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About Positions
The Positions System is a web-based application that provides users access to position data.
This system allows member firms to:

» View the status of the positions throughout the day as the system is updated real-time
to reflect all changes.

* View positions, enter on-line position adjustments, position change submission
(PCS) updates, and position spread updates.

* View variation and premium information.

= View intra-day and end-of-day snapshots of their position data for the current day
and three prior days.

= Make adjustments for next day positions.

Application and Document Scope

The application functionality will be released in phases, with the first phase applying to
FXMarketSpace (FXMS) forward products solely. This document covers position information
for FXMS products as well as future functionality that will include futures and options products.
For current information on futures and options products, please contact the CME Clearing at
(312) 207-2525.

Requesting Access

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

e Download the Member Firm On-Line System Access Request Form.

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

Note: Access can be granted at two levels:

o0 Firm User: This option will give you access to all position accounts under clearing
firms for which you are authorized.

0 Account User: This option will give you access to specific position accounts under
clearing firms for which you are authorized.

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

e Allow 48 hours to process the request.
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Connecting to Positions via the CME® Connect

Follow the steps listed below to connect to Positions through the CME Connect. If this is your
first time connecting to the CME Connect, please contact Customer Support at (312) 930-3444
and select Option 2 to obtain a new CME Connect User ID and Password.

Log on to the CME Connect at http://connect.cme.com. The Logon window will display.
= Enter your existing CME Connect ‘username’ and ‘password’.

= Ensure the CME Portal product pulldown option has been selected (CME Portal
should automatically appear in the pulldown box).

= Click on the Sign In button. The CME Application tab will appear.
= Click on the Positions application. The main Positions screen will appear.

= Begin by clicking on the down arrow-key next to the Select a Product box to
display list of products. Click on Positions from this list of main product types.

= Click on GO next to the Select a Product box. The main menu for the contract will
display.

Reviewing Information Messages

Please review important messages on the left-hand side of the CME Connect page prior to
logging on each day.

Position Management System Timetable

Note: Adjustment, PCS, and Exercise & Assignment features will be available in a
future release and do not apply to FXMS positions.

The timetable below shows the firm submission deadlines for position adjustments, option
exercise/do not exercise instructions and PCS updates.

Firm Submission to CME Clearing Time

Enter position adjustments on-line by 5:00 pm Central Time (CT)

Submit option exercise/do-not-exercise on-line by 6:00 pm CT for CBT
by 7:00 pm CT for CME

Submit PCS and Spread instructions on-line or; by 8:00 pm CT
transmit a PCS and Spread FIXML data file

Position Cycle Timetable

The timetable below shows the CME Group (CME) positions processing cycles:

Cycles ‘ Position Data Displayed



€ CME Group

A CME/Chicago Board of Trade Company

Cycles ‘ Position Data Displayed
Current Real-time positions data shown
Intraday (ITD) Snapshot of positions data taken at 11:15 am to

include all positions entered into CME Clearing
before the 11:00 am Intraday cutoff

Regular Trading Hours Snapshot of positions data taken at the end of the
(RTH) day around 9:00 pm
Next Day Position Data at start of next business day

1.7 Logging off of Positions

To exit Positions, simply close the browser. There is no explicit logout function.

Note: The Positions system will timeout after a period of inactivity.

1.8 Positions Main Screen

After logging into POSITIONS, the Main Screen and search criteria will be displayed. The
Main Screen provides links that allow you to select from the options listed below:

Link Description

Search Allows the user to view position data real-time, or as an
intraday (ITH) or end of day (RTH) view (depending on
your user settings).

Adjustments Allows the user to make adjustments to start of day
positions. The CBT deadline is 8:00 am and the CME
deadline is 10:00 am.

Position Change Allows the user to make changes to PCS

Submission (PCS)

Spreads Allows the user to view and change Intra-Commodity and
Inter-Commodity spread information by Contract/Position
Account

Variation & Premium | Lists the variation/premium summary of matched trades
by Firm/Currency/Business Function/Settlement
Account/Positions Account breakdown.

Contact CH Provides information on how to contact the CME
Clearing
Help Takes the user to the User Guide documentation page

for CME applications; the User Guide is displayed in
Adobe PDF format

User Settings Allows the user to view and change the User Settings

4
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Click on one of the options below
to select the type of view:

e Positions Search
e Adjustments

e Position Change Specification

(PCS)
* Spreads Click on Help to launch
e Variation & Premium the_ on-line reference
guide.

& Search Criteria
Clearing Member: Position Account: | x|
Exchange Product Code Type Contract Date (MM/YY/DD) 5 .
Product: = ® [Fwo = I Click on User Settings to

access user information and
settings. Please see section
2.0 for additional information.

2.0 User Settings

The Business Date and Cycle option allows you to change the selected date and cycle used to
view your data. This setting can be changed at any time and will take effect immediately.

2.1 Default User Settings

The business date and cycle defaults at each sign-on to the current business day and the
current cycle. These settings may be changed anytime after entering the application.
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2.2 Changing the User Business Date and Cycle Settings

To Change the User Cycle Settings:

1. Click on the ellipsis (as illustrated below) that appears to the right of the currently selected
business date and cycle in the upper right-hand corner of the screen.

\

Current Firm; (CME-27 ) | Cycle: 11723104 - Current

2. Select the Business Date and Cycle. You can view up to 3 days prior, the current day or
next day. The next business day can be used for making adjustments ahead of time to be
included in the next business day’s positions data.

Business Date & Cycle =4
[a]
Business Date: |11/23/04 =l
Cycle: & 11/23/04 - Current
0 11/23/04 -1TD 1
0 11/23/04 -RTH 1
Suhbmit |
[+]

3. Select the Cycle. The “Current” option will provide you will a real-time snapshot of the
positions data or you may select an “Intraday (ITD) view” or “End of Day (RTH) view".

4. Click on the Submit button. The setting changes will take effect immediately.

3.0 Positions Search

The Positions Search Screen allows you to view your positions based on your specified
search criteria. This screen allows you to search for cleared positions based upon Clearing
Member and Product search criteria.
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3.1 Search Screen Overview

To search for your positions, at a minimum the Product Exchange field needs to be
populated. A customized search results screen will be displayed based on the search fields
that are populated. An example of the search screen is illustrated below:

The Positions Search
menu allows you to access
the Positions Search screen.

A | Contact CH | Help

Chicago MercantilgdFxchange

Positions Search | Adjustments | PCS | Spreads | Variation & Premium

Positions: Positions Search Fm: v Click on the Search
button to execute your
i Search Criteria search.
Clearing Member:  P0Sition Account: | =l
Exchange Product Code Type Contract Date (MM/YY/DD)
Product: =] & |FwD = i Il | ¥ with Positions [~ Ex¥ing [ Flexible
A A
Search | Clingorm |

Select CBT, CME, FXM, Click on the Click on the Clear Form button to clear and
or ONE from the Binoculars to select reset fields to their defaults prior to beginning
Exchange field list to from a list of valid a new search.

search for products traded products.
on that exchange.

The table below provides a description of the fields that are displayed on the Positions Search
Screen:

Position Search Criteria Table

Required Description
Field
Clearing Member \/ Allows you to search by the Clearing Member position account.
Position Account The position accounts that are available for viewing are

dependent on your security access level.

Product Exchange \/ Exchange on which the contract is traded. The valid types are:
CBT - Chicago Board of Trade

CME - Chicago Mercantile Exchange Inc.

FXM — FX MarketSpace

ONE — OneChicago LLC

Product Code Product code - 2 to 10 character TCC alias
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Required Description

Field

Type Valid types are:

FUT - Futures

OOF - Options on Futures

FWD - Forward

FRA - Forward Rate Agreement

Period Code Contract month, year, day

(MM/YY/DD)

With Positions Checking this box only shows contracts with positions
Expiring Checking this box only shows positions for contracts that are

expiring on the business day selected in your user profile

Flexible Checking this box only shows positions for flex contracts

Product Search Binoculars s

To search for a product code, click on the Binoculars icon. A search screen will display
allowing you to search for product symbols by name or product code. To search by partial
names/codes you may enter a leading or trailing asterisk (*) symbol to designate a wildcard.

Note: The use of beginning and ending wildcards simultaneously do not result in a successful
search. You may use one or the other, but not both.

From the Symbol Search pop-up window:

1. Enter a symbol or symbol fragment with an asterisk

2. Enter the type of symbol (product code or name)

3. Click Search. The known products that match your search will be displayed.
4. Click on a product code to enter it into the search form.
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An example of a wildcard search is shown below:

Symbol Search =4

lusD* || Product Code | search | [<]

Product Code Name Type
USDJPY USDIPY FWD
USDCAD UsSDCAD FWD
USDCHE USDCHF FWD

3.2 Searching for your Positions

To Search for Positions complete the following steps:

1. Select the Position tab at top left of window.

2. Select the appropriate Position Account from the Position Account drop-down list.
3. Select the appropriate exchange from the Product Exchange field drop-down list.
4. Enter the product code in the Product Code field.

Note: You may also click on the binoculars icon to select from valid exchange product
codes.

5. Select the appropriate product type from the Product Type field drop-down list.

Note: If you select product type as OOF (Option on Future), then you will see additional
search fields related to OOF. This is not applicable for FXMS products.

6. If you would like to further narrow your search, enter the contract month, year and date in
the Contract Date field.

7. If you would like to see only contracts with positions, check the With Positions field,
otherwise, leave blank.

8. If you would like to see only positions for contracts expiring on the business day selected in
your user profile, check the Expiring Positions field, otherwise, leave blank (not
applicable for FXMS products).

9. If you would like to see only positions for flex contracts, check the Flexible Positions field,
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otherwise, leave blank (not applicable for FXMS products).

10. Click on the Search button. After the search is completed, the results will appear at the
bottom of the screen as illustrated below.

3.3 Viewing your Position Search Results

Once a search has been performed, the results will show under the Search Results area in
the lower-half of the screen. The Search Results Screen displays:

Contract Information

Position Account

Adjusted Start of Day (Adjusted SOD)

Current Day Traded Positions (Traded)
Position Change Submission Information (PCS)
Exercise Information

Assignment Information

Final Position Totals

10
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An example of the Position Search Results screen is displayed below:

cme @

Chicago Mercantile Exchange

A | ContactCH | Help

Positions Search | Adjustments | PCS | Spreads | Variation & Premium
Download Data allows you to
download the search results data

Positions: Positions Search

% Search Criteria Additional Pages of Results | as a text file format, CSV or PDF
_ . can be viewed by clicking the | format. (Please see section 3.4 for
Clearing Member: Positionaccount: [ | arrow icon, which will appear L | additional information.)
oroduct: Exchange Product Code when there are multiple pages of
pet: [P | |ﬂ results to view. Ath Positions " Expiring T Flefible
Search |ﬂ ar Form |
& Search Results Firm: TRADECO DIV MAN Records 110 4of4 Download Data
Contract GG d Long  Short Long Short PCS Long Short Long Short
1. €l EURIPY EURIPY NOV 2106  CME/999 C-099 - - - 455,000,000.82 - - Sort Ascending - 455,000,000.82
Sort Descending
2. C, EURUSD EURUSD NOV 16 06 CME/999 C-245 - - - 425,000,524 - - = = - 425,000,524
3. € USDIPY USDIPY NOV 24 06  CME/999 C-245 — - 3,333,333,333 - — — - - 3,333,333,333 —
a. USDIPY USDIPY NOV 06 06~ CME/999 C-245 - -~ 2,223,232,322 - - - ~A — 2222,222222 -

Details Icon — allows you to .
obtain contract-specific S |05 T = EE6Ers =

information. (Please see section rl?ovgrlnguover any cqumnh
3.6 for additional information.) eader allows you to sort the

search results data in either
ascending or descending order.

The table below provides a description of the fields that are displayed on the Positions
Search Results Screen:

Positions Search Results Table

Field Description

Contract Information Displays a brief description of the contract

Position Account Displays the clearing firm, position account, and
origin information

Adjusted SOD Displays the Adjusted Start of Day Position (both
long and short quantities)

Traded Displays the Current Day Traded Positions (both
long and short quantities)

PCS Displays Position Change Submission
Information

11
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Field Description

Exercise Information Displays Exercise Quantities Displays Exercise
Data (For Futures, this will show both long and
short quantities. For Options, only long quantities
will be displayed)

Assignment Information [ Displays Assignment Quantities Displays
Assignment Data (For Futures, this will show
both long and short quantities. For Options, only
short quantities will be displayed)

Final Displays Final Position Totals (both long and
short quantities)

3.4 Sorting Your Search Results Records

Once the results are displayed, the data can be sorted by any of the column headers.

To complete a sort:

1. Place your cursor over the column header which you want to sort the data by
2. Select Sort Ascending or Sort Descending. This will re-sort all the search results
records by the sort type selected for that column.

Note: The default data sort is similar to the Trade Register sort. This sorts the search
results by contract/month/futures contracts/options contracts/puts/calls/strike

3.5 Download Data

The Download Data option allows you to download and view the data in PDF, CSV or Text
format from any Positions Search Results screen. The positions data will be downloaded in
the same order as displayed on the search results screen.

Viewing your Search Results in PDF format

1to8of 8 Download Data

To view as a PDF: P
1. Place your cursor over Download Data Download as C54
2. Click on View as PDF Wigw a5 Texk

12
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This will display the first 200 records of your search results in an Adobe PDF formatted report
as illustrated below.

BEARO PR Feiiga-E
: E Positions Repart
-4
Adj 300 Traded
Account Confract Long Shert Leng Shert PCS Exercise
1. CUST-289 EURUSD EURUSD NOV 27 - - 52458 48.01 - -
[ e 2. CUST-009 EURUSED EURUSD NOWV 21 - - 7.14 - - -
E _ 3. CUST-888 EURLUSD EURUSD MOV 27 - - 33242 24,0231 - -
E 4 CUST-222 EURUSD EURUSD NOV 18 -- 455,000,000, 25 - - -
= 5. HOUS-pod EURUSD EURUSD NOWV 27 - - 2207 2113 - -
y §. CUST-280 GBPUSD GBPUSD MOV 27 - - - 81,6883.18 - -
E 7. CUST-899 GBPUSD GBPUSD NOV 27 .68 7.88 = =
E 8. HOUS-pgd USDJPY USDJPY MOW 05 05 - - 235 885549 - -
S o, HOUZs-222 USDJPY USDJPY MOV 24 06 5.500,000.1 &8.500,000.1 5.74 7248 - -
SEEE

Viewing your Search Results in Excel Format

To Download as CSV:

Place your cursor over Download Data

Click on Download as CSV

Select Save to save the text file to the desired location

1to8of8 Download Data

Yiew as PDF

Download as CSY
Tewastent |
Launch Excel

Go to File -> Open

Change File of Type to All

Select the file to open

© N o 0 s~ 0w NP

After the Conversion Wizard box opens, click on the Finish button to convert the report to
an Excel format.

13
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Viewing your Search Results as a Text File

to8ofd Download Data

View as PDF
To Download as a Text File: Download as C3Y

View as Text

1. Place your cursor over Download Data

2. Click on View as Text.
3. This will display the first 200 records of your search results in a Text File format as
illustrated below:

Jtart of Day Traded l=z=zigned
Locount Contract Long Short Adjust FC3 Exercise Long
CUsT-000 EUFR3 EUFR3I WOV 25 04 —— —— —— —— —— ——
HOU3-000 EUFER3 EUFR3 WOV 25 04 - - - - - -
CUsT-000 ETR-JPY NOV 2g 04 —— —— —— —— —— ——
HOUE-000 U3D-CAD NOV 24 04 - - - - - -
CU3T-000 TED-JPY NOV 23 04 —— —— —— —— —— ——
HOUE-000 TED-JPY NOV 23 04 - - - - - -
HOUE-000 UTIDXEUR NOV 24 04 —— —— —— —— —— ——
CUsT-000 UEFRE U3FR6 WOV 26 04 - - - - - -
Viewing Contract Specific Information

From the Search Results Screen, you can use the Details Icon (magnifying glass) to view
contract-specific information. This feature enables you to view Position, Product, PCS, Spread
and Adjustment data for the contract selected. To access the search option from the
Positions Search Results list:

1. Click on the magnifying glass to the left of the contract, as shown below.

Contract Position Account

1. C{ EURIPY EURJPY MOV 21 06 (CME/999 C-099

14
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This will bring up the Position Details window with 5 available column tabs as shown
below:

a. Position Details - Position

Position Details %)
The Position Tab
will display quantity . Click on the top Tabs to
and cash Position < navigate to the different
adjustment views: Position,
information, trade — . Product, PCS, Spread,
composition and USDJPY USDJPY NOV 24 06  Price: (not available| ,ng agjustment.
zu;nmary position Firm: TRADECO (CME 999) ACCOUNT: TRADECO CUS]
ata.
i Start of Day and Quantity Adjustments
Longs Shorts
Start of Day 8,500,000.1 8,500,000.1
Position Adjustments 0 0
Delivery Adjustments 0 0
Adjusted Start of Day 8,500,000.1 8,500,000.1
if Cash Adjustments
Mo data available.
# Trade Composition |
Buys Sells Prem/Var
Click on the + » EHPit 0 0 0.00
to expand the HETR 0 0 0.00
listings and the PN 0 0 0.00
— to collapse + OPNT 0 ] 0.00
the listings HALC 0 0 0.00
Transfer 0 1] 0.00
i Summary Position
Longs Shorts Prem/War
Adjusted Start of Day 8,500,000.1 8,500,000.1 0.00
Traded 5.74 72.48 34,237.5872
Gross 8,500,005.84 8,500,072.58 34,237.5872
PCS -
Options Exercised 0 0
Options Assigned 1] ]
Options Expired 0 0
Final 8,500,005.84 8,500,072.58 34,237.5872
[~]
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To expand the listings under the Trade Composition section, click on the +. Once the

information is expanded, it can be condensed by clicking on the -.

The table below details the levels of the Trade Composition Area of the screen.

i Trade Composition
Buys Sells Prem/Var
0 0 0.00
10 10 0.00
0 0 0.00
10 10 0.00
0 0 0.00
Spread 10 10 0.00
0 0 0.00
0 0 0.00
0 0 0.00
0 0 0.00
Transfer 0 0 0.00

The Trade Composition section of the Position details window shows where trades were
executed during the current business day. The user can expand each level to see greater
detail of where the trades occurred. For example, the above trade composition shows that ten
electronic buys and sells occurred on e-CBOT as spreads. The plus and minus icons on the
left side expand and collapse the levels in the list.

16
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mmwe
e

Position Details

K

Contract Value Factor

EURUSD EURUSD NOV 16 06 Price:
Firm: TRADECO (CME 999) ACCOUNT: TRADECO CUST 999

Settlement Date:
Settlement Method:
Settlement Price:
Settlement Price Date:

Settlement Currency:

ailable)

i Product Details

Product Code:
Contract:
Exchange:
Product Type:
Flexible:

Current Price:

EURLISD

EURLSD EURLISD MOV 16 06
FxM

FWD

Mo

funavailable)

Current Price Time:
First Trade Date:
Last Trade Date:

Trading Currency:

2006/11/14
2006/11/14
EUR
2006/11/14
DELIV
0.7605
2006/10/31
usD

: 1.00

The Product Tab will
display detailed product
information such as
current price, settlement
date, settlement
method.

Detailed information on
the Product Detail
fields can be found in
the table below.

Product Detail Table

Field Description

Contract

Contract Alias

Exchange

CBT - Chicago Board of Trade

FXM — FX MarketSpace
ONE — OneChicago LLC

CME - Chicago Mercantile Exchange Inc.

Product Type

FRA= Forward Rate Agreement

FUT=Future, OPT=0Option, FWD=Forward,

17
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Field Description

Contract Contract Alias

Flexible Flex Contract

Current Price Most recent intraday or settlement price

Current Price Time Time of the most recent calculated or trade price

First Trade Date First date that a trade can be matched

Last Trade Date Last date that a trade can be entered for matching

Trading Currency USD=US Dollar, EUR=Euro, JPY=Japanese Yen

Settlement Date The date on which the final settlement price is
determined

Settlement Method Cash=Cash Settled, DELIV=Physically Delivered

Settlement Price Daily Settlement Price

Contract Value Factor Quantity of contracts per underlying Physical unit.

c. Position Details — PCS

L H

Position Details

Proog [
EURUSD EURUSD NOV 16 06  Pricea:
Firm: TRADECO (CME 939) ACCOUNT: TRADECO C

available)

The PCS Tab will
] display PCS data and
Position Summary

Long Short . .
information.

Submitted PCS -

Wodify |

Start of Day - -

Adjustments - -
Adjusted Start of Day - -
Traded 425,000,524 -
Gross 425,000,524 -

Submitted PCS -
Final 425,000,524 -

18
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d. Position Details — Spread

Paosition Details x4
[Product] ]
EURUSD EURUSD NOV 16 06 Price
Firm: TRADECO (CME 999) ACCOUNT: TRADECO CU
™~
Long Short The Spread Tab will
Final 425,000,524 - display submitted and
S scceted sreedaa i
InterCommodity: 425,000,524 - Summary information.
IntraCommodity: - -
Spread modifications are currently not available.
Accepted
InterCommodity: 425,000,524 -
IntraCommodity: - -
ii Position Summary
Start of Day - -
Adjustments - -
Adinctnd Chaet nf Do E

e. Position Details - Adjustment

Position Details

EURUSD EURUSD NOV 16 06 Price: (not available)

Firm: TRADECO (CME 999) ACCOUNT: TRADECO CUST 999 | The Adjustm ent Tab
will display PCS data
and Position Summary
Long Short information.

-_><

Position Adjustment - --

Modify |

i Position Summary

Start of Day - -
Adjustments - -
Adjusted Start of Day - -
Traded 425,000,524 -
Gross 425,000,524 --

Submitted PCS -
Final 425,000,524 -
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4.0 Adjustments

This option allows clearing firms to:

e View Start of Day position amounts, Adjustments, and Adjusted Start of Day
amounts by Contract and Position Account.

¢ Submit changes to CME Clearing to correct an error in position maintenance
reporting. The position adjustment may increase or decrease a firm’s position in a
given contract and origin by equal Start of Day long and short quantities.

4.1 Searching for your Position Adjustments

This section provides detailed steps for viewing position adjustments.

The Adjustments menu Select the appropriate
allows you to access the Position Account from the
Positions Adjustments screen. drop-down list.

User: FS99TSTD | Contact CH | Help

Chicago Mercantile Exchangp

Positions Search | Adjustments | PCS | Spreads | Variation & Premium | Reporting Rules | Reports Admin

Positions: Adjustments Firn: (CME-999) TRADECO | Cycle: 5/25/06 - Current ...

s S|

Clearing Member: Position Account: | j

Exchange Product Code Type Contract Date (MM/DD/YY)

[Fom | $ [Fwp | ¥ With Positions [~ Expiring ™ Flexible
Search |_CIearF0rrn |

& Search Results Records 113 11 of 11 Download Data

Contract Position Account Long Short Current Adjust Long Short

Product:

1. L EURIPY EURIPY NOV 2106  CME/999 C-999 — — - I
2. & EURUSD EURUSD NOV 16 06 CME/999 C-999 - - - [
3. O} USDIPY USDIPY NOV 06 06  CME/999 C-909 - - - I
4. O USDIPY USDIPY NOV 24 06  CME/999 C-202 - - - [
5. }, USDIPY USDIPY NOV 06 06  CME/999 C-999 - - - I
6. Z} EURIPY EURIPY NOV 21 06  CME/999 C-999 ~ — - [T

e Q EURUSD EURUSD NOV 16 06 CME/999 C-999 X X
Click on the appropriate
Search checkbox(es), then
9. Q USDIPY USDIPY OCT 27 06 CME/999 C-999 C”Ck the Search bUtton
10. Q GBPUSD GBPUSD NOV 27 06 CME/999 C-999

8. Q EURUSD EURUSD NOV 21 06 CME/999 C-999

 —
11. ), USDIPY USDIPY OCT 27 06 CME/999 C-999 = - - :|
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To search for your Position Adjustment(s) complete the following steps:

1.

2.
3.
4

10.

Select the Adjustments tab at top left of window.

Select the appropriate Position Account from the Position Account drop-down list.
Select the appropriate exchange from the Product Exchange field drop-down list.
Enter the product code in the Product Code field.

Note: You may also click on the binoculars icon to select from valid exchange product
codes.

If you would like to further narrow your search, select the Product Type from the drop-
down list.

Note: If you select product type as OOF (Option on Future), then you will see additional
search fields related to OOF. This is not applicable for FXMS products.

If you would like to further narrow your search, enter the contract month, year and date in
the Contract Date field.

If you would like to see only contracts with positions, check the With Positions field,
otherwise, leave blank.

If you would like to see only positions for contracts expiring on the business day selected in
your user profile, check the Expiring Positions field, otherwise, leave blank (not
applicable for FXMS products).

If you would like to see only positions for flex contracts, check the Flexible Positions field,
otherwise, leave blank (not applicable for FXMS products).

Click on the Search button. After the search is completed, the results will appear at the
bottom of the screen as illustrated below.

Viewing your Position Adjustments Search Results

Once a search has been performed, the results will show under the Search Results area in
the lower-half of the screen. The Search Results Screen displays:

Contract Information

Position Account

Start of Day Quantities

Adjustment Quantities

Adjusted Start of Day Quantities (Adjusted SOD)
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cme 0 Adjusted SOD will dlsplay Usar: FA94TSTD | Contact CH | Help
the long and short adjusted
start of day quantities.

Chicago Mercantile Exchange

Positions Search | Adjustmentz | PCS | Spreads |

Positions: PCS Firm: (CME-999) TRADECO | Cydle: 5/25/08 - Current ...

]

Clearing Member: Position Account: | =l

Exchange Product Code Type Contract Date (MM/DD/YY)

[ Fxm =l & |FwD =l ¥ with Positions [~ Expiring [ Flexible
Search Clear Form

arch Results Records 110 11 0f 11 Download Data

Contract Position Account [BET TS 114 Long Short

Product:

0
g
§
o
8

Long Short

1. € EURIPY EURIPY NOV 21 06  CME/999 (R990 - — - 455,000,000.82 - L1 455,000,000.82
2. € EURUSD EURUSD NOV 16 06 CME/999 C-O - -~ -~ 425,000,524 - ] 425,000,524
3. USDIPY USDIPY NOV 056 06  CME/999 C-999 2,222,222,222 - [ ] 2222222222
4. . USDIPY USDIPY NOV 24 06  CME/992 C-999 3,333,333,333 - - [ 3333333333
[-99 222,222,222 - [ | 2,222,222,222
Details Icon allows you to r-ood Position Account will = —  [___] 4s5,000,000.82
_obtaln C(_)ntract-specmc Ler shoy\{ clearing firm and ~ [] 25000524
information. (Please see position account
section 3.6 for additional F-229 information. 500,000 = 500,000
information.) t-a9 - - [
10. C GBPUSD GBPUSD NOV 27 06 CME/993 C-999 - -~ 8,500,000.1  8,500,000.1 ~ [ wss5000001 @ 8500,000.1
11. € USDIPY USDIPY OCT 27 06  CME/999 C-999 - - 1,000,000 1,000,000 -~ [ ] 1000000 1,000,000

The table below provides a description of the fields that are displayed on the Positions
Adjustments Search Results Screen:

Adjustments Search Results Table

Field Description

Contract Displays a brief description of the contract

Position Account Displays the clearing firm, position account, and
origin information

Start of Day Displays the Start of Day Position (both long and
short quantities)

Adjustment Displays the Current Adjusted Amount and allows
for entry of new adjustment amounts

Adjusted SOD Displays Adjusted Start of Day both long and
short quantities)
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Sorting Your Search Results Records

Please see Section 3.4 for additional information on this feature.

Download Data

Please see Section 3.5 for additional information on this feature.

Viewing Contract Specific Information

Please see Section 3.6 for additional information on this feature.
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4.6 Entering Position Adjustments

For FXMS products, this option is not applicable.

Position adjustments are used to adjust a contract’s position upward or downward, generally to
correct prior day PCS, and only affect start of day position quantities. Adjustment quantities
can be negative (decreasing the start of day quantity) or positive (increasing the start of day
guantity). When an adjustment quantity is entered, this value will increase/decrease both
sides of the position (both the long and short) for the specified contract and position account.
This section provides detailed steps for entering the required information to submit position
adjustments.

The Adjustments menu allows
you to access the Positions
Adjustments screen.

cm e User: FAS9TSTD | Contact CH | Help

Chicago Mercantile Exchangy

Positions Search | Adjustm.nts | PCS | Spreads | Variation & Premium | Reporting Rules | Reports Admin
Positions: Adjustments Firm: (CME-999) TRADECO | Cydle: 5/25/06 - Current ...

& Search Criteria

Clearing Member: Position Account: | j
Exchange Product Code Type Contract Date (MM/DD/YY)
Product: | Fxut = s [Fwo | ¥ with Positions [~ Expiring [~ Flexible

Searchl Clear Form |

i Search Results Records 1o 11 of 11 Download Data

Start of Day Adjustment Adjusted SOD
Contract Position Account Long Short Current Adjust Long Short

1. CL EURMRY EURIFY NOV 21 06 “ME,I’QQQ C-999 - - - |:| - -
2. C EUR{SD EURUSD NOV 16 06 (ME/929 C-999 |:| - -
3. C) USDJPY USDIPY NOV 06 06  [ME/992 C-999 |:| - -
4. € USDJPYUSDIPY NOV 24 06  £ME/992 C-999 1 - -
5. L USDJPY USDIPY NOV 06 06  [ME/999 C-999 |:| - -
6. CL EURJPY EURIPY NOV 21 06 'ME/000 C-000 |:| - -
-Q —
Verify that you are working with |.,{ Enter the Adjustment quantity Click Submit to submit .
the correct Contract and . for the Contract and Position your adjustment(s).
Position Account before | Account that you would like to )
making a position adjustment.  [-?{ adjust. = = - -
11. ©l USDIPY USDIPY OCT 27 06  CME/999 C-999 = = - 1l = —

To Enter an Adjustment(s) complete the following steps:
1. Select the Adjustments tab at top left of window.

2. Select the appropriate Position Account from the Position Account drop-down list.
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Select the appropriate exchange from the Product Exchange field drop-down list.
Enter the product code in the Product Code field.

Note: You may also click on the binoculars icon to select from valid exchange product
codes.

If you would like to further narrow your search, select the Product Type from the drop-
down list.

Note: If you select product type as OOF (Option on Future), then you will see additional
search fields related to OOF. This is not applicable for FXMS products.

If you would like to further narrow your search, enter the contract month, year and date in
the Contract Date field.

If you would like to see only contracts with positions, check the With Positions field,
otherwise, leave blank.

If you would like to see only positions for contracts expiring on the business day selected in
your user profile, check the Expiring Positions field, otherwise, leave blank (not
applicable for FXMS products).

If you would like to see only positions for flex contracts, check the Flexible Positions field,
otherwise, leave blank (not applicable for FXMS products).

Click on the Search button. After the search is completed, the results will appear at the
bottom of the screen.

Enter an adjustment quantity in the Adjust field for the contract(s) you would like to
adjust. If you are making a negative adjustment (to decrease the quantity), precede the
adjusted quantity with a negative sign (-). For positive adjustments (to increase the
quantity), enter the adjusted quantity only.

Click on the Submit button to submit your adjustment(s).

Note: Adjustments can be entered for one or more positions for listed contracts.

Note: To submit a Position Adjustment, firms must complete the above steps by 10:00 a.m.
CST for ITD and 5:00 p.m. CST for RTH. Position adjustments submitted by 10:00 a.m. (for
intra-day banking and settlement cycle) are carried forward into the 5:00 p.m. process. Firms do|
not have to resubmit 10:00 a.m. adjustments at 5:00 p.m.

To Correct an Adjustment(s) complete the following steps:

1.

3.

Complete steps 1 thru 10 described above under the section “How to Enter an
Adjustment”.

Enter the correcting adjustment quantity in the Adjust field for the contract(s) you would
like to adjust. If you are making a negative adjustment (to decrease the quantity), precede
the adjusted quantity with a negative sign (-). For positive adjustments (to increase the
guantity), enter the adjusted quantity only.

Click on the Submit button to submit your adjustment(s).
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5.0 Position Change Submission (PCS)

This option allows you to enter on-line PCS information to CME Clearing. Please note that the
primary media for submission is the FIXML API batch file. However, the on-line system allows
firms to enter new and corrected PCS data after the batch or FIXML file has been sent, or as a
back up to the batch file. PCS must be submitted no later than 8:00 p.m. (For further
information on PCS submissions refer to the CME Clearing Manual of Operations.)

5.1 Searching for PCS

This section provides detailed steps for viewing PCS.

The PCS menu allows
you to access the
Positions PCS screen.

cmeé

Chicago Mercantile Exchange

Click on the Search
button to execute

.. your search.
Positions: PCS Currert ...

Positions Search | Adjustments | PCS | Spreads | Variation & Premium | Reporting Rules | Reports Admin

& Search Criteria

Clearing Member: Position Account: | j
Exchange Product Code Type Contract Date (MM/DD/YY)
Product: IFXM = & |FWD =l ¥ with Positions I Expging I~ Flexible
f f Search | Clear Form |

& Search Results Records 1to 11 of 11 Downl’ ad Data
Cnnteact it ar o b e Lcm mﬂ C 1 lonn ifa¥a

Select CBT, CME, FXM Click on the - 499.000,00082 1 Click on the Clear Form button  [?
or ONE from the Binoculars to select = 425,000,524 to clear and reset fields to their
Exchange field list to from a list of valid 299 393 993 3 defaults prior to beginning a
Search for products products. new search.
traded on that Exchange. +333,333,333 - ——
5. L USDIPY USDIPY NOV 06 06  CME/999 C-999 = = = 2,222,222222 - [ | = 2,222,222,222
6. O, EURIPY EURIPY NOV 2106  CME/999 C-999 = —  455,000,000.82 = - [___] 4s5,000,000.82
7. ), EURUSD EURUSD NOV 16 06 CME/990 C-999 — — 425,000,524 — — [ ] 425000524
8. Qi EURUSD EURUSD NOV 21 06 CME/999 C-999 = = = 500,000 — = 500,000
9. QL USDIPY USDIPY OCT 2706  CME/999 C-999 = = = = _ | -
10. & GBPUSD GBPUSD NOV 27 06 CME/999 C-999 =5 =5 §,500,000.1  8,500,000.1 - [ ] 85000001 @ 8500,000.1
11. Cl USDIPY USDIPY OCT 27 06  CME/999 C-999 = = 1,000,000 1,000,000 -~ [ 1 1000000 1,000,000
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To Search for PCS complete the following steps:

1.

2
3.
4

10.

Select the PCS tab at top left of window.

Select the appropriate Position Account from the Position Account drop-down list.
Select the appropriate exchange from the Product Exchange field drop-down list.
Enter the product code in the Product Code field.

Note: You may also click on the binoculars icon to select from valid exchange product
codes.

If you would like to further narrow your search, select the Product Type from the drop-
down list.

Note: If you select product type as OOF (Option on Future), then you will see additional
search fields related to OOF. This is not applicable for FXMS products.

If you would like to further narrow your search, enter the contract month, year and date in
the Contract Date field.

If you would like to see only contracts with positions, check the With Positions field,
otherwise, leave blank.

If you would like to see only positions for contracts expiring on the business day selected in
your user profile, check the Expiring Positions field, otherwise, leave blank (not
applicable for FXMS products).

If you would like to see only positions for flex contracts, check the Flexible Positions field,
otherwise, leave blank (not applicable for FXMS products).

Click on the Search button. After the search is completed, the results will appear at the
bottom of the screen.

5.2 Viewing your PCS Search Results

Once a search has been performed, the results will show under the Search Results area in
the lower-half of the screen. The Search Results Screen displays:

Contract Information

Position Account

Adjusted Start of Day (Adjusted SOD)

Current Day Traded Positions (Traded)

Long Position Change Submission Information (Long PCS)
Final Position Totals
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cme !I User: F999TSTD | Contact CH | Help

Chicago Mercantile Exchange

Positions Search | Adjustments | PCS | Spreads | Variation & Premium | Reporting Rulez | Reports Admin

Positions: PCS Firm: (CME-995) TRADECO | Cycle: 5/25/06 - Current ...

i Search Criteria

Clearing Member: Position Account: | j

Exchange Product Code Type Contract Date (MM/DD/YY)

FXM =l ¥ [FwD =l ¥ with Positions " Expiring [~ Flexible
Search | Clear Form |

Product:

& Search Results Records 11011 0f 11 Download Data

Replace Long Short

Contract

Details Icon allows you to Long PCS allows

1. & eurIPYEU] obtain contract-specific you to enter in ] 455,000,000.82
2. O ewruspel Information. (Please see Section replacement Long - ] 425,000,524
<4— 3.6 for additional information.) PCS quantities.
3. C usDIPY US - [ ] 2222222222 -
4. Q USDIPY USDIPY NOV 24 06  CME/992 C-999 - - 3,333,333333 = ~ [ 3333333333 =
5. (, USDIPY USDIPY NOV 06 06  CME/999 C-999 — — — 2,222,222,222 _ 2,222,222,222
6. (), EURIPY EURIPY NOV 21 06  CME/99C C-000 ~ . 455,000,000.82 - — [ a55,000,000.82 -~
7. € EURUSD EURUSD NOV 16 06 CME/999 C-099 - - 425,000,524 - ~ [_] 425000524 -
8. C EURUSD EURUSD NOV 21 06 CME/9929 C-999 - - - 500,000 - [ 500,000
. C USDIPY USDIPY OCT 27 06  CME/999 C-999 - - - - - [ -
10. ©, GBPUSD GBPUSD NOV 27 06 CME/998 C-998 = = 8,500,000.1 8,500,000.1 -~ [ ] 85000001 8,500,000.1
11. C} USDIPY USDIPY OCT 27 06  CME/999 C-999 — — 1,000,000 1,000,000 -~ [ 1 1,000,000 1,000,000

The table below provides a description of the fields that are displayed on the PCS Search Results
Screen:

PCS Search Results Table

Field Description

Contract Displays a brief description of the contract
Position Account Displays the position account information
Adjusted SOD Displays the Adjusted Start of Day Position (both

long and short quantities)

Traded Displays the Current Day Traded Positions (both
long and short quantities)

Long PCS Displays Current and Replacement Position
Change Submission (PCS) Information

Final Displays Final Position Totals (both long and
short quantities) after PCS has been posted and
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end of day totals calculated

5.3 Sorting Your Search Results Records

Please see Section 3.4 for additional information on this feature.

5.4 Download Data

Please see Section 3.5 for additional information on this feature.

5.5 Viewing Contract Specific Information

Please see Section 3.6 for additional information on this feature.
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5.6 Entering PCS

This option is not applicable for FXMS products.
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With PCS submission (or entry), firms submit final long positions which affects top-day trades

o

nly.

This section provides detailed steps for entering the required information to submit position

c

hange information.

cme @

Chicago Mercantile Exchange

) | Contact CH | Help

Positions Search | Adjustments | PCS | Spreads | Variation & Premium | Reporting Rules | Reports Admin

Positions: PCS

Clearing Member:

Product:

Search Criteria

Exchange

Position Account: |

Firm: (CME-393) TRADECO | Cycle: 5/25/06 - Current ...

Product Code

Type Contract Date (MM/DD/YY)

[Fm i | I | [T i I N |

=l

¥ with Positions

[ Expiring I Flexible

Search Clear Form |

ii Search Results

Contract P

1.

11

2.

2k

4,

WALl Long  Short Long Short

q EURIPY FHeaow monr o acc o
“ EURUSD| Details Icon allows you to Long PCS allows
O gsoevd  obtain contract-specific you enter in
@ usoey | information. (Please see Section replacement Long
3.6 for additional information.) PCS quantities.
. O, UsDIPY
B Q EURIPY EURIPY NOV 21 06 CME/999 C-999 455,000,000.82

. {3, EURUSD EURUSD NOV 16 06
E Q. EURUSD EURUSD NOV 21 06
L Q USDIPY USDIPY OCT 27 06

E Q GBPUSD GBPUSD NOV 27 06

s Q USDIPY USDIPY OCT 27 06

CME/999 C-999
CME/999 C-299
CME/999 C-999
CME/999 C-999

CME/999 C-999

425,000,524

500,000

8,500,000.1 8,500,000.1

1,000,000 1,000,000

Records 110 11 0f 11 Download Data

Leng

2,222,222,222

3,333,333,333

455,000,000

Short
455,000,000.82

425,000,524

2,222,222,222

Click Submit to
submit your PCS
adjustment(s).

DWHHHDDDDU\%‘E

8,500,000.1

1,000,000

\%1,000.1
1,380,000

To Enter a PCS complete the following steps:

1.

2.
3.
4

Select the PCS tab at top left of window.
Select the appropriate Position Account from the Position Account drop-down list.

Enter the product code in the Product Code field.

Select the appropriate exchange from the Product Exchange field drop-down list.

Note: You may also click on the binoculars icon to select from valid exchange product

codes.

down list.

If you would like to further narrow your search, select the Product Type from the drop-
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11.

12.
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Note: If you select product type as OOF (Option on Future), then you will see additional
search fields related to OOF. This is not applicable for FXMS products.

If you would like to further narrow your search, enter the contract month, year and date in
the Contract Date field.

If you would like to see only contracts with positions, check the With Positions field,
otherwise, leave blank.

If you would like to see only positions for contracts expiring on the business day selected in
your user profile, check the Expiring Positions field, otherwise, leave blank (not
applicable for FXMS products).

If you would like to see only positions for flex contracts, check the Flexible Positions field,
otherwise, leave blank (not applicable for FXMS products).

Click on the Search button. After the search is completed, the results will appear at the
bottom of the screen.

Enter a Long PCS adjustment quantity in the Long PCS Replace field for the contract(s)
you would like to adjust.

Click on the Submit button to submit your adjustment.

Note: PCS can be entered for one or more positions for contracts listed.
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6.0 Spreads

Clearing firms may reduce their performance bond requirement by reporting bona fide inter-
commodity and intra-commodity spreads within the same position account. These spreads
act to offset some of the risk normally associated with naked (non-spread) positions. CME
Clearing reduces the performance bond requirement based on this reduced risk. Spreads
must be submitted no later than 8:00 p.m. (For further information on Intra- and Inter-
commodity spread submission refer to the CME Clearing Manual of Operations - Chapter 5.
To obtain a current copy of this manual, contact the CME Clearing at 312.930.3170)

6.1 Searching for Inter- and Intra-Commodity Position Spreads

This section provides detailed steps for viewing Inter-Commodity and Intra-Commaodity Spread
information.

The Spreads menu allows you to
access the Inter & Intra Commodity
Position Spread screen.

Cme . A | ContactCH | Help

Chicago Mercantile Exchange

Positions Search | Adjustments | PCS | Spreads | Variation & Premium

Click on the Search

Positions: Positions Search Firm: (CM
button to execute your
& Search Criteria search.
Clearing Member: Position Account: | j
Exchange Product Code Type Contract Date (MM/YY/DD)
(rTLIEE | =] @ [ ] | I I | with Positions T Expging I Flexible
A A Search | Clear Form |
I
Select CBT, CME, FXM, Click on the Click on the Clear Form button to
OTC, or ONE from the Binoculars to select clear and reset fields to their
Exchange field list to from a list of valid defaults prior to beginning a new
Search for products products. search.
traded on that Exchange.

To Search for Inter-Commodity and Intra-Commodity Spreads complete the following
steps:

1. Select the Spreads tab at top left of window.

2. Select the appropriate Position Account from the Position Account drop-down list.
3. Select the appropriate exchange from the Product Exchange field drop-down list.
4. Enter the product code in the Product Code field.

Note: You may also click on the binoculars icon to select from valid exchange product
codes.
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If you would like to further narrow your search, select the Product Type from the drop-
down list.

Note: If you select product type as OOF (Option on Future), then you will see additional
search fields related to OOF. This is not applicable for FXMS products.

If you would like to further narrow your search, enter the contract month, year and date in
the Contract Date field.

If you would like to see only contracts with positions, check the With Positions field,
otherwise, leave blank.

If you would like to see only positions for contracts expiring on the business day selected,
in your user profile check the Expiring Positions field, otherwise, leave blank (not
applicable for FXMS products).

If you would like to see only positions for flex contracts, check the Flexible Positions field,
otherwise, leave blank (not applicable for FXMS products).

Click on the Search button. After the search is completed, the results will appear at the
bottom of the screen.

Viewing your Inter and Intra Commodity Position Spreads Search Results

Once a search has been performed, the results will show under the Search Results area in the
lower-half of the screen. The Search Results Screen displays:

Contract Information

Position Account

Final Position Totals
Inter-Commodity Position Totals
Intra-Commodity Position Totals
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cmeé

Chicago Mercantile Exchange

Positions Search | Adustments | PCS | Spreads | “aristion & Premium

Positions: Position Spreads Firm: (CME-993) TRADECO | Cydle: 5/25/06 - Current ...

& Search Criteria

Position Account: | j

Clearing Member:

Type

Contract and Position @ | 4| Final Long and Short ositions [ Expiring [~ Flexible
Account Data position quantities

Product:

Searchl Clear Form |

& Search F Firm: 20 Download Data

Contract Position Account Long Short
AR ED SEP 05 C 97.750 009 CME/999 C-999 = = = =
20 20 - -
| | | | | | | |
17, Q EURODOLLAR ED JUN 08 CME/999 C-999 - - - - - -
1 1 - -
| | | | | | | |
18, Q ECIv ENSEF 06 CME/999 C-999 = Accepted: = = = =
Subrmitted: - - - -

14 Details Icon allows you to ovd Inter-Commodity allows you s Intra-Commodity allows you
obtain contract-specific to view Inter-commodity spread | . .| to view Intra-Commodity
information. (Please see Section data. spread data.

3.6 for additional information.)
20 CcM A
Subl
| 1 T T |

The table below provides a description of the fields that are displayed on the Position Spreads
Search Results Screen:

Position Spreads Search Results Table

Field Description

Contract Displays a brief description of the contract

Position Account Displays the clearing firm, position account and
origin information

Final Displays Final Total Information (both long and
short quantities)

Inter-Commodity Displays the Accepted and Submitted Inter-
Commodity Spread Quantities (both long and
short)
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Description

Intra-Commodity Displays the Accepted and Submitted Intra-
Commodity Spread Quantities (both long and
short)

Sorting Your Search Results Records
Please see Section 3.4 for additional information on this feature.

Download Data

Please see Section 3.5 for additional information on this feature.

Viewing Contract Specific Information
Please see Section 3.6 for additional information on this feature.
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6.6 Entering Inter-Commodity and Intra-Commodity Spreads

This option is not applicable to FXMS trades but will be utilized for future system
enhancements.

cm e g User: F999TSTD | Contact CH | Logouwt | Help

Chicago Mercantile Exchange

Positions Search | Adjustmerts | PCS | Spreasds | Varistion & Premium

Positions: Position Spreads Firm: (CME-393) TRADECO | Cydle: 5/25/06 - Current ...
& Search Criteria
Clearing Member: Position Account: | =l
Exchange Product Code Type Contract Date (MM/DD/YY)
Product: CME | @ | = IV with Positions I Expiring [ Flexible
Search | Clear Form |
& Search Results irm: 0200f 20 Download Data
Contract Position Account Long Short Long Short Long Short
16, Q EURCDOLLAR ED SEP 05 C 97.750 0509 CME/999 C-999 - Accepted: - - - -
Submitted: 20 20 - -
17, O EURd Enter updated Inter - A Enter updated Intra-
. d 2 - g -
" (/%9 Commodity Spread Commodity Spread
Contract and Position . a . __
amounts in the New amounts in the New
Account Data . -
Field Field 1
1a. Cl ECI¥ RY SEP 06 CME/999 C-999 2 - Accepted: - _ _ _
ubmitted: - - — —
New: | | | | | | | |
19, Q S&PS00 SPIUN 05 C 1090.00 0506 CME/990 C-999 - - Accepted: - - - -
Submitted: 1 1 - -
New: | | | | | | | |
20, Q S&PS00 SP JUN 06 CME/999 C-999 = = Accepted: - - - -
Submitted: - = — -
New: | | | | | | | |

Click Submit to submit your
Inter/Intra Commodity
Spread Adjustment(s).

To Enter Inter-Commodity and Intra-Commodity Spreads complete the following steps:
1. Select the Spreads tab at top left of window.

2. Select the appropriate Position Account from the Position Account drop-down list.

3. Select the appropriate exchange from the Product Exchange field drop-down list.

4. Enter the product code in the Product Code field.
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Note: You may also click on the binoculars icon to select from valid exchange product
codes.

If you would like to further narrow your search, select the Product Type from the drop-
down list.

Note: If you select product type as OOF (Option on Future), then you will see additional
search fields related to OOF. This is not applicable for FXMS products.

If you would like to further narrow your search, enter the contract month, year and date in
the Contract Date field.

If you would like to see only contracts with positions, check the With Positions field,
otherwise, leave blank.

If you would like to see only positions for contracts expiring on the business day selected in
your user profile, check the Expiring Positions field, otherwise, leave blank (not
applicable for FXMS products).

If you would like to see only positions for flex contracts, check the Flexible Positions field,
otherwise, leave blank (not applicable for FXMS products).

Click on the Search button. After the search is completed, the results will appear at the
bottom of the screen.

Enter the updated Long and Short Inter-Commodity and/or Intra-Commodity Amounts in
the New Long/Short fields.

Click on the Submit button.

Note: Spreads can be entered for one or more positions for listed contracts.
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7.0 Variation & Premium

This option allows you to view the variation/premium summary of matched trades by
Firm/Currency/Business Function/Settlement Account/Positions Account breakdown.

Note: This option is only available for firm users that have access to all accounts under a
firm. Users that have only partial firm account access will not be able to use this feature.

7.1 Viewing Variation and Premium

To View Variation and Premium Details complete the following steps:
1. Select the Variation & Premium tab at top left of window.
2. Select the Clearing Member Firm number from the drop-down list.

3. Click on the Submit button.

The results screen will appear as shown below:

cmeé

Chicago Mercantile Exchange

A | Contact CH

Help

The Variation & Premium
menu allows you to access the
Positions Variation and
Premium screen

Positions Search | Adjustments | PCS | Spreads | Variation & Premium
Positions: Variation & Premium

& Search Criteria

Clearing Member: Position Account: j
Search | Clear Form |
1

S BP The Firm field wil
dicploy the il
Origin number and currency Futures Options Forwards Futures Options Forwards
i 275/1PY denomination .00 .00 112,444.63 .00 .00 1,006.31
21275/UsD 37,262.08 .00 172,701.50 37,262.08 .00 172,701.50
=1 CSEG 925.54 .00 85,267.92 925.54 .00 85,267.92
ZICLR 925.54 .00 85,267.92 925.54 .00 85,267.92
A Zi275 925.54 .00 85,267.92 925.54 .00 85,267.92
099 925.54 .00 78,700.79 925.54 .00 78,700.79
245 .00 A.OO 774.03 .00 .oo 774.03
2558 .00 .00 118.66 .00 .00 118.66
275 .00 .00 5,674.44 .00 .00 5,674.44
¥ NSEG 36,336.54 .00 87,433.58 36,336.54 .00 87,433.58

The Total line

The Expand All
button opens
every level of
the report down
to the lowest
detail.

Clicking on the +
will expand the data.
Clicking on the — will
collapse the data.

The Var/Prem allows
you to view the
Variation/Premium in
the Currency
displayed in the Firm
field.

The USD Var/Prem
allows you to view
the
Variation/Premium in
US$ denominations

shows variation
and premium
for the entire
set of positions
being
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meée

antile Exchange

Posttions Search | Adjustments | FCS | Spreads | Variation & Premium

Positions: Variation & Premium Firm: (CME-393) TRADECO | Cydle: 5/25/06 - Current ...
i Search Criteria
Clearing Member: Pasition Account: | j
Search Clear Form
Variation/Premium USD Variation/Premium
Origin BusFn  SA PA Futures Options  Forwards Futures Options  Forwards The totals in the
¥ 275/PY .00 .00 112,444.63 .00 .00 1,006.31 right section of
i 275/USD 37,262.08 .00 172,701.50 37,262.08 .00 172,701.50 the display will
= CSEG 925.54 .00 85,267.92 925.54 .00 85,267.92
<+— only sum
= CLR 925.54 .00 85,267.92 925.54 .00 85,267.92

correctly to the

ini 275 025.34 .00 85,267.92 025.34 .00 85,267.92 .
099 925.34 .00 78,700.79 925.34 .00 78,700.79 TOtal llne When
245 .00 .00 774.03 .00 .00 774.03 the report is
2558 .00 .00 118.66 .00 .00 118.66 collapsed; an
275 .00 .00 5,674.44 .00 .00 5,674.44 expanded report
¥ NSEG 36,336.54 .00 87,433.58 36,336.54 .00 87,433.58 W|” dISp|ay the
e | | srases o imsorsn same valies
4 A A multiple times in
. . The right section the list.
The left section of the The middle i the%isplay
display shows the section of the
" ; shows the same
positions broken down by display shows : .
. - . L information as
firm, origin, business the variation and s
function, settlement premium totals s (B
account and position for each level o] (F
o converted (if
account. Each level split into futures,
. necessary) to
expands to show the options and
L . U.S. Daollars.
variation and premium forwards. The
totals for that level. totals are shown
in their native
currencies.
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The table below provides a description of the fields that are displayed on the Positions
Variation and Premium Search Results Screen:

Variation and Premium Search Results Table

Field Description

Firm Displays the clearing firm number and currency
denomination

Origin Displays either Customer Segregated (CSEG) or
Non-Segregated (NSEG)

Bus Fn Displays the type of business function for the
position account. CLR=Clearing, XMOCC=Cross
Margin OCC

SA Displays the Settlement Account

PA Displays the Position Account

Var/Prem Displays the Variation or Premium Amounts in

the currency designated within the Firm field

USD Var/Prem Displays the Variation or Premium in U.S. Dollar
denominated currency amounts.
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8.0 FAQ

What is the difference between the new Positions application and the existing Clearing
21 Positions Application?

The new Paositions application will be used to initially monitor FXMS Positions only. In the
future, this new application will replace the existing Clearing 21 Positions application

How can | enter an adjustment for an FXMS position?
The Positions application will create delivery adjustments automatically. Manual adjustments
are not applicable for FXMS positions.

Who do | contact for support?
For application support, contact CME Clearing at 312.930.2525 or e-mail ccs@cme.com.

Who should | contact for training?

For training inquiries or to register for Position application training, contact the Client
Management Training Services group at 312.930.3421.
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Glossary

Trader - 1 - A person who takes positions in the futures market, usually without the intention of
making or taking delivery. 2- A member of the exchange who buys and sells futures and

options through the floor of the exchange. See "day trader", "floor broker", "position trader,"
and "scalper".

Assignment (Options) - The process by which CME Clearing, in response to a long
exercising its option, randomly selects a seller to fulfill its obligation to buy or sell the
underlying futures contract at its strike price. The assigned seller of a put must buy the
underlying futures contract; the assigned seller of a call must sell the underlying futures
contract.

Inter-commodity - A spread that consists of offsetting positions in two or more commodities --
involving the simultaneous purchase of the same month of different but related futures
contracts.

Intra-commodity — A spread that consists of opposite positions in the same commodity in
different contract months. An intra-commaodity spread may involve contracts of the same year
or of different years. Also see calendar spread.

Origin — The type of account (house, customer, or customer non-segregated) for which a trade
was executed. Also see segregation type.

PCS — Process by which clearing firms report the effect of the day's trades on previous or
incoming positions. Clearing firms transmit this position information, along with spread position
information, via a computer to computer link. Based on position and spread information, CME
Clearing calculates each firm's open interest and performance bond requirements. (Frequently
referred to as PCS.)

Position — An obligation to perform in the futures or options market. A long position is an
obligation to buy. A short position is an obligation to sell. See also call option and put option.

Position Account — The alpha-numeric firm ID under which a firm's trades will clear.
Premium — 1 --The price paid by the purchaser of an option to the grantor (seller). 2 --The
amount by which a cash commodity price trades over a futures price or another cash

commodity price.

Variation — The daily profit or loss on a position.
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20 South Wacker Drive
Chicago, Illinois 60606-7499
Tel: 1 312 930 1000

Fax: 1312 466 4410
E-mail: info@cmegroup.com

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

All references to options refer to options on futures.

The Globe Logo, CME®, Chicago Mercantile Exchange® and Globex® are trademarks of
Chicago Mercantile Exchange Inc.

CBOT® and the Chicago Board of Trade® are trademarks of the Board of Trade of the City of
Chicago.

CME Group is a trademark of CME Group Inc.
All other trademarks are the property of their respective owners.

The information within this user guide has been compiled by CME Group for general information
purposes only. CME Group assumes no responsibility for any errors or omissions. Although
every attempt has been made to ensure the accuracy of the information within this user guide,
CME Group assumes no responsibility for any errors or omissions. While CME Group may use
valid firm numbers to display examples in computer based training and user guides, the data in
all examples is fictitious and is provided for general information purposes only. Additionally, all
examples in this brochure are hypothetical situations, used for explanation purposes only, and
should not be considered investment advice or the results of actual market experience.

All matters pertaining to rules and specifications herein are made subject to and are superseded

by official CME, CBOT and CME Group rules. Current rules should be consulted in all cases
concerning contract specifications.

Copyright © 2007 CME Group. All rights reserved.
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Chicago

CME

20 South Wacker

Chicago, lllinois 60606
USA

phone: 312- 930-1000
email: info@cmegroup.com

Washington D. C.

CME

701 Pennsylvania Avenue, N.W.
Plaza Suite #01

Washington, D.C. 20004

USA

Tel: 202 638 3838

Fax: 202 638 5799

London

CME

Watling House

33 Cannon Street

London EC4M 5SB

United Kingdom

phone: 44-20-7796-7100

fax: 44-20-7796-7110

email: europe@cmegroup.com

Hong Kong

CME

Level 39, One Exchange Square
8 Connaught Place

Central Hong Kong

phone: 852-3101-7696

fax: 852-3101-7698

email: asiateam@cmegroup.com

Sydney

CME

Level 17, BNP Paribas Centre
60 Castlereagh Street

Sydney NSW 2000

Australia

phone: 61-2-9231-7475

fax: 61-2-9231-7476

email: asiateam@cmegroup.com

Tokyo

CME

Level 16 Shiroyama

JT Trust Tower

4-3-1, Toranomon, Minato-ku
Tokyo 105-6016

Japan

phone: 81-3-5403-4828

fax: 81-3-5403-4646

email: asiateam@cmegroup.com

Contact Us

CME Group

phone: 800-331-3332
312-930-1000

email: info@cmegroup.com

CBOT

141 West Jackson Boulevard
Chicago, lllinois 60604

USA

phone: 312-435-3500

fax: 312-341-3306

CBOT

1455 Pennsylvania Avenue N.W.
Suite 1225

Washington, DC 20004

USA

phone: 202-783-1190

fax: 202-347-5835

CBOT

St. Michael's House

1 George Yard

London EC3V 9DH
United Kingdom

phone: 44-20-7929-0021
fax: 44-20-7929-0558



