
  Position Services 
    
  

March 2005 Position Services User Guide Page 1 of 63 
 ÓChicago Mercantile Exchange, Inc 2004 
 

 
 
 
 
 
 

 
 
 

FIXML Position Services 
 
 

API Specification and 
Technical User’s Guide 

 
Version 3.5 

 
 
 
 
 

 March 2005 
 

 



   Position Services 
    
 

March 2005 Position Services User Guide Page 2 of 63 
 ÓChicago Mercantile Exchange, Inc 2004 

Revision History 
 

Maintenance 
HistoryDate 

Draft Section Change descr iption 

January, 2003 Version 2.1  Added Rules for Cancel Request – disallowed if Quantity Block 
provided on Request 
 

January, 2003 Version 2.1  
Added Rules for PCS – each PCS Request will handled as stand-
alone. Subsequent submissions will expunge prior submission 
 

February, 2003 Version 2.2 Section II 
Added rules regarding All or None Requests 

February 2003 Version 2.2 Section III 
Added “Referential Messaging Eligibility”  
Added “Referential Messaging and C21 Submissions”  

February 2003 Version 2.2 Section V 
Added  rules for handling Cancel Requests and Reports 

February 2003 Version 2.2 Section VIII 
Added naming convention for Position Reports 

February, 2003 Version 2.2 Appendix 2 
Added ClOrderID to TradeCapture 

February 2003 Version 2.2 Appendix 3 
Updated Error Code List 

February, 2003 Version 2.2 Appendix 4 
DTD Changes 

Added ClOrdID to Side Block  

Moved TrdTyp from Side to TrdCapRpt  
March, 2003 Version 2.3 Table 3.1 

Added Lists for TradeTypes, TradeTypes, TimeTypes, 
SpreadTypes 

April, 2003 Version 2.3 Table 1.1 
Table 2.1 Added Length column 

May, 2003 Version 2.4 Table 1.1, 2.1 
Appendix 

1,2,4 

Updated to reflect latest FIXML DTD changes 

February 2004 Version 3.0 Major 
revisions, 

entire 
document 
changed 

Updated to be compatible with FIXML 4.4 FIA Extensions. 
Revised examples, updated document format. 

March 2004 Version 3.4  
Added support for Trading Firm and Exchange Parties on PCS 
Added annotations to some examples 
Added exchange-level support on Request for Position 

April 2004 Version 3.4 Section 4 
Modified price representation section 

May 2004 Version 3.5 Table 2.1 
Modified Report Mapping Table 
Added TrdCaptRpt/RptSide/@TmBkt 
Removed TrdCaptRpt/RptSide/@ExecID 
Made TrdCaptRpt/Instrmt/@Mult optional 

Oct 2004 Version 3.5  
Modified table 1.1 (required elements) to add the data-type and 
Length as requested by some firms. 

Dec 2004 Version 3.5 Appendix 4 
MRTR to FIXML mapping 

Dec 2004 Version 3.5  
Removed Referential messaging 



   Position Services 
    
 

March 2005 Position Services User Guide Page 3 of 63 
 ÓChicago Mercantile Exchange, Inc 2004 

Maintenance 
HistoryDate 

Draft Section Change descr iption 

Feb 2005 Version 3.5 Appendix 4 
Changed the MRTR to FIXML mapping to add new trade types 
and Trade subtypes for E/A transactions. 



   Position Services 
    
 

March 2005 Position Services User Guide Page 4 of 63 
 ÓChicago Mercantile Exchange, Inc 2004 

Table of Contents 

REVISION HISTORY ..............................................................................................................................................................2 

TABLE OF CONTENTS..........................................................................................................................................................4 

PURPOSE OF THIS DOCUMENT .........................................................................................................................................6 

1 OVERVIEW.......................................................................................................................................................................7 

2 REQUESTING A SERVICE ............................................................................................................................................8 
2.1 MESSAGING MODEL .....................................................................................................................................................8 

2.1.1 Request Messages................................................................................................................................................8 
2.1.2 Report Messages..................................................................................................................................................8 

2.2 SUPPORTED SERVICES ..................................................................................................................................................8 
2.3 REQUESTING SPECIFIC SERVICES..................................................................................................................................9 

2.3.1 Rules Governing FIXML Requests.......................................................................................................................9 
2.3.2 Error Handling ..................................................................................................................................................10 

3 SPECIFICATION FOR BUILDING REQUEST MESSAGES...................................................................................12 
3.1 REQUIRED ELEMENTS FOR REQUESTS (TABLE 1.1).....................................................................................................12 
3.2 CANCEL REQUESTS.....................................................................................................................................................12 
3.3 DEFINITION OF TABLE VALUES – REQUIRED, OPTIONAL, NOT REFERENCED .............................................................12 

4 SPECIFICATION FOR HANDLING REPORT MESSAGES...................................................................................13 
4.1 REQUIRED ELEMENTS FOR REPORTS (TABLE 2.1).......................................................................................................13 

4.1.1 Cancel Reports...................................................................................................................................................13 
4.1.2 Definition of Table Values – R, O, N .................................................................................................................13 

5 COMPONENTS OF THE FIXML MESSAGE ............................................................................................................14 
5.1 INSTRUMENT BLOCK ..................................................................................................................................................14 
5.2 PARTIES BLOCK ..........................................................................................................................................................14 
5.3 QUANTITY AND AMOUNT BLOCKS .............................................................................................................................15 

5.3.1 Quantity Block ...................................................................................................................................................15 
5.3.2 Amount Block.....................................................................................................................................................16 

5.4 CFI CODE – CLASSIFICATION OF FINANCIAL INSTRUMENTS.......................................................................................16 
5.4.1 FIX Definition of CFI Code...............................................................................................................................16 
5.4.2 Definition for Options (code defined by character position): ............................................................................17 
5.4.3 Definition for Futures (code defined by character position): ............................................................................18 
5.4.4 CME Implementation of CFI Code....................................................................................................................18 

5.5 PRICE FORMATS..........................................................................................................................................................19 
5.5.1 Decimalized Price Formats ...............................................................................................................................19 

5.6 ENUMERATIONS..........................................................................................................................................................19 

6 MQ-SERIES TRANSPORT FOR FIXML MESSAGES.............................................................................................20 

7 AN OVERVIEW OF A NEW SERVICE – POSITION REQUEST ...........................................................................21 
TABLE 1.1 – REQUIRED FIELDS FOR REQUEST MESSAGES ......................................................................................................24 
NOTATION USED.....................................................................................................................................................................24 
TABLE 2.1 REQUIRED FOR REPORT MESSAGES.......................................................................................................................27 
TABLE 3.0 – MRTR TO FIXML TRADE TYPE MAPPING.........................................................................................................32 
TABLE 3.1 – FIX VALUE CONVERSION...................................................................................................................................36 

APPENDIX 1 – FIXML REQUEST EXAMPLES...............................................................................................................40 



   Position Services 
    
 

March 2005 Position Services User Guide Page 5 of 63 
 ÓChicago Mercantile Exchange, Inc 2004 

1A. EXERCISE NOTICE REQUEST – IN-THE-MONEY.................................................................................................................40 
1B. EXERCISE NOTICE REQUEST – OUT-OF-THE-MONEY ........................................................................................................41 
2. DO NOT EXERCISE NOTICE REQUEST .................................................................................................................................42 
3. POSITION ADJUSTMENT REQUEST.......................................................................................................................................42 
4A. POSITION CHANGE SUBMISSION REQUEST FOR A TRADING MEMBER FIRM .....................................................................43 
4B. POSITION CHANGE SUBMISSION REQUEST FOR A POSITION ACCOUNT.............................................................................44 
4C. POSITION CHANGE SUBMISSION – FINAL POSITION ONLY................................................................................................45 
4D. POSITION CHANGE SUBMISSION – SPREADS ONLY ..........................................................................................................45 
5. POSITION REQUEST .............................................................................................................................................................46 
6. REPLACE REQUEST USING POSITION ADJUSTMENT.............................................................................................................47 
7. CANCEL REQUEST USING POSITION ADJUSTMENT ..............................................................................................................47 

APPENDIX 2 – FIXML REPORT EXAMPLES..................................................................................................................48 
1. EXERCISE NOTICE REPORT – SUCCESSFUL .........................................................................................................................48 
2. EXERCISE NOTICE REPORT – UNSUCCESSFUL.....................................................................................................................49 
3. POSITION REQUEST ACKNOWLEDGEMENT..........................................................................................................................50 
4. POSITION REPORT ...............................................................................................................................................................51 
5. TRADE CAPTURE.................................................................................................................................................................53 

APPENDIX 3 – POSITION SERVICES ERROR CODES.................................................................................................54 

 



   Position Services 
    
 

March 2005 Position Services User Guide Page 6 of 63 
 ÓChicago Mercantile Exchange, Inc 2004 

Purpose of This Document 
This guide is intended to provide details for interfacing to the CME Clearing house using FIXML over MQ 
Series to submit Position Services requests 

 

Prerequisites 
This document assumes a basic working understanding of XML and familiarity with CME Position 
management and reconciliation practices.  

 

References 
Please see the Client Management/FIXML webpage at www.cme.com . You will find the following material at this 
site: 

�  Position Services FIXML 4.4 Schema files 

�  Fix 4.4 Post Trade Application Message Documents 

Other References: 

FIXML Schema http://www.fixprotocol.org 

http://www.futuresindustry.org  
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1 Overview 
The CME is making its Position Management functions available via message-based services.  The Positions 
API is the first set of several functional areas which the CME plans to roll out to firms to promote increased 
systems integration and greater straight-through-processing between the firms, their customers, and the 
CME. 

Message submission will enable firms to generate requests from their system on a real-time basis, and 
receive immediate confirmation that messages have been accepted. The messaging model being employed 
is essentially a request-response model in which a request is made and a response carrying the result of the 
request is returned.  

Additionally, a goal of the API effort is to build on a standard message format which can be used across the 
industry and provide the flexibility that is needed in the face of an ever-changing business environment. 
FIXML is being used as the vehicle to accomplish these goals.  
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2 Requesting a Service 

2.1 Messaging Model 

Messages take two forms: Requests and Reports. 

2.1.1 Request Messages 

Request messages invoke a service when they are received by the Clearing Organization or Exchange. Two 
general types of requests will be supported in this application 

Position Maintenance Request 

Position Request 

2.1.2 Report Messages 

Report messages provide information regarding the result of a request. A Report may inform the submitter 
that a request was: 

�  Successful  

�  Successful with warning 

�  Unsuccessful with error 

�  Three types of reports will be supported in this rollout: 

o Position Maintenance Report 

o Position Report 

o Trade Capture Report 

In the cases of a Position Request, an Acknowledgement will also be provided. 

Position Request Ack 

 

2.2 Supported Services 

The first rollout of the FIXML API services includes support for the following services: 

·  Exercise Notice  

·  Abandonment Notice 

·  Position Adjustment 

·  Position Change Submission 

·  Margin Disposition 

·  Request for Position and Trade Information 

These services are accessed by sending the appropriate Request message. Please refer to the appendices 
listed below for detailed samples of Requests and the corresponding Reports. 

Sample Request Messages are provided in Appendix 1. 

Sample Report Messages are provided in Appendix 2. 
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2.3 Requesting Specific Services 

A service can be requested by building and submitting a message that conforms to CME’s message 
requirements. 

The service invoked by a message is in large part determined by 2 control elements: 

Action Code – indicates whether a new, replace, or cancel is being requested 

Position Transaction Type – indicates the type of service being requested 

 FIXML API Messaging supports 3 types of actions:  

New – is equivalent to an Add  

Replace – is equivalent to an Update 

Cancel – is equivalent to a Delete 

2.3.1 Rules Governing FIXML Requests 

v. All requests are performed for either a specific position account or trading member firm and contract, 
unless submitted as a referential message*. As such a Clearing Organization, Clearing Member 
Firm, Position Account or Trading Member Firm, and Origin Code must be included on each 
message. 

vi. All transactions must carry a Clearing Organization and Product Exchange ID. 

vii. Transactions will carry a transaction type of New, Replace or Cancel: 

New – Creates the original Position Maintenance Request. In the event that a New Request is 
received and the entry already exists, the request will be applied incrementally. That is, the existing 
transaction quantity will increased by the message quantity. ** 

Replace – Updates the original request to the quantity specified on the transaction. In the event that 
a Replace Request is received and the entry does not exist, the change request will be rejected as an 
error with the exception of a PCS submission. In this case, the replace request will be handled as a 
new request. 

Cancel – Removes the original request from the system. In the event that a Cancel Request is 
received and the entry does not exist, the Cancel request will be rejected as an error. 

viii. An “All or None” approach will be used when applying Requests. If the entire request quantity cannot 
be applied, then it will be rejected in whole.  

ix. Any request which would reduce a position below zero, will be rejected in whole and rather than 
applied to the extent possible. 

x. When submitting a Position Maintenance Request either position account or trading member firm may 
be specified. If both are provided position account will take precedence. If trading member firm is 
specified then the member exchange must also be included. In both cases origin must be specified as 
a sub party of the entity provided. 

xi. An Exercise or Abandonment Notice will return a Pay or Collect Amount if the Final Settlement Price 
for the day has been determined. Otherwise, an amount will not be provided.   If the Final Settlement 
Price for the day has been determined, and the option strike is out-of-the-money or at-the-money, 
then an out-of-the-money indicator (Contrary Instruction Indicator - CntraryInstrctnInd) must be 
carried on the message. 

xii. Exercise Notices and Abandonment Notices may be submitted for either the Current or Next 
Business day. Submission beyond the last day of trading will not be allowed. 
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xiii. Requests for the current business day must be submitted prior to the cutoff time for that service.  
Similarly, Requests cannot be submitted before the start time of the service. These time frames do 
not apply to Requests submitted for the Next business day. 

xiv. All transactions will undergo a membership validation to ensure that the firm has a right to hold a 
position in that particular contract. 

xv. In the event of successful completion of the transaction, a Report Message will be sent back to the 
firm as confirmation of the request. In the case of a Position Request, a Position Acknowledgement 
will also be sent back. 

xvi. In the event of a validation failure, a Report Message in Error will be generated and routed back to 
the submitting firm (See Error Handling below). 

xvii. A Position Quantity Type of ‘TQ’ must be used to indicate Transaction Quantity. 

xviii. Margin Disposition submissions may be submitted in one of two ways: 

a. Using Position Quantity Types of  ‘IAS’ and/or ‘IES’ . If either the ‘IAS’ or ‘IES’ long or short 
quantity is submitted, then both ‘IAS’ and ‘IES’ quantities must be submitted.   

b. Using the Prior Spread indicator. If Prior Spread Indicator is used, then the ‘IAS’ and ‘IES position 
quantity types should not be submitted.   If the Prior Spread indicator is submitted, then quantities 
should exist for the prior day. 

xix. For PCS, if the Adjustment Type (Final, Plus, Minus) is not specified on a NEW Request, then the 
default profile for the position account will be used by the system.  If the Adjustment Type is not 
specified on a Replace, then a profile of ‘FINAL’ will be assumed. 

xx. The C21 product code will be used to specify Instrument ID. For a complete list of C21 of Product 
codes, contact Client Management.  

xxi. Messages may be submitted as stand-alone requests which are executed without reference to other 
messages and are applied incrementally. All ‘NEW’ messages are non-referential requests.  

xxii. PCS/Margin Disposition requests will always update the overall quantity. New transactions will not be 
applied incrementally. 

2.3.2 Error Handling 

Requests can be rejected as erroneous for the following reasons: 

i. Syntax Errors 

�  XML is poorly formed – invalid syntax or missing closing tags 

�  Standard FIXML tags are not being used 

�  Required tags are not provided 

ii. Security Errors – Firm has not been authorized to perform transaction 

iii. Validation Errors – Account or Product information provided is invalid 

iv. Functional Errors – Transaction would have violated business rules governing function. 

v. Error information will be provided on Report messages using the following elements:  

 

The following attributes on the report message will be used to communicate the status of a request. 

i. Position Maintenance Status (@Stat) is used to indicate the outcome  – valid values are: 

0 = Accepted 

1 = Accepted with Warnings 
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2 = Request Rejected 

3 = Completed Successfully 

4 = Completed with Warnings 

ii. Position Result Error Code (@Rslt) is used to carry the specific error code.  Appendix 3 contains a 
complete list of error codes and corresponding error text. 
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3 Specification for Building Request Messages 
The following rules should be followed when building request messages. 

3.1 Required Elements for Requests (Table 1.1)  

The Required Element Table (Table 1.1) describes those elements which are required when a New or 
Replace message is submitted to the CME.  

Please review this table carefully prior to building any FIXML messages 

3.2 Cancel Requests 

Non-referential Cancel Requests must minimally carry action code, position transaction type, clearing 
organization, clearing firm, position account, and the required product information. 

Referential Cancel Requests must carry action code, position transaction type, firm information, and reference 
id. 

Cancel Requests carrying any type of Quantity Block will generate an error. This will apply to all Transaction 
Types. 

PCS or Margin Disposition Cancels will cancel both the PCS and Margin Disposition quantities (IAS and IES) 

PCS and Spreads cannot be separately cancelled. If a Cancel is submitted, both will be cancelled. This is 
being done in the interest of simplifying the API. 

3.3 Definition of Table Values – Required, Optional, Not Referenced 

R – Required on Request 

Request Messages must carry required elements/attributes.  

Functional Processes will check for the existence of these values using the associated data object. 

If the element/attribute is missing, an error report will be returned stating "Error -Required Element 
<element_name> not provided" 

Required elements/attributes will be validated. 

O – Optional on Request 

Request Messages may carry optional elements/attributes 

If an optional element/attribute is missing an error will not be generated 

Validations will be performed on most optional elements/attributes, although in some cases the element 
will simply be returned on the report message. 

NR – Not Referenced on Request 

These elements can be included on a request, but are not referenced or validated by the CME 

Non-referenced elements/attributes will not be returned on Report Messages. 

NS – Not in Schema 

These elements/attributes are not in the schema for the message in question and should not be specified 
on a request. If included on a message, these elements/attributes will be ignored. 
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4 Specification for Handling Report Messages 

4.1 Required Elements for Reports (Table 2.1)  

The Required Elements Table (Table 2.1) describes those elements which are included when a New or 
Replace Report message is received from the CME.  

This table is especially significant for the Position Report and Trade Capture messages which are the next 
generation of the End-of-day Machine Readable Trade Register. 

Please review this table carefully prior to building any FIXML messages 

4.1.1 Cancel Reports 

Cancel Reports will carry the information provided on the Request as well as the Position Maintenance 
Status. 

Cancel Reports will carry Position Quantity blocks with a status of ‘1’ (accepted) to signify the quantity 
cancelled.  A ‘TOT’ Quantity block will signify the quantity remaining.  Position Amounts will not be returned.  

A successful Cancel Report will be returned carrying a TQ Quantity Block with a status of 1 for accepted.  

An unsuccessful cancel will be returned carrying a TQ Quantity Block with a status of 0 for submitted. 

Referential Cancel Reports will carry a TOT Quantity Block  

A PCS/Spread Cancel Report will return an IAS/IES block 

4.1.2 Definition of Table Values – R, O, N 

R – Required on Report. Element will always be provided by CME. 

O – Optional on Report. Element will be provided by CME if warranted by Request. 

NR – Not referenced by application. Element will not be referenced on requests or provided on reports. 

NS – Not included as part of Message Schema 
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5 Components of the FIXML Message 

5.1 Instrument Block 

The purpose of the Instrument Block is to identify the contract on the message. The Instrument Block will be 
required on all Maintenance Requests.  

The Underlying Instrument Block is required only when it necessary to identify the instrument. 

5.2 Parties Block 

The purpose of the Parties Block is to provide an efficient, standard way of expressing Firm and Account 
information in API Messages. The Parties Block consists of the following elements: 

Party Role, Party ID, Party Sub ID, and Party ID Source.  

Party Role is a static number used to express the type of party, for example Clearing Organization, Clearing 
Firm, etc. 

Party ID is the value representing the party, for example, “CME”, “560”, etc. 

Party Sub ID is used to express information which further defines the party such as segregation code for the 
Position Account. 

Party ID Source identifies the owner of the standard, for example, ISO. The CME is not planning on using this 
element in its implementation. This is a Non-Referenced (“N”) element. 

Valid values for Party Role can be found in Table 3.1 below. 

The Parties Block will be repeated on most messages since it will be necessary to specify Exchange, Clearing 
Organization, Clearing Member Firm, and Position Account.  For PCS, Trading Member Firm will also be part 
of the party block 

In terms of FIXML, this means that multiple Party ID’s will be included in the Parties Block as shown below: 

<Pt y I D=" CME"  R=" 22"  / >  ( Exchange)  
<Pt y I D=" CME"  R=" 21"  / >  ( Cl ear i ng Or g)   
<Pt y I D=" 560"  R=" 1"  / >   ( Tr adi ng Member  Fi r m)    
<Pt y I D=" 560"  R=" 4"  / >   ( Cl ear i ng Member  Fi r m)    
<Pt y I D=" 560"  R=" 38" >    ( Posi t i on Account )  
     <Pt ySub I D=" 1"  Typ=" 26"  / > ( Or i gi n)  
</ Pt y> 

 

In this example, The Exchange is CME, the Clearing Organization is CME, the Clearing Firm is 560, the 
Trading Member Firm is 560, and the Position Account is 560 for the Customer segregation. 
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5.3 Quantity and Amount Blocks 

The purpose of the Quantity and Amount Blocks is to represent the different types of quantities and amounts 
that can be associated with a Message using a concise set of symbology.  

5.3.1 Quantity Block 

Request Messages generally carry only a single instance in the Quantity Block; transaction quantity 

A PCS Request may carry up to 3 quantity instances; transaction quantity (TQ), intra-spread quantity (IAS), 
and inter-spread quantity (IES). 

Maintenance Reports Messages generally carry 3 quantity instances: 

submitted �  (Type=TQ, Status=0)  

accepted �  (Type=TQ, Status=1) 

total quantity �   (Type=TOT, Status=1) 

A Position Report may carry 10 or more instances in the quantity block since its purpose is to describe the 
position in detail  

<Qt y Long=" 46270"  Shor t =" 42203"  Typ=" SOD" / > 
<Qt y Long=" 45364"  Shor t =" 42262"  Typ=" FI N" / > 
<Qt y Long=" 1747"  Shor t =" 1743"  Typ=" PI T" / > 
<Qt y Long=" 1364"  Shor t =" 2365"  Typ=" ALC" / > 
<Qt y Long=" 78"  Shor t =" 52"  Typ=" ALC" / > 
<Qt y Long=" 42"  Shor t =" 36"  Typ=" ASF" / > 
<Qt y Long=" 14369"  Shor t =" 26286"  Typ=" I AS" / > 
<Qt y Long=" 5435"  Shor t =" 1134"  Typ=" I ES" / > 

 

The Position Quantity Type - Used to identify the type of quantity that is being returned. 

Valid values: 

/Qty/@Typ Description 

TQ   Transaction Quantity 
IAS   Intra-Spread Qty 
IES   Inter-Spread Qty 
FIN   End-of-Day Qty 
SOD   Start-of-Day Qty 
EX   Option Exercise Qty 
AS   Option Assignment  
TX   Transaction from Exercise 
TA   Transaction from Assignment 
PIT   Pit Trade Qty 
TRF   Transfer Trade Qty 
ETR   Electronic Trade Qty 
ALC   Allocation Trade Qty 
PA   Adjustment Qty 
ASF   As-of Trade Qty 
DLV   Delivery Qty 
TOT   Total Transaction Qty 
XM   Cross Margin Qty 
SPL   Integral Split 
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5.3.2  Amount Block 

Request Messages do not carry an Amount Block 

A Position Report Message may carry 5 or more instances in the amount block since its purpose is to 
describe the position in detail 

The Amounts on Position Report Messages are the incremental amounts caused by the message. 

An Exercise Report may carry a single instance in the Amount Block which represents the pay or collect 
amount associated with the exercise. 

<Amt  Amt =" 149349. 99"  Typ=" FMTM"  Ccy=" USD"  / > 
<Amt  Amt =" 915075. 00"  Typ=" SMTM"  Ccy=" USD" / > 

 

The Position Amount Type 

/Amt/@Typ Description 

FMTM   Final Mark-to-Market Amount 

IMTM   Incremental Mark-to-Market Amount 

TVAR   Trade Variation Amount 

SMTM   Start-of-Day Mark-to-Market Amount 

PREM   Premium Amount 

CRES   Cash Residual Amount 

CASH   Cash Amount (Corporate Event) 

VADJ   Value Adjusted Amount 

 

5.4 CFI Code – Classification of Financial Instruments 

5.4.1 FIX Definition of CFI Code 

The CFI Code field was added to the FIX Protocol in an attempt to provide a standards-based source of 
security type values by using values defined in ISO 10962 standard: Classification of Financial Instruments 
(CFI code). 

The ISO 10962 standard defines a 6 character code in which each character’s position value carries a special 
significance (attribute) and set of values. Note that "X" represents an unspecified or unknown attribute, thus it 
is not always necessary to specify every attribute (character position value). 
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5.4.2 Definition for Options (code defined by character position): 

Char 1 
Product  
Type 

Char 2 
Put/Call 

Char 3 
Option Style 

Char 4 
Underlying 

Char 5 
Delivery 
Method 

Char 6 
Standard/Non-Std 
(flexible) 

O=Option C=Call 
P=Put 
M=Other 
X=Unknow
n(n/a) 

A=America
n 
E=European 
X=Unknow
n(n/a) 

B=Basket 
S=Stock-Equities 
D=Interest 
rate/notional debt sec 
T=Commodiites 
C=Currencies 
I=Indices 
O=Options 
F=Futures 
W=Swaps 
M=Other 
X=Unknown(n/a) 

P=Physical 
C=Cash 
X=Unknow
n(n/a) 

S=Standardized 
terms (maturity 
date, strike price, 
contract size) 
N=Non-
standardized terms 
X=Unknown(n/a) 

 

Examples: 

OCXXXS Standardized Call Option 
OPXXXS Standardized Put Option 
OCXFXS Standardized Call Option on a Future 
OPXFXS Standardized Put Option on a Future 
OCEFCN Nonstandard (flex) call option on future 

with european style expiration and cash 
delivery 

OPAFPN Nonstandard (flex) put option on future 
with american style expiration and 
physical delivery 

OPXSPN Nonstandard (flex) put option on a 
stock with physical delivery (the 
expiration style is not specified – so is 
assumed to default to the market 
standard for flex options). 

OCEI CN Nonstandard (flex) call option on an 
index with european style expiration 
and cash delivery 
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5.4.3 Definition for Futures (code defined by character position): 

Char 1 
Product 
Type 

Char 2 
Product 
Group 

Char 3 
Underlying 

Char 4 
Delivery 
Method 

Char 5 
Standard/Non-Std 
(flexible) 

Char 6 
N/A 
Undefined 

F=Future F=Financial 
Futures 
C=Commod
ity Futures 
M=Others 
X=Unknow
n(n/a) 

A=Agriculture, 
forestry, and fishing 
B=Basket 
S=Stock-Equities (for 
financial future) or 
Services (for 
commodities futures) 
D=Interest 
rate/notional debt sec 
C=Currencies 
I=Indices (for 
financial futures ) or 
Industrial Products 
(for commodities 
futures) 
O=Options 
F=Futures 
W=Swaps 
M=Other 
X=Unknown(n/a) 

P=Physical 
C=Cash 
X=Unknow
n(n/a) 

S=Standardized 
terms (maturity 
date, strike price, 
contract size) 
N=Non-
standardized 
terms 
X=Unknown(n/a) 

X=Not 
applicable / 
undefined 

 

Examples: 

FXXXS Standardized Future 
FFI CN Nonstandard (flex) Financial Future on 

an index with cash delivery 
FCEPN Nonstandard (flex) Commodity Future 

on an extraction resource with physical 
delivery 

FXXXN Nonstandard (flex) future – contract 
type specified in symbology – not 
provided in CFICode 

 

5.4.4 CME Implementation of CFI Code 

5.4.4.1 Inbound Requirements 

Product Type and Put/Call (if prod type = option) only are required  

If the product is indicated as "Non-standard" (6th pos = N), then a check will ensure that the period code 
carries a day of the month.  

Option style will be validated if transaction is an EXR.  

Examples of valid inbound CFI values are: FXXXXX, OCXXXX, OCAXXN, F, OC, OCA, OC 

5.4.4.2 Outbound Requirements 

Position Services will build a complete and correct CFI Code which will include the following: 

Product Type, Put/call, Option Style, Product Group, Underlying, Delivery Method, Flexible ind 
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5.5 Price formats 

5.5.1 Decimalized Price Formats 

FIXML has the ability to support fully enumerated decimal trade prices. TCC price formats will not be supported 

�  Inbound request messages will carry decimal prices only. Prices for fractional products must be submitted as 
actual decimal prices. A sample strike price is shown below 

o Sample Fractional Price: 110 17 / 32 

o Invalid Price representation:  11017 

o Valid Price representation:  110.17 

�  Outbound report messages will carry actual decimal prices only. Prices for fractional products will be provided 
as actual decimal prices only. A sample trade price is shown below 

o Sample Fractional Price: 110 17 ¼ / 32 

o Invalid Price representation:  110172 

o Valid Price representation:  110.1725 

�  The price formatting described above will be true for all price formats including trade prices, settlement prices, 
and strike prices.  

�  For a complete set of price formats by product contact CME’s Client Management Group 

5.6 Enumerations 

FIX provides a vocabulary of constants that need to be handled during FIX message generation.  A firm will 
be required to convert between these constants and its own internal values.  

The FIX Conversion Tables shown below (tables 3.0 and 3.1) have been developed to facilitate the mapping 
of standardized values used in FIX messages to values used by the CME and its systems. The following 
types of value enumerations are provided in table 3.1 below. 

�  Trade Type values 

�  Origin values 

�  Party Role values 

�  Position Quantity Type values 

�  Position Quantity Status values 

�  Position Amount Type values 

�  CFI Code mapping 

�  Settlement Session mapping 

Value conversions enumerated in the table must be implemented when building a Request message. It will be 
necessary for a firm to convert from internal values to FIX constants at the time of message creation. 
Likewise, it will be necessary for a firm to convert from FIX constants to its internal values when receiving a 
Report message. 
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6 MQ-Series Transport for FIXML Messages 
FIXML will be fully supported over MQ-Series. The process of sending and receiving FIXML messages will be 
no different than for TREX. 

Please reference the FIXML over MQ-Series Specification for more details which can be found posted at 
www.fixprotocol.org or obtained from CME Client Management. 

Transmission of FIXML messages to the CME will require the use of a separate queue  dedicated to FIXML 
processing. 

The CME will transmit FIXML messages to a separate inbound queue at the firm. 

Details on FIX queue naming conventions can be obtained from CME’s Client Management Group. 
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7 An Overview of a new Service – Position Request 
The Position Request Service allows varying levels of Position-related information to be returned using a 
message-based request. The requested information may be returned via message or ftp file based on 
transport mode that has been specified. 

The Position Request Service is to replace and supercede the Machine Readable Trade Register which is a 
limited-format batch file. The Machine Readable Trade Register currently provides 4 types of records: ‘P’ – 
Position, ‘T’ – Trade, ‘E’ – Exercise 

The Position Request service will also provide all three record types, but in the form of 2 messages: 
PositionReport and TradeCaptureReport. 

The Position Request Type element (/PosReq/@ReqTyp) is used to indicate whether or not trade detail 
should be included in the transmission. Valid values for this are  

ReqTyp=”0“ Position Only 

ReqTyp=”1” Positions with Trades 

ReqTyp=”2” Positions, Trades, and Exercise 
Results 

ReqTyp=”3” Assignments 

 

Example Request: 

<PosReq ReqI D=" 2- 5RRFP"  ReqTyp=" 1"  Bi zDt =" 2004- 03- 15"  TxnTm=" 2004- 09-
10T00: 00: 00"  Mt chSt at =" 0"  RspTr anspor t Typ=" 1"  Set SesI D=" EOD"  
Set SesSub=" 1" > 
  <Pt y I D=" CME"  R=" 21" / > 
  <Pt y I D=" 560"  R=" 4" / > 
  <Pt y I D=" 560"  R=" 38" > 
   <Sub I D=" 1"  Typ=" 26" / > 
  </ Pt y> 
  <I nst r mt  CFI =" FXXXXX"  Exch=" CME"  I D=" SP" / > 
</ PosReq> 

 

Match Status (/PosReq/@MtchStat )will be used to distinguish between Matched and Unmatched Trades. 
Match Status will be used on both the Request and Response. 

The Position Request provides the added flexibility of expanded quantity, commodity, price and other 
elements which are currently fixed in length. 

The Position Request will provide varying levels of detail based on the level of detail in the request. The detail 
provided on the request functions as a filter to return the correct level of information. The level of detail that 
can be specified on the request are: 

�  Product Type – used to request Futures or Options 

�  Market Indicator – used to request a specific market segment, ie. Equity Indexes, Stocks, Interest 
Rates, Ags, Currencies   

�  Product Code – used to specify a Product Identifier, ie. SP, ED, 17, 25, MSFT1C 

�  Product Period – used with Product Type ‘Option’ to request all strikes or product type ‘Future’ to 
request a specific future. 

�  Put/Call Indicator – used to request puts or calls 
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�  Strike Price – used to request positions in all strikes greater than X. 

�  Underlying Product Data – used to indicate underlying data when necessary to distinguish option 
series. Underlying Product alone can be used to qualify the request. For example, a message may 
request all positions where June Eurodollar Futures are the underlying. 

See the Product Request Hierarchy Table for rules regarding the use of product information when requesting 
position and trade information 

Request for Position and Trade data can be made as “in band” or “out of band” depending on the users 
preference. The  RspTransportTyp attribute is used to specify this preference.  

�  RspTransportTyp “ 0”  �  In band transmission over MQSeries 

�  RspTransportTyp “ 1”   �  Out of band transmission via FTP. Firm must pick up file from the 
CME FTP server 

When the volume of messages requires an out-of-band transmission, currently set at 5,000, a file will be 
created and placed on the CME’s FTP server to be picked up by the requestor.  

The Position Request Acknowledgement message will be routed via MQM to notify the requestor when the 
file is ready. 

Each night, an End-of-Day Position Request file containing all Position, Trade and Exercise information will be 
generated and made available on the CME’s FTP server. Firms registered for this service will receive a 
Position Request Acknowledgement when the file is ready to be picked up. 

Position Report Files will be generated using the following naming conventions: 

Message based: PosRpt_<firm #>_<request id> 

End of Day firm report: PosRpt_<firm #>_yyyymmdd 

End of Day acct report: PosRpt_<firm #>_<acct #>_<CUST/HOUS>_yyyymmdd 

 

  Product Request Hierarchy         

  

 
Product 
Exchange 
Required 

Product 
Type 
Required 

Product 
Code 
Required 

Product 
Period 
Required 

 
 
Put/Call 
Required 

StrikePx 
Required 

 
 
Undly 
Required 

No 
Product 
Info 

 

No No 
 

No 
 

No 
 

No 
 

No 
 

No 
 

Product 
Exchange 
Provided 

 
Yes No No No No No No 

Product  
Type 
Provided 

 
Yes Yes No No No No No 

Product 
Code 
Provided 

 
 

Yes 
Yes Yes No No No No 

Product 
Period 
Provided 

 
 

Yes Yes Yes Yes No No No 

Put/Call 
Provided 

 
 

Yes Yes Yes Yes Yes No No 
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StrikePx 
Provided 

 
 

Yes Yes Yes Yes Yes Yes No 

Undly 
Provided 

 
 

Yes Yes Yes Yes Yes Yes Yes 
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Table 1.1 – Required fields for Request Messages 

Notation Used 

The notation for specifying FIXML fields in this document uses XPath syntax which is a standard way of 
specifying locations of elements and attributes within an XML document. 

XML documents are trees, similar to directory trees in a computer system. The notation for describing a 
location within this XML tree uses syntax very similar to that used to specify a location (path) within a 
computer file system. 

Each element location is defined in the path using forward slashes very similar to UNIX file system path 
specifications. 

For instance, the TrdCaptRpt element in FIXML contains the contents of the Trade Capture Report. You can 
access contents of the TrdCaptRpt by using the /TrdCaptRpt/ XPath notation. 

The TrdCaptRpt contains two <RptSide> elements – to specify any RptSide you can use the following: 
/TrdCaptRpt/RptSide/. Because elements can be repeated within an XML tree, you can specify which 
occurrence of a particular element you are referring. To access the first <RptSide> you can use the following 
path /TrdCaptRpt/RptSide[1]/. 

FIXML makes extensive use of XML attributes. These are fields contained within the element < > brackets. To 
specify an attribute belonging to an element you prefix the attribute name with the “@” sign (makes sense the 
“at” sign specifying “attributes). To access the Transaction Type attribute of the <TrdCaptRpt> element one 
would specify /TrdCaptRpt/@TransTyp. 

RFP = Request for Position 

Required Elements – 
Requests 

              

        Message Requests   
FIX Element Definition Data 

Type 
Length E

x
er 

DNE PAJ PCS RFP 

/Pty/@ID Trading Member Firm ID Char 5 O O O O NR 

/Pty/@R Role of Party (1)   O O O O NR 

/Pty/@ID Clearing Member Firm 
ID 

Char 5 R R R R R  

/Pty/@R Role of Party (4)   R R R R R  

/Pty/@ID Member Exchange ID Char 5 O O O O O 

/Pty/@R Role of Party (22)   O O O O O 

/Pty/@ID Clearing Org ID Char 5 R R R R R  

/Pty/@R Role of Party (21)    R R R R R  

/Pty/@ID Position Account Char 15 O O O O O 

/Pty/@R Role of Party (38)    O O O O O 

/Pty/Sub/@ID Origin  Char 5 R R R R O 

/Pty/Sub/@Typ Type of Sub ID (26)   R R R R O 

         

/Instrmt/@ID Product Code Char 10 R R R R O 

/Instrmt/@CFI 
(Put/Call required when 
option specified) 
 
 
 
 

Option Product 
Product Type 
Put/Call  
Option Style 
Underlying 
Delivery Method 
Standard/Non-Std 

Char 6  
R 
R 
O 
O 
O 
O 

 
R 
R 
O 
O 
O 
O 

 
R 
O 
O 
O 
O 
O 

 
R 
O 
O 
O 
O 
O 

 
O 
O 
O 
O 
O 
O 
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Required Elements – 
Requests 

              

        Message Requests   
FIX Element Definition Data 

Type 
Length E

x
er 

DNE PAJ PCS RFP 

 
 
  

 
Future Product id 
Product Type 
Product Group 
Underlying 
Delivery Method 
Standard/Non-Std 
Not Used 
 

 
 
R 
O 
O 
O 
O 
O 
 

 
 
R 
O 
O 
O 
O 
O 
 

 
 
R 
O 
O 
O 
O 
O 
 

 
 
R 
O 
O 
O 
O 
O 
 

 
 
O 
O 
O 
O 
O 
O 
 

/Instrmt/@MMY Product Period Char 8 R R R R O 

/Instrmt/@StrkPx Strike Price Number 14,8 R R O O O 

/Instrmt/@Exch Exchange ID Char 5 R R R R O 

All other elements on 
Instrument Block are Not 
Referenced 

    N
R 

NR NR NR NR 

UnderlyingInstrument 
Component Block will be 
used when it is a necessary 
identifier 

              

/Undly/@ID  Underlying Product 
Code 

Char 10 O O O O O 

/Undly/@CFI Underlying Classification 
of Financial Instruments  

Char 6 O O O O O 

/Undly/@MMY Underlying Product 
Period Code  

Char 8 O O O O O 

/Undly/@StrkPx  Underlying Strike Price Number 14,8 N
R 

NR NR NR NR 

/Qty/@Typ Type of Quantity 
TQ 
IAS 
IES 

Char 5 R 
N 
N 

R 
N 
N 

R 
N 
N 

R 
O 
O 

NS 
NS 
NS 

/Qty/@Long Long Quantity Number 14,2 R R R R NS 

/Qty/@Short Short Quantity Number 14,2 N
R 

NR NR O NS 

/Qty/@Stat Submitted (0) Char 1 O O O O NS 

/PosReq/@TxnTyp 1 = Exercise 
2 = DoNotExercise 
3 = Position Adjustment 
4 = PCS and/or Spread 
5 = Pledge 
 

Char 1 R R R R O 

@ReqID External ID Char 20 R R R R R 

@Ccy Currency Code Char 5 N
R 

NR NR NR NS 

@OrigReqRefId Reference ID Char 20 O O O NR NS 

@Actn 1 = New 
2 = Replace 
3 = Cancel 

Char 1 R R R R N 

@BizDt   Date  R R R R R 

@SetSesID EOD, INTRADAY Char 5 O O O O O 

@SetSesSub 0,1,2,3,4,5 Char 1 O O O O O 

@SesID   Char 5 N
R 

NR NR NR NS 
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Required Elements – 
Requests 

              

        Message Requests   
FIX Element Definition Data 

Type 
Length E

x
er 

DNE PAJ PCS RFP 

@SesSub   Char 1 N
R 

NR NR NR NS 

@TxnTm   Timestamp  R R R R R 

@AdjType DELTA_PLUS, 
DELTA_MINUS, FINAL 

Char 1 N
R 

NR R O NS 

@CntraryInstrctnInd Confirm Contrary 
Instruction 

Boolean  O O NR NR NSs 

@PriorSpreadInd Request Previous 
Spreads 

Char 1 N
R 

NR NR O NS 

@Txt   Char 200 N
R 

NR NR NR NS 

@MtchStat Request Matched or 
Unmatched trades 

Char 1 N
S 

NS NS NS O 

@ReqTyp Request Positions, 
Trades, and Exercise 

Char 1 N
S 

NS NS NS R 

@SubReqTyp Subscribe to permanent 
End-of-day Position File 

Char 1 N
S 

NS NS NSs O 

@RspTransportTyp Response Transport 
Type allows Position file 
as Message based or 
File based. Valid values: 
FTP, HTTP, NDM, etc. 

Char 1 N
S 

NS NS NS O 

@RspDest URI for http transmission Char 1 N
S 

NS NS NS NR 
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Table 2.1 Required for Report Messages 

PosRpt = Position Report 

RFPAck = Request for Position Acknowledgement 

TrdCap = Trade Capture Report 

Required Elements  
Reports 

              

        Message Reports       
FIX Element Definition Data 

Type 
Length E

X
R 

D
N
E 

PAJ PCS Pos 
Rpt 

RFP 
Ack 

Trd 
Cap 

/Pty/@ID Clearing Firm ID Char 5 R R R R R  R  R  

/Pty/@R Role of Party (4)   R R R R R  R R 

/Pty/@ID Clearing Org ID Char 5 R R R R R  R  R  

/Pty/@R Role of Party (21)   R R R R R  R R 

/Pty/@ID Member Exchange 
ID 

Char 5 R R R R R R R 

/Pty/@R Role of Party (22)   R R R R R R R 

/Pty/@ID Trading Member  
Firm 

Char 5 O O O O NR O R 

/Pty/@R Role of Party (1)   O O O O NR O R 

/Pty/@ID Executing Broker Char 5 N
R 

N
R 

NR NR NR NR R 

/Pty/@R Role of Party (12)   N
R 

N
R 

NR NR NR NR R 

/Pty/@ID Customer Account Char 20 N
R 

N
R 

NR NR NR NR R 

/Pty/@R Role of Party (24)   N
R 

N
R 

NR NR NR NR R 

/Pty/@ID Opposite Clearing 
Firm 

Char 5 N
R 

N
R 

NR NR NR NR R -
future 
use 

/Pty/@R Role of Party (18)    N
R 

N
R 

NR NR NR NR R 

/Pty/@ID Opposite Executing 
Firm 

Char 5 N
R 

N
R 

NR NR NR NR R 

/Pty/@R Role of Party (17)   N
R 

N
R 

NR NR NR NR R 

/Pty/@ID Opposite Clearing 
Organization 

Char 5 N
R 

N
R 

NR NR NR NR R - 
future 
use 

/Pty/@R Role of Party (25)   N
R 

N
R 

NR NR NR NR R 

/Pty/@ID Opposite Broker Char 5 N
R 

N
R 

NR NR NR NR R 

/Pty/@R Role of Party (37)   N
R 

N
R 

NR NR NR NR R 

/Pty/@ID Position Account Char 15 R R R R R  O  R  

/Pty/@R Role of Party (38)    R R R R R  O R 

/Pty/Sub/@ID Origin Char 5 R R R R R O R 

/Pty/Sub/@Typ Type of Sub ID (26)   R R R R R  O R 

/Pty/@ID BK Broker Char 5 N
R 

N
R 

NR NR NR NR O 

/Pty/@R Role of Party (36)   N
R 

N
R 

NR NR NR NR O 
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Required Elements  
Reports 

              

        Message Reports       
FIX Element Definition Data 

Type 
Length E

X
R 

D
N
E 

PAJ PCS Pos 
Rpt 

RFP 
Ack 

Trd 
Cap 

/Instrmt/@ID Product Code Char 10 R R R R R O R 

/Instrmt/@CFI 
 
 
 
 
 
 
  

 
Option Product 
Product Type 
Put/Call 
Option Style 
Underlying 
Delivery Method 
Standard/Non-Std 
 
 
Future Product 
Product Type 
Product Group 
Underlying 
Delivery Method 
Standard/Non-Std 
Not used 

Char 6  
 
R 
R 
R 
R 
R 
R 
 
 
 
R 
R 
R 
R 
R 
N
R 
 

 
 
R 
R 
R 
R 
R 
R 
 
 
 
R 
R 
R 
R 
R 
N
R 
 

 
 
R 
R 
R 
R 
R 
R 
 
 
 
R 
R 
R 
R 
R 
NR 
 

 
 
R 
R 
R 
R 
R 
R 
 
 
 
R 
R 
R 
R 
R 
NR 
 

 
 
R 
R 
R 
R 
R 
R 
 
 
 
R 
R 
R 
R 
R 
NR 
 

 
 
O 
O 
O 
O 
O 
O 
 
 
 
O 
O 
O 
O 
O 
NR 
 

 
 
R 
R 
R 
R 
R 
R 
 
 
 
R 
R 
R 
R 
R 
NR 
 

/Instrmt/@MMY Product Period Char 8 R R R R R O R 

/Instrmt/@MatDt Maturity Date Date  N
R 

N
R 

NR NR R NR R 

/Instrmt/@StrkPx Strike Number 15,8 R R R R R O R 

/Instrmt/@Exch  Exchange ID Char 5 R R R R R  R R 

/Instrmt/@Mult Contract Multiplier Number 7,2 N
R 

N
R 

NR NR R NR O 

All other elements on 
Instrument Block are Not 
Referenced 

    N
R 

N
R 

NR NR NR NR NR 

/PosUnd/Undly/@ID   Char 10 R R R R R O R 

/PosUnd/Undly/@CFI  
Option Product 
Product Type 
Put/Call 
Option Style 
Underlying 
Delivery Method 
Standard/Non-Std 
 
Future Product 
Product Type 
Product Group 
Underlying 
Delivery Method 
Standard/Non-Std 
Not used 

Char 6  
 
R 
R 
R 
R 
R 
R 
 
 
R 
R 
R 
R 
R 
N
R 
 

 
 
R 
R 
R 
R 
R 
R 
 
 
R 
R 
R 
R 
R 
N
R 
 

 
 
R 
R 
R 
R 
R 
R 
 
 
R 
R 
R 
R 
R 
NR 
 

 
 
R 
R 
R 
R 
R 
R 
 
 
R 
R 
R 
R 
R 
NR 
 

 
 
R 
R 
R 
R 
R 
R 
 
 
R 
R 
R 
R 
R 
NR 
 

 
 
O 
O 
O 
O 
O 
O 
 
 
O 
O 
O 
O 
O 
NR 
 

 
 
R 
R 
R 
R 
R 
R 
 
 
R 
R 
R 
R 
R 
NR 
 

/PosUnd/Undly/@MMY Underlying Product 
Period  

Char 8 R R R R R O R 

/PosUnd/Undly/@MatDt Underlying Maturity 
Date 

Date  N
R 

N
R 

NR NR R NR NR 

/PosUnd/Undly/@StrkPx Underlying Strike Number 15,8 N
R 

N
R 

NR NR NR NR NR 

/PosUnd/Undly/@Exch Underlying  Product 
Exchange ID 

Char 5 R R R R R  R R 
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Required Elements  
Reports 

              

        Message Reports       
FIX Element Definition Data 

Type 
Length E

X
R 

D
N
E 

PAJ PCS Pos 
Rpt 

RFP 
Ack 

Trd 
Cap 

/PosUnd/Undly/@Mult Underlying Contract 
Multiplier 

Number 7,2 N
R 

N
R 

NR NR R NR NR 

All other elements on 
UnderlyingInstrument 
Block are Not 
Referenced 

    N
R 

N
R 

NR NR NR NR NR 

/Qty/@Typ Type of Quantity 
TQ 
IAS 
IES 
FIN 
SOD 
EX 
AS 
TX  
TA  
PIT 
TRN 
ETR 
ALC 
PA 
ASF 
DLV 
XM 
TOT 

Number 14,2 R 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
R 

R 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
R 

R 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
R 

R 
O 
O 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
O 
N 

N 
O 
O 
O 
O 
O 
O 
O 
O 
O 
O 
O 
O 
O 
O 
O 
O 
N 

N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 

N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 
N 

/Qty/@Long Long Quantity Number 14,2 R R R R R NR NR 

/Qty/@Short Short Quantity Number 14,2 N
R 

N
R 

N R R NR NR 

/Qty/@Stat Submitted,Accepted, 
Rejected 

Char 1 R R R R NR NR NS 

@TxnTyp Transaction Type Char 1 R R R R NR NR NR 

@ReqID External ID Char 10 R R R R R R NS 

@SettlCcy Currency Code Char 5 O O NR NR R NS NS 

/RptSide/@SettlCcy  Char 5 N
S 

N
S 

NS NS NS NS R 

@Actn New, Replace, 
Cancel 

Char 1 R R R R NS NS NS 

@OrigReqRefId  Reference ID Char 20 O O O O N NS NS 

@RefID  Char 20 R R R R NS R NS 

@BizDt   Date  R R R R R R R 

@SetSesID EOD, INTRADAY Char 5 R R R O R R R 

@SetSesSub 0,1,2,3,4,5 Char 1 O O O O O O O 

@SesID  Char 5 N
R 

N
R 

NR NR NR NR NR 

@SesSub Trade Venue Char 1 N
S 

N
S 

NS NS NS NS O 

@TmBkt Time Bracket Char 1 N
S 

N
S 

NS NS NS NS O 

@TxnTm OrderExecutionTime 
(TC) 

TimeSta
mp 

 O O O O O O R 

@AdjTyp Type of adjustment Char 1 N
R 

N
R 

O O NS NS NS 
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Required Elements  
Reports 

              

        Message Reports       
FIX Element Definition Data 

Type 
Length E

X
R 

D
N
E 

PAJ PCS Pos 
Rpt 

RFP 
Ack 

Trd 
Cap 

@CntraryInstrctnInd Confirm Contrary 
Instruction 

Boolean  O O NR NR NS NS NS 

@PriorSpreadInd Request Previous 
Spreads 

Char 1 N
R 

N
R 

NR O NS NS NS 

@Text  Comment Char 200 O O O O O O O 

@MtchStat Request Matched or 
Unmatched trades 

Char 1 N
S 

N
S 

NS NS R O R 

@ReqTyp Request Positions, 
Trades, and 
Exercise 

Char 1 N
S 

N
S 

NS NS O  R O 

@SubReqTyp Subscribe to 
permanent End-of-
day Position File 

Char 1 N
S 

N
S 

NS NS NR NR NR 

@RspTransportTyp Request Position file 
as Message based 
or File based. Valid 
values: 
FTP, HTTP, NDM, 
etc. 

Char 1 N
S 

N
S 

NS NS NS O NS 

@RspDest URI for http 
transmission 

Char 1 N
S 

N
S 

NS NS NS O NS 

/PosMntRpt/@RptID 
 

Message Identifier 
 

Number 12 R R R R NS NS NS 

/PosReqAck/@RptID 
 

Message Identifier Number 12 N
S 

N
S 

NS NS NS R NS 

/PosRpt/@RptID 
 

Sequence Number Number 12 N
S 

N
S 

NS NS R NS NS 

/TrdCaptRpt/@RptID 
 

Trade ID Number 12 N
S 

N
S 

NS NS NS NS R 

@Stat   Char 1 R R R R NS R NS 

@Rslt Provides indication 
of result.  
0-99 Errors 
100-999 Warnings 

Char 5 O O O O O R NS 

@TotRpts Total # of Position 
Reports and 
TradeCaptures 
being returned 

Integer  N
S 

N
S 

NS NS O R NR 

@Unsol Indicates if report is  
a result of request 

  N
R 

N
R 

NR NR NR R NR 

/Amt/@Typ FMTM 
IMTM 
TVAR 
SMTM 
PREM 
CRES 
CASH 
VADJ 

Char 5 O O N NR R NS R 

/Amt/@Amt Amount being 
reported 

Number 15,2 O O NR NR R NR R 

@SetPx  Settlement Price Number 15,8 N N NS NS R NS NS 
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Required Elements  
Reports 

              

        Message Reports       
FIX Element Definition Data 

Type 
Length E

X
R 

D
N
E 

PAJ PCS Pos 
Rpt 

RFP 
Ack 

Trd 
Cap 

S S 

@SetPxTyp Settlement Price 
Type (Theoretical, 
Final) 

Char 5 N
S 

N
S 

NS NS R NS NS 

/PosUnd/@UndSetPx Underlying 
Settlement Price 

Number 15,8 N
S 

N
S 

NS NS O NS NS 

/PosUnd/@UndSetPxTy
p 

Underlying 
Settlement Price 
Type (Theoretical, 
Final) 

Char 5 N
S 

N
S 

NS NS O NS NS 

@PriSetPx Prior Settlement 
Price  

Number 15,8 N
S 

N
S 

NS NS O NS NS 

@ReqID  External Request ID Char 20 N
S 

N
S 

NS NS NS NS O 

@ExecID Not used   N
S 

N
S 

NS NS NS NS NR 

/RptSide/@ClOrdID Card Order Char 8 N
S 

N
S 

NS NS NS NS O 

@TradeDt Trade Date Date  N
S 

N
S 

NS NS NS NS R 

/RptSide/@Side Buy-sell code Char 1 N
S 

N
S 

NS NS NS NS R 

@LastPx Trade Price Number 15,8 N
S 

N
S 

NS NS NS NS R 

/RptSide/@CustCpcty CTI Code Char 1 N
S 

N
S 

NS NS NS NS R 

/RptSide/@ClrFeeInd Fee Code Char 1 N
S 

N
S 

NS NS NS NS R 

/RptSide/@ClOrdId2 CTR Card Number Char 4 N
S 

N
S 

NS NS NS NS O 

/RptSide/@PosEfct Open Close Ind Char 1 N
S 

N
S 

NS NS NS NS O 

@LastQy Trade Quantity Integer 14,2 N
S 

N
S 

NS NS NS NS R 

@RndPx Rounded Price Number 9,2 N
S 

N
S 

NS NS NS NS O 

@AvgPx  Average Price Number 16,9 N
S 

N
S 

NS NS NS NS O 

@TrnsfrRsn  Transfer Reason Char 2 N
S 

N
S 

NS NS NS NS O 

@AsOfInd  Asof Indicator Char 1 N
S 

N
S 

NS NS NS NS R 

@OrdTypCD  Order Type Char 1 N
S 

N
S 

NS NS NS NS R 

@MatchId GlobexMatchNbr Char 12 N
S 

N
S 

NS NS NS NS O 

@PxTyp Cabinet Price 
Indicator 

Char 2 N
S 

N
S 

NS NS NS NS O 

@TrdTyp Trade Type Char 2 N
S 

N
S 

NS NS NS NS R 

@TrdSubTyp Trade Sub Typ Char 2 N
S 

N
S 

NS NS NS NS O 

/RptSide/@SesSub Venue Char 1 N
S 

N
S 

NS NS NS NS R 

@MLegRptTyp Multi Leg Report 
Type 

Char 1 N
S 

N
S 

NS NS NS NS O 

/RptSide/@AllocInd Allocation Ind Char 1 N
S 

N
S 

NS NS NS NS O 

@AvgPxInd Average Price Ind Char 1 N
S 

N
S 

NS NS NS NS O 
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Table 3.0 – MRTR to FIXML Trade Type Mapping 

 
 Trade 

Description 
MRTR 
Trade 
Type 

MRTR 
Trans 
Venue 

MRTR 
APSGUS 
Indicator 

MRTR 
Order 
Type 

MRTR 
APSGUS 
Transfer 
Type 

Trade Type 
 
<TrdTyp> 

Trade Sub 
Type 
<TrdSubTyp> 

Session 
Sub ID 
<SesSub> 

MLeg Report 
Type 
<MLEGRptTyp> 

Allocation 
Indicator 
<AllocInd> 

Avg Price 
Indicator 
<AvgPxInd> 

� � � �� �� � � 	 
 �
�

� � � � � � � � � � � � � � �

� � � �� ��

 ��� � � � �� � �
�

� � � � � � � � � � � � � � � � �

� � � �� �
 � � �
�

� � � � � � � � � � � � � � � � ��

� � � �� �� � � 
 � 	 �
�

� � � � � � � � � � � � � � � �

� � � �� �� � � 
 � 	 �

 ��� � � � �� � �
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 � 	 �
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 �

�
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� � � �
 � � � � � �� �
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��
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� � � � �
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 � � �
�
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 � � � � � �� �� � � 
 � 	 �

 � � �
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 ��
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 Trade 
Description 

MRTR 
Trade 
Type 

MRTR 
Trans 
Venue 

MRTR 
APSGUS 
Indicator 

MRTR 
Order 
Type 

MRTR 
APSGUS 
Transfer 
Type 

Trade Type 
 
<TrdTyp> 

Trade Sub 
Type 
<TrdSubTyp> 

Session 
Sub ID 
<SesSub> 

MLeg Report 
Type 
<MLEGRptTyp> 

Allocation 
Indicator 
<AllocInd> 

Avg Price 
Indicator 
<AvgPxInd> 

� � � � %� �
�

� � � � � � � � � � �  � � � �

� � � � %� �
 ��� � � � �� � � � � � � � � � � � � �  � � � � �
� � � � %� �
 � � � � � � � � � � � � � �  � � � � �
� � � � �� �� ! � " � ��
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 #��
 $
 ��
�

� � � � �
�

' � � � � � � � � � � � �

� � � � �� �� ! � " � ��
! 
 #��
 $
 ��

 ��� � � � �� � �

� � � � � �
�

' � � � � � � � � � � � � �

� � � � � � � � � � � � �
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 $
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 Trade 
Description 

MRTR 
Trade 
Type 

MRTR 
Trans 
Venue 

MRTR 
APSGUS 
Indicator 

MRTR 
Order 
Type 

MRTR 
APSGUS 
Transfer 
Type 

Trade Type 
 
<TrdTyp> 

Trade Sub 
Type 
<TrdSubTyp> 

Session 
Sub ID 
<SesSub> 

MLeg Report 
Type 
<MLEGRptTyp> 

Allocation 
Indicator 
<AllocInd> 

Avg Price 
Indicator 
<AvgPxInd> 

* ))( 
 ��
�

� � � � �� �
 � � �
* ))( 
 � �
�
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Table 3.0.1 - Legend 
Tradetype <TrdTyp>  
0 = Regular Trade 
1 = Block Trade  
2 = EFP 
18=Non-Trade Transactions 

TradeSubTyp <TrdSubTyp> 
5 = Offset due to Allocation 
6 = Onset due to Allocation 
7 = Differential Spread 
9 = Exercise 
10 = Assignment 

Venue <SesSubID> 
P = Pit 
E = Electronic 
X = Ex-Pit 
 

Multileg Report Type <MLegReportType>  
1 = Single leg trade 
2 = Single leg of multi-leg trade 
3 = Multi-leg Trade 

Allocation Ind <AllocInd> 
0 = none 
1 = Trade Allocation pending 
2 = Trade Allocation specified 
 

AvgPxInd <AvgPxInd> 
0 = not average priced 
1 = average priced 
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Table 4.0 – FIX Value Conversion 

  FIX Translation Table 
     
Attribute Name FIX Value CME Value 
@Actn 1 New 
 2 Replace 
 3 Cancel 
   
   
/Pty/Sub/@ID 1 CUST 
 2 HOUS 
      
/Pty/@R 1 Executing Firm ID/ 

Trading Firm ID 
  4 Clearing Firm ID 
 12 Executing Broker 
  17 Contra Firm 
  18 Contra Clearing Firm 
  21 Clearing Org ID 
  22 Exchange ID 
  23 Contra Exchange ID 
  24 Customer Account 
  25 Contra Clearing Org 
  37 Contra Broker 
 36 Entering Broker / BK Broker 
  38 Position Account 
   
/Qty/@Typ TQ Transaction Qty 
  IAS Intra-spread Qty 
  IES Inter-spread Qty 
  FIN End-of-Day Qty 
  SOD Start-of-Day Qty 
  EX Option Exercise Qty 
  AS Option Assignment Qty 
  TX  Transaction from Exercise 
  TA  Transaction from Assignment 
  PIT Pit Trade Qty 
  TRN Transfer Trade Qty 
  ETR Electronic Trade Qty 
  ALC Allocation Trade Qty 
  PA Adjustment Qty 
  ASF As-of Trade Qty 
  DLV Delivery Qty 
  TOT Total Quantity 
  XM Cross Margin Qty 
 SPL Corporate Event Split 
   
/Qty/@Stat 0 Submitted 
  1 Accepted 
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  FIX Translation Table 
     
Attribute Name FIX Value CME Value 
  2 Rejected 
   
/Amt/@Typ FMTM Final Mark-to-Market Amount 
  IMTM Incremental Mark-to-Market 

Amount 
  TVAR Trade Variation Amount 
  SMTM Start-of-Day MTM Amount 
  PREM Premium Amount 
  CRES Cash Residual Amount 
  CASH Cash Amount 
  VADJ Value Adjusted Amount 
      
      
CFI for Option     
/Instrmt/@CFI  
Product Type Col1 

O Product Type - OPT 

/Instrmt/@CFI  
Put/Call – Col2 

P 
C 

Option Right - Call 
Option Right - Put 

/Instrmt/@CFI 
Opt Type - Col3 

A 
E 

Option Type - American 
Option Type - European 

/Instrmt/@CFI 
Underlying - Col4 

B=Basket 
S=Stock-Equities 
D=Interest 
rate/notional debt 
sec 
T=Commodiites 
C=Currencies 
I=Indices 
O=Options 
F=Futures 
W=Swaps 
M=Other 
X=Unknown(n/a) 

 
Market Indicator Values 
SSF  
Int   
Curr   
Ind  
 
 
 
 
 
 
 

/Instrmt/@CFI 
Delivery Method Col 5 

P=Physical 
C=Cash 
X=Unknown(n/a) 
 

Phys 
Cash 
 

/Instrmt/@CFI 
Standard/Non-Std – Col 6 

 S=Standardized 
terms (maturity 
date, strike price, 
contract size) 
 N=Non-
standardized 
terms 
 X=Unknown(n/a) 

Flexible Indicator  
©N© 
©Y© 
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  FIX Translation Table 
     
Attribute Name FIX Value CME Value 
      
CFI for Future     
/Instrmt/@CFI  
Product Type - Col1 

F Product Type - FUT 

/Instrmt/@CFI  
Group – Col2 

F=Financial 
Futures 
C=Commodity 
Futures 
M=Others 
X=Unknown(n/a) 

 
 
 
 
 

/Instrmt/@CFI  
Underlying - Col3 

 A=Agriculture, 
forestry, and 
fishing 
 B=Basket 
 S=Stock-Equities 
(for financial 
future) or Services 
(for commodities 
futures) 
 D=Interest 
rate/notional debt 
sec 
 C=Currencies 
 I=Indices (for 
financial futures ) 
or Industrial 
Products (for 
commodities 
futures) 
 O=Options 
 F=Futures 
 W=Swaps 
 M=Other 
 X=Unknown(n/a) 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

/Instrmt/@CFI  
Delivery Method - Col4 

P=Physical 
C=Cash 
X=Unknown(n/a) 
 

Phys 
Cash 
 

/Instrmt/@CFI  
Standard/Non-Std – Col5 

 S=Standardized 
terms (maturity 
date, strike price, 
contract size) 
 N=Non-
standardized 
terms 
 X=Unknown(n/a) 

Flexible Indicator  
©N© 
©Y© 
 

 

 

@SetSesID EOD Cycle Code - RTH 
  ITD Cycle Code - ITD 
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  FIX Translation Table 
     
Attribute Name FIX Value CME Value 
@TxnTyp 1 Exercise 

  2 Do Not Exercise 
  3 Position Adjustment 
  4 Position Change Submission 
  5 Pledge 
   
@AdjTyp 0 Margin Disposition 

 1 Delta Plus 
 2 Delta Minus 
 3 Final 
   
PosMntRpt/@Stat 0 Accepted 
 1 Accepted with Warning 
 2 Rejected 
 3 Completed Successfully 
 4 Completed with Warning 
   
PosReqAck/@Stat 0 Completed 
 1 Completed with Warning 
 2 Rejected 
   
PosReqAck/@Rslt 0 Request Successful 
PosMntRpt/@Rslt 1-99 See Appendix 3 for specific code 
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Appendix 1 – FIXML Request Examples 

1A. Exercise Notice Request – In-the-money  

Summary: Message is requesting a new ITM RTH Exercise on a Eurodollar Mid-curve Dec 2002 97.75 Call 
option for a quantity of 1001. The example has been augmented with annotations for clarity 

<FI XML> 
 <PosMnt Req ReqI D=" 18AEXR"   �  Request  I D 

TxnTyp=" 1"     �  Type of  Request  ( 1=Exer ci se)  

Act n=" 1"     �  Act i on ( 1=New, 2=Repl ace, 3=Cancel )  
Bi zDt =" 2003- 12- 04"   �  Cl ear i ng Dat e 
Set SesI D=" EOD"   �  Sessi on I D ( def aul t s t o EOD)   
TxnTm=" 2003- 09- 10T00: 00: 00"  >  �  Message Ti me 
<Pt y I D=" CME"  R=" 21" / > �  Cl ear i ng Or g 
<Pt y I D=" 600"  R=" 4" / > �  Cl ear i ng Fi r m  

  <Pt y I D=" 600"  R=" 38" > �  Posi t i on Account   
   <Sub I D=" 2"  Typ=" 26" / > �  Seg Code 
  </ Pt y> 
  <I nst r mt  CFI =" OCAXXS"   �  Pr oduct  Type, Put Cal l , Opt i onSt yl e 

Exch=" CME"    �  Pr oduct  Exchange 
I D=" ED"    �  Pr oduct  Code    
MMY=“ 200412"    �  Per i od Code 
St r kPx=" 97. 75" / > �  St r i ke Pr i ce 

  <Undl y CFI =" FXXXSX"   �  Under l yi ng Pr oduct  Type 
I D=" ED"     �  Under l yi ng Pr oduct  I D 
MMY=" 200412" / >  �  Under l yi ng Per i od Code 

  <Qt y Long=" 1001"    �  Tr ansact i on Quant i t y  
Typ=" TQ" / >  �  Quant i t y  Type 

 </ PosMnt Req> 
</ FI XML> 
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1B. Exercise Notice Request – Out-of-the-money  

Summary: Message is requesting a new OTM RTH Exercise on a Eurodollar Dec 2002 96.50 Put option for a 
quantity of 500. Annotation provided. 

<FI XML> 
<PosMnt Req ReqI D=" 19AEXR"   
 TxnTyp=" 1"     �  Type of  Request  ( 1=Exer ci se)  
 Act n=" 1"     �  Act i on ( 1=New, 2=Repl ace, 3=Cancel )  
 Bi zDt =" 2003- 12- 04"    �  Cl ear i ng Dat e 
 Set SesI D=" EOD"    �  Sessi on I D ( def aul t s t o EOD)  
 Cnt r ar yI nst r ct nI nd=" t r ue"    ����  Cont r ar y I nst r uct i on I ndi cat or  
 TxnTm=" 2003- 09- 10T00: 00: 00" >    �  Message Ti me 

<Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 
  <Pt y I D=" 600"  R=" 4" / >  �  Cl ear i ng Fi r m 
  <Pt y I D=" 600"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 2"  Typ=" 26" / >  �  Seg Code 
  </ Pt y> 
            <I nst r mt  CFI =" OPAXXS"  Exch=" CME"  I D=" ED"  MMY=“ 200412"  

St r kPx=" 96. 50" / > 
  <Undl y CFI =" FXXXSX"  I D=" ED"  MMY=" 200412" / > 
  <Qt y Long=" 1001"  Typ=" TQ" / > 
 </ PosMnt Req> 
</ FI XML> 
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2. Do Not Exercise Notice Request 

Summary: Message is requesting a new RTH Do Not Exercise on a Eurodollar Nov 2002 98.875 Call option 
for a quantity of 2. 

<FI XML> 
 <PosMnt Req ReqI D=" 19ADNE"   

 TxnTyp=" 2"     �  Type of  Request  ( 2=Do Not  Exer ci se)  
 Act n=" 1"      �  Act i on ( 1=New, 2=Repl ace, 3=Cancel )  
 Bi zDt =" 2003- 12- 04"   �  Cl ear i ng Dat e 
 Set SesI D=" EOD"     �  Sessi on I D ( def aul t s t o EOD)  
 TxnTm=" 2003- 09- 10T00: 00: 00" > �  Message Ti me 
 <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 

  <Pt y I D=" 560"  R=" 4" / >  �  Cl ear i ng Fi r m 
  <Pt y I D=" 560"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 2"  Typ=" 26" / > 
  </ Pt y> 
  <I nst r mt  CFI =" OCAXXS"  Exch=" CME"  I D=" ED"  MMY=“ 200411"      
St r kPx=" 98. 875" / > 
  <Undl y CFI =" FXXXSX"  I D=" ED"  MMY=“ 200412" / > 
  <Qt y Long=" 2"  Typ=" TQ" / > 
 </ PosMnt Req> 
</ FI XML> 

 

3. Position Adjustment Request 

Summary: Message is requesting a new RTH Position Adjustment on a Eurodollar Mar 2003 92.75 Call option 
for a quantity of 25 

 
<FI XML> 
 <PosMnt Req ReqI D=" 18PAJ"   

TxnTyp=" 3"    �  Tr ansact i on Type ( 3=Posi t i on Adj ust ment )  
Adj Typ=" 1"   ����  Adj ust ment  Type ( 1=Del t a Pl us)  
Act n=" 1"     �  Act i on ( 1=New)  
Bi zDt =" 2003- 12- 04"   �  Cl ear i ng Dat e 
Set SesI D=" EOD"   �  Sessi on I D ( def aul t s t o EOD)  
TxnTm=" 2003- 09- 10T00: 00: 00" > �  Message Ti me 
 <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 

  <Pt y I D=" 861"  R=" 4" / >  �  Cl ear i ng Fi r m 
  <Pt y I D=" 861"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 1"  Typ=" 26" / > 
  </ Pt y> 
 <I nst r mt  CFI =" OCAXXS"  I D=" ED"  MMY=" 200312"  St r kPx=" 92. 75"  

Exch=" CME" / > 
  <Undl y CFI =" FXXXSX"  I D=" ED"  MMY=" 200312" / > 
  <Qt y Long=" 25"  St at =" 0"  Typ=" TQ" / > 
 </ PosMnt Req> 
</ FI XML> 
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4A. Position Change Submission Request for a Trading Member Firm 

Summary: Message is requesting a new ITD Position Change Submission on a Live Cattle Apr 2003 76.00 
Put option. The request specifies the trading member firm and exchange. Annotations provided have been 
provided. The following quantities have been specified: 

Final Position Quantity of 10 Plus  

Intra-commodity Spread of 10 long and 0 short 

Inter-commodity Spread of 0 long and 10 short  

<FI XML> 
 <PosMnt Req ReqI D=" 42PCS"   

TxnTyp=" 4"      �  Tr ansact i on Type ( 4=PCS)  
Adj Typ=" 3"     �  Adj ust ment  Type ( 3=Fi nal )  
Act n=" 1"       �  Act i on ( 1=New)  
Bi zDt =" 2003- 12- 04"     �  Cl ear i ng Dat e 
Set SesI D=" I TD"     �  Sessi on I D ( I TD=I nt r aday)  
Pr i or Spr eadI nd=" f al se"    �  Do Not  Use Pr i or  Spr eads 
TxnTm=" 2003- 09- 10T00: 00: 00" >  �  Message Ti me   

  <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g   
  <Pt y I D=" CME"  R=" 22" / >  �  Member  Exchange I D 
  <Pt y I D=" 092"  R=" 1" >  �  Tr adi ng Member  Fi r m 
   <Sub I D=" 2"  Typ=" 26" / > �  Segr egat i on Code 
  </ Pt y> 
  <I nst r mt  Exch=" CME"    �  Pr oduct  Exchange I D 

CFI =" OPAXXS"     �  Pr oduct  Type, Put Cal l , Opt i onType 
I D=" 48"      �  Pr oduct  Code 
MMY=" 200304"     �  Per i od Code 
St r kPx=" 76. 00" / >  �  St r i ke Pr i ce 

<Undl y CFI =" FXXXXS"    �  Under l yi ng Pr oduct  Type 
I D=" 48"      �  Under l yi ng Pr oduct  Code 
MMY=" 200304" / >   �  Under l yi ng Pr oduct  Per i od Code 

  <Qt y Long=" 10"     �  Fi nal  Long Posi t i on Qt y 
Shor t =" 0"     �  Fi nal  Shor t  Posi t i on Qt y 
Typ=" TQ" / >   �  Quant i t y  Type 

  <Qt y Long=" 10"     �  I nt r a Spr ead Long Qt y  
Shor t =" 0"     �  I nt r a Spr ead Shor t  Qt y 
St at =" 0"      �  Qt y St at us ( Submi t t ed)  
Typ=" I AS" / >   �  Qt y Type ( I nt r a Spr ead)  

  <Qt y Long=" 0"     �  I nt er  Spr ead Long Qt y 
Shor t =" 10"     �  I nt er  Spr ead Shor t  Qt y 
St at =" 0"      �  Qt y St at us ( Submi t t ed)  
Typ=" I ES" / >   �  Qt y Type ( I nt er  Spr ead)  

 </ PosMnt Req> 
</ FI XML> 

�
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4B. Position Change Submission Request for a Position Account 

Summary: Message is requesting a new End of Day Position Change Submission on a Live Cattle Apr 2003 
76.00 Put option. The request specifies the Position Account. Annotations provided have been provided. The 
following quantities have been specified: 

Final Position Quantity of 10 Plus  

Intra-commodity Spread of 10 long and 0 short 

Inter-commodity Spread of 0 long and 10 short  

<FI XML> 
 <PosMnt Req ReqI D=" 42PCS"   

TxnTyp=" 4"      �  Tr ansact i on Type ( 4=PCS)  
Adj Typ=" 3"     �  Adj ust ment  Type ( 3=Fi nal )  
Act n=" 1"       �  Act i on ( 1=New)  
Bi zDt =" 2003- 12- 04"     �  Cl ear i ng Dat e 
Set SesI D=" EOD"     �  Sessi on I D ( EOD=End of  Day)  
Pr i or Spr eadI nd=" f al se"    �  Do Not  Use Pr i or  Spr eads 
TxnTm=" 2003- 09- 10T00: 00: 00" >  �  Message Ti me   

  <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g   
  <Pt y I D=" CME"  R=" 22" / >  �  Member  Exchange I D 
  <Pt y I D=" 092"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 2"  Typ=" 26" / > �  Segr egat i on Code 
  </ Pt y> 
  <I nst r mt  Exch=" CME"    �  Pr oduct  Exchange I D 

CFI =" OPAXXS"     �  Pr oduct  Type, Put Cal l , Opt i onType 
I D=" 48"      �  Pr oduct  Code 
MMY=" 200304"     �  Per i od Code 
St r kPx=" 76. 00" / >  �  St r i ke Pr i ce 

<Undl y CFI =" FXXXXS"    �  Under l yi ng Pr oduct  Type 
I D=" 48"      �  Under l yi ng Pr oduct  Code 
MMY=" 200304" / >   �  Under l yi ng Pr oduct  Per i od Code 

  <Qt y Long=" 10"     �  Fi nal  Long Posi t i on Qt y 
Shor t =" 0"     �  Fi nal  Shor t  Posi t i on Qt y 
Typ=" TQ" / >   �  Quant i t y  Type 

  <Qt y Long=" 10"     �  I nt r a Spr ead Long Qt y  
Shor t =" 0"     �  I nt r a Spr ead Shor t  Qt y 
St at =" 0"      �  Qt y St at us ( Submi t t ed)  
Typ=" I AS" / >   �  Qt y Type ( I nt r a Spr ead)  

  <Qt y Long=" 0"     �  I nt er  Spr ead Long Qt y 
Shor t =" 10"     �  I nt er  Spr ead Shor t  Qt y 
St at =" 0"      �  Qt y St at us ( Submi t t ed)  
Typ=" I ES" / >   �  Qt y Type ( I nt er  Spr ead)  

 </ PosMnt Req> 
</ FI XML> 

�
�
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4C. Position Change Submission – Final Position Only 

Summary: Message is requesting a new ITD Position Change Submission on a Live Cattle Apr 2003 76.00 
Put option. The following quantities have been specified: 

Final Position Quantity of 10 Plus  

<FI XML> 
 <PosMnt Req ReqI D=" 42PCS"  TxnTyp=" 4"  Adj Typ=" 1"  Act n=" 1"  Bi zDt =" 2003-
12- 04"  Set SesI D=" I TD"  Set SesSub=" 1"  Pr i or Spr eadI nd=" t r ue"  TxnTm=" 2003- 09-
10T00: 00: 00" > 
  <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 
  <Pt y I D=" CME"  R=" 22" / >  �  Member  Exchange I D 
  <Pt y I D=" 092"  R=" 1" / >  �  Tr adi ng Member  Fi r m  
  <Pt y I D=" 092"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 1"  Typ=" 26" / > 
  </ Pt y> 
  <I nst r mt  Exch=" CME"  CFI =" OPAXXS"  I D=" 48"  MMY=" 200304"  
St r kPx=" 76. 00" / > 
  <Undl y CFI =" FXXXXS"  I D=" 48"  MMY=" 200304" / > 
  <Qt y Long=" 10"  St at =" 0"  Typ=" TQ" / > 
 </ PosMnt Req> 
</ FI XML> 

 

4D. Position Change Submission – Spreads Only 

Summary: Message is requesting a new ITD Position Change Submission on a Live Cattle Apr 2003 76.00 
Put option. The following quantities have been specified: 

Intra-commodity Spread of 10 long and 0 short 

Inter-commodity Spread of 0 long and 10 short  

<FI XML> 
 <PosMnt Req ReqI D=" 42PCS"  TxnTyp=" 4"  Adj Typ=" 1"  Act n=" 1"  Bi zDt =" 2003-
12- 04"  Set SesI D=" I TD"  Set SesSub=" 1"  Pr i or Spr eadI nd=" t r ue"  TxnTm=" 2003- 09-
10T00: 00: 00"  > 
  <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 
  <Pt y I D=" CME"  R=" 22" / >  �  Member  Exchange I D 
  <Pt y I D=" 092"  R=" 1" / >  �  Tr adi ng Member  Fi r m 
  <Pt y I D=" 092"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 2"  Typ=" 26" / > 
  </ Pt y> 
  <I nst r mt  Exch=" CME"  CFI =" OPAXXS"  I D=" 48"  MMY=" 200304"  
St r kPx=" 76. 00" / > 
  <Undl y CFI =" FXXXXS"  I D=" 48"  MMY=" 200304" / > 
  <Qt y Long=" 10"  Shor t =" 0"  St at =" 0"  Typ=" I AS" / > 
  <Qt y Long=" 0"  Shor t =" 10"  St at =" 0"  Typ=" I ES" / > 
 </ PosMnt Req> 
</ FI XML> 
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5. Position Request 

Summary: Message is initiating a Real-time RTH request for Position and Trade information for firm and 
position account 560 in the customer origin, S&P500 Futures only. Annotations have been provided in the 
example. Other parameters of the request are: 

Matched Positions and Trades only 

Request Type indicates that Position and Trade level detail are to be provided – no exercise results 

Transport Type (OUTBAND) indicates that the information is to be provided via FTP file format  

<FI XML> 
 <PosReq ReqI D=" 2- 5RRFP"   

ReqTyp=" 1"      �  Posi t i on Request  Type  
Bi zDt =" 2002- 11- 14"     �  Cl ear i ng Dat e 
Set SesI D=" EOD"     �  Sessi on I D ( def aul t s t o EOD)   
Mt chSt at =" 0"      �  Tr ade Mat ch St at us  
RspTr anspor t Typ=" 1"     �  Response Tr anspor t  Type 
TxnTm=" 2003- 09- 10T00: 00: 00"  > �  Message Ti me   

<Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 
  <Pt y I D=" 560"  R=" 4" / >  �  Cl ear i ng Member  Fi r m 
  <Pt y I D=" 560"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 1"  Typ=" 26" / > �  Segr egat i on Code 
  </ Pt y> 
  <I nst r mt  CFI =" FXXXXX"    �  Pr oduct  Type 

Exch=" CME"     �  Pr oduct  Exchange 
I D=" SP" / >    �  Pr oduct  Code 

 </ PosReq> 
</ FI XML> 
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6. Replace Request using Position Adjustment 

Summary: Message is requesting a replace of an existing RTH Position Adjustment on a Eurodollar Mar 
2003 92.75 Call option for a quantity of 30. Annotations have been provided. 

<FI XML> 
<PosMnt Req ReqI D=" 19PAJ"   

TxnTyp=" 3"    �  Tr ansact i on Type( 3=Posi t i on Adj ust ment )  
Adj Typ=" 2"    �  Adj ust ment  Type ( 2=Del t a Mi nus)  
Act n=" 2"    �  Act i on Code ( 2=Repl ace)  
Bi zDt =" 2003- 12- 04"   �  Cl ear i ng Dat e 
Set SesI D=" EOD"   �  Sessi on I D ( def aul t s t o EOD)  
TxnTm=" 2003- 09- 10T00: 00: 00" > �  Message Ti me 

<Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 
  <Pt y I D=" 861"  R=" 4" / >  �  Cl ear i ng Member  Fi r m 
  <Pt y I D=" 861"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 1"  Typ=" 26" / > 
  </ Pt y> 
 <I nst r mt  CFI =" OCAXXS"  I D=" ED"  MMY=" 200312"  St r kPx=" 92. 75"   

Exch=" CME" / > 
   <Undl y CFI =" F"  I D=" ED"  MMY=" 200312" / > 
   <Qt y Long=" 30"  St at =" 0"  Typ=" TQ" / > 
  </ PosMnt Req> 
</ FI XML> 

 

7. Cancel Request using Position Adjustment 

Summary: Message is requesting a cancel RTH Position Adjustment on a Eurodollar Mar 2003 92.75 Call 
option for a quantity of 25. Annotations have been provided. 

<FI XML> 
 <PosMnt Req ReqI D=" 20PAJ"   

TxnTyp=" 3"    �  Tr ansact i on Type ( 3=Posi t i on Adj ust ment )  
Adj Typ=" 3"    �  Adj ust ment  Type ( 3=Del t a Mi nus)  
Act n=" 3"     �  Act i on Code ( 3=Cancel )  
Bi zDt =" 2003- 12- 04"   �  Cl ear i ng Dat e 
Set SesI D=" EOD"   �  Sessi on I D ( def aul t s t o EOD)  
TxnTm=" 2003- 09- 10T00: 00: 00" > �  Message Ti me 

  <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 
  <Pt y I D=" 861"  R=" 4" / >  �  Cl ear i ng Member  Fi r m 
  <Pt y I D=" 861"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 1"  Typ=" 26" / > 
  </ Pt y> 

<I nst r mt  CFI =" OCAXXS"  I D=" ED"  MMY=" 200312"  St r kPx=" 92. 75"  
Exch=" CME" / > 
  <Undl y CFI =" F"  I D=" ED"  MMY=" 200312" / > 
  <Qt y Long=" 0" / > 
 </ PosMnt Req> 
</ FI XML> 
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Appendix 2 – FIXML Report Examples 

1. Exercise Notice Report – Successful  

Summary: Message is reporting the result of a new ITM RTH Exercise on a Eurodollar Mid-curve Dec 2002 
97.75 Call option for a quantity of 1001 

RptID is the unique message id assigned to the request by the CME 

CFICode is returned fully enumerated 

Submitted, Accepted and Total quantities are returned 

Result Status of Accepted is returned 

<FI XML> 
 <PosMnt Rpt  Rpt I D=" 15485000001036264"   �  Message I D  

TxnTyp=" 1"     �  Tr ansact i on Type ( 1=Exer ci se)  
Act n=" 1"      �  Act i on Code ( 1=New)  
St at =" 0"      �  Repor t  St at us ( 0=Accept ed)  
Bi zDt =" 2003- 12- 04"    �  Cl ear i ng Dat e 
Set SesI D=" EOD"    �  Sessi on I D ( def aul t s t o EOD)   
ReqI D=" 18AEXR"      �  Fi r m Request  I D  
TxnTm=" 2003- 09- 10T00: 00: 00"  >  �  Repor t  Message Ti me   

  <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 
  <Pt y I D=" 600"  R=" 4" / >  �  Cl ear i ng Member  Fi r m 
  <Pt y I D=" 600"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 2"  Typ=" 26" / > �  Segr egat i on Code 
  </ Pt y> 
  <I nst r mt  CFI =" OCADPS"    �  Pr oduct  Type, Put Cal l , Opt i onType 

Exch=" CME"     �  Pr oduct  Exchange I D 
I D=" E0"      �  Pr oduct  Code 
MMY=“ 200412"     �  Per i od Code 

St r kPx=" 97. 75" / >  �  St r i ker  Pr i ce 
  <Undl y CFI =" FXDCSX"  I D=" ED"  MMY=" 200312" / > �  Under l y i ng 
  <Qt y Long=" 1001"  St at =" 0"  Typ=" TQ" / > �  Submi t t ed Quant i t y  
  <Qt y Long=" 1001"  St at =" 1"  Typ=" TQ" / > �  Accept ed Quant i t y  
  <Qt y Long=" 1001"  St at =" 1"  Typ=" TOT" / > �  Tot al  Quant i t y  
  <Amt  Amt =" 50050. 00"  Typ=" FMTM" / >  �  Exer ci se Pay/ Col l ect  
 </ PosMnt Rpt > 
</ FI XML> 
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2. Exercise Notice Report – Unsuccessful  

Summary: Message is reporting the result of a new RTH Exercise on a Eurodollar Dec 2002 96.50 Put option 
for a quantity of 500 

RefID is the unique internal id assigned to the request by the CME 

CFICode is returned fully enumerated 

Submitted, Accepted and Total quantities are returned 

Result Status of “Rejected” (4) is returned 

An error text describing the nature of the problem with an associated error code is returned 

<FI XML> 
 <PosMnt Rpt  Rpt I D=" 15485000001036264"  �  Message I D 

TxnTyp=" 1"     �  Tr ansact i on Type ( 1=Exer ci se)  
Act n=" 1"      �  Act i on Code ( 1=New)  
Bi zDt =" 2003- 12- 04"    �  Cl ear i ng Dat e 
Set SesI D=" EOD"     �  Sessi on I D ( def aul t s t o EOD)  
ReqI D=" 19AEXR"     �  Request  I D 
Rsl t =" 73"     �  Er r or  Code ( I nval i d Cont r ar y I nst r )   
St at =" 2"      �  St at us ( Rej ect ed)  
Txt =" I nval i d cont r ar y i nst r uct i on i ndi cat or  ( CME has out  of  t he 
money,  but  f i r m has i n t he money)  "  ����  Er r or  Text  
TxnTm=" 2003- 09- 10T00: 00: 00" >  �  Message Ti me 

  <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 
  <Pt y I D=" CME"  R=" 22" / >  �  Exchange I D 
  <Pt y I D=" 600"  R=" 4" / >  �  Cl ear i ng Member  Fi r m 
  <Pt y I D=" 600"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 2"  Typ=" 26" / > 
  </ Pt y> 

<I nst r mt  CFI =" OPAXXS"  Exch=" CME"  I D=" ED"  MMY=“ 200412"  
St r kPx=" 96. 50" / > 
  <Undl y CFI =" FXXXSX"  I D=" ED"  MMY=“ 200412" / > 
  <Qt y Long=" 500"  Typ=" TQ" / > 
 </ PosMnt Rpt > 
</ FI XML> 
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3. Position Request Acknowledgement  

Summary: Message acknowledges the receipt of a Position Request and is transmitted when the request has 
been processed. Other parameters of the acknowledgement are: 

RefID is the unique internal id assigned to the request by the CME 

Result Status of “Accepted” (1) is returned 

Transport Type (OUTBAND) indicates that the information is to be provided via FTP file format  

<FI XML> 
 <PosReqAck Rpt I D=" 15485000001036264"  �  Message I D 

Rsl t =" 0"    �  Request  Resul t  ( Successf ul )  
St at =" 0"     �  Compl et ed 
Tot Rpt s=" 11563"     �  Tot al  number  of  r epor t s i n r equest  
ReqI D=" 2- 5RRFP"    �  Fi r m Request  I D 
RspTr anspor t Typ=" 1"  �  Response Tr anspor t  Type ( Out  of  band)  
Unsol =" N"    �  Unsol i ci t ed I ndi cat or  ( Sol i c i t ed by f i r m)  
ReqTyp=" 1"    �  Request  Type ( Posi t i ons and Tr ades)  
Set SesI D=" EOD" >   �  Sessi on I D 

  <Pt y I D=" CME"  R=" 21" / > �  Cl ear i ng Or g 
  <Pt y I D=" CME"  R=" 22" / > �  Exchange I D 
  <Pt y I D=" 560"  R=" 4" / > �  Cl ear i ng Member  Fi r m 
  <Pt y I D=" 560"  R=" 38" > �  Posi t i on Account  
   <Sub I D=" 1"  Typ=" 26" / > �  Segr egat i on Code ( Cust )  
  </ Pt y> 
  <I nst r mt  Exch=" CME" / > �  Pr oduct  Exchange  
 </ PosReqAck> 
</ FI XML> 
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4. Position Report  

Summary: Message is used to report real-time position information at a detailed level for firm and position 
account 560 in the customer origin for a given contract. Other parameters of the request are: 

Matched Positions and Trades only 

Position and Trade level detail – no exercise results 

Provide information in FTP file format (OUTBAND) 

Position Quantity is used to indicate the different types of quantity 

Position Amount is used to indicate the different types of amount 

<FI XML> 
 <PosRpt  Rpt I D=" 123"   �  Repor t  I D ( Sequent i al  number )  

Bi zDt =" 2003- 12- 04"   �  Cl ear ed Dat e 
Set SesI D=" EOD"    �  Set t l ement  Sessi on I D ( End of  day)  
Pr i Set Px=" 884. 80"   �  Pr i or  Set t l ement  Pr i ce 
ReqI D=" RFP1234"   �  Fi r m Request  I D  
ReqTyp=" 1"   �  Request  Type ( Posi t i ons and Tr ades)     
Set Px=" 885. 70"    �  Set t l ement  Pr i ce 
Set PxTyp=" 1"    �  Set t l ement  Pr i ce Type ( Fi nal )  
Set t l Ccy=" USD" >  �  Set t l ement  Cur r ency 

  <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 
  <Pt y I D=" CME"  R=" 22" / >  �  Exchange I D 
  <Pt y I D=" 560"  R=" 4" / >  �  Cl ear i ng Member  Fi r m 
  <Pt y I D=" 560"  R=" 38" >  �  Posi t i on Account  
   <Sub I D=" 1"  Typ=" 26" / > �  Segr egat i on Code 
  </ Pt y> 
  <I nst r mt  CFI =" FXI CSX"   �  Pr oduct  Type,  Cat egor y,  Del i ver y   

Mul t =" 250"     �  Mul t i pl i er  
Exch=" CME"    �  Pr oduct  Exchange 
I D=" SP"     �  Pr oduct  Code 
MMY=" 200412"    �  Per i od Code 
Mat Dt =" 2004- 04- 20" / > �  Mat ur i t y  Dat e 

  <Qt y Long=" 46270"  Shor t =" 42203"   
Typ=" SOD" / >  �  St ar t  of  Day Quant i t y  

  <Qt y Long=" 45364"  Shor t =" 42262"   
Typ=" FI N" / >  �  Fi nal  Quant i t y  

  <Qt y Long=" 1747"  Shor t =" 1743"   
Typ=" PI T" / >  �  Pi t  Tr ade Quant i t y  

  <Qt y Long=" 1364"  Shor t =" 2365"   
Typ=" ALC" / >  �  Al l ocat i on Of f set / Onset  Quant i t y  

<Qt y Long=" 42"  Shor t =" 36"   
Typ=" ASF" / >  �  Asof  Tr ade Quant i t y  

  <Qt y Long=" 14369"  Shor t =" 26286"   
Typ=" I AS" / >  �  I nt r a Spr ead Quant i t y  

  <Qt y Long=" 5435"  Shor t =" 1134"   
Typ=" I ES" / >  �  I nt er  Spr ead Quant i t y  

  <Amt  Amt =" 149349. 99"   
Typ=" FMTM" / >  �  Fi nal  Mar k- t o- mar ket  Amount  

  <Amt  Amt =" 915075. 00"   
Typ=" SMTM" / >  �  St ar t  of  Day Mar k- t o- mar ket  Amount  
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 </ PosRpt > 
</ FI XML> 
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5. Trade Capture  

Summary: Message is used to report real-time trade information at a detailed level for firm and position 
account 560 in the customer origin for a given contract. Other parameters of the request are: 

Position Quantity is used to indicate the trade quantity 

Position Amount is used to indicate the trade variation or premium 

RptSide represents the Executing side of the trade with Opposite firm information provided 

<FI XML> 
<Tr dCapt Rpt  Bi zDt =" 2004- 03- 15"   �  Cl ear i ng Dat e 

Rpt I D=" 100038"     �  Tr ade I D 
Mt chSt at =" 0"      �  Mat ch St at us ( Mat ched)  
Mt chI D=" 0000380556"     �  El ect r oni c Mat ch I D 
Last Px=" 884. 00"     �  Tr ade Pr i ce 
Last Qt y=" 5"      �  Tr ade Quant i t y  
ReqI D=" 4RRFP"      �  Fi r m Request  I D 
Tr dDt =" 2004- 03- 15"     �  Tr ade Dat e 
TxnTm=" 2004- 03- 15T21: 50: 00"   �  Message Ti me 
Tr dTyp=" 0"      �  Tr ade Type ( Tr ade)  
Or dTypCD=" L"  >    �  Or der  Type Code 

 <I nst r mt  CFI =" FXI CSX"   �  Pr oduct  Type  
Exch=" CME"     �  Pr oduct  Exchange 
I D=" SP"      �  Pr oduct  Code 
Mul t =" 250"      �  Mul t i pl i er  
Mat Dt =" 2004- 04- 20"   �  Mat ur i t y  Dat e 
MMY=" 200412"  / >   �  Per i od Code 

 <Amt  Amt =" 2125. 00"  Typ=" TVAR" / > �  Tr ade Var i at i on Amount  
<Rpt Si de Si de=" 1"    �  Buy/ Sel l  Code ( Buy)   

SesSub=" E"    �  Veunue ( El ect r oni c)  
Cl r FeeI nd=" C"     �  Cl ear i ng Fee I ndi cat or  
TmBkt =" A"     �  Ti me Br acket  
Cust Cpct y=" 4"    �  CTI  Code 
Cl Or dI D=" 9022"  >   �  Car d Or der  

  <Pt y I D=" CME"  R=" 21" / >  �  Cl ear i ng Or g 
  <Pt y I D=" CME"  R=" 22" / >  �  Member  Exchange 
  <Pt y I D=" 560"  R=" 4" / >  �  Cl ear i ng Member  Fi r m 
  <Pt y I D=" 560"  R=" 1" / >  �  Execut i ng Fi r m 
  <Pt y I D=" 6GD"  R=" 12" / >  �  Execut i ng Tr ader  
  <Pt y I D=" 560"  R=" 38" / >  �  Posi t i on Account  
   <Sub I D=" 1"  Typ=" 26" / > �  Segr egat i on Code 
  </ Pt y> 
  <Pt y I D=" 600"  R=" 17" / >  �  Opposi t e f i r m 
  <Pt y I D=" 6J0"  R=" 37" / >  �  Opposi t e Tr ader  
 </ Rpt Si de> 
</ Tr dCapt Rpt > 
</ FI XML> 
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Appendix 3 – Position Services Error Codes 
Error Code Error Text 
1 Current business date is required 
2 Adjustment type is invalid 
3 TQ long quantity is required 
4 TQ long quantity cannot be zero 
5 TQ long quantity must be a positive integer 
6 TQ short quantity is not allowed 
7 Quantity type must be TQ 
8 Adjustment quantity is required 
9 Intraday is not allowed 
10 Product type must be option 
11 Position quantity element not found 
12 Multiple position quantity elements not allowed 
13 Multiple position quantity elements of type TQ not allowed 
14 Invalid command 
15 Invalid transaction type 
16 Invalid action 
17 Invalid reference 
18 New requests cannot contain references 
19 Referenced message cannot be a cancel 
20 Message cannot be referenced more than once 
21 Exchange not found 
22 Clearing organization not found 
23 Clearing firm not found 
24 Trading firm not found 
25 Account not found 
26 Original request not found 
27 Matched position not found 
28 Adjustment transaction not found 
29 Trade transaction not found 
30 APS residual not found 
31 Sync price for matched position not found 
32 Settlement price for matched position not found 
33 Product not found 
34 Underlying product not found 
35 No open interest for contract 
36 Missing parameter for authorization 
37 Not authorized for transaction 
38 Process not available 
39 Exchange not active for business date 
40 Clearing organization not active for business date 
41 Clearing firm not active for business date 
42 Position account not active for business date 
43 Invalid/Missing business date 
44 Invalid business date 
45 Invalid settlement session ID 
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Error Code Error Text 
46 Invalid settlement session sub ID 
47 Invalid product security ID 
48 Invalid product type code 
49 Invalid product maturity date 
50 Invalid product strike price 
51 Invalid product put/call indicator 
52 Invalid underlying product security ID 
53 Invalid underlying product type code 
54 Invalid underlying product maturity date 
55 Invalid underlying product strike price 
56 Invalid underlying product put/call indicator 
57 Product not valid for origin 
58 Position account or clearing firm not eligible for SSF products 
59 Invalid search critiera 
60 Invalid request type 
61 Invalid match status 
62 No positions found for search criteria 
63 Membership not valid for product 
64 Position already zeroed 
65 Quantity on DNE request is greater than available quantity 
66 Contract for option is out of the money 
67 Invalid option type (must be American or European) 
68 Date is out of range for American style option 
69 Date not equal to expiration date of the European style option 
70 Product for EXE request must be an option 
71 Option has expired 
72 Invalid contrary instruction indicator 
73 Invalid contrary instruction indicator (CME has out of the money, but firm has in the money) 

74 
Warning on contrary instruction indicator (CME has in the money, but FIRM has out of the 
money) 

75 Quantity on EXE request is greater than available quantity 
76 Invalid quantity type in PCS request 
77 FinalInstruction NETPLUS invalid for PCS/Spread request 
78 Current & prior spread entry invalid 
79 Adjustment transaction already finalized 
80 Spread Qty values null for a Spread request 
81 TQ long must be zero for PCS CANCEL request 
82 No prior spread values for a Spread request 
83 No TQ, IES and IAS quantity blocks in PCS CANCEL request 
84 Final Instruction Code null 
85 TQ long quantity null 
86 Multiple IES Blocks in a PCS request 
87 Multiple IAS Blocks in a PCS request 
88 Business date not Current Business date 
89 Qty type is null or No Position Block 
90 IES qty long and/or short null 
91 IAS qty long and/or short null 
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Error Code Error Text 
92 IES qty long and/or short not zero 
93 IAS qty long and/or short not zero 
94 IES quantity positive required 
95 IAS quantity positive required 
96 PCS TQ long qty out of high low range 
97 New PCS Request processed as Replace 
98 IES qty long and short zero 
99 IAS qty long and short zero 
100 IES and IAS qty are all Zero in message 
101 Message will result in a negative adjustment quantity 
103 Position account is not authorized 
104 Std ind is N, but Non-Flex Contract 
105 Flex contract period should be yyyymmdd 
106 Product not active for Business Date 
107 Origin code is invalid 
108 Invalid standard indicator 
109 Cancel message should not include PosQty 
110 Classification failure for firm with member type B 
111 Classification failure for cross margin account 
112 Adjustment cannot result in a quantity below zero 
113 DNE request must be on expiration date 
114 Not authorized for referential messaging 
115 Not authorized for absolute messaging 
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Appendix 4 – MRTR to FIXML mapping 
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Matched/Unmatched Trade Record Type 

MRTR Field Name Start 
Col 

End 
Col 

FIXML4.4 Element FIXML 
Attribute 

MRTR 
Value 

FIXML Value Comments 

Firm (Clearing) 1 3 /TrdCaptRpt/RptSide/Pty/ @ID, @R  <Pty ID=”value” 
R=”4” /> 

 

Origin 4 4 /TrdCaptRpt/RptSide/Pty/Sub/ @ID, @Typ  @ID=’1’ 
@Typ=”26” 

1=Cust 
2=Hous 

Product Type 5 5 /TrdCaptRpt/Instrmt/ @CFI   Set the 2nd character of the 
CFI code if it is option 
(OPXXXX). Refer to CFI 
Code translation. 

Commodity Code 6 7 /TrdCaptRpt/Instrmt/ @ID   No limit on product id 

Put/Call 8 8 /TrdCaptRpt/Instrmt/ @CFI   Not mapped to any specific 
attribute. Use the CFI Code 
to determine the Put 
Callvalue 

Contract Maturity 9 12 TrdCaptRpt/Instrmt/ @MMY YYMMDD CCYYMM 
CCYYMMDD 
CCYYMMW1 

 

Strike Price 13 16 /TrdCaptRpt/Instrmt/ @StrkPx    

Record Type 17 17 /TrdCaptRpt/ @MtchStat M=Matched 0=Matched  

     U=Unmatched 1= UnMatched  

Market Indicator 18 18 N/A    Not mapped to any specific 
attribute. Use the CFI Code 
to determine the Market 
Indicator 

Price Decimal Locator 19 20 N/A     

Strike Price Decimal 
Locator 

20 20 N/A     

Today’s Settlement Price 21 24 N/A     

Variation Amount 25 31 /TrdCaptRpt/Amt/ @Typ, @Amt  @Typ= “TVAR” 
@Amt=value 

 

Opposite Firm No. 32 34 /TrdCaptRpt/RptSide/Pty/ @ID, @R  @ID = value 
@R = 17 

 

Submitting Broker 35 37 /TrdCaptRpt/RptSide/Pty/ @ID, @R  @ID = value 
@R = 12 

 

Opposite Broker 38 40 /TrdCaptRpt/RptSide/Pty/ @ID, @R  @ID = value 
@R = 37 

 

Buy/Sell Indicator 41 41 /TrdCaptRpt/RptSide/ @Side 1 = Buy 
2= Sell 

1 = Buy 
2 = Sell 

 

Trade Price 42 45 /TrdCaptRpt/ @LastPx    

Trade Type/Trans Type 46 46 /TrdCaptRpt/ @TrdTyp, 
@TrdSubTyp, 
@MLegRptTyp 

  Refer to the Trade Type 
Mapping Table 
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Trade Quantity 47 49 /TrdCaptRpt/ @LastQty    

Trade Price Cabinet 
Indicator 

50 50 /TrdCaptRpt/ @PxTyp C=Fixed 10=Fixed  

     V=Variable 11- Variable  

Settlement Price Cabinet 
Indicator 

51 51 N/A     

Order Type 53 53 /TrdCaptRpt/ @OrdTypCD    

Clearing Fee Indicator 54 54 /TrdCaptRpt/RptSide/ @ClrFeeInd    

Time Bracket 57 58 /TrdCaptRpt/RptSide/ @TmBkt    

Order Number 59 66 /TrdCaptRpt/RptSide/ @ClOrdID    

Customer Type Indicator 69 69 /TrdCaptRpt/RptSide/ @CustCpcty    

Trade Date 70 73 /TrdCaptRpt/ @TrdDt YYMMDD YYYY-MM-DD  

Cleared Date 74 77 /TrdCaptRpt/ @BizDt YYMMDD YYYY-MM-DD  

As of Indicator 78 78 /TrdCaptRpt/ @AsOfInd  1 1 = Y 

Account Number 79 88 /TrdCaptRpt/RptSide/Pty @ID, @R  <Pty ID=”value” 
R=”24” /> 

 

Ticker Symbol 89 90 /TrdCaptRpt/Instrmt/ @ID    

Trade ID 91 94 /TrdCaptRpt/ @RptID    

Trans Venue 95 95 /TrdCaptRpt/RptSide/ @SesSub   Refer to the Trade Type 
Mapping Table 

Foreign Exchange/Broker 
Assignment 

97 98 /TrdCaptRpt/RptSide/Pty @ID, @R  <Pty ID=”value” 
R=”25” /> 

Correspondent Clearing Org  

Foreign Firm / BK Broker 99 101 /TrdCaptRpt/RptSide/Pty @ID, @R  <Pty ID=”value” 
R=”2” /> 

This is the Broker who gets 
the credit.  

Foreign Confirm / Offsets 102 102 N/A     

CTR-ID 106 109 /TrdCaptRpt/RptSide/ @ClOrdID2    

Child Firm 110 112 /TrdCaptRpt/Pty/ @ID, @R  <Pty ID=”value” 
R=”1” /> 

Executing Firm 
If the Trade Type is 11 or 
12 the Position Account Id 
is set. 

Exchange Code 113 114 /TrdCaptRpt/Pty/ @ID, @R  <Pty ID=”value” 
R=”22” /> 

 

Settlement Currency Code 120 120 /TrdCaptRpt/RptSide/ @SettlCcy    

Reg-Non Reg Indicator 121 121 N/A     

Electronic Trading System 
Match Number  

122 127 /TrdCaptRpt/ @MtchID    

Routing Indicator 128 128 N/A     

APS Average Price 132 140 /TrdCaptRpt/ @AvgPx    

APS Rounded Average 
Price 

141 145 /TrdCaptRpt/ @RndPx    

APS Cash Residual 146 150 /TrdCaptRpt/Amt/ @Typ, @Amt  @Typ=”CRES” 
@Amt=value 
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APS/GUS Indicator 154 154 /TrdCaptRpt/ @AvgPxInd G @AllocInd=”1” Regular Give-up 

     A @AvgPxInd=”1” Average Price Ind 

APS/GUS Type 7 Transfer 
Indicator 

155 155 /TrdCaptRpt/ @TrdSubTyp T,A,F,R,I @TrdSubTyp=”1” Refer to the Trade Type 
Mapping Table 

Daily Adjustment Amount 156 162 N/A    This is not applicable at the 
Trade level. 

Underlying Commodity 
Code 

163 164 /TrdCaptRpt/Undly/ @ID    

Underlying Contract Date 165 169 /TrdCaptRpt/Undly/ @MMY    

Flex Option Indicator 170 170 /TrdCaptRpt/Instrmt/ @CFI   Not mapped to any specific 
attribute. Use the CFI Code 
to determine the Flex 
Indicator 

Option Expiration Style 171 171 N/A     

Open/Close Indicator 172 172 /TrdCaptRpt/RptSide/ @PosEfct    

Clearing Member Firm 173 177 /TrdCaptRpt/RptSide/Pty/ @ID, @R  <Pty ID=”value” 
R=”4” /> 

 

Clearing Organization 178 182 /TrdCaptRpt/RptSide/Pty/ @ID, @R  <Pty ID=”value” 
R=”21” /> 

 

Position Account 183 197 /TrdCaptRpt/RptSide/Pty/ @ID, @R  <Pty ID=”value” 
R=”38” /> 

 

Origin 198 202 /TrdCaptRpt/RptSide/Pty/Sub/ @ID, @Typ  @ID=’1’ 
@Typ=”26” 

1=Cust 
2=Hous 

Product ID 203 207 N/A     

Contract ID 208 212 N/A     

Business Calendar Date 213 222 /TrdCaptRpt/ @BizDt  YYYY-MM-DD  

Cycle ID 223 227 N/A     

Cycle Number 228 231 N/A     

Trade ID 232 236 N/A     

EOR Indicator 238 240 N/A     
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Position Detail Record Layout 

MRTR Field Name Start 
Col 

End 
Col 

FIXML4.4 Element FIXML 
Attribute 

MRTR 
Value 

FIXML Value Comments 

 Firm (Clearing) 1 3 /PosRpt/Pty/ @ID, @R  <Pty ID=”value” 
R=”4” /> 

 

Origin 4 4 /PosRpt/Pty/Sub/ @ID, @Typ  @ID=’1’ 
@Typ=”26” 

1=Cust 
2=Hous 

Product Type 5 5 /PosRpt/Instrmt/ @CFI   Set the 2nd character of the 
CFI code if it is option 
(OPXXXX). Refer to CFI 
Code translation. 

Commodity Code 6 7 /PosRpt/Instrmt/ @ID   No limit on product id 

Put/Call 8 8     Not mapped to any specific 
attribute. Use the CFI Code 
to determine the Put 
Callvalue 

Contract Maturity 9 12 PosRpt/Instrmt/ @MMY YYMMDD CCYYMM 
CCYYMMDD 
CCYYMMW1 

 

Strike Price 13 16 /PosRpt/Instrmt/ @StrkPx    

Record Type 17 17 N/A  P=Positions   

Market Indicator 18 18 N/A    Not mapped to any specific 
attribute. Use the CFI Code 
to determine the Market 
Indicator 

Price Decimal Locator 19 20 N/A     

Strike Price Decimal 
Locator 

20 20 N/A     

Today’s Settlement Price 21 24 /PosRpt/ @SetPx    

Variation/Premium Amount 25 31 /PosRpt/Amt/ @Typ, @Amt  @Typ= “SMTM” 
@Amt=value 

This is the Start of Day Mark 
to Market and Premium 
Amount. 

32 35 Adjusted Incoming Long 
Position 
Adjusted Incoming Short 
Position 

36 39 

/PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”SOD” 
@Long=value 
@Short=value 

 

40 43 Longs Adjusted today 
Shorts Adjusted Today 44 47 

/PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”PA” 
@Long=value 
@Short=value 

 

48 51 Delivered Long 
Delivered Shorts 52 55 

/PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”DLV” 
@Long=value 
@Short=value 

 

Prior Day Settlement Price 56 59 /PosRpt/ @PriSetPx    

Underlying Future 60 63 /PosRpt/PosUnd/ @UndSetPx    
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Settlement Price 

Settlement Currency Code 64 64 /PosRpt/ @SettlCcy    

Reg/Non Reg Indicator 65 65 N/A     

83 87 Final PCS Long 
 
Final PCS Short 

88 92 

/PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”FIN” 
@Long=value 
@Short=value 

This Qty is Pre E/A 
FIN+ TA + TX  

      @Typ=”TA” 
@Long=value 
@Short=value 

 

      @Typ=”TX” 
@Long=value 
@Short=value 

 

93 97 End Long 
 
End Short 

98 102 

/PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”FIN” 
@Long=value 
@Short=value 

 

Additional Quantities not provided in MRTR today 
OnSet/Offset Txn Qty due 
to Allocation (Long/Short) 

N/A N/A /PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”ALC” 
@Long=value 
@Short=value 

 

Intra Spread Margin Qty 
(Long/Short) 

N/A N/A /PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”IAS” 
@Long=value 
@Short=value 

 

Inter Spread Margin Qty 
(Long/Short) 

N/A N/A /PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”IES” 
@Long=value 
@Short=value 

 

Electronic Trade Qty 
(Long/Short) 

N/A N/A /PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”ETR” 
@Long=value 
@Short=value 

 

Pit Trade Qty  
(Long/Short) 

N/A N/A /PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”PIT” 
@Long=value 
@Short=value 

 

Transfer Qty 
 (Long/Short) 

N/A N/A /PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”TRF” 
@Long=value 
@Short=value 

 

Assignment Qty 
 (Long/Short) 

N/A N/A /PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”AS” 
@Long=value 
@Short=value 

 

Exercise Qty 
(Long/Short) 

N/A N/A /PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”EX” 
@Long=value 
@Short=value 

 

Future from Assignment 
(Long/Short) 

N/A N/A /PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”TA” 
@Long=value 
@Short=value 

 

Future from Exercise 
(Long/Short) 

N/A N/A /PosRpt/Qty/ @Typ,  
@Long, 
@Short 

 @Typ=”TX” 
@Long=value 
@Short=value 

 

As of Qty N/A N/A /PosRpt/Qty/ @Typ,   @Typ=”ASF”  
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(Long/Short) @Long, 
@Short 

@Long=value 
@Short=value 

 

End of Day Variation 103 110 /PosRpt/Amt/ @Typ, @Amt  @Typ= “FMTM” 
@Amt=value 

Final Mark to Market 
Amount (for Futures) 
 
  

   /PosRpt/Amt/ @Typ, @Amt  @Typ= “PREM” 
@Amt=value 

Premium amount for options 

Exchange Code 113 114 /PosRpt/Pty/ @ID, @R  <Pty ID=”value” 
R=”22” /> 

 

Settlement Price Cabinet 
Indicator 

115 115 N/A     

Daily Special Cash 
Adjustment 

122 127 /PosRpt/Amt/ @Typ, @Amt  @Typ= “VADJ” 
@Amt=value 

If the product is TRAKKRS 
product 

   /PosRpt/Amt/ @Typ, @Amt  @Typ= “CASH” 
@Amt=value 

If the product is a Single 
Stock Future 

Routing Indicator 128 128 N/A     

Underlying Commodity 
Code 

129 130 /PosRpt/PosUnd/Undly/ @ID    

Underlying Contract Date 131 135 /PosRpt/PosUnd/Undly/ @MMY    

Flex Option Indicator 136 136 /PosRpt/Instrmt/ @CFI   Not mapped to any specific 
attribute. Use the CFI Code 
to determine the Flex 
Indicator 

Option Expiration Style 137 137 N/A     

Clearing Member Firm 173 177 /PosRpt/Pty/ @ID, @R  <Pty ID=”value” 
R=”4” /> 

 

Clearing Organization 178 182 /PosRpt/Pty/ @ID, @R  <Pty ID=”value” 
R=”21” /> 

 

Position Account 183 197 /PosRpt/Pty/ @ID, @R  <Pty ID=”value” 
R=”38” /> 

 

Origin 198 202 /PosRpt/Pty/Sub/ @ID, @Typ  @ID=’1’ 
@Typ=”26” 

1=Cust 
2=Hous 

Product ID 203 207 N/A     

Contract ID 208 212 N/A     

Business Calendar Date 213 222 /PosRpt/ @BizDt  YYYY-MM-DD  

Cycle ID 223 227 /PosRpt/ @SetSesID    

Cycle Number 228 231 N/A     

EOR Indicator 238 240 N/A     

 


