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Introduction

CME Gr GuwgldpdPayment System (GPS) is a web-based application accessed via the CME Group portal
thatisused by cl earing member firmsd back office SFheeifefUpf or
Payment System (GPS) provides clearing firms with the ability to track give-up agreements and payments.

GPS system allows the firms to set rates at the exchange, commodity and session level for give-up trades - -
those trades where one firm executes the trade and another clears it. The system will calculate pay/collect
amounts and net everything at the end of the month for collection/payment.

GPS provides the following features:

Web-based and accessible via the CME Group portal i http:/connect.cme.com
Tiered Rates entry

Creation of daily and monthly ad hoc reports

Ability to search and view rates

Payment adjustment

Ability to delete and undelete trades
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1.0 Requesting Access to Give-Up Payment System (GPS)

Access to GPS is granted through written request from an officer of the clearing member firm.
To request access, complete the following steps:

e Download the Member Firm On-Line System Access Request Form from
http://www.cmegroup.com/clearing/files/onlineaccess.pdf

e Complete the form and ensure that it is signed by an officer of the clearing member firm

e Fax the form to the Customer Support Group at (312) 338-2626

e Allow 48 hours to process the request

2.0 CME Connect Login

1. Access CME Group Connect by entering http://connect.cme.com in your browser address line.

-

A CME Chicage Board of Trade, WYMEX Company

Login to CME Group Connect

Uzername

paEEsord
frociuct | CME Partal - I

B 2008 CWE Group, Inc.

€& CME Group CME Group Connect

Message Center

‘Welcome to CME Group Connect. Flease enter your login ID and password on the left and ensure the
correct product is selected. If you have problems accessing CME Group Connect, please contact CWE
Group Customer Support Group (312)930-3444 betvween the hours of B:30am CST and 5:30pm C5T. For
after hours support, please contact CWE Growp; ET Operations at (312)930-5200.

If you hawve problems accessing the CME Group EQS or CME Group Globex products | please contact the
CMWE Group Globex Control Center at (312)456-2391 .

Details on availability during holidays may be found st CWME Group Holiday Calendar.

To access CME Group Connect testing for Cedification and End to End &pplications plesse navigate to
hitp: fconnectoert .cme.com.

2. Enter your existing CME Group Connect6user name6 and &6épassword. 6

3. Verify that the product drop-down list displays CME Portal.

4. Click Login to display the CME Applications tab.

cmeconnect

Logged in : kwalker LO&0UT

Q CBOT Largs Trader
Fee System Partal

CME APPLICATIONS

Contact CME 1-800-331-3332

FirmSott Admin

% Firm3oft
Broker Payment System

@\ &

Give Up Payment System

5. Click Give Up Payment System to display the Give-Up Payment System login screen.

GPS Copyright CME Group Rev. 11/09
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3.0 Give-Up Payment System i Home Page

e

£ am M . elcome

N c E Group lee-Up Payment System Home Page Ve, Spril 22, 2009 03:16 PM COT
A CMILGhicagn Doard of Trade/ NYMILK Gompary Contact Us | Helo | Log Cut

o Lgreement Mairt [ Profit Certer G, Tranzaction Viewer« |G Paymert Review | Notifications B Reports - Administration +

Meszages

For Help With The Give-Up Payment System Please Contact
CMWE Cleating Services at (3120 207 2525

Sy=stemn availability
Business hours: Midnight until 7 PM (Central Standard Time)

Hew GPS Features

o 042702003 Effective Monday, April 27th, 2009, the GPS application screens will be rebranded and have & new look and feel. Please note there will be no change to current GRS
functionality. Thiz release is intended to ensure that wser experience iz consistent across all CWME Group applications, resulting in improved usshilty, readahility, and
learnahility. Mote that all InfopaciDocument Direct reports will be available within GPS instead of Document Direct. For the full text of this advizory click here.

o 034052009 Starting March 10th, 2009, the new GPS screens will be available for reviesy under the Parallel GPS test version accessible through the CME cerdification portal at
connectoert.cme com
o 010202005 2008 GPS End-of-CycleBanking Calendar updsted

2009 GPS End-of-Cycle/Banking Calendar
Banking Schedule

GPS5 Contact List
Contact List

GPS Change Code Reference Guide
Change Codes

e Home Pagei This page is important to view as CME Group will utilize this screen to communicate messages
to the Users. Information on this page is subject to change, but will display such items as Banking Schedule,
Recent Enhancements, Contact Information, System Availability and Change Code Listing.

e GPSHelpi click on the Help link on the top right corner of the page (on any screen) to be directed to the
GPS User Manual. If the information is unavailable or further detail is needed, please call Clearing Services
at 312-207-2525.

|
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4.0 Agreement Maintenance i View Agreements

Clearing Member Firms negotiate agreements with customers who provide execution services.
The agreement covers several accounts held by the customer. These accounts may be
distributed among several different carrying firms. Rates are also defined by the agreement as
well.

The agreement maintenance screen is broken down into three sub-categories:
a) View Agreements
b) View Rates
c) View Accounts

o
£ s A Wiglcome
v CM E Group lee-Up Payment System Home Page Mon, March 16, 2009 09:50 &M CDT
A CMIL/Chicago Board of Trade/ WMEX Compary Contact Us | Help | Log Out
< [ Agreemert haint Profit Center G Transaction Wiewer v |G, Payment Review | Natifications Bl reports - | [f=] Administration +

4.1 Agreement Search

Agreement Search
Within the Agreement Search, Executing firms can find, view, edit, copy and add agreements
while Carrying firms can only find and view agreement information.

To find agreements, you must first select the perspective with which you want to work. The
screen will default to the perspective of the Executing firm. Select the radio button to change the
default. You must also select the firm you want to review by either inputting the 3-digit firm id
into the textbox or by using your mouse to scroll through the drop-down list. The firm list is
driven by your security access settings; that is, you can only access those firms for whom you
have been permissioned.

Select the Search button to view agreements.

To help narrow down your agreement search, you can utilize the additional criteria options listed

below:
Field Description Valid Entry
Reference for each agreement withinthe | gnq is the default selection
Number executing firm that identifies all
the accounts and rates that are | Begins With allows you to enter the
associated with that first few numbers and/or letters of the
agreement. item(s) on which you wish to search.

Customer Name |Cust omer &8s n ame Contains allows you to enter a string of
Agreement numbers and/or letters and search for

all items that contain that string

GPS Copyright CME Group Rev. 11/09 Page 8
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Field Description Valid Entry

Customer Assigned by the executing firm _

Reference Ends With allows you to enter the last
Number few number and/or letters of the item(s)

Carry Account

Provides the ability to view
agreements that contain the

on which you wish to search.
Equals allows you to enter the exact
item on which you want to search; you

specified carry account can also use fdequal
items so thatitwork s as an 0
option.
Memo Field This field is for informational Free text.
purposes only.
Opposite firm View only agreements by the Either input the 3-digit firm id in the

opposite firm.

textbox or use your mouse to scroll
through the drop-down list.

The Agreement Search screen will look similar to the screenshot below.

Perspective
lc Executing Firm
[ Carrying Firm

Agreement Reference Humber

|

Opposite Exchange Firm

Ay -

do Fl
Delete [5

001 - CBT - ECLIPSE FUTURES |«
002 - CBT - GANESH
003 - CEBT - GOLDEERG |

Aeld B
Delete [H

Exec Account

Exchange Firm

IDDl - CET - ECLIPZE FUTURES

Customer Hame

=
Customer Reference Humber
Ay -
ol ]
Delete [
GAINS Exec Account
Ay -
ol ]
Delete [5

4.2

Agreement List (Executing and Carrying Perspective)

Your result set should now contain the List of Agreements based on your specified criteria in the
search form. Your result set will appear in a paginated form; you can click on the hyperlink

GPS Copyright CME Group Rev. 11/09
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AiShow All o for all the results to appear on
number of rows you want displayed.
Show Agregment Search Form
Shovwr Metrics
Search Results Page: 1 of 1 | 2Rows | Show A1 | Extract |§
EPrev GotoPage: 1 m Set Page Length; 10 Nest ]
1
Customer Hame Customer Reference Humber » m Agreement Reference Humber + Agreement Date
IV 123 CHT - 001 123 2006-03-13
Johkin Do 11 J0o0oa, CHT - 001 Jo 23 2009-03-09
Customer Hame » Customer Reference Humber » m Agreement Reference Humber * Agreement Date »
@ 2008 CME Group, Inc.

To view an agreement, ensure that the action box ontherighthand si de 1| i st s
Agr e e me n thendakeayoudmouse and click on the line item which you wish to explore.

Your Agreement list will roll-up to a list of one, after you specify the agreement you wish to view.
The&ofoPageo entry field all ows you t ow dauseghis a

next or previous agreements simply use the specified arrows. These arrows Prev / Next will allow
you to scroll through each agreement list based on your sort criteria.

Search Results Page: 20f 2 | 2Rows | Show Al | Extract |View Agreement 'l

Eprey GotoPage: 2 m 18231 Page Length: 1 Nest ]
Customer Hame » Customer Reference Humber » m Agreement Reference Humber » Agreement Date »
John Doe |l D000, CHBT - 001 JO23 2003-03-09

Customer Hame # Customer Reference Humber » m Agreement Reference Humber ¥ Agreement Date »
Agreement Details ISeIed Action VI

Executing Firm Agr it Reference Humb Agreement Date

CHT - 001 J0123 03-08-2003 &

Customer Hame Customer Ref #

John Doe |l JO000A,

Executing Account Executing Contact Executing Phone

1234367 John Doe 123-456-7590

Profit Center Inter-FCM Agreement Inter-FCM Firm Bill Carry Firm Indicator Tiered Agreement

Continue To Rates

GPS Copyright CME Group Rev. 11/09 Page 10
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Ex e

4.3 Edit Agreement (Executing Perspective Only)
To edit an agreement, select the HAEdihandsidept i on
under the fAAgreement Detail so section. Only
Agreement Details
Executing Firm Agreement Reference Humber Agreement Date cled sation
CHET - 001 J01 23 03-09-2009 El
Customer Hame Customer Ref #
Johin Doe |l JDO00A,
Executing Account Executing Contact Executing Phone
1234567 John Doe Nl 123-456-75590
Profit Center Inter-FCM Agreement Inter-FCM Firm Bill Carry Firm Indicator Tiered Agreement
[ & | [ | V=l e
Within the Edit mode, the executing firm cannot modify the Executing Firm or the Agreement
Reference Number. The Inter-FCM Agreement indicator can only be changed if there are no
associated cash adjustments.
When done editing the agreement details, select the update button.
After selecting the apply changes button, you will receive a confirmation message to indicate the
system has accepted the change.
4.4 Copy Agreement (Executing Perspective Only)
To copy an agreement, sel eecttActiontbax orfithe cightyhand sidqet i o n
under the AAgreement Detailsodo section.
Agreement Details Select Action j
Executing Firm Agreement Reference Humber Agreement Date E:;:d Action
CHET - 001 J01 23 03-09-2009 El i
Customer Hame Customer Ref #
John Doe Il D000,
Executing Account Executing Contact Executing Phone
1234567 Johin Do 123-456-7380
Profit Center Inter-FCM Agreement Inter-FCM Firm Bill Carry Firm Indicator Tiered Agreement

|
GPS Copyright CME Group Rev. 11/09
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Within the Copy mode, the Executing firm will only need to enter the Agreement Reference
Number to complete the copy transaction. When done, select the Add button.

After selecting the Add button, you will receive a confirmation message to indicate the system
has accepted the new agreement.

4.5 Delete Agreement (Executing Perspective Only)

To delete an agreement, select the fADelhanded opt
side under the fAAgreement Listo section.

Note: You cannot delete an agreement if there are any give-up trades that are associated with
the agreement.

Search Results Page: 2012 | 2Rows | Show &l | Edract | View Agresment x|
Wiewy Soreement
Epray Goto Page: 2 m Set Page Length: 1 V!ew Rates
12 K ounts
D  EE e
Customer Hame » Customer Reference Humber » m Agreement Reference Humber » {
Jokin Do I JD000s, CBT - 001 JoM 23 2009-03-09
Customer Hame ¥ Customer Reference Humber ¥ m Agreement Reference Humber » Agreement Date »

Microsoft Internet Explorer x|

\;:) Are you sure vou wankt to remove Ehis agreement?

Ik I Cancel |

Once se

|l ected, you will Dbe promp
del ete the current agreement I

ed wi tahttoan al e
?0 t

t
f yes, sel ect

4.6 Add Agreement (Executing Perspective Only)

To add an agreement, selectthe Addbutt on on the Agreement Search
agreement feature will only be available from the perspective of the Executing firm.

|
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(GPS)

Perspective
1o Executing Firm
& Carrying Firm

Agreement Reference Humber

Ay *

2o B
Delete [H

Opposite Exchange Firm

001 - CBT - ECLIPSE FUTURES ﬂ
002 - CAT - GANEEH
003 - CBT - GOLDBERG j

Lad B
Delete [E

Exec Account

IAny Vl

et ]
Delete [

Exchange Firm

[oo1 - cBT - EcLIFSE FUTURES |

Customer Hame

Ay -
Add B
Delete [H
Carry Account
Ay - [
add Pl
Delete [
Profit Center
Ay -
add B
Delete [

Customer Reference Humber

Ay *

2o B
Delete [H

GAINS Exec Account
Ay b

(e

N

After selecting the Add button, you will be taken to a template to complete the respective

Agreement Details.

Agreement Details

Executing Firm
CBT - 001

Customer Hame

Executing Account

Profit Center

I jv

Inter-FCM Agreement

=]

Agreement Reference Humber

Executing Contact

Inter-FCM Firm

I jv

Agreement Date
(03-09-2009 E|
Customer Ref #

Executing Phone

Bill Carry Firm Indicator

[v=l

Tiered Agreement

W=

/.\\

o [

N—

Note: The Executing firm is already populated as the firm id is taken from the search screen and

the agreement date defaults to the current date, but you may backdate accordingly. Firms

though, will only be allowed to backdate 3 months.

When done completing the agreement details, select the Add button. The system will display a

confirmation message, when the new agreement has been added

to the system.

GPS Copyright CME Group Rev. 11/09
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Agreement CM1234 has been added

Show Agreement Search Form

Agreement Details IME]
Executing Firm Agreement Reference Number Agreement Date

(-:l.Jato;'r-lBr MHame Customer Ref ¥ :I

E:mel:l.ﬂil"@- Account Executing Contact E.:ct-uting Phone

Profit Center Inter-FCM Agreement : Inter;FCM Firm Bill Carry Firm Indicator Tiered Agreement

4.7 Agreement Details Attributes

Field Description/Valid Entry Entry Required

Executing Firm 3-digit Firm id and its associated exchange. Y

Agreement Executing firm-assigned Agreement Reference Y - Must be

Reference Number. unique for

Number executing firm

Agreement Date Date the agreement was created, entered or Y - Agreement
updated. date must be no

more than three
months prior to
the current
business date

Customer Name Customer Name for this Agreement Y
Customer Executing firm-assigned Customer Reference Y
Reference # Number.

Executing Account | Executing firm account number for this Y

customer/agreement. Note that this field is for
informational purposes only. This field on the
agreement record is not a pricing criterion.

Profit Center Sales office/profit center to which this agreement is N
associated. Values within profit center pull-down list
will be blank (as the default) and contain the
predefined in the profit center ids derived from the
profit center maintenance screen.

Note: Depending on your security access level, you
may not have access to the profit center screen.

Inter-FCM Y=This is an Inter-FCM agreement which N - Can only be
Agreement encompasses all accounts at a single carrying firm changed td

GPS Copyright CME Group Rev. 11/09 Page 14
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Field Description/Valid Entry Entry Required
not defined in another agreement. Inter-FCM firm list | there are no cash
wi || be disabled unl ess adjustments

associated with it.
N=Not an Inter-FCM agreement which allows entry of
multiple carrying firms and accounts under the
agreement.
Bill Carry Firm Y= Select AYO if the Car rl N-feditingan
Indicator automatically billed through GPS. agreement that
has an
N= Select ANO, to indi c at| associatedrate-

Party agreement. There will be input fields for the
Third Party billing address information. It is required
to enter, at minimum, the Customer Contact Name
when specifying a Third Party agreement. Note that
these agreements will still need to be billed manually
by the firms.

3rd Party Billing Information
Customer Contact:

Phone:
Address 1:
Address 2:

set, then the bill
carry firm
indicator may not
be changed.

Indicator

City/State/Zip:
Country/Country Code:
Tiered Agreement | Y=Sel ect Agfeementfthas tidned rates Y- If selected, an

associated with it.

N= Select ANO i f t h-weredrgte { cannot be

structure associated wit |changedtoa
non-tiered
agreement.

agreement with a
tiered rate set

5.0 Agreement Maintenance - View Rates

Af ter

executi

BN

an agreement

ng

eeanchheyadatcan

hand side of the agreement list and then use your mouse to click on the agreement for which
you wish to view rate sets.

|
GPS Copyright CME Group Rev. 11/09
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Search Results Page: 10f 1 | 1 Rows | Show &l | Exdract |Wiew Rates 'l
ey Soreement

Errey Goto Page: 1 m Set Page Length: 1 .

1
Delete Agreement

John Doe Il D000, CHT - 001 O 2E 2008-03-09

Customer Hame * Customer Reference Humber * m Agreement Reference Humber » Agreement Date »

You can also select the Continue to Rates button on the bottom of the Agreement Details
screen.

Search Results Page: 1 of 1 | 1 Rowes | Show &I | Extract |View Rates 'l

Eprev Goto Page: 1 m Set Page Length: 1 Nest 5]
1
Cusgtomer Hame » Customer Reference Humber » m Agreement Reference Humber » Agreement Date »
John Doe Il JD000A CHT - 001 J0 23 2003-03-09

Customer Hame Customer Reference Humber » m Agreement Reference Humber » Agreement Date »
Agreement Details ISeIect Action VI

Executing Firm Agreement Reference Humber Agreement Date

CET - 004 JOM 23 03-09-20039 E

Customer Hame Customer Ref #

Johin Doe 11 JD000A,

Executing Account Executing Contact Executing Phone

1234567 John Doe 123-456-7390

Profit Center Inter-FCM Agreement Inter-FCM Firm Bill Carry Firm Indicator Tiered Agreement

Cortinue To Rates

From the Executing Firm Perspective, firms can view, copy, delete, edit, create or add rate
sets. From the Carrying Firm Perspective, firms can view and/or reject/accept rates sets.
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ExecUling Perspectve CB1 - D01

Customer Hame Customer Reference Humber Executing Firm Agreement Reference Humber Agreement Date

Johin Dae I JD0o0s, CBT - 001 Jo23 2008-03-09

Back To Agreement List

Rate Maintenance
Date Range
03-15-2009 to 12-31-9393 ¥| Create Pass Thru | Creste | add |
Rate Detail List
Search Results Page: 1 of 1 | 3Rows | Show &1 | Extract |Delete 'l
Herey Gato Page: 1 m Set Page Length: 10 Nest 5]
RATE FUTURE OPTIOH
15 097 047 CHT sD

RATE FUTURE OPTION

Continue to Accourts

Overall, a rate set must be established for each agreement. There are two types of agreements:
Tiered and Non-Tiered. Tiered rates are established at the agreement level. Once an
agreement is determined to possess a tiered rate structure, it cannot be changed to a non-tiered
structure, and vice versa.

A tiered rate structure enables the user to tie give up rates to volume. For instance, a firm might

l i ke to Atiero the rates it will pay, offering
example:

Volume Rate

17 99 contracts $1.50/contract

1007 499 contracts $1.25/contract

5007 2999 contracts $1.20/contract

3000 - 10000 contracts $1.10/contract

10000+ contracts $1.00/contract

When creating a tiered rate set, the user can add up to five levels of rates. Tiered rates become
effective on the first calendar day of the month and expire on the last calendar day of a month.

For non-tiered agreements, the effective date must be equal to or greater than the agreement
date. Each agreement can have multiple rate sets defined by effective date, which consist of
two types:
e General Rates T used to default rates for futures and options
e Specific Rates i used to set individual rates for futures and options by commodity code
and exchange.

GPS Copyright CME Group Rev. 11/09 Page 17
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EXecUTing Perspective CBT - D01

Rate Maintenance

Date Range
03-15-200% to lZ—Sl—SSSSﬂ Delete
Rate Detail List
Search Results Page: 1 of 1 | 3Rows | Show &1 | Extract |Delete 'l
Herev Gato Page: 1 m Set Page Length: 10 Nest 5]
1
RATE FUTURE OPTIOH
G 10 0.7a 075 BT S0
G 15 0a7 047 BT E =)

Customer Hame Customer Reference Humber Executing Firm Agreement Reference Humber Agreement Date

Johin Doe |l JD0o0s, CBT - 001 Jo23 2008-03-09

s 18 085 085 cB 0 G
RATE FUTURE OPTION

5.1 Rate Sequence
GPS has a mechanism (similar to the legacy GAINS system) for applying rates. To ensure
accuracy of the rates applied, GPS will let the end-user dictate the rate calculation hierarchy
with the input field | abeled ARanko. Thi s
most specific to the most general, when calculating fees. GPS calculates fees from the rates
displayed on the specific rate list screen and searches backward to the top of the General rates
list screen.
Rank works by the hi ghthefirsttb be calcumted Bherawilinbb tevo
ranking lists, one for Specific and the other for General rates.

5.2 Copy Rate Sets (Executing Perspective Only)
If you wish to add a rate set that mirrors a rate set of another existing agreement, select the
Copy
button and then choose from a pre-defined agreement list the agreement from which you wish
to copy. The copy function allows you to enter the desired effective date of the new rate set.
Once youbdbve made your selection, click on 't
After selecting the Submit button, your rate list will be immediately updated.
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5.3 Delete Rate Sets (Executing Perspective Only)

Unlike agreements and accounts, rates can be deleted if trades are associated with them.
However, please be aware that all of the fees for the attached give-up trades will not be
calculated once the rate set has been deleted.

You can delete the entire rate set by selecting the Delete button. Once selected you will be
prompted with an alert message asking d&tAeg es ggtouo

I f yes, select the AOKO button, i f no:; select t

5.4 Edit Rate Sets (Executing Perspective Only)

The Edit option on the Rate Maintenance screen allows the end-user to modify the start and/or
end date of the rate set.

Select the Edit button, and you will be prompted to modify the date range.

Once you have modified the date range, select the Apply Changes button and you will receive
a confirmation message that the rate set has been updated. You will note that your date range
has been updated in the drop-down box as well. After edit is complete, all trades associated to
that agreement will be flagged to recalculated.

Rate Maintenance
Date Range

03-15-2008 to 12-31-3393 7|

Effective Date Expiration Date
03-15-20049 E| 12-31-9994 E|

5.5 Create Rate Sets (Executing Perspective Only)

The create option on the Rate Maintenance screen allows the end-user to create a brand new
rat e Ceeatdd. nfot only involves adding the rate det
of the rate set as well.

To invoke this action, simply select the Create button.
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Rate Maintenance

Date Range

03-15-2009 to 12—31-9999j | Back To Rates |
Effective Date Expiration Date

03-09-2009 E| 12-31-9999 E|

Rate Type Exchange Quadrant Commodity

[[GenERaL ~] [ =] | = | =
Rank Trade Hours SPR SES APS CUR

T [ =l = = = = =3
Future Rate Option Rate
nn nn
| TEEE ]
Also, at create time, thisiswhenyou add a fipass thruo Qreattlassset by

Thru button, to indicate rates should not be applied to this agreement.

Rate Maintenance
Date Range

|03-15-2009 to 12-31-3399 »|

The following screenshot displays

creating a fp

Rate Maintenance
Date Range

03-15-2003 £o 12-31-9593 ¥|

Effective Date
03-09-2009

Expiration Date
12-31-9995

] ]

If, when you created the agreement for which you are performing rate maintenance, you

selected AYO for the Ti
Rate Maintenance screen like the one that follows.

ered Agree

ment Il ndi cator
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Rate Maintenance
Date Range

=

Effective Date
03-08-2009 A

Rate Type
IGENERAL 'l
Trade Hours
I jv

Tier Level
Defautt

1

[ R

Expiration Date
12-31-99989 A

Exchange Quadrant Commodity

[ = [ = | [

SPR EFP SES APS

Future/Option Rate Max Volume

oo
oo 999999339
oo 999999339
oo 999999339
oo 999999339
oo 999999339

ettt
CUR
I Uz = l

e

The Default rate will apply to product/groups not specified by the tiered agreement. Tiered rates
apply to futures and options equally; you cannot specify different rates for futures versus

options.

5.6

Add Rate Details (Executing Perspective Only)

To add rate details, select the Add button on the Rate Maintenance screen. You will then be
prompted to add in the details associated with the rate set.

Rate Maintenance
Date Range

=

Effective Date
03-09-2009 E|

Rate Type

I GEMERAL l

Trade Hours

-

Tier Level
Cefault

1

[T R S ]

Expiration Date
12-31-9999 E|

Exchange Quadrant Commodity

[ = [ = | [

SPR EFP SES APS

Future/Option Rate Max Yolume

140
125 500
1.00 1000
0.&s 1500
064 2000
050 939339339

L
CUR
I uszD * l

b

GPS Copyright CME Group Rev. 11/09

Page 21



Give-Up Payment System (GPS) € CMEGroup

A CME [Chicago Board of Trade /NYMEX Comparry

to be able to select from the pre-populated commodity codes in the drop-
down list.

Field Description/Valid Entry

Rate Type a) General - used to set default rate for futures & options
b) Specific - used to set individual rates for futures and options by

commodity code and exchange.

Rank Sequence in which the rate is calculated. Specific Rate sets are calculated
first then General. Pl ease note, ra
the first to be calculated.

Exchange CME 1 Chicago Mercantile Exchange
CBT i Chicago Board of Trade
ONE 1 One Chicago (a.k.a. Single Stock Futures)

Commodity For Rate Type &pecificbonly: You must first select an Exchange in order

Future Rate

Enter the dollar amount of the futures rate as a whole number or include a
decimal point if cents are entered. (Field will zero if left blank)

Option Rate

Enter the dollar amount of the options rate as a whole number, OR include a
decimal point if cents are entered. (Field will zero if left blank)

SPR (Spread Type)

Select the Spread indicator to set rate by the following spread types:
D: Differential Spreads

L: Legged Spreads

S: Spread Trade (includes legged and differential)

P: PIT Trade

Blank = Any input value will provide a match.

EFP
(Exchange
For Physical)

Select the EFP Indicator to set rate by the following EFP types:

B: EFP Block Trade

E: EFP Trade (Exchange for Physical)

N: EFR Trade (Exchange for Risk)

T: EFS Trade (Exchange for Swap)

C: RFC (Request for Cross)

O: OPNT (Old Privately Negotiated Trade)

Blank = Rates will be applied (match) on a blank value only.

Please note that the Blank value denotes that this is not an EFP
Transaction.

An EFP refers to a privately negotiated and simultaneous exchange of a
futures position for a corresponding cash position (i.e., a basis trade) apart
from the public auction market in the context of a non-interest rate contract.

SES (Session)

Select the Session Indicator to set rate by the following Session types:

D: Day

E: Evening

G: GLOBEX

Blank = Rates will apply (match) on any value

APS

Select the APS Indicator to set rate by the following APS types:

A: APS Trade (Average Price Trade)
G: Give Up Trade (a.k.a. Allocated Claim System)

GPS Copyright CME Group Rev. 11/09
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Field Description/Valid Entry
Blank = Rates will apply (match) on any value
Exchange Rate Detail List field displaying one of the following Exchange types:

CME 1 Chicago Mercantile Exchange
CBT i Chicago Board of Trade
ONE i One Chicago (a.k.a. Single Stock Futures)

Exchange can be used by itself for a generic rate or together with the
commaodity code for specific rates.

CUR (currency) The GPS calculates rates only in USD but allows for selection of other
currencies for third party billing only.

Codes are as follows:

AUD 1 Australian Dollar MXN T Mexican Peso
CAD i Canadian Dollar NOK 1 Norwegian Krone
CHF i Swiss Franc NZD i New Zealand$
EURT Euro SEK i Swedish Krona
GBP 1 British Pound USD i US Dollars
JPY 1 Japanese Yen ZAR 7T S.A. Rand
Trading Hours E = ETH: Electronic Trading Hours
R = RTH Regular Trading Hours (Open Outcry/Pit-traded)
Quadrant If quadrant is selected, then individual commodities may not be selected and

vice versa. Quadrants are:

CME CBOT occ
INT AG NONE
INDX INDEX

AGS FIN

CURR METAL

CMEAM EQUTY

5.7 Edit Rate Details (Executing Perspective Only)

To edit rate det akdites, o pstiimpr ybamsl siddoétherRetgietail fList
and then select the line item you wish to edit.

All the associated fields used to add a rate detail will now appear in edit mode. Make the
required modification and select the Apply button when complete. You will receive a
confirmation message that the item has been updated.

I f you decide you dondt wan tBack o Ratesibdttont he t r ans a

5.8 Delete Rate Details (Executing Perspective Only)

To delete rate details, selectthefi De |0e toept i 0 n -band sidéhoétherRatg Detail List
and then select the line item you wish to delete.
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Once selected, you wil/ be prompted with an al e
del ete the current rate?06 I f yes, select the AC
5.9 Accept/Reject Rate Set (Carrying Firm Perspective Only)
In order to reject a rate set, complete the following steps:
1. Click on the Accept / Reject button.
Rate Maintenance
Date Range
|03-15-2009 o 12-31-3333 ¥|
Rate Detail List
Search Results Page: 1 of 1 | 3Rows | Show Al | Extract
Frrev Goto Page: 1 m SetPageLength: 10 SET Next B
m-ﬂﬂﬂﬂﬂ-
0.7 0.7
047 047 CHT S0
0.5 0.5
m-ﬂﬂﬂﬂﬂ-
You wi | be prompted with a fiRejection Message
Rejection Messages for Current Rate Set
[sTatus | SELECT/ENTER & MESSAGE 7]
Submit
2. Select the actioncegpueavdosbrtidRe¢ejaet eddc
be pr

3.1 f you select fARejectedo, then y
of the generic messages before t
message will be required.

ou wi ||l
he rate set c

Rejection Messages for Current Rate Set

IREJECTED Vl SELECTEMNTER & MESSAGE _I

SCCOUNT IS NOT ACCURATE s
BILL CUSTOMER DIRECT

RATE IS I ERROR

TOTAL FEES ARE INCORRECT

4. When done selecting your status and/or entering your message, select the Submit button. A
message stating, AThe Rate has been successfu
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The Rate has been successfully REJECTED.

Rejection Messages for Current Rate Set

IREJECTED VI RATE IS IN ERROR _:l RATE IS M ERROR
e
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6.0 Agreement Maintenance - View Accounts

After executing an agreement search, ywanthean se
right-hand side of the agreement list. Use your mouse to click on the agreement for which you
wish to view accounts.

earch Results Page: 1 of 1 | 1 Rows | Show Al | Exdract IViEW Agreemert 'l

Goto Page: 1 m Set Page Lencth: 10 SET Wiew Rates
[HPrev )
1 Wigw Accounts
Delete Agreement
Customer Hame } Customer Reference Humber Executing Firm » Agreement Reference Humber » Agreement Date
John Doe Il Joooos, CHT - 00 JO123 2009-03-09

Customer Hame » Customer Reference Humber » m Agreement Reference Humber » Agreement Date P

The Executing Firm perspective allows you to define specific accounts under an agreement,
which will all be charged by the same rate set. Carrying Firm perspective allows you to reject
and accept accounts.

Account Maintenance

Carry Firm Profit Center Carry Account Carry Contact Carry Phone Executing Account
joor - ceT 7| jTEsT =]

joo1 - ceT 7| |TEsT =]

joot - ceT v |TEsT =]

joot - ceT v |TEsT =]

joot - ceT x| |TEsT x|

Account List
Search Results Page: 10f 1 | 2Rows | Show Al | Extract |View Messages 'l
erer Gato Page: 1 E Set Page Length: 10 SET Nest ]
Check All Account Carry Profit Carry Carry Carry Gaing
Status » Firm * Center F Account Contact Phone Exec Account *
CBT 001 TEST 272700 SAM JOMES
CET a0 TEST 93393 MARY ShAITH
Check all Account Carry Profit Carry Carry Carry Gains
Status Firm » Center » Account # Contact » Phone » Exec Account #
[..-H.-
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You can also select the Continue to Accounts button on the Rate Details screen.

Rate Maintenance
There are messages agsociated to this Rate Set  view messages
Date Range

03-15-2003 to 1z-31-9353 ¥|

Rate Detail List
Search Results
Eprey Gaota Page: 1 m Set Page Length: 10 Nest ]
1
RATE FUTURE OPTION
U m o SO “ ﬂ““
G 10 07a 0.7a CBT UsD
G 13 oer 0ar CBT E =D

0.a3 0.as C

= 18 BT il
RATE FUTURE OPTIOH

! h | Continue to Accourts >

Not e: I f there i s a message associ aVi etv Mietsls agle a
This will display a read only view of the message entered. Under Rejection Message you can
add a note and click the Update button when finish.

Rejection Messages for Current Rate Set View User Info

M=zgHote Rejected By Rejection Message
Message: KWALKER RATEIZ IM ERROR CBT - 001 03-13-2009
Hote:

Update

The note has been successfully updated.

Rejection Messages for Current Rate
MsgHote Rejected By Rejection Message

Message: KWALKER RATE IS IN ERROR CBT - 001 03-13-2009
Hote: Wil correct the rate.

To view the user infor Matiwo s e Jhaslwill digpldytalmead ohly p e r |
view of the user that rejected the Rate Set.

Rate Set Rejection Message For

o User Info Availahle

Upitste
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6.1 Inter-FCM Agreement

Please note that Executing firms cannot set up specific accounts under an Inter-FCM
Agreement, since it is firm specific. The system will display *FCM in the carrying firm account
number field to indicate all accounts. Therefore, these agreements will not have update
capability; instead the screen will act as read-only (similar to the carrying firm perspective). See
screenshot below as an example.

If you need to change the account *FCM, you must first update the Inter-F CM Agr ee ment
on the Agreement Details Screen.

6.2 Add Accounts (Executing Perspective Only)

To add an account, the Executing firm must first define the Carrying Firm and the associated
Carrying Firm Account numbers as they are defined by their Give-Up Agreement.

Profit Center is an optional field, but can be used to segregate your accounts. Profit Center will

be the executing firmdés profit -popmlatedéanrtheadd and
screen. Therefore, if there are no profit centers in the drop-down list, they will need to be

defined in the profit center screen (if you have access to view this screen).

Note, that by adding profit center you will have more than one payment record. So, within the
payment screen, your payments will be segregated by profit center if this option is selected.
Also, by adding profit center at the account level, it will take precedence over a profit center
added at the Agreement level.

The Executing Account field is optional but, if you populate Executing Account, GPS will
utilize that field in combination with carry account, when determining when to apply the defined
rate set against the trades.

Carry Contact, Carry Phone, and Memo fields are also optional fields.

After you have completed defining (at min) the respective Carry Firm & Carry Account, select
the Add button. You may add up to 5 carry firm, carry account combinations at a time.
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