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1.0 Trade Submission 

For more information and complete tag descriptions, refer to either the Trade Capture Report Message or Trade Capture Report 

Acknowledgement Message document. 

 

This section describes the following trade scenarios: 

 New Trade Submission from a Platform or Broker 

 Trade Acknowledgement to the Platform or Broker Submitting the Trade 

 Trade Rejected by CME Clearing 

1.1 New Trade Submission from a Platform or Broker 
Line Tag Example Description Tag No. 

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

2  <FIXML    

3   <TrdCaptRpt     

4                 RptID="379350106" Message ID. 571 

5         LastPx="105.25" Trade price (percentage of par). 31 

6         ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

7                 LastQty="3500000" Notional amount.  32 

8                 TrdDt="2009-10-06" Trade date. 75 

9         MLegRptTyp="1" Multi leg type. 1=Outright. 442 

10         TxnTm="2009-10-06T11:00:00-05:00" Transaction time. 60 

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

12         TrdTyp="22" ¢ǊŀŘŜ ǘȅǇŜ ǎǳōƳƛǘǘŜŘΦ ннҐtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ  828 

13         RptTyp="0">  Report type. 0=Submit. 856 

14   <Hdr    

15    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

16    SID="EOS" Sender ID. Identifies the platform or broker. 49 

17    TID="CME"  Target ID. 56 

18    SSub="CME" Sender qualifier. 50 

19                           TSub="CME"/> Target qualifier. 57 

20   <Instrmt   

21    MMY="201012" Contract period code. 200 

22    SecTyp="CDS" Product type ς CDS. 167 

23    ID="SCARME" Clearing identification for the Single Name. 48 

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

24    CpnRt="1.0" Coupon rate for CDS contract.  223 

25    Exch="CMD"/> Product exchange. 308 

26    <Yield   

27          ̧ ƭŘҐέΦрсллέκҔ Deal spread. 236 

28   <RptSide   

29    SesSub="X" Session sub ID. X=Ex-Pit. 625 

30    ClOrdID="MYORDER" Client order ID. 11 

31    Side="1" Trade side. 1=Buy. 578 

32    InptSrc="EOS"> Input source.  579 

33    <Pty ID="CFL2" Party ID identified by the role. 448 

34      R="24" 24 = Customer Account. 452 

35      Src="D"/> Party ID source.  D=Proprietary/Custom code. 447 

36    <TrdRegTS    

37      Typ="1" Time stamp type.  1 = Execution Time. 770 

38      TS="2009-10-06T11:00:00-05:00"/> Time stamp. 769 

39   </RptSide>   

40   <RptSide   

41    SesSub="X" Session sub ID. X=Ex-Pit. 625 

42    ClOrdID="YOURORDER" Client order ID. 11 

43    Side="2" Trade side. 2=Sell. 578 

44    InptSrc="EOS"> Input source.  579 

45    <Pty ID="CFL3" Party ID identified by the role. 448 

46      R="24" Party role. 24 = Customer Account. 452 

47      Src="D"/> Party ID source.  D=Proprietary/Custom code. 447 

48    <TrdRegTS    

49      Typ="1" Time stamp type.  1 = Execution Time. 770 

50      TS="2009-10-06T11:00:00-05:00"/> Time stamp. 769 

51   </RptSide>   

52            </TrdCaptRpt>   

53 </FIXML>   
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1.2 Trade Acknowledgement to the Platform or Broker Submitting the Trade 
 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRptAck     

4                 RptID="12428E8C6E9CEAP01C4A6111604690" Message ID. 571 

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

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

7         TrdTyp="22" ¢ǊŀŘŜ ǘȅǇŜ ǎǳōƳƛǘǘŜŘΦ ннҐtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ  828 

8         MtchID="мнпну9у/с9ф/9!tлм/п!пέ Trade aŀǘŎƘ L5 ŀǎǎƛƎƴŜŘ ōȅ /a9 ŎƭŜŀǊƛƴƎ ŦƻǊ tb¢ όάtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ 
¢ǊŀŘŜέύ ǎǳōƳƛǎǎƛƻƴǎΦ 

880 

9                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

10                 TrdDt="2009-10-06"  Trade date. 75 

11                MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

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

13                MsgEvtSrc="CMESys"  Message event service. 1011 

14                RptRefID="379350106"  Message reference ID. 571 

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

16                SettlCcy="EUR"  Currency in which the trade is settled. 120 

17                TrdHandlInst="5"  Trade handling instructions. 5=Two party report for claim. 1123 

18                PxNeg="1"  Price negotiation method. 1=Deal spread.   Custom 

19                LastQty="2500000"  Notional amount.  32 

20                LastPx="105.25"  Trade price (percentage of par). 31 

21                TxnTm="2009-10-06T11:16:04-05:00"> Transaction time. 56 

22   <Hdr    

23    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

24    SID="EOS" Sender ID. Identifies the platform or broker. 49 

25    TID="CME"  Target ID. 56 

26    SSub="CME" Sender qualifier. 50 

27                           TSub="CME" Target qualifier. 57 

28                           TTyp="PTS"/> PTS=Private trading system.  Custom 

29                  <Instrmt    

30                           Sym="SCACAP.SR.MM.EUR.10Z.100"  Symbol. 55 

31                           ID="SCARME"  Clearing identification for the Single Name. 48 

32                           SecTyp="CDS"  Product type ς CDS. 167 

33                           MMY="20101200"  Contract period code.  200 

34                           MatDt="2010-12-20"  Maturity date. 541 
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Line Tag Example Description Tag No. 

35                           Mult="0.01"   Price multiplier of the underlying instrument. 436 

36                           Exch="CMD"  Product exchange. 308 

37                           CpnRt="1.0"  Coupon rate for CDS contract.  223 

38                           CpnPmt="2009-12-21"  Coupon Payment Due Date. 224 

39                           IntAcrl="2009-09-21"> Interest Accrual Start Date.  874 

40                               <Evnt   

41                               EventTyp="8" Event type. 8=CDS start date. 865 

42                               Dt="2009-10-07" Date of event. 866 

43                               Txt="200910"/> Text. 58 

44                               <Evnt   

45                               EventTyp="9" Event type. 9=CDS end date. 865 

46                               Dt="2010-12-20" Date of event. 866 

47                               Txt="201012"/> Text. 58 

48                       </Instrmt>   

49    <Yield   

50          ̧ ƭŘҐέΦрсллέκҔ Deal spread. 236 

51          <Amt   

52         ¢ȅǇҐέ¢±!wέ Amount type. TVAR=Trade variation amount. 707 

53                                !ƳǘҐέмомнрлΦлέ Amount. 708 

54                                Ccy="EUR"/> Currency of amount. 15 

55          <Amt   

56         ¢ȅǇҐέL/tbέ Amount type. ICPN=Initial coupon amount. 707 

57                                !ƳǘҐέммммΦммέ Amount. 708 

58                                Ccy="EUR"/> Currency of amount. 15 

59          <Amt   

60         ¢ȅǇҐέLta¢έ Amount type. IPMT=Initial payment amount (TVAR+ICPN+CRES). 707 

61                                !ƳǘҐέмоносмΦммέ Amount. 708 

62                                Ccy="EUR"/> Currency of amount. 15 

63                          <RptSide    

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

65                                ClOrdID="MYORDER"  Client order ID. 11 

66                                InptSrc="EOS"  Input source.  578 

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

68                                CustCpcty="1"  Customer order capacity. 1 = Member for own account.   82 

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

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

71                                MLegRptTyp="1"> Multi leg type. 1=Outright. 442 

72                               <Pty ID="CME"  Party ID identified by the role. 448 

73                                            R="21"/> Party role. 21=Clearing organization. 452 

74                               <Pty ID="CME"  Party ID identified by the role. 448 
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Line Tag Example Description Tag No. 

75                                            R="22"/> Party role. 22=Exchange. 452 

76                               <Pty ID="273"  Party ID identified by the role. 448 

77                                           R="1"/> Party role. 1=Executing Firm. 452 

78                               <Pty ID="FALCON"  Party ID identified by the role. 448 

79                                          R="24"> Party role. 24=Customer Account. 452 

80                                         <Sub ID="1"  Origin - Customer. 523 

81                                                 Typ="26"/> 26=Account type ς Origin. 803 

82                                         </Pty>   

83                                        <TrdRegTS    

84                                                TS="2009-10-06T11:00:00-05:00"  Time stamp. 770 

85                                                Typ="1"/> Time stamp type.  1 = Execution Time. 769 

86                        </RptSide>   

87                        <RptSide    

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

89                                          ClOrdID="YOURORDER"  Client order ID. 11 

90                                          InptSrc="EOS"  Input source.  578 

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

92                                          CustCpcty="2"  Customer order capacity. 2 = Proprietary firm trading.   82 

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

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

95                                          MLegRptTyp="1"> Multi leg type. 1=Outright. 442 

96                                          <Pty ID="CME"  Party ID identified by the role. 448 

97                                                     R="21"/> Party role. 21=Clearing organization. 452 

98                                          <Pty ID="CME"  Party ID identified by the role. 448 

99                                                     R="22"/> Party role. 22=Exchange. 452 

100                                          <Pty ID="273"  Party ID identified by the role. 448 

101                                                     R="1"/> Party role. 1=Executing Firm. 452 

102                                          <Pty ID="HARRIS"  Party ID identified by the role. 448 

103                                                     R="24"> Party role. 24=Customer Account. 452 

104                                                     <Sub ID="2"  Sub-identifier of Party ID. 523 

105                                                              Typ="26"/> 26=Position account type. 803 

106                                          </Pty>   

107                                          <Pty ID="273"  Party ID identified by the role. 448 

108                                                     R="17"/> Party role. 17=Contra Firm. 452 

109                                          <Pty ID="273"  Party ID identified by the role. 448 

110                                                     R="4"/> Party role. 4=Clearing Firm. 452 

111                                           <Pty ID="273"  Party ID identified by the role. 448 

112                                                     R="38"> Party role. 38=Position Account. 452 

113                                                     <Sub ID="2"  Origin - Customer. 523 

114                                                               Typ="26"/> 26=Account type ς Origin. 803 
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Line Tag Example Description Tag No. 

115                                           </Pty>   

116                                           <TrdRegTS    

117                                                   TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

119                             </RptSide>   

120                 </TrdCaptRptAck>   

121          </FIXML>   

 

1.3 Trade Rejected by CME Clearing 

 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRptAck     

4                 RptID="379350106" Message ID. 571 

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

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

7         TrdTyp="22" ¢ǊŀŘŜ ǘȅǇŜ ǎǳōƳƛǘǘŜŘΦ ннҐtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ
  

828 

8                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

9                 TrdDt="2009-10-22"  Trade date.  75 

10                 BizDt="2009-09-06"  Business date of clearinghouse.  715 

11                 MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

12                 TrdRptStat="1"  Trade report status. 1=Rejected. 939 

13                 LastQty="2500000"  Trade quantity. 32 

14                 LastPx="105.25"  Trade price (percentage of par). 31 

15                 TxnTm="2009-10-06T11:16:04-05:00" Transaction time. 56 

16                 wŜƧwǎƴҐέппоέ Reject reason. Custom 

17                 ¢ȄǘҐέtǊƻŘǳŎǘ ƴƻǘ ŦƻǳƴŘ ŦƻǊ ƛŘ 9Ȅ-CMD CC-SCARME period-нлмлмм Ηέ> Text.  58 

18   <Hdr    

19    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

20    SID="EOS" Sender ID. Identifies the platform or broker. 49 

21    TID="CME"  Target ID. 56 

22    SSub="CME" Sender qualifier. 50 

23                           TSub="CME" Target qualifier. 57 

24                           TTyp="PTS"/> PTS=Private trading system.  Custom 

25                  <Instrmt    

26                           ID="SCARME"  Clearing identification for the Single Name. 48 
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Line Tag Example Description Tag No. 

27                           SecTyp="CDS"  Product type ς CDS. 167 

28                           MMY="20101200"  Contract period code.  200 

29                           Exch="CMD"  Product exchange. 308 

30                           CpnRt="1.0"  Coupon rate for CDS contract. 223 

31                          <RptSide    

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

33                                ClOrdID="MYORDER"  Client order ID. 11 

34                                InptSrc="EOS"  Input source.  578 

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

36    <Pty ID="CFL2" Party ID identified by the role. 448 

37      R="24" Party role. 24 = Customer Account. 452 

38      Src="D"/> Party ID source.  D=Proprietary/Custom code. 447 

39                                        <TrdRegTS    

40                                                TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

42                        </RptSide>   

43                        <RptSide    

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

45                                          ClOrdID="YOURORDER"  Client order ID. 11 

46                                          InptSrc="EOS"  Input source.  578 

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

48              <Pty ID="CFL2" Party ID identified by the role. 448 

49      R="24" Party role. 24 = Customer Account. 452 

50      Src="D"/> Party ID source.  D=Proprietary/Custom code. 447 

51                                      <TrdRegTS    

52                                      TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

54                        </RptSide>   

55                 </TrdCaptRptAck>   

56          </FIXML>   
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2.0 Trade Confirmations and Notifications 

This section describes the following trade scenarios for Designated Clearing Firms (DCMs): 

 Trade (Alleged) Notification to a Clearing Firm (DCM) 

 Claim Submission from a Clearing Firm (DCM) 

 Acknowledgement Back to the Clearing Firm (DCM) for the Claim 

 Notification Sent to the Platform or Broker after Each Clearing Firm (DCM) Has Claimed 

 Notification Sent to the Platform or Broker after Both Sides Have Claimed  

 Clear Trade Confirmation Sent to a Clearing Firm (DCM) 

 Trade Rejected by Clearing Firm (DCM) 

 Acknowledgement Back to the Clearing Firm (DCM) for a Reject 

 Notification of Reject to the Platform or Broker 

 Delete to the Platform when a Clearing Firm (DCM) Rejects 

 Delete Notification to a Clearing Firm (DCM) 

2.1 Trade (Alleged) Notification to a Clearing Firm (DCM) 

 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRpt    

4                 RptID="12428E8C6E9CEAP01C4A8111604746" Message ID. 571 

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

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

7         TrdTyp="22" ¢ǊŀŘŜ ǘȅǇŜ ǎǳōƳƛǘǘŜŘΦ ннҐtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ  828 

8                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

9         MtchID="мнпну9у/с9ф/9!tлм/п!пέ ¢ǊŀŘŜ aŀǘŎƘ L5 ŀǎǎƛƎƴŜŘ ōȅ /a9 /ƭŜŀǊƛƴƎ ŦƻǊ tb¢ όάtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ 
¢ǊŀŘŜέύ ǎǳōƳƛǎǎƛƻƴǎΦ 

880 

10                 TrdDt="2009-10-06"  Trade date.  75 

11                MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

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

13                MsgEvtSrc="CMESys"  Message event service. 1011 

14                RptRefID="379350106"  Message reference ID. 571 

15                TrdID="100002"  Match ID assigned by CME Clearing. 1003 
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Line Tag Example Description Tag No. 

16                TrdID2="12428E8C6E9CEAP01C4A8"  Secondary Trade ID. 1040 

17                SettlCcy="EUR"  Currency in which the trade is settled. 120 

18                TrdHandlInst="5"  Trade handling instructions. 5=Two party report for claim. 1123 

19                /ƻǇȅaǎƎLƴŘҐέ¸έ  Drop copy indicator. Y=Yes. 797 

20                PxNeg="1" Price negotiation method. 1=Deal spread.   Custom 

21                LastQty="2500000"  Notional amount.  32 

22                LastPx="105.25"  Trade price (percentage of par). 31 

23                TxnTm="2009-10-06T11:16:04-05:00"> Transaction time. 56 

24   <Hdr    

25    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

26    SID="EOS" Sender ID. Identifies the platform or broker. 49 

27    TID="273"  Target ID. 56 

28    SSub="CME" Sender qualifier. 50 

29                           TSub="CME"/> Target qualifier. 57 

30   <Hdr    

31    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

32    SID="EOS" Sender. 49 

33    TID="CME"  Recipient firm. 56 

34    SSub="CME" Sender firm exchange. 50 

35                           TSub="CME"/> Target firm exchange.  57 

36                  <Instrmt    

37                           Sym="SCACAP.SR.MM.EUR.10Z.100"  Symbol. 55 

38                           ID="SCARME"  Clearing identification for the Single Name. 48 

39                           SecTyp="CDS"  Product type ς CDS. 167 

40                           MMY="20101200"  Contract period code.  200 

41                           MatDt="2010-12-20"  Maturity date. 541 

42                           Mult="0.01"   Price multiplier of the underlying instrument. 436 

43                           Exch="CMD"  Product exchange. 308 

44                           CpnRt="1.0"  Coupon rate for CDS contract.  223 

45                           CpnPmt="2009-12-21"  Coupon Payment Due Date. 224 

46                           IntAcrl="2009-09-21"> Interest Accrual Start Date.  874 

47                               <Evnt   

48                               EventTyp="8" Event type. 8=CDS start date. 865 

49                               Dt="2009-10-07" Date of event. 866 

50                               Txt="200910"/> Text. 58 

51                               <Evnt   

52                               EventTyp="9" Event type. 9=CDS end date. 865 

53                               Dt="2010-12-20" Date of event. 866 

54                               Txt="201012"/> Text. 58 

55    <Yield   
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Line Tag Example Description Tag No. 

56          ̧ ƭŘҐέΦрсллέκҔ Deal spread. 236 

57        <Amt   

58         ¢ȅǇҐέ¢±!wέ Amount type. TVAR=Trade variation amount. 707 

59                                !ƳǘҐέмомнрлΦлέ Amount. 708 

60                                Ccy="EUR"/> Currency of amount. 15 

61        <Amt   

62         ¢ȅǇҐέL/tbέ Amount type. ICPN=Initial Coupon. 707 

63                                !ƳǘҐέммммΦммέ Amount. 708 

64                                Ccy="EUR"/> Currency of amount. 15 

65        <Amt   

66         ¢ȅǇҐέLta¢έ Amount type. IPMT=Initial Payment. 707 

67                                !ƳǘҐέмоносмΦммέ Amount. 708 

68                                Ccy="EUR"/> Currency of amount. 15 

69                               </RptSide>   

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

71                                          ClOrdID="YOURORDER"  Client order ID. 11 

72                                          InptSrc="EOS"  Input source.  578 

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

74                                          CustCpcty="2"  Customer order capacity. 2 = Proprietary firm trading.   82 

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

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

77                                          MLegRptTyp="1"> Multi leg type. 1=Outright. 442 

78                                          <Pty ID="CME"  Party ID identified by the role. 448 

79                                                     R="21"/> Party role. 21=Clearing organization. 452 

80                                          <Pty ID="CME"  Party ID identified by the role. 448 

81                                                     R="22"/> Party role. 22=Exchange. 452 

82                                          <Pty ID="273"  Party ID identified by the role. 448 

83                                                     R="1"/> Party role. 1=Executing Firm. 452 

84                                          <Pty ID="HARRIS"  Party ID identified by the role. 448 

85                                                     R="24"> Party role. 24=Customer Account. 452 

86                                                     <Sub ID="2"  Origin - Customer. 523 

87                                                              Typ="26"/> 26=Account type ς Origin. 803 

88                                          </Pty>   

89                                          <Pty ID="273"  Party ID identified by the role. 448 

90                                                     R="17"/> Party role. 17=Contra Firm. 452 

91                                          <Pty ID="273"  Party ID identified by the role. 448 

92                                                     R="4"/> Party role. 4=Clearing Firm. 452 

93                                           <Pty ID="273"  Party ID identified by the role. 448 

94                                                     R="38"> Party role. 38=Position Account. 452 

95                                                     <Sub ID="2"  Origin - Customer. 523 

96                                                               Typ="26"/> 26=Account type ς Origin. 803 
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Line Tag Example Description Tag No. 

97                                           </Pty>   

98                                           <TrdRegTS    

99                                                   TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

101                             </RptSide>   

102                 </TrdCaptRpt>   

103          </FIXML>   
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2.2 Claim Submission from a Clearing Firm (DCM) 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRpt    

4                 RptID="12428E8C6E9CEAP01C4A6111604740" Message ID. 571 

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

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

7         TrdTyp="22" Trade ǘȅǇŜ ǎǳōƳƛǘǘŜŘΦ ннҐtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ  828 

8                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

9                 TrdDt="2009-10-06"  Trade date.  75 

10                MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

11                TrdIDҐέмллллмέ  Trade ID. 1003 

12                TxnTm="2009-10-06T11:16:04-05:00" Transaction time. 56 

13                [ŀǎǘvǘȅҐέнрлллллέ> Notional amount.  32 

14   <Hdr    

15    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

16    SID="EOS" Sender ID. Identifies the platform or broker. 49 

17    TID="CME"  Target ID. 56 

18    SSub="CME" Sender qualifier. 50 

19                           TSub="CME"/> Target qualifier. 57 

20                  <Instrmt    

21                           ID="SCARME"  Clearing identification for the Single Name. 48 

22                           SecTyp="CDS"  Product type ς CDS. 167 

23                           MMY="20101200"  Contract period code.  200 

24                           Exch="CMD"  Product exchange. 308 

25                           CpnRt="1.0"> Coupon rate for CDS contract.  223 

26                  <RptSide    

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

28                                InptSrc="EOS"  Input source.  578 

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

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

31                                {Ŝǎ{ǳōҐϦ·έҔ Session sub id.  X = Ex-pit. 625 

32                               <Pty ID="CME"  Party ID identified by the role. 448 

33                                            R="21"/> Party role. 21=Clearing organization. 452 

34                               <Pty ID="CME"  Party ID identified by the role. 448 

35                                            R="22"/> Party role. 22=Exchange. 452 

36                               <Pty ID="273"  Party ID identified by the role. 448 
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Line Tag Example Description Tag No. 

37                                           R="1"/> Party role. 1=Executing Firm. 452 

38                               <Pty ID="FALCON"  Party ID identified by the role. 448 

39                                          R="24"> Party role. 24=Customer Account. 452 

40                                         <Sub ID="1"  Origin - Customer. 523 

41                                                 Typ="26"/> 26=Account type ς Origin. 803 

42                               <Pty ID="273"  Party ID identified by the role. 448 

43                                          R="4"/> Party role. 4=Clearing Firm. 452 

44                                           <Sub ID="1"  Origin - Customer. 523 

45                                                    Typ="26"/> 26=Account type ς Origin. 803 

46                                </Pty>   

47                                <TrdRegTS    

48                                            TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

50                               </RptSide>   

51                 </TrdCaptRpt>   

52          </FIXML>   

 

2.3 Acknowledgement Back to the Clearing Firm (DCM) for the Claim 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRptAck    

4                 RptID="12428E8C6E9CEAP01C4A6133547144" Message ID. 571 

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

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

7         TrdTyp="22" Trade type submitted. 22=Privately bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ  828 

8         MtchID="мнпну9у/с9ф/9!tлм/п!пέ ¢ǊŀŘŜ aŀǘŎƘ L5 ŀǎǎƛƎƴŜŘ ōȅ /a9 ŎƭŜŀǊƛƴƎ ŦƻǊ tb¢ όάtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ 
¢ǊŀŘŜέύ ǎǳōƳƛǎǎƛƻƴǎΦ 

880 

9                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

10                 TrdDt="2009-10-06"  Trade date.  75 

11                MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

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

13                MsgEvtSrc="CMESys"  Message event service. 1011 

14                RptRefID="12428E8C6E9CEAP4A6111604740"  Message reference ID. 571 

15                ¢ǊŀŘŜL5Ґέмллллмέ  Trade ID. 1003 

16                TrdID2="12428E8C6E9CEAP01C4A6"  Secondary Trade ID. 1040 

17                SettlCcy="EUR"  Currency in which the trade is settled. 120 

18                TrdHandlInst="5"  Trade handling instructions. 5=Two party report for claim. 1123 
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Line Tag Example Description Tag No. 

19                PxNeg="1"  Price negotiation method. 1=Deal spread.   Custom 

20                LastQty="2500000"  Notional amount.  32 

21                LastPx="105.25"  Trade price (percentage of par). 31 

22                TxnTm="2009-10-06T11:16:04-05:00"> Transaction time. 56 

23   <Hdr    

24    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

25    SID=" CME" Sender ID. Identifies the platform or broker. 49 

26    TID="273"  Target ID. 56 

27    SSub="CME" Sender qualifier. 50 

28                           TSub="CME"/> Target qualifier. 57 

29                       </Instrmt>   

30                           Sym="SCACAP.SR.MM.EUR.10Z.100"  Symbol. 55 

31                           ID="SCARME"  Clearing identification for the Single Name. 48 

32                           SecTyp="CDS"  Product type ς CDS. 167 

33                           MMY="20101200"  Contract period code.  200 

34                           MatDt="2010-12-20"  Maturity date. 541 

35                           Mult="0.01"   Price multiplier of the underlying instrument. 436 

36                           Exch="CMD"  Product exchange. 308 

37                           CpnRt="1.0"  Coupon rate for CDS contract.  223 

38                           CpnPmt="2009-12-21"  Coupon Payment Due Date. 224 

39                           IntAcrl="2009-09-21"> Interest Accrual Start Date.  874 

40                               <Evnt   

41                               EventTyp="8" Event type. 8=CDS start date. 865 

42                               Dt="2009-10-07" Date of event. 866 

43                               Txt="200910"/> Text. 58 

44                               <Evnt   

45                               EventTyp="9" Event type. 9=CDS end date. 865 

46                               Dt="2010-12-20" Date of event. 866 

47                               Txt="201012"/> Text. 58 

48                       </Instrmt>   

49    <Yield   

50          ̧ ƭŘҐέΦрсллέκҔ Deal spread. 236 

51        <Amt   

52         ¢ȅǇҐέ¢±!wέ Position amount type. TVAR=Trade variation amount. 707 

53                                !ƳǘҐέмомнрлΦлέ Position amount. 708 

54                                Ccy="EUR"/> Currency of position amount. 15 

55        <Amt   

56         ¢ȅǇҐέL/tbέ Position amount type. ICPN=Initial Coupon. 707 

57                                !ƳǘҐέммммΦммέ Position amount. 708 

58                                Ccy="EUR"/> Currency of position amount. 15 
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Line Tag Example Description Tag No. 

59        <Amt   

60         ¢ȅǇҐέLta¢έ Position amount type. IPMT=Initial Payment. 707 

61                                !ƳǘҐέмоносмΦммέ Position amount. 708 

62                                Ccy="EUR"/> Currency of position amount. 15 

63                        <RptSide    

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

65                                ClOrdID="MYORDER"  Client order ID. 11 

66                                InptSrc="EOS"  Input source.  578 

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

68                                CustCpcty="1"  Customer order capacity. 1 = Member for own account.   82 

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

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

71                               <Pty ID="CME"  Party ID identified by the role. 448 

72                                            R="21"/> Party role. 21=Clearing organization. 452 

73                               <Pty ID="CME"  Party ID identified by the role. 448 

74                                            R="22"/> Party role. 22=Exchange. 452 

75                               <Pty ID="273"  Party ID identified by the role. 448 

76                                           R="1"/> Party role. 1=Executing Firm. 452 

77                               <Pty ID="FALCON"  Party ID identified by the role. 448 

78                                          R="24"> Party role. 24=Customer Account. 452 

79                                         <Sub ID="1"  Origin - Customer. 523 

80                                                 Typ="26"/> 26=Account type ς Origin. 803 

81                                 <Pty ID="273"  Party ID identified by the role. 448 

82                                                     R="17"/> Party role. 17=Contra Firm. 452 

83                                  <Pty ID="273"  Party ID identified by the role. 448 

84                                                     R="4"/> Party role. 4=Clearing Firm. 452 

85                                  <Pty ID="FALCON"  Party ID identified by the role. 448 

86                                               R="38"> Party role. 38=Position Account. 452 

87                                               <Sub ID="1"  Origin - Customer. 523 

88                                                         Typ="26"/> 26=Account type ς Origin. 803 

89                                           </Pty>   

90                                           <TrdRegTS    

91                                                   TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

93                             </RptSide>   

94                 </TrdCaptRptAck>   

95          </FIXML>   
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2.4 Notification Sent to the Platform or Broker after Each Clearing Firm (DCM) Has Claimed 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRpt    

4                 RptID="12428E8C6E9CEAP01C4A6133547146" Message ID. 571 

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

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

7         TrdTyp="22" ¢ǊŀŘŜ ǘȅǇŜ ǎǳōƳƛǘǘŜŘΦ ннҐtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ  828 

8         MtchID="мнпну9у/с9ф/9!tлм/п!пέ Trade Match ID assigned by CME Clearing ŦƻǊ tb¢ όάtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ 
¢ǊŀŘŜέύ ǎǳōƳƛǎǎƛƻƴǎΦ 

880 

9                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

10                 TrdDt="2009-10-06"  Trade date.  75 

11                MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

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

13                MsgEvtSrc="CMESys"  Message event service. 1011 

14                SettlCcy="EUR"  Currency in which the trade is settled. 120 

15                TrdHandlInst="5"  Trade handling instructions. 5=Two party report for claim. 1123 

16                /ƻǇȅaǎƎLƴŘҐέ¸έ  Drop copy indicator. Y=Yes. 797 

17                PxNeg="1"  Price negotiation method. 1=Deal spread.   Custom 

18                LastQty="2500000"  Notional amount.  32 

19                LastPx="105.25"  Trade price (percentage of par). 31 

20                TxnTm="2009-10-06T11:16:04-05:00"> Transaction time. 56 

21   <Hdr    

22    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

23    SID=" CME" Sender ID. Identifies the platform or broker. 49 

24    TID="EOS"  Target ID. 56 

25    SSub="CME" Sender qualifier. 50 

26                           TSub="CME"  Target qualifier. 57 

27                           TType="PTS"/>  PTS=Private trading system.  Custom 

28                       </Instrmt>   

29                           Sym="SCACAP.SR.MM.EUR.10Z.100"  Symbol. 55 

30                           ID="SCARME"  Clearing identification for the Single Name. 48 

31                           SecTyp="CDS"  Product type ς CDS. 167 

32                           MMY="20101200"  Contract period code.  200 

33                           MatDt="2010-12-20"  Maturity date. 541 

34                           Mult="0.01"   Price multiplier of the underlying instrument. 436 

35                           Exch="CMD"  Product exchange. 308 

36                           CpnRt="1.0"  Coupon rate for CDS contract.  223 

37                           CpnPmt="2009-12-21"  Coupon Payment Due Date. 224 

38                           IntAcrl="2009-09-21"> Interest Accrual Start Date.  874 



CME ClearPort Message Samples 

 

CME ClearPort         19 

Line Tag Example Description Tag No. 

39                               <Evnt   

40                               EventTyp="8" Event type. 8=CDS start date. 865 

41                               Dt="2009-10-07" Date of event. 866 

42                               Txt="200910"/> Text. 58 

43                               <Evnt   

44                               EventTyp="9" Event type. 9=CDS end date. 865 

45                               Dt="2010-12-20" Date of event. 866 

46                               Txt="201012"/> Text. 58 

47                       </Instrmt>   

48    <Yield   

49          ̧ ƭŘҐέΦрсллέκҔ Deal spread. 236 

50        <Amt   

51         ¢ȅǇҐέ¢±!wέ Amount type. TVAR=Trade variation amount. 707 

52                                !ƳǘҐέмомнрлΦлέ Amount. 708 

53                                Ccy="EUR"/> Currency of amount. 15 

54        <Amt   

55         ¢ȅǇҐέL/tbέ Amount type. ICPN=Initial coupon amount. 707 

56                                !ƳǘҐέммммΦммέ Amount. 708 

57                                Ccy="EUR"/> Currency of amount. 15 

58        <Amt   

59         ¢ȅǇҐέLta¢έ Amount type. IPMT=Initial payment amount (TVAR+ICPN+CRES). 707 

60                                !ƳǘҐέмоносмΦммέ Amount. 708 

61                                Ccy="EUR"/> Currency of amount. 15 

62                        <RptSide    

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

64                                ClOrdID="MYORDER"  Client order ID. 11 

65                                InptSrc="EOS"  Input source.  578 

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

67                                CustCpcty="1"  Customer order capacity. 1 = Member for own account.   82 

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

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

70                               <Pty ID="CME"  Party ID identified by the role. 448 

71                                            R="21"/> Party role. 21=Clearing organization. 452 

72                               <Pty ID="CME"  Party ID identified by the role. 448 

73                                            R="22"/> Party role. 22=Exchange. 452 

74                               <Pty ID="273"  Party ID identified by the role. 448 

75                                           R="1"/> Party role. 1=Executing Firm. 452 

76                               <Pty ID="FALCON"  Party ID identified by the role. 448 

77                                          R="24"> Party role. 24=Customer Account. 452 

78                                         <Sub ID="1"  Origin - Customer. 523 
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Line Tag Example Description Tag No. 

79                                                 Typ="26"/> 26=Account type ς Origin. 803 

80                                 <Pty ID="273"  Party ID identified by the role. 448 

81                                                     R="17"/> Party role. 17=Contra Firm. 452 

82                                  <Pty ID="273"  Party ID identified by the role. 448 

83                                                     R="4"/> Party role. 4=Clearing Firm. 452 

84                                  <Pty ID="FALCON"  Party ID identified by the role. 448 

85                                               R="38"> Party role. 38=Position Account. 452 

86                                               <Sub ID="1"  Origin - Customer. 523 

87                                                         Typ="26"/> 26=Account type ς Origin. 803 

88                                           </Pty>   

89                                           <TrdRegTS    

90                                                   TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

92                             </RptSide>   

93                 </TrdCaptRpt>   

94          </FIXML>   
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2.5 Notification Sent to the Platform or Broker after Both Sides Have Claimed 
 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRpt    

4                 RptID="12428E8C6E9CEAP01C4A6133547163" Message ID. 571 

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

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

7         TrdTyp="22" ¢ǊŀŘŜ ǘȅǇŜ ǎǳōƳƛǘǘŜŘΦ ннҐtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ  828 

8         MtchID="мнпну9у/с9ф/9!tлм/п!пέ Trade Match ID assigned by CME Clearing ŦƻǊ tb¢ όάtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ 
¢ǊŀŘŜέύ ǎǳōƳƛǎǎƛƻƴǎΦ 

880 

9                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

10                 TrdDt="2009-10-06"  Trade date.  75 

11                BizDt="2009-10-06"  Date on which trade is cleared.  75 

12                MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

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

14                MsgEvtSrc="CMESys"  Message event service. 1011 

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

16                SettlCcy="EUR"  Currency in which the trade is settled. 120 

17                TrdHandlInst="0"  Trade handling instructions. 0=Trade confirmation.   1123 

18                PxNeg="1"  Price negotiation method. 1=Deal spread.   Custom 

19                LastQty="2500000"  Notional amount.  32 

20                LastPx="105.25"  Trade price (percentage of par). 31 

21                TxnTm="2009-10-06T11:16:04-05:00"> Transaction time. 56 

22   <Hdr    

23    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

24    SID=" CME" Sender ID. Identifies the platform or broker. 49 

25    TID="EOS"  Target ID. 56 

26    SSub="CME" Sender qualifier. 50 

27                           TSub="CME" Target qualifier. 57 

28                           TType="PTS"/>  PTS=Private trading system.  Custom 

29                       </Instrmt>   

30                           Sym="SCACAP.SR.MM.EUR.10Z.100"  Symbol. 55 

31                           ID="SCARME"  Clearing identification for the Single Name. 48 

32                           SecTyp="CDS"  Product type ς CDS. 167 

33                           MMY="20101200"  Contract period code.  200 

34                           MatDt="2010-12-20"  Maturity date. 541 
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Line Tag Example Description Tag No. 

35                           Mult="0.01"   Price multiplier of the underlying instrument. 436 

36                           Exch="CMD"  Product exchange. 308 

37                           CpnRt="1.0"  Coupon rate for CDS contract.  223 

38                           CpnPmt="2009-12-21"  Coupon Payment Due Date. 224 

39                           IntAcrl="2009-09-21"> Interest Accrual Start Date.  874 

40                               <Evnt   

41                               EventTyp="8" Event type. 8=CDS start date. 865 

42                               Dt="2009-10-07" Date of event. 866 

43                               Txt="200910"/> Text. 58 

44                               <Evnt   

45                               EventTyp="9" Event type. 9=CDS end date. 865 

46                               Dt="2010-12-20" Date of event. 866 

47                               Txt="201012"/> Text. 58 

48                       </Instrmt>   

49    <Yield   

50          ̧ ƭŘҐέΦрсллέκҔ Deal spread. 236 

51        <Amt   

52         ¢ȅǇҐέ¢±!wέ Amount type. TVAR=Trade variation amount. 707 

53                                !ƳǘҐέмомнрлΦлέ Amount. 708 

54                                Ccy="EUR"/> Currency of amount. 15 

55        <Amt   

56         ¢ȅǇҐέL/tbέ Amount type. ICPN=Initial coupon amount. 707 

57                                !ƳǘҐέммммΦммέ Amount. 708 

58                                Ccy="EUR"/> Currency of amount. 15 

59        <Amt   

60         ¢ȅǇҐέLta¢έ Amount type. IPMT=Initial payment amount (TVAR+ICPN+CRES). 707 

61                                !ƳǘҐέмоносмΦммέ Amount. 708 

62                                Ccy="EUR"/> Currency of amount. 15 

63                        <RptSide    

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

65                                ClOrdID="MYORDER"  Client order ID. 11 

66                                InptSrc="EOS"  Input source.  578 

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

68                                CustCpcty="1"  Customer order capacity. 1 = Member for own account.   82 

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

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

71                                MLegRptTyp="1"> Multi leg type. 1=Outright. 442 

72                               <Pty ID="CME"  Party ID identified by the role. 448 

73                                            R="21"/> 21=Clearing organization. 452 

74                               <Pty ID="CME"  Party ID identified by the role. 448 
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Line Tag Example Description Tag No. 

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

76                               <Pty ID="273"  Party ID identified by the role. 448 

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

78                               <Pty ID="FALCON"  Party ID identified by the role. 448 

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

80                                         <Sub ID="1"  Origin - Customer. 523 

81                                                 Typ="26"/> 26=Account type ς Origin. 803 

82                                 <Pty ID="273"  Party ID identified by the role. 448 

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

84                                  <Pty ID="273"  Party ID identified by the role. 448 

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

86                                 <TrdRegTS    

87                                                TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

89                        </RptSide>   

90                        <RptSide    

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

92                                          ClOrdID="YOURORDER"  Client order ID. 11 

93                                          InptSrc="EOS"  Input source.  578 

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

95                                          CustCpcty="2"  Customer order capacity. 2 = Proprietary firm trading.   82 

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

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

98                                          MLegRptTyp="1"> Multi leg type. 1=Outright. 442 

99                                          <Pty ID="CME"  Party ID identified by the role. 448 

100                                                     R="21"/> Party role. 21=Clearing organization. 452 

101                                          <Pty ID="CME"  Party ID identified by the role. 448 

102                                                     R="22"/> Party role. 22=Exchange. 452 

103                                          <Pty ID="273"  Party ID identified by the role. 448 

104                                                     R="1"/> Party role. 1=Executing Firm. 452 

105                                          <Pty ID="HARRIS"  Party ID identified by the role. 448 

106                                                     R="24"/> Party role. 24=Customer Account. 452 

107                                                     <Sub ID="2"  Origin - Customer. 523 

108                                                               Typ="26"/> 26=Account type ς Origin. 803 

109                                          <Pty ID="273"  Party ID identified by the role. 448 

110                                                     R="17"/> Party role. 17=Contra Firm. 452 

111                                           <Pty ID="273"  Party ID identified by the role. 448 

112                                                     R="4"> Party role. 4=Clearing Firm. 452 

113                                           <TrdRegTS    

114                                                   TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 
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Line Tag Example Description Tag No. 

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

116                             </RptSide>   

117                 </TrdCaptRpt>   

118          </FIXML>   

 

  



CME ClearPort Message Samples 

 

CME ClearPort         25 

2.6 Clear Trade Confirmation Sent to a Clearing Firm (DCM) 
 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRpt    

4                 RptID="12428E8C6E9CEAP01C4A8133547162" Message ID. 571 

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

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

7         TrdTyp="22" Trade type submitted. 22=Privately bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ  828 

8         MtchID="мнпну9у/с9ф/9!tлм/п!пέ Trade Match ID assigned by CME Clearing ŦƻǊ tb¢ όάtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ 
¢ǊŀŘŜέύ ǎǳōƳƛǎǎƛƻƴǎΦ 

880 

9                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

10                 TrdDt="2009-10-06"  Trade date.  75 

11                BizDt="2009-10-06"  Date on which trade is cleared.  75 

12                MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

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

14                MsgEvtSrc="CMESys"  Message event service. 1011 

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

16                TrdID="100002"  Match ID assigned by CME Clearing. 1003 

17                TrdID2="12428E8C6E9CEAP01C4A8"  Secondary Trade ID. 1040 

18                SettlCcy="EUR"  Currency in which the trade is settled. 120 

19                TrdHandlInst="0"  Trade handling instructions. 0=Trade confirmation. 1123 

20                PxNeg="1"  Price negotiation method. 1=Deal spread.   Custom 

21                LastQty="2500000"  Notional amount.  32 

22                LastPx="105.25"  Trade price (percentage of par). 31 

23                TxnTm="2009-10-06T11:16:04-05:00"> Transaction time. 56 

24   <Hdr    

25    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

26    SID=" CME" Sender ID. Identifies the platform or broker. 49 

27    TID="273"  Target ID. 56 

28    SSub="CME" Sender qualifier. 50 

29                           TSub="CME" Target qualifier. 57 

30                       </Instrmt>   

31                           Sym="SCACAP.SR.MM.EUR.10Z.100"  Symbol. 55 

32                           ID="SCARME"  Clearing identification for the Single Name. 48 

33                           SecTyp="CDS"  Product type ς CDS. 167 

34                           MMY="20101200"  Contract period code. 200 

35                           MatDt="2010-12-20"  Maturity date.  541 

36                           Mult="0.01"   Price multiplier of the underlying instrument. 436 
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Line Tag Example Description Tag No. 

37                           Exch="CMD"  Product exchange. 308 

38                           CpnRt="1.0"  Coupon rate for CDS contract.  223 

39                           CpnPmt="2009-12-21"  Coupon Payment Due Date. 224 

40                           IntAcrl="2009-09-21"> Interest Accrual Start Date.  874 

41                               <Evnt   

42                               EventTyp="8" Event type. 8=CDS start date. 865 

43                               Dt="2009-10-07" Date of event. 866 

44                               Txt="200910"/> Text. 58 

45                               <Evnt   

46                               EventTyp="9" Event type. 9=CDS end date. 865 

47                               Dt="2010-12-20" Date of event. 866 

48                               Txt="201012"/> Text. 58 

49                       </Instrmt>   

50    <Yield   

51          ̧ ƭŘҐέΦрсллέκҔ Deal spread. 236 

52        <Amt   

53         ¢ȅǇҐέ¢±!wέ Amount type. TVAR=Trade variation amount. 707 

54                                !ƳǘҐέмомнрлΦлέ Amount. 708 

55                                Ccy="EUR"/> Currency of amount. 15 

56        <Amt   

57         ¢ȅǇҐέL/tbέ Amount type. ICPN=Initial coupon amount. 707 

58                                !ƳǘҐέммммΦммέ Amount. 708 

59                                Ccy="EUR"/> Currency of amount. 15 

60        <Amt   

61         ¢ȅǇҐέLta¢έ Amount type. IPMT=Initial payment amount (TVAR+ICPN+CRES). 707 

62                                !ƳǘҐέмоносмΦммέ Amount. 708 

63                                Ccy="EUR"/> Currency of amount. 15 

64                        <RptSide    

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

66                                          ClOrdID="YOURORDER"  Client order ID. 11 

67                                          InptSrc="EOS"  Input source.  578 

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

69                                          CustCpcty="2"  Customer order capacity. 2 = Proprietary firm trading.   82 

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

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

72                                          MLegRptTyp="1"> Multi leg type. 1=Outright. 442 

73                                          <Pty ID="CME"  Party ID identified by the role. 448 

74                                                     R="21"/> Party role. 21=Clearing organization. 452 

75                                          <Pty ID="CME"  Party ID identified by the role. 448 

76                                                     R="22"/> Party role. 22=Exchange. 452 
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Line Tag Example Description Tag No. 

77                                          <Pty ID="273"  Party ID identified by the role. 448 

78                                                     R="1"/> Party role. 1=Executing Firm. 452 

79                                          <Pty ID="HARRIS"  Party ID identified by the role. 448 

80                                                     R="24"> Party role. 24=Customer Account. 452 

81                                                     <Sub ID="2"  Origin - Customer. 523 

82                                                              Typ="26"/> 26=Account type ς Origin. 803 

83                                          <Pty ID="273"  Party ID identified by the role. 448 

84                                                     R="17"/> Party role. 17=Contra Firm. 452 

85                                          <Pty ID="273"  Party ID identified by the role. 448 

86                                                     R="4"/> Party role. 4=Clearing Firm. 452 

87                                           <Pty ID="273"  Party ID identified by the role. 448 

88                                                     R="38"> Party role. 1=Position Account. 452 

89                                                     <Sub ID="2"  Origin - Customer. 523 

90                                                               Typ="26"/> 26=Account type ς Origin. 803 

91                                           <TrdRegTS    

92                                                   TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

94                             </RptSide>   

95                 </TrdCaptRpt>   

96          </FIXML>   
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2.7 Trade Rejected by a Clearing Firm (DCM) 
 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRpt    

4                 RptID="12428E8C6E15551" Message ID. 571 

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

6         RptTyp="3"  Report type. 3=Declined. 856 

7         TrdTyp="22" ¢ǊŀŘŜ ǘȅǇŜ ǎǳōƳƛǘǘŜŘΦ ннҐtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ 828 

8                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

9                 TrdDt="2009-10-06"  Trade date.  75 

10                MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

11                TrdID="100004"  Match ID assigned by CME Clearing. 1003 

12                LastQty="6600000"  Notional amount.  32 

13                TxnTm="2009-10-06T11:16:04-05:00"> Transaction time. 56 

14   <Hdr    

15    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

16    SID=" 273" Sender ID. Identifies the platform or broker. 49 

17    TID="CME"  Target ID. 56 

18    SSub="CME" Sender qualifier. 50 

19                           TSub="CME"> Target qualifier. 57 

20                       </Instrmt>   

21                           ID="SCARME"  Clearing identification for the Single Name. 48 

22                           SecTyp="CDS"  Product type ς CDS. 167 

23                           MMY="20101200"  Contract period code. 200 

24                           Exch="CMD"  Product exchange. 308 

25                           CpnRt="1.0"> Coupon rate for CDS contract.  223 

26                        <RptSide    

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

28                                          InptSrc="EOS"  Input source.  578 

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

30                                          CustCpcty="2"  Customer order capacity. 2 = Proprietary firm trading.   82 

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

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

33                                          <Pty ID="CME"  Party ID identified by the role. 448 

34                                                     R="22"/> Party role. 22=Exchange. 452 

35                                          <Pty ID="273"  Party ID identified by the role. 448 

36                                                     R="1"/> Party role. 1=Executing Firm. 452 

37                                          <Pty ID="HARRIS"  Party ID identified by the role. 448 
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Line Tag Example Description Tag No. 

38                                                     R="24"> Party role. 24=Customer Account. 452 

39                                                     <Sub ID="2"  Origin - Customer. 523 

40                                                              Typ="26"/> 26=Account type ς Origin. 803 

41                                          <Pty ID="273"  Party ID identified by the role. 448 

42                                                     R="4"/> Party role. 4=Clearing Firm. 452 

43                                           <TrdRegTS    

44                                                   TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

46                             </RptSide>   

47                 </TrdCaptRpt>   

48          </FIXML>   

 

2.8 Acknowledgement Back to the Clearing Firm (DCM) for a Reject 
 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRptAck    

4                 RptID="12428E8C6E9CEAP01C6B0143820601" Message ID. 571 

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

6         TrdTyp="22" ¢ǊŀŘŜ ǘȅǇŜ ǎǳōƳƛǘǘŜŘΦ ннҐtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ  828 

7         MtchID="мнпну9у/с9ф/9!tлм/с!/έ Trade Match ID assigned by CME Clearing ŦƻǊ tb¢ όάtǊƛǾŀǘŜƭȅ 
bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜέύ ǎǳōƳƛǎǎƛƻƴǎΦ 

880 

8                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

9                 TrdDt="2009-10-06"  Trade date.  75 

10                MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

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

12                MsgEvtSrc="CMESys"  Message event service. 1011 

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

14                TrdID="100004"  Match ID assigned by CME Clearing. 1003 

15                TrdID2="12428E8C6E9CEAP01C6B0"  Secondary Trade ID. 1040 

16                SettlCcy="EUR"  Currency in which the trade is settled. 120 

17                TrdHandlInst="5"  Trade handling instructions. 5=Two party report for claim. 1123 

18                PxNeg="1"  Price negotiation method. 1=Deal spread.   Custom 

19                LastQty="6600000"  Notional amount.  32 

20                LastPx="105.25"  Trade price (percentage of par). 31 

21                TxnTm="2009-10-06T11:16:04-05:00"> Transaction time. 56 

22   <Hdr    
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Line Tag Example Description Tag No. 

23    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

24    SID=" CME " Sender ID. Identifies the platform or broker. 49 

25    TID="273"  Target ID. 56 

26    SSub="CME" Sender qualifier. 50 

27                           TSub="CME"> Target qualifier. 57 

28                       </Instrmt>   

29                           Sym="SCACAP.SR.MM.EUR.10Z.100"  Symbol. 55 

30                           ID="SCARME"  Clearing identification for the Single Name. 48 

31                           SecTyp="CDS"  Product type ς CDS. 167 

32                           MMY="20101200"  Contract period code.  200 

33                           MatDt="2010-12-20"  Maturity date.  541 

34                           Mult="0.01"   Price multiplier of the underlying instrument. 436 

35                           Exch="CMD"  Product exchange. 308 

36                           CpnRt="1.0"  Coupon rate for CDS contract.  223 

37                           CpnPmt="2009-12-21"  Coupon Payment Due Date. 224 

38                           IntAcrl="2009-09-21"> Interest Accrual Start Date.  874 

39                               <Evnt   

40                               EventTyp="8" Event type. 8=CDS start date. 865 

41                               Dt="2009-10-07" Date of event. 866 

42                               Txt="200910"/> Text. 58 

43                               <Evnt   

44                               EventTyp="9" Event type. 9=CDS end date. 865 

45                               Dt="2010-12-20" Date of event. 866 

46                               Txt="201012"/> Text. 58 

47                       </Instrmt>   

48    <Yield   

49          ̧ ƭŘҐέΦрсллέκҔ Deal spread. 236 

50          <Amt   

51         ¢ȅǇҐέ¢±!wέ Amount type. TVAR=Trade variation amount. 707 

52                                !ƳǘҐέмомнрлΦлέ Amount. 708 

53                                Ccy="EUR"/> Currency of amount. 15 

54          <Amt   

55         ¢ȅǇҐέL/tbέ Amount type. ICPN=Initial coupon amount. 707 

56                                !ƳǘҐέммммΦммέ Amount. 708 

57                                Ccy="EUR"/> Currency of amount. 15 

58          <Amt   

59         ¢ȅǇҐέLta¢έ Amount type. IPMT=Initial payment amount (TVAR+ICPN+CRES). 707 

60                                !ƳǘҐέмоносмΦммέ Amount. 708 

61                                Ccy="EUR"/> Currency of amount. 15 

62                        <RptSide    
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Line Tag Example Description Tag No. 

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

64                                          ClOrdID="YOURORDER"  Client order ID. 11 

65                                          InptSrc="EOS"  Input source.  578 

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

67                                          CustCpcty="2"  Customer order capacity. 2 = Proprietary firm trading.   82 

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

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

70                                          MLegRptTyp="1"> Multi leg type. 1=Outright. 442 

71                                          <Pty ID="CME"  Party ID identified by the role. 448 

72                                                     R="21"/> Party role. 21=Clearing organization. 452 

73                                          <Pty ID="CME"  Party ID identified by the role. 448 

74                                                     R="22"/> Party role. 22=Exchange. 452 

75                                          <Pty ID="273"  Party ID identified by the role. 448 

76                                                     R="1"/> Party role. 1=Executing Firm. 452 

77                                          <Pty ID="HARRIS"  Party ID identified by the role. 448 

78                                                     R="24"> Party role. 24=Customer Account. 452 

79                                                     <Sub ID="2"  Origin - Customer. 523 

80                                                              Typ="26"/> 26=Account type ς Origin. 803 

81                                          </Pty>   

82                                          <Pty ID="273"  Party ID identified by the role. 448 

83                                                     R="17"/> Party role. 17=Contra Firm. 452 

84                                          <Pty ID="273"  Party ID identified by the role. 448 

85                                                     R="4"/> Party role. 4=Clearing Firm. 452 

86                                           <Pty ID="273"  Party ID identified by the role. 448 

87                                                     R="38"> Party role. 38=Position Account. 452 

88                                                     <Sub ID="2"  Origin - Customer. 523 

89                                                               Typ="26"/> 26=Account type ς Origin. 803 

90                                           </Pty>   

91                                           <TrdRegTS    

92                                                   TS="2009-10-06T11:00:00-05:00"  Time stamp. 769 

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

94                             </RptSide>   

95                 </TrdCaptRptAck>   

96          </FIXML>   
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2.9 Notification of Reject to the Platform or Broker 
 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3  <TrdCaptRpt    

4   RptID="12428E8C6E9CEAP01C6B0143820606" Message ID. 571 

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

6   wǇǘ¢ȅǇҐέоέ Purpose of the trade. 3=Decline. 856 

7   TrdTyp="22" Type of trade submitted. 22=PNT. 828 

8   MtchID="12428E8C6E9CEAP01C6AC" Trade match ID. 880 

9   ExecID="EXECID123" Execution ID, or Deal ID as submitted by the platform.  17 

10   TrdDt="2009-10-06" Logical trade date. 75 

11   MLegRptTyp="1" Multi leg type. 1=Outright. 442 

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

13   MsgEvtSrc="CMESys"   

14   SettlCcy="EUR" Currency for this leg. 675 

15   TrdHandlInst="5" Trade handling instructions. 5=Two-Party Report for Claim. 1123 

16   CopyMsgInd="Y" Trade reported as drop copy of cleared trade confirmation. 797 

17   PxNeg="1" Price negotiation method. 1=Deal spread.   Custom 

18   LastQty="6600000" Notional Amount. 32 

19   LastPx="105.25" Trade price (percentage of par). 31 

20   TxnTm="2009-10-06T14:38:20-05:00"> Transaction Time of the trade. 60 

21  <Hdr    

22   Snt="2009-10-06T14:38:20-05:00" Message time. 52 

23   SID=" CME"  Sender ID. Identifies the platform or broker. 49 

24   TID="EOS"  Target ID. 56 

25   SSub="CME" Sender qualifier. 50 

26   TSub="CME" Target qualifier. 57 

27   TType="PTS"/> PTS=Private trading system.  Custom 

28  <Instrmt    

29   {ȅƳҐέSCACAP.SR.MM.EUR.10Z.100" Product symbol. 55 

30   ID="SCARME" Clearing identification for the Single Name. 48 

31   SecTyp="CDS" Product type ς CDS. 167 

32   MMY="20101200"  Contract period code. 200 

33   MatDt="2010-12-20" Maturity date. 541 

34   Mult="0.01" Price multiplier. 436 

35   Exch="CMD" Product exchange. 207 

36   CpnRt="1.0" Rate of Premium that buyer pays to seller. 223 

37   CpnPmt="2009-12-21" Coupon payment date. 224 
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Line Tag Example Description Tag No. 

38   IntAcrl="2009-09-21"> Interest Accrual Start Date.  874 

39   <Event   

40    9ǾŜƴǘ¢ȅǇҐέуέ Type of event. 8=CDS Start Date. 865 

41    5ǘҐέ2009-10-07έ Date of event. 866 

42    Txt="200910"/> Text. 58 

43   <Event   

44    9ǾŜƴǘ¢ȅǇҐέфέ Type of event. 9=CDS End Date. 865 

45    5ǘҐέ2010-12-20έ Date of event. 866 

46    Txt="201012"/> Text. 58 

47  <Yield   

48   Yld=".5600"/> Deal spread. 236 

49  <Amt   

50   Typ="TVAR" Amount type. TVAR=Trade variation amount. 707 

51   Amt="-346500.0" Amount. 708 

52   Ccy="EUR"/> Currency of amount. 1055 

53  <Amt   

54   Typ="ICPN" Amount type. ICPN=Initial coupon amount. 707 

55   Amt="-2933.33" Amount. 708 

56   Ccy="EUR"/> Currency of amount. 1055 

57  <Amt   

58   Typ="IPMT" Amount type. IPMT=Initial payment amount (TVAR+ICPN+CRES). 707 

59   Amt="-349433.33" Amount. 708 

60   Ccy="EUR"/> Currency of amount. 1055 

61  < RptSide    

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

63   ClOrdID="YOURORDER" Client order ID. 11 

64   LƴǇǘ{ǊŎҐϦ9h{έ Input source. 578 

65   LƴǇǘ5ŜǾҐϦ!tLέ Input device. 579 

66   CustCpcty="2" Customer order capacity. 2=Proprietary firm trading. 82 

67   SesID="RTH" Trading session. 336 

68   SesSub="X" Session sub ID. X=Ex-Pit. 625 

69   <Pty ID="CME" Party ID identified by the role. 448 

70   R="21"/> Party role. 21=Clearing Organization. 452 

71   <Pty ID="CME" Party ID identified by the role. 448 

72   R="22"/> Party role. 22=Exchange. 452 

73   <Pty ID="273" Party ID identified by the role. 448 

74   R="1"/> Party role. 1=Executing Firm. 452 

75   <Pty ID="HARRIS" Party ID identified by the role. 448 

76   R="24"/> Party role. 24=Customer Account. 452 

77    ғ{ǳō L5Ґέнέ Origin - Customer.  
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Line Tag Example Description Tag No. 

78    ¢ȅǇҐέнсέκҔ 26=Account type ς Origin.  

79   </Pty>   

80   <Pty ID="273" Party ID identified by the role. 448 

81   R="17"/> Party role. 17=Contra Firm. 452 

82   <Pty ID="273" Party ID identified by the role. 448 

83   R="4"/> Party role. 4=Clearing Firm. 452 

84   <Pty ID="273" Party ID identified by the role. 448 

85   R="38"/> Party role. 38=Position Account. 452 

86    ғ{ǳō L5Ґέнέ Origin - Customer.  

87    ¢ȅǇҐέнсέκҔ 26=Account type ς Origin.  

88   </Pty>   

89   <TrdRegTS   

90    TS="2009-10-06T13:50:00-05:00" Time stamp. 769 

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

92  </RptSide>   

93  </TrdCaptRpt>   

94  </FIXML>   
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2.10 Delete to the Platform or Broker when a Clearing Firm (DCM) Rejects 

 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRpt   

4   RptID="12428E8C6E9CEAP01C6AE143820645" Message ID. 571 

5   TransTyp="1" Action taken on a trade. 1=Cancel. 487 

6   RptTyp="0"> Purpose of the trade. 0=Submit. 856 

7   TrdTyp="22" Type of trade submitted. 22=PNT. 828 

8   MtchID="12428E8C6E9CEAP01C6AC"   

9   ExecID="EXECID123" Execution ID, or Deal ID as submitted by the platform.  17 

10   TrdDt="2009-10-06" Logical trade date. 75 

11   MLegRptTyp="1" Multi leg type. 1=Outright. 442 

12   MtchStat="1" Match status. 1=UnMatched. 573 

13   MsgEvtSrc="CMESys"   

14   TrdID2="12428E8C6E9CEAP01C6AE" Secondary trade ID. 1040 

15   SettlCcy="EUR" Settled trade currency. 120 

16   TrdHandlInst="5" Trade handling instructions. 5=Two-Party Report for Claim. 1123 

17   CopyMsgInd="Y" Trade reported as drop copy of cleared trade confirmation. 797 

18   PxNeg="1" Price negotiation method. 1=Deal spread.   Custom 

19   LastQty="6600000" Notional Amount. 32 

20   LastPx="105.25" Trade price (percentage of par). 31 

21   TxnTm="2009-10-06T14:38:20-05:00"> Transaction Time of the trade. 60 

22  <Hdr    

23   Snt="2009-10-06T14:38:20-05:00" Message time. 52 

24   SID=" CME"  Sender ID. Identifies the platform or broker. 49 

25   TID="EOS"  Target ID. 56 

26   SSub="CME" Sender qualifier. 50 

27   TSub="CME" Target qualifier. 57 

28   TType="PTS"/> PTS=Private trading system.  Custom 

29  <Instrmt    

30   Sym="SCACAP.SR.MM.EUR.10Z.100" Product symbol. 55 

31   ID="SCARME" Clearing identification for the Single Name. 48 

32   SecTyp="CDS"  Product type ς CDS. 167 

33   MMY="20101200 "  Contract period code. 200 

34   MatDt="2010-12-20" Maturity date. 541 

35   Mult="0.01" Price multiplier. 436 
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Line Tag Example Description Tag No. 

36   Exch="CMD" Product exchange. 207 

37   CpnRt="1.0" Rate of Premium that buyer pays to seller. 223 

38   CpnPmt="2009-12-21" Coupon payment date. 224 

39   IntAcrl="2009-09-21"> Interest Accrual Start Date.  874 

40   <Event   

41    9ǾŜƴǘ¢ȅǇҐέуέ Type of event. 8=CDS Start Date. 865 

42    5ǘҐέ2009-10-07έ Date of event. 866 

43    Txt="200910"/> Text. 58 

44   <Event   

45    9ǾŜƴǘ¢ȅǇҐέфέ Type of event. 9=CDS End Date. 865 

46    5ǘҐέ2010-12-20έ Date of event. 866 

47    Txt="201012"/> Text. 58 

48  </Instrmt>   

49  <Yield   

50   Yld=".5600"/> Deal spread. 236 

51  <Amt   

52   Typ="TVAR" Amount type. TVAR=Trade variation amount. 707 

53   Amt="346500.0" Amount. 708 

54   Ccy="EUR"/> Currency of amount. 1055 

55  <Amt   

56   Typ="ICPN" Amount type. ICPN=Initial coupon amount. 707 

57   Amt="2933.33" Amount. 708 

58   Ccy="EUR"/> Currency of amount. 1055 

59  <Amt   

60   Typ="IPMT" Amount type. IPMT=Initial payment amount (TVAR+ICPN+CRES). 707 

61   Amt="349433.33" Amount. 708 

62   Ccy="EUR"/> Currency of amount. 1055 

63  < RptSide    

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

65   ClOrdID="MYORDER" Client order ID. 11 

66   LƴǇǘ{ǊŎҐϦ9h{έ Input source. 578 

67   LƴǇǘ5ŜǾҐϦ¦Lέ Input device. 579 

68   CustCpcty="1" Customer order capacity. 1=Member for own account. 82 

69   SesID="RTH" Trading session. 336 

70   SesSub="X" Session sub ID. X=Ex-Pit. 625 

71   MLegRptTyp="1"> Multi leg type. 1=Outright. 442 

72   <Pty ID="CME" Party ID identified by the role. 448 

73   R="21"/> Party role. 21=Clearing Organization. 452 

74   <Pty ID="CME" Party ID identified by the role. 448 

75   R="22"/> Party role. 22=Exchange. 452 

76   <Pty ID="273" Party ID identified by the role. 448 
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Line Tag Example Description Tag No. 

77   R="1"/> Party role. 1=Executing Firm. 452 

78   <Pty ID="FALCON" Party ID identified by the role. 448 

79   R="24"/> Party role. 24=Customer Account. 452 

80    ғ{ǳō L5Ґέмέ Origin - Customer.  

81    ¢ȅǇҐέнсέκҔ 26=Account type ς Origin.  

82   </Pty>   

83   <Pty ID="273" Party ID identified by the role. 448 

84   R="17"/> Party role. 17=Contra Firm. 452 

85   <Pty ID="273" Party ID identified by the role. 448 

86   R="4"/> Party role. 4=Clearing Firm. 452 

87   <TrdRegTS   

88    TS="2009-10-06T13:50:00-05:00" Timestamp.  

89    Typ="1"/>   

90  </RptSide>   

91  <RptSide    

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

93   ClOrdID="YOURORDER" Client order ID. 11 

94   LƴǇǘ{ǊŎҐϦ9h{έ Input source. 578 

95   LƴǇǘ5ŜǾҐϦ¦Lέ Input device. 579 

96   CustCpcty="2" Customer order capacity. 2=Proprietary firm trading. 82 

97   SesID="RTH" Trading session. 336 

98   SesSub="X" Session sub ID. X=Ex-Pit. 625 

99   MLegRptTyp="1" Multi leg type. 1=Outright. 442 

100   <Pty ID="CME" Party ID identified by the role. 448 

101   R="21"/> Party role. 21=Clearing Organization. 452 

102   <Pty ID="CME" Party ID identified by the role. 448 

103   R="22"/> Party role. 22=Exchange. 452 

104   <Pty ID="273" Party ID identified by the role. 448 

105   R="1"/> Party role. 1=Executing Firm. 452 

106   <Pty ID="HARRIS" Party ID identified by the role. 448 

107   R="24"/> Party role. 24=Customer Account. 452 

108    ғ{ǳō L5Ґέнέ Origin - Customer.  

109    ¢ȅǇҐέнсέκҔ 26=Account type ς Origin.  

110   </Pty>   

111   <Pty ID="273" Party ID identified by the role. 448 

112   R="17"/> Party role. 17=Contra Firm. 452 

113   <Pty ID="273" Party ID identified by the role. 448 

114   R="4"/> Party role. 4=Clearing Firm. 452 

115   </Pty>   

116   <TrdRegTS   

117    TS="2009-10-06T13:50:00-05:00" Time stamp. 769 
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Line Tag Example Description Tag No. 

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

119  </RptSide>   

120  </TrdCaptRpt>   

121  </FIXML>   

2.11 Delete Notification to a Clearing Firm (DCM) 
Line Tag Example Description Tag No. 

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

2  <FIXML>   

3   <TrdCaptRpt   

4                 RptID="12428E8C6E9CEAP01C6B0143820643" Message ID. 571 

5                 TransTyp="1" Action taken on a trade. 1=Cancel. 487 

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

7         TrdTyp="22" ¢ǊŀŘŜ ǘȅǇŜ ǎǳōƳƛǘǘŜŘΦ ннҐtǊƛǾŀǘŜƭȅ bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜ όάtb¢έύΦ  828 

8         MtchID="мнпну9у/с9ф/9!tлм/с!/έ Trade Match ID assigned by CME Clearing ŦƻǊ tb¢ όάtǊƛǾŀǘŜƭȅ 
bŜƎƻǘƛŀǘŜŘ ¢ǊŀŘŜέύ ǎǳōƳƛǎǎƛƻƴǎΦ 

880 

9                 ExecID="EXECID123"  Execution ID, or Deal ID as submitted by the platform.  17 

10                 TrdDt="2009-10-06"  Trade date.  75 

11                MLegRptTyp="1"  Multi leg type. 1=Outright. 442 

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

13                MsgEvtSrc="CMESys"  Message event service. 1011 

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

15                TrdID="100004"  Match ID assigned by CME Clearing. 1003 

16                TrdID2="12428E8C6E9CEAP01C6B0"  Secondary Trade ID. 1040 

17                SettlCcy="EUR"  Currency in which the trade is settled. 120 

18                TrdHandlInst="5"  Trade handling instructions. 5=Two party report for claim. 1123 

19                PxNeg="1"  Price negotiation method. 1=Deal spread.   Custom 

20                LastQty="6600000"  Notional amount.  32 

21                LastPx="105.25"  Trade price (percentage of par). 49 

22                TxnTm="2009-10-06T11:16:04-05:00"> Transaction time. 56 

23   <Hdr    

24    Snt="2009-10-06T11:00:00-05:00" Message time. 52 

25    SID=" CME" Sender ID. Identifies the platform or broker. 49 

26    TID="273"  Target ID. 56 

27    SSub="CME" Sender qualifier. 50 

28                           TSub="CME" Target qualifier. 57 

29                       </Instrmt>   

30                           Sym="SCACAP.SR.MM.EUR.10Z.100"  Symbol. 55 

31                           ID="SCARME"  Clearing identification for the Single Name. 48 
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Line Tag Example Description Tag No. 

32                           SecTyp="CDS"  Product type ς CDS. 167 

33                           MMY="20101200"  Contract period code.  200 

34                           MatDt="2010-12-20"  Maturity date. 541 

35                           Mult="0.01"   Price multiplier of the underlying instrument. 436 

36                           Exch="CMD"  Product exchange. 308 

37                           CpnRt="1.0"  Coupon rate for CDS contract.  223 

38                           CpnPmt="2009-12-21"  Coupon Payment Due Date. 224 

39                           IntAcrl="2009-09-21"> Interest Accrual Start Date.  874 

40                               <Evnt   

41                               EventTyp="8" Event type. 8=CDS start date. 865 

42                               Dt="2009-10-07" Date of event. 866 

43                               Txt="200910"/> Text. 58 

44                               <Evnt   

45                               EventTyp="9" Event type. 9=CDS end date. 865 

46                               Dt="2010-12-20" Date of event. 866 

47                               Txt="201012"/> Text. 58 

48                          </Instrmt>   

49          <Yield   

50          ̧ ƭŘҐέΦрсллέκҔ Deal spread. 236 

51          <Amt   

52         ¢ȅǇҐέ¢±!wέ Amount type. TVAR=Trade variation amount. 707 

53                                !ƳǘҐέ-опсрллΦлέ Amount. 708 

54                                Ccy="EUR"/> Currency of amount. 15 

55          <Amt   

56         ¢ȅǇҐέL/tbέ Amount type. ICPN=Initial coupon amount. 707 

57                                !ƳǘҐέ-нфооΦооέ Amount. 708 

58                                Ccy="EUR"/> Currency of amount. 15 

59          <Amt   

60         ¢ȅǇҐέLta¢έ Amount type. IPMT=Initial payment amount (TVAR+ICPN+CRES). 707 

61                                !ƳǘҐέ-опфпооΦооέ Amount. 708 

62                                Ccy="EUR"/> Currency of amount. 15 

63                        <RptSide    

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

65                                          ClOrdID="YOURORDER"  Client order ID. 11 

66                                          InptSrc="EOS"  Input source.  578 

67                                          InptDev="UI"  Input device. API=Application Programming Interface.  579 

68                                          CustCpcty="2"  Customer order capacity. 2 = Proprietary firm trading.   82 

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

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

71                                          <Pty ID="CME"  Party ID identified by the role. 448 




