. Time is used for BLOCK trades only.

Time/Date

Trade ID The Exchange’s internal ID number assigned to the transaction. Allows individuals transactions
to be voided.
Note: For spreads, a Leg ID is displayed in this field.

T Trade Type.

Volume Quote Unit of the contract.

Refresh and Search

The Refresh/Search section of the Trade Blotter allows the user to:

e Refresh to view new trades and other data changes. Trade status changes are automatically updated in the Trade
Blotter.

e Browse pages of data if more than 402 records are available, as indicated by page number links or a Next link available
to the right of the Refresh button.

e Search to perform an advanced search of records and view trades cleared within a specific date range. The trades
shown can be narrowed by the selection of additional filter options. Depending on user privileges, available filter fields
may vary.

Trade Blotter

B 1 2 3 e Seach
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The Trade Blotter default view is for Top Day trades.

[:3’ To view/search trades by a specific or range of dates:

1. From the Trade Blotter screen, click the Search link. The search criteria pop-up box opens.

Tog Day =

Cheaing Dane | Dciober

Froduct
Rl Coeile
Exchange -- Ay - -

Group [-- Any -

Price

kat
Tatew [
;[l 25 ;“;‘:'"J ;I: St Range i | Orchokssr ;" 25 ;” 2010 ;I: Guery For Submit Date I
Status — Ay - Account [ 1]
Tradle Type m Cleent Ordder F l—
Hgped m Principal l— Bunyer I—
3 sewee [ 3] Sollr ———
SuikePriee |

The following table defines all the available search fields:

Field

Account

Aged
Buyer

Clearing Date

Client Order ID
Exchange
Group

Price

Principal
Product
Query For Submit Date
Red Code
Refresh
Search

Seller

Set Range

Source

Description

Executing account mnemonic as agreed between the broker and the clearing member
firm.

Select Yes or No if the Original Trade Date is prior to the current date.
The Principal company that is Buying the product.

This field becomes active if you click to clear the Top Day check box. This is the date the
transaction commences.

Exchange/Clearing Organization where the trade was executed.
Exchange/Clearing Organization where the trade was executed.
The product group name.

Price (Percent of Par) per individual unit in the contract.

The product code being traded.

The product code being traded.

Allows a search based on the trade submit date.

Product identifier of 6 bytes for Red Code or 9 bytes for Pair Clip.
Refresh the blotter with the current trade information.

Retrieves trades for the specified dates.

The Principal company that is Selling the product.

Enables the calendar field, allowing for entry of the transaction termination date.

System used to enter the trade. The sources are:

e Http V 1.2 - transaction entered through an API version.
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Field Description

e Http V 2.0 - transaction entered through an API version.
e MAQ - transaction entered through an API version.

e gui-transaction entered through CME ClearPort front end interface

Status The status of the transaction. They are classified as:

Unmatched, Canceled, Alleged, Declined, Expired, Pending Clearing, Partially Cleared,
Cleared w Rejects, Cleared, Reject, Void.

Strike Price
Strike price if the product is an option.
Top Trade Click to clear this box to search a set date range.
Trade ID The Exchange’s internal ID number assigned to the transaction.
Trade Type Type of trade executed.
User User name related to an account or a trade.

2. Setapplicable search criteria using the drop-down, text boxes, and check boxes, then click Search.
OR

o Click Clear to remove all selected search criteria.

e Click Close to close the pop-up box without setting search criteria.
The trades that match the filter options appear in the Blotter.

Strategy or Combination Transactions that include more than one leg will contain a summary section and a row for
each leg beneath the summary. For Strips, Packs, Bundles, and strategies, by default, only the first and last legs are
displayed. Click the right arrow to show all legs of a spread.

Note: For Strips, Packs, or Bundles, each contract is displayed separately (similar to how legs of a spread are displayed),
although they are entered as a single transaction.
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When a trade is Alleged, the user can claim it from the Blotter ticket. The Blotter displays the opposite Principal company and

cash amounts are displayed from the Alleged firm perspective.

D’ To claim a trade:

1. On the Blotter, locate the trade to claim.

2. Click the trade's Trade ID number.

@ CME Group CME ClearPort®

Trade ID 1725355 Sulbimit Date 03 0M2008 071500
Froduct IEM.SR.XR.USD (IBMRXU.CMD} Clearing Date hot cleared yet
43EBZ0ADT
Status Aleged Source Hitp v 2.0
Status Reason Owigginal Trace Date Top Dany
Trade Type CPmT Strategqy Price
Strateqy Type
b i
Baryer Principal Information m m
Companyllame [ asset Maraer Mame [rassetmensger Resetto  Accrued  Upfront Cash
Par Interest Fee Residual
16,000 =1 B00.00 16.50 -1,783.50 0.00
Account Information  Crder Number |
Compamy llame Trading Account amne
o | --- Select One — = |-ssecone - x| |-—seetone. =]

Seller Principal Information

Company Hame Hr Trading LLC Name b 01

Exchange | Clearing

= 21 Organization

168 SR KR LISD (JEMRXU.CHMD)

Product SUEEO0ADT Settlement Currency
Price 90 0000000 % * Put/Call

1 el Term Dec-20A0 Strike Price
Coupon 100 bp Seniority Type
Deal Spread T 092 520 bpe Restructuring Type
Poimis 100000000 pd= Reference Entity
Unadjusted End Date 1220200 Reference Ghligation

* Submited Pricing Valuses

Balance: 0

Chicago Mercantile Exchange
(CMD) / CME Group Clearing
House (CHE)

usD

Senior (SR)
Ko Restructuring (XR)

HTERMATIONAL BUSINESS
MACHMES CORPORATION

LIS455200G. 41

3. From the Buyer or Seller Principal Information area, enter or select the applicable account information.

4. Click the Claim button. The following message appears:
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Microsoft Internet Explorer x|

A ? ) Are you sure you wank ko claim this trade?

(0]4 I Cancel |

5. Click OK. The Blotter refreshes and the trade status changes to Pending.

Decline a Transaction

When a trade is Alleged, the user can claim them from the Blotter ticket. The Blotter displays the opposite Principal and cash
amounts are from the Alleged firm perspective.

[::' To decline a trade:

1. On the Blotter, locate the trade to decline.

2. Click the trade’s Trade ID number.

& CME Group | CME ClearPort”

Tracle i 1725355 Suibinit Bate O CnCHNCRR (71 £ 0
Predust IBM.SRXR.LUSD (IBEMRXU.CMD) Cleating Date Mo cheared yel
43EB20ADT
Slatue Aleged Sourss Hitp v 2.0
Status Eeason Origimal Trade ke Tap Day
Tracke Type CPNT Gtrate gy Price
Sirateqy Typs
Bupgar Prinelesl Infarmstion u m

Conpany Hame  Fr assel Mo fane brasset nansger RBesetto  Accrusd Wi ot Cash

Par Intorent Fao Residual
18,000 1 B00.00 16.50 1,73 50 0o
Accourt hiffermsaliom  Crder Humbar
Company llame Trackng Account llame
< |- =l [—seone - [ [ [ |
Bssres 0

Sedlar Frincipal indormaton
Corpany Harme Hr Tradiog LLC Nasve b 01

ey MR [ change
Exchamge | Cleating A : . -

/1] o P (UML) §F CME Group Uedring
1 ganication House (CHE)

B =R KR LD (EMAHL O [
Frodust SEEDOACT Settiement Currency (Lo
Frice B0 OO0 % * Pt all

| 2y TEIM Dec-2010 Suwike Price o

Caugsan 100 b Saniniity Typs Swnder [SR)
el S el T RS2 D s Ferstiuctuning Type P Rt ructuring (xR

" - MTE KORSAL BUSINESS
Pt CLOCO0000 2 Reterenes Entity i ra e

Wassdlpuist e Envdl Dt 122002010 Reterence Dbliginion LIS S0000L

* S penitac Fricing Yahes

- 28 - Broker/Trader User Guide



CME ClearPort®

3. Click the Decline button. The following message appears:

Microsoft Internet Explorer x|

\?) Are wou sure you want to decline this trade?

(o] 4 I Cancel |

4. Click OK. CME ClearPort sends an e-mail to the counter-party and the Trade Blotter status changes to Declined.
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Void a Transaction

Broker two sided deals submitted for clearing cannot be edited. If the transaction contains incorrect data, the executing Broker
must void the trade and re-submit the trade with the correct information. For single side trades, only exchange staff can void a

matched trade on the day it was matched or claimed.

D’ To void a trade:

1. On the Blotter, locate the trade to void.
2. Click the trade's Trade ID number.

Tracks I 170684

Product Cleared OTC USDICLP NDF
(USDCLP.CME)

Statue BCCERT
Statiis Rodson
Trade Type OFNT
Cheared contraci{s)

Trade $atrdlnd b cliarng

Buryer hformation

Submit Date
Cleanrg Clate

Boures

Onginal Trede Date
Strateqy Frice
sirateqy Type

Zeller Information
Campsny Name
Trading fecoant
(=T ]

Broker Firm
Ercher Bame

5T  Strike
CCY Price

Compmsry HEms GOUMMAN, SACHS & CO [%
Traging Aecoun GOLMALN_ SACHS & CO-117111 (3H)
LES, GAara g5
Drokier Firm Keewr % ack Marcantis [uchargs
Brokier Hame mu 11
I Product Chaantity Price
Cleared 0T
i Ewy 01 USIVCLR NOF 50 USD Deak Moticnal 50000000  Jas-30-2311 CLP
USDTLPCME)

3. Click the Voidbutton. The following message appears:

CibLDMAN, SACHS & CO

GOLDMAN, SACHE & CO

Gakira gae

COMEX (2

Menwr W erk Mercantiia Dxchangs

CTRE

PuttCall Lachange

Chicago
Msrcantis
Exchangs

Clearing

CNE Gnoagp
Clenrrg sl 1
st

“Are you sure you want to void this trade?”

4. Click OK.

The Blotter refreshes and displays a Status of Void for the voided transaction.
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Copy a Transaction

The Copy feature provides the ability to create a new trade from a copy of an existing trade. Trades that have been voided or
rejected can still be copied.

When copying a trade, the Trade Entry screen appears and all product information is pre-filled. If a new product is selected, the
Terms information must be re-entered.

[:;’ To copy a transaction:

1. On the Blotter, locate the trade to copy.
2. Click the trade’s Trade ID number.
3. Click the Copy button.

The Trade Entry screen appears. Proceed to change any information for the new trade. Refer to the Trade Entry section in this
document for additional information.

Print a Transaction

The Print feature provides the ability to send trade information for a transaction with any status to a printer.

D’ To print a transaction:

1. On the Blotter, locate the trade to print.

2. Click the trade’s Trade ID number.

3. Click the Print button. The Print screen appears.
4

Select a printer, then click Print.
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Reports

This section provides instructions on how to generate the various reports provided through CME ClearPort.

CME ClearPort provides standardized reports that contain information such as volume traded by a Broker per Productand a
summary of the trades and single sided trades submitted for clearing through CPC. Report availability varies based on the
selected user role.

The following example of reports may be available:

CDS Trade Summary Report — displays the list of CDS trades entered for a range of clearing dates.

Trade Summary Report- displays the list of non-CDS trades entered for a range of clearing dates.

Volume by Broker by Product — displays the volume of trade entered across products by Broker Firms for a range of
clearing dates.

Volume by Trader — displays the volume of trades entered by a trader for a range of clearing dates.

Volume by Asset Manager by Product — displays the volume of trade done across products by an Asset Manager for a
range of clearing dates.

Trading Firm Account Summary — displays the list of active accounts for a trading firm on a given business day.
Volume by Broker and Source — displays the volume of trade by broker firms across various sources for a range of

trade dates.

Volume and Percentage by Source — displays the volume and percentage of trades entered on an exchange across var-
ious sources for a range of trade dates.

Volume by Product Group in Date Range — displays the volume of trades entered across products for a range of trade
dates.
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D" To display a list of available reports:

1. From the main menu, click the Reports tab.

€ CMEGroup CME ClearPort®

& OB {Chicagrs Daard of TadaRYMILK Cormpary ch-:ut

Select applicationz/roles
I Select an application ;I
=

Get Beportz

2. Selectan application. If only one application is available and selected from the drop-down, the figure below displays.
3. If the role drop-down is activated, select a role, then click Get Reports.

@ CME Group | CME ClearPort*

8 o g i i, B o Logout

[ 8ack to Folders
B C0S Trade Summary Report
& Trage Summary Report
B violume by Broker and Source
= Violume by Broker by Product

B velume by Product Group in Dale Rangs

4. Select the report and enter the appropriate parameters.
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Report Parameters

The information in the reports can be filtered through the selection of parameters. The following figure is an example of a

report parameter screen.
@ CMEGroup CME ClearPort*

§ Do e e o e ey

Par smeeted & Baguir e For Trade Sunsniay Rapoat

e Dade |I1I'IB"2|}|1'§I
End Dl II1|‘1&.E|IIS

Clo Wirdioma:

Ciearing Memier | A

Tradire Firns |28

Broker Firm Ile's'i Broker Firm =
Exchangs I.-'!.l 'rI

La] |sl

Stahes |Mccepl *

=T [ IM il

e

The parameters will vary depending on the report. The table below provides a description of the parameters found on all the

available reports.
Field
Application
Asset Manager
Broker Firm
City
Clearing Member

Country

Department

End Date
Exchange

Firm

Product

Red Code/Pair Clip

Role
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Description

A list of applications the firm can access.

Firm that manages the account.

Defaults to the user’s brokerage house.

The city where the trading firm is established.

Clearing Member who cleared the trades.

The country where the trading firm account is established.
A list of typical departments within the firm.

End date to filter the results.

Exchange where the trade was executed.

Defaults to the user’s firm.

Product Code.

Identifies the source of the security ID.

A list of privileges that can be issued to the user.



Field

Source

Start Date
Status
Submitter Firm
Trade Type

Trading Firm

CME ClearPort®

Description

Source used to enter the trade(s).

Start date to filter the results.

The current status of the entered trade(s).

The firm that submits the trade on behalf of their account.
Type of trade executed.

Name of the firm executing the transaction.
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Generate Reports

[ generate a report:

1. Selectareportfrom the list.

2. Select the parameters and click View.

M8 q bl [ 2 M [o0% ]

& CME Group | CME ClearPort®

Aotk s b i s

Trade Summary Report

Clearing Date from 01-MHov-09 to 16-New-09

Clearimg Membser Trading Firm Ll!da E.f Broker Firm Froduct  Ewchange };ﬁe Term Ditt Frice Coy Strike
Test Clearing Fimm ATest Trading Firm 1 B testbroker CL HYWIEX EFP Dec-2009 T8.00 usn
Test Clearing Firmi B Test Trading Firm 1 5 testbroker CL HYIWEX EFP Dec-2000 Te.0n uso
Test Clearing Fimm ATest Trading Firm 1 B testbroker HH HY Wi EFS/EO00  Dec-2009 4.500 usn
Test Clearing Firm B Test Trading Firm 1 5 testbroker HH HYIWIEX EFS/EQD  Dac-2008 4,500 uzo
Test Clearing Fimm ATest Trading Firm 1 B restbroker Rb HYWIEX EFP Jan-2011 20876 usn
Test Clearing Firm B Tast Trading Firm 1 5 testbroker RB NYWIEX EFP Jan-2011 1.0876 uso
Test Clzaring Finm B Test Trading Firm 1 @ testbroker Rb HYMWEX EFP Jan-2011 20876 uso
Test Clearing Firm A Test Trading Firm 1 5 téestbroker RB NYMEX EFP Jan-2011 1.0876 UsD
Test Clearing Fimm B Test Trading Fimm i B testbroer Rb HYWIEX EFP Feb-2011 .o uso
Test Clearing Finm A Test Trading Firm 2§ testbroker RB NYMEX EFF Feb-2011 2.0691 uso
Test Clearing Fimm B Test Trading Firm 1 B testbroker Rb HYWIEX EFP Jan-2011 2.0876 uso
Test Clearing Firm A Test Trading Firm 1 5 testbroker RB MYMIEX EFP Jan-2011 1.0876 uso
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The Report Toolbar provides the following functions:

Field

I1EID°.-".:- TI

Description

Opens the Export Option screen, which provides instructions on how to export and save the
file in another format.

Sends the report to the printer.

Returns to the first page of the report.

Returns to the previous page of the report.

Indicates the current page of the report. The second num-ber indicates the total number of
pages in the report.

Displays the next page of the report (if multi-page report).
Displays the last page of the report (if multi-page report).

Search for specific text in the report.

Adjusts the magnification of the screen.
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Supplemental Information

This section contains supplemental information that can be helpful when entering trades in CME ClearPort.

Original Trade Date

The original trade date can be entered as:
e Today

e Selected Date

RED Code

For single side trade entry, RED stands for Reference Entity Database. RED codes identify both the reference entity, also known
as the entity issuing or guaranteeing the debt, and the reference obligation, which is the bond referred to in the CDS contract.

RED Code use in CME ClearPort is only allowed for firms that have a valid license. Contact the Facilitation desk to set your firm
status.

RED codes link debt issuers to their obligations. The first six characters of the nine-character unique identifiers represent the
reference entity, and the last three represent the reference obligation.

Pair Clip codes designate a specific reference entity and debt obligation.

e North America single name - 6 alpha numeric characters
e European single name -9 alpha numeric characters

e Index - 9 digits
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Outright Minimum Price Increment and Outright Minimum
Block Threshold

For the Outright Minimum Price Increment and/or Outright Minimum Block Threshold, if a product supports variable values,
the word “Variable” is shown instead of a numeric value. Refer to the CME Group rule book for further details.

Default Option Terms and Strike Prices

The default values that appear in the Term and Strike Price fields for Options Spreads will vary, depending on the product
groups involved in the trades.

Method A
e The Term drop-down is populated with available terms.
e Auvailable strike prices appear in the drop-down.
Method B
e The Term drop-down is populated with the term of the underlying instrument.

e The Strike Price field is blank and the drop-down is populated with any previously listed strike prices. Strike prices can
also be manually entered in the Strike Price field.

Method C

e The Term drop-down is populated with available terms.

e The Strike Price field is blank and the drop-down is populated with any previously listed strike prices. Strike prices can
also be manually entered in the Strike Price field.

Note: The default underlying term that is selected by default might not be valid.

Note: The default strike prices that are listed might not use valid price increments.

Note: All manually entered strike prices (typed in the blank) must be valid to be accepted when submitted for clearing.
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Revision History

Version Date Author Description

1.0 6/1/09 CR Initial release of document.

2.0 11/16/09 DT Globally update and rewrite document to support more strategy
types.

2.1 1/25/10 NU Replace links from nymex.com with cmegroup.com, change
references to Nymex Customer Service, and add revision history
table.

2.2 4/30/10 NU Update with support for Single Side Trade Entry.

2.3 9/21/10 NU Updated Trade Blotter to reflect updated search criteria and new

page search function.

2.4 11/12/10 NU Replaced all figures to reflect rename of Exchange to
Exchange/Clearing Organization.

2.5 2/4/11 DB/NU Added information and figures relevant to OTC FX Options and
Forwards. Updated the Status description in Trade Blotter.

2.6 2/15/11 NU Updated Obtain User ID and Password.
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