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1.0 Trade Submission

For more information and complete tag descriptions, refer to eith@rdke Capture Report Messamelrade Capture Report
Acknowledgement Messagidcument.

This section describes the following trade scenarios:

New Trade Submission from a Platform or Broker

Trade Submission from a Platform or Brok&ingle Name RED Code Support

Trade Submission from a Platform or Brok&ingle Name Pair Clip Support

Trade Submission from a Platform or Brokéndex RED Code Support

Upfront Amount on the New Trade Submission from a Platform or Broker

Trade Acknowledgement to the Platform or Broker Submitting the Trade

Trade Acknowledgement to the Platform or Broker Submitting the Trade with RED Code
Trade Rejected by CME Clearing

1.1 New Trade Submission from a Platform or Broker

<?xmlversion="1.0" encoding="UT8" ?>

<FIXML

<TrdCaptRpt

RptID="379350106" Message ID. 571
LastPx="105.25" Trade price (percentage of par). 31
[ 6 | ExeclD="EXECID123" Execution ID, or Deal ID as submitgdthe platform. 17
LastQty="3500000" Notional amount. 32
[ 8 | TrdDt="200910-06" Trade date. 75
[ 9 | MLegRptTyp="1" Multi leg type. 1=Outright. 442
TXnTm="2009.0-06T11:00:0605:00" Transaction time. 60
TransTyp="0" Action taken on a trade. 0=New. 487
TrdTyp="22" ¢NI RS (eL)S adoYAGGSRO® HHuTt NAJI 828
RptTyp="0"> Report type. 0=Submit. 856
<Har

Snt="200910-06T11:00:0805:00" Message time. 52
SID="EOS" Sender ID. Identifies the platform or broker. 49
TID="CME" Target ID. 56

CDS Message Samples 5
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Tag Example
- SSub="CME" Sender qualifier.

___

<Instrmt

__—
(2]

SecTyp="CDS" Product typeg CDS.

___

[ 24 | { NDOI €1 ¢ Source. H = Clearing code. (optional)

_
E Exch="CMD"/> Product exchange.
___
[ 28 | f RIF'é¢ dpcnnéxh Deal spread.
___
EN SesSub="X" Session sub ID. X=Bi.
___
ER Side="1" Tradeside. 1=Buy.
___
E3 <Pty ID="CFL2" Party ID identified by the role.
___
[ 36 | Src="D"/> Party ID source. D=Proprietary/Custom code.
___
EN Typ="1" Time stamp type. 1 = Execution Time.

___
[ 40 | </RptSide>
___

[ 42 | SesSub="X" Session sub ID. X=Eit.
___
[ 44 | Side="2" Trade side. 2=Sell.
___
[ 46 | <Pty ID="CFL3" Party ID identified by the role.
___
- Src="D"/> Party ID source. D=Proprietary/Custom code.

Typ="1" Time stamp type. 1 = Execution Time. 770
___
</RptSide>
___
- </FIXML>
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1.2 Trade Submission from a Platform or Broker i Single Name RED Code Support

<?xml version="1.0" encoding="UBF?>

<FIXML

<TrdCaptRpt

| 4 | RptID="379350106" Message ID. 571
LastPx="105.25" Trade price (percentage of par). 31
6 | ExeclD="EXECID123" Execution ID, or Deal ID as submitted by the platform. 17
LastQty="3500000" Notional amount. 32
| 8 | TrdDt="200910-06" Trade date. 75
[ 9 | OrigTrdDt="2009.0-01" Date the CD8ade occurred. 1125
MLegRptTyp="1" Multi leg type. 1=Outright. 442
TXxnTm="2009.0-06T11:00:0805:00" Transaction time. 60
TransTyp="0" Action taken on a trade. 0=New. 487
TrdTyp="22" Trade typed dz0 YA G G SR® HuTt NA QI (St & b 828
RptTyp="0"> Report type. 0=Submit. 856
<Hdr

Snt="200910-06T11:00:0605:00" Message time. 52
SID="EOS" Sender ID. Identifies the platform or broker. 49
TID="CME" Target ID. 56
SSub="CME" Sender qualifier. 50
TSub="CME"/> Target qualifier. 57
<Instrmt

MMY="200912" Contract period code. 200
SecTyp="CDS" Product typec CDS. 167
ID="UB78A0" Clearing identification for the Single Name. 48
{NDIrémnné Source. 104 = RED code. 22
{yNI&ré{ws Seniority. SR = Senior 1450
waliNDGece LI e  wé Restructuring type. XR = No restructuring. 1449
CpnRt="5.0" Coupon rate for CDS contract. 223
Exch="CMD"/> Product exchange. 308
<Yield

LERI'é¢dpcnnékh Deal spread. 236
<RptSide

SesSub="X" Session sub ID. X=Ei. 625
ClOrdID="MYORDER" Client order ID. 11
Side="1" Trade side. 1=Buy. 578
InptSrc="EOS"> Input source. 579
<Pty ID="CFL2" Party ID identified by the role. 448
R="24" 24 = Customer Account. 452
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Tag Example Tag No

<TrdRegTS

TS="200910-06T11:00:0405:00"/> Time stamp. 769

<RptSide

Side="2" Trade side2=Sell. 578

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

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

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

</RptSide>

ol

ala|lalalo|lala|s|a(s|aa[a]asn]a|w|E
@U'I-b()‘)I\JI—‘O@OO\IOU'I#OJNHOQg

7| </FIXML>

1.3 Trade Submission from a Platform or Broker i Single Name Pair Clip Support

Tag Example
B <oxmiverson=l0tencoding='UBEZ>

2 <FIXML

RptID="379350106" Message ID.

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

~ TrdDt="200910-06* @ Tradedate.

TxnTm="20094.0-06T11:00:0805:00" Transaction time.

___

[ 12 | TrdTyp="22" ¢ NI RS S 4dzo YAGGSR® HHTt NRA DI
__

1| <Hdr
___
[ 16 | SID="EOS" Sender ID. Identifies the platform or broker.

[ 17 | ___
[ 18 | SSub="CME" Sender qualifier.

CDS Message Samples 8
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Tag Example
fee Tsw=cmev>  Targetqualifier. 57
<Instrmt
| .| |
SecTyp="CDS" Product typec CDS. 167
[Pem Ib="uB78A0AC®  Clearingidentification for the Single Name. 48
24 { NOTré mncé Source. 106 = Pair clip. 22
e {ynNgbereée{we  Senorty. SR=Semor 1450
wa i NDGeaLIe . we Restructuring type. XR = No restructuring. 1449
2@ CpRt="s0  CouponrateforCDScontract. 223
s Exch=cmp>  Productexchange. 38
<Yield
[l [ tRFé®pecnnéxb  Dealspread. 236
<RptSide
2 Ssessup=x  SessonswbID.X=EX. 65
ClOrdID="MYORDER" Client order ID. 11
e sidesw  Tradeside.d=Byy. 578
InptSrc="EOS"> Input source. 579
e <PylD='CFL2» PartyIDidentified by therole. 448
R="24" 24 = Customer Account. 452
el se=p>»  PartyIDsource. D=Proprietary/Custom code. 447
<TrdRegTS
s Ty Timestamptype. 1=Execuion Time. 770
TS="200910-06T11:00:0805:00"/> Time stamp. 769
a8 <Rptside>
<RptSide
e sessub=x  SessionsubID.X=RR. 625
88 ClordID="YOURORDER" ~ Clentorderio. 11
Side="2" Trade side. 2=Sell. 578
= mptSre="EOS™  nputsouce. 579
<Pty ID="CFL3" Party ID identified by the role. 448
gl R=2» Patyrole.24=Customer Account. 452
Src="D"/> Party ID source. D=Proprietary/Custom code. 447
S0 <TdRegTs
Typ="1" Time stamp type. 1 = Executidime. 770
[ Ts="2004006T11:00:005:00>  Timestamp. 769
</RptSide>
[0 <TdCaptRpe>-
</FIXML>
CDS Message Samples 9
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1.4 Trade Submission from a Platform or Broker i Index Red Code Support

<?xmlversion="1.0" encoding="UT8 ?>
<FIXML
<TrdCaptRpt
| 4 | RptID="379350106" Message ID. 571
LastPx="105.25" Trade price (percentage of par). 31
6 | ExeclD="EXECID123" Execution ID, or Deal ID as submittadthe platform. 17
LastQty="3500000" Notional amount. 32
| 8 | TrdDt="200910-06" Trade date. 75
[ 9 | MLegRptTyp="1" Multi leg type. 1=Outright. 442
TXxnTm="2009.0-06T11:00:0805:00" Transaction time. 60
TransTyp="0" Action taken on a trade. 0=New. 487
TrdTyp="22" ¢NFRS (&L &adooYAGGSR® Hult NRODI 828
RptTyp="0"> Report type. 0=Submit. 856
<Hdr
Snt="200910-06T11:00:0805:00" Message time. 52
SID="EOS" Sender ID. Identifies the platform or broker. 49
TID="CME" Target ID. 56
SSub="CME" Sender qualifier. 50
TSub="CME"/> Target qualifier. 57
<Instrmt

21 MMY="200912" Contract period code. 200
SecTyp="CDS" Product typeg CDS. 167
ID="2165BYCJ2" Clearing identification for the Single Name. 48
{NDOTémnné Source. 104 = Red code. 22
CpnRt="1.0" Coupon rate for CD&ntract. 223
Exch="CMD"/> Product exchange. 308
<Yield
LERIFédpcnnéxh Deal spread. 236
<RptSide
SesSub="X" Session sub ID. X=Eit. 625
ClOrdID="MYORDER" Client order ID. 11
Side="1" Trade sidel=Buy. 578
InptSrc="EOS"> Input source. 579
<Pty ID="CFL2" Party ID identified by the role. 448
R="24" 24 = Customer Account. 452
Src="D"/> Party ID source. D=Proprietary/Custom code. 447
<TrdRegTS
Typ="1" Time stamp type. 1 = Execution Time. 770

CDS Message Samples 10
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Tag Example

TS="200910-06T11:00:0805:00"/> Time stamp. 769

<RptSide
.~ sesSb=x  SessonsubD.X=RX. 65
- CIOdID="YOURORDER" ~ Clientorder>. 1

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

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

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

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

</RptSide>

gajagfalalalb|b|d|D|h|ID|IR|IRIRIBIW
AIWIN|P([O|lO(O N[OOI |WIN|P[O|©

</FIXML>

1.5 Upfront Amount on New Trade Submission from a Platform or Broker

TR
[0 <oxmlversion="1.0" encoding="UBF?>
<FIXML

[ <TdCaptrpt
RptID="379350106" Message ID. 571

[ 6 | ExecID="EXECID123" Execution ID, or Deal ID as submitted by the platform.
;__
EN TrdDt="200910-06" Trade date.

8 MeegRptTyp=1® _
TxnTm="2009.0-06T11:00:005:00" Transaction time. 60

g TansTypstor a7
TrdTyp="22" ¢ NI RS (&Ll G 5| 828

. 86
<Hdr

[ snt="20091006T11:00:005:00"  Messagetime. 52
SID="EOS" Sender ID. Identifies the platform or broker. 49

= To=oMe . Taget;. 5
SSub="CME" Sender qualifier. 50

ee Tswp=cmev>  Targetqualifir. 57
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Tag Example
<Instrmt

SecTyp="CDS" Product typeg CDS.

Exch="CMD"/> Product exchange.

___

ER f RI'¢ dpcnnékh Deal spread.

___

CRLIéLtacé Amount type. IPMT=Initigdayment amount (TVAR+ICPN+CRES).

ER SesSub="X" Session sub ID. X=Eit.
___
ER Side="1" Tradeside. 1=Buy.

___

[ 40 | <Pty ID="CFL2" Party ID identified by the role.

___

Party ID source. D=Proprietary/Custom code.

Src="D"/>

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

</RptSide>

SesSub="X" Session sub ID. X=Ei.

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

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

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

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

</RptSide>

</FIXML>

-
-
-
-
| 53 |
-
60 ]
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1.6 Trade Acknowledgement to the Platform or Broker Submitting the Trade

Tag Example

el I =

wlwlw|w|N N[N N (NN NN NN R R R Rk
W|IN|R|O|o|0|N| o|t|B|W|N|Fk|O|wv|o|~N|o|o| s

<?xml version="1.0" encoding="UB8F?>
<FIXML>
<TrdCaptRptAck

RptID=12428E8C6E9CEAP01C4A6111604690

TransTyp="0"
RptTyp="0"
TrdTyp="22"

MtchiD=MH N HYy 9y / c9cd/ 9!'t nm/ n! n¢é

ExecID="EXECID123"
TrdDt="200910-06"
MLegRptTyp="1"
MtchStat="1"
MsgEvtSrc="CMESys"
RptRefID="379350106"
TrdRptStat="0"
SettlICcy="EUR"
TrdHandlInst="5"
PxNeg="1"
LastQty="2500000"
LastPx="105.25"
TxnTm="20094.0-06T11:16:045:00">
<Hdr
Snt="200910-06T11:00:0605:00"
SID="EOS"
TID="CME"
SSub="CME"

TSub="CME"
TTyp="PTS"/>
<Instrmt

Sym="SCACAP.SR.MM.EUR.10Z.100"

ID='"CG12V2
{ NOT ¢1 ¢
SecTyp="CDS"

Message ID.
Action taken on d@rade. O=New.
Report type. 0=Submit.

¢NIRS (8L adoYAGGSRO
Trade Match ID assigned by CME clearing for®8T NRA @ G St

¢NI} RSé0 a4dzoYA&darAz2yao

Execution ID, or Deal ID as submitted by the platform.

Trade date.

Multi leg type.1=Outright.

Match status. 1=Unmatched.
Message event service.

Message reference ID.

Tradereport status. 0=Accepted.
Currency in which the trade is settled.

Trade handling instructions. 5=Two party report for claim.

Pricenegotiation method. 1=Deal spread.
Notional amount.

Trade price (percentage of par).
Transaction time.

Message time.

Sender ID. Identifies the platform or broker.
Target ID.

Sender qualifier.

Targetqualifier.
PTS=Private trading system.

Symbol.

Clearingdentification for the Single Name.
Source. H = Clearing code. (optional)
Product typeg CDS.

HHTt NA @I (

571
487
856
828
880

17
75
442
573
1011
571
939
120
1123
Custom
32
31
56

52
49
56
50

57
Custom

55
48
22
167

CDS Message Samples
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Tag Example
- MMY="20101200" Contract period code. 200
___
[ 36 | Mult="0.01" Price multiplier of the underlying instrument.

___

ER CpnRt="1.0" Coupon rate for CDS contract.

___
IntAcrl="200909-21"> Interest Accrual Start Date.

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

Txt="200910"/> Text. 58

| 40 |

| 41 |

| 42 |

[ 43 |

-

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

[ 48 | Txt="201012"/> Text. 58
-

<Yield

- <Amt

' YOM'EMH p n dné Amount. 708
<Amt

| 57 |

| 58 |

| 59 |

| 61 |

I YIMMM M OM M € Amount.

<Amt

| YiMEHOC MPMME

<RptSide

m ClOrdID="MYORDER" Client order ID.
-___
| 68 | InptDev="API" Input device. API=Application Programming Interface.

s custCpety="tt _
[ 70 | SesID="RTH" Trading session. RTH = Regular Trading Hours.
-___
MLegRptTyp="1"> Multi leg type. 1=Outright.

73 _
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Tag Example

- R="21"/> Party role. 21=Clearimyganization.

___

E R="22"/> Party role. 22=Exchange.

___

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

___
| 80 | =

Party role. 24=Customer Account.

E Typ="26"/> 26=Account type Origin. 803

BEEN ey I
| 84 | <TrdRegTS
___
| 86 | Typ="1"/> Time stamp type. 1 = Executidime.
___
- <RptSide

[ 90 | ClOrdID="YOURORDER" Client order ID.

___

[ 92 | InptDev="API" Input device. API=Application Programming Interface.
CeEl CestCpety="2r _

[ 94 | SesID="RTH" Trading session. RTH = Regular Trading Hours.

___
| 96 |

MLegRptTyp="1"> Multi leg type. 1=Qutright.

___

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

R="22"/> Party role. 22=Exchange.
___
R="1"/> Party role. 1=Executing Firm.
___
R="24"> Party role. 24=Customer Account.
___
- Typ="26"/> 26=Position account type.

_
<Pty ID="273" Party ID identified by the role. 448
___
<Pty ID="273" Party ID identified by the role. 448
___
<Pty ID="273" Party ID identified by the role. 448
___
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114 <Sub ID="2" Origin- Customer. 523
Typ="26"/> 26=Account type Origin. 803
<Py
<TrdRegTS
TS="200910-06T11:00:0605:00" Time stamp. 769
Typ="1"/> Time stamp type. 1 = Execution Time. 770
</RptSide>
</TrdCaptRptAck>
</FIXML>

1.7 Trade Acknowledgement to the Platform or Broker Submitting the Trade with RED Code
<?xml version="1.0" encoding="UBF?>
<FIXML>
<TrdCaptRptAck
RptID="12428E8C6E9ICEAP01C4A6111604690" Message ID. 571
TransTyp="0" Action taken on a trade. 0=New. 487
[ 6 | RptTyp="0" Report type. 0=Submit. 856
TrdTyp="22" Trade type submittedd H 't NA @I 1St & bSI2GAl 0 828
| 8 | aliOKL5IéMHNHYO9Y/ c9d/ 9! t nm/ Trade Match ID assigned by CME Clearing for PNT submissions 880
[ 9 | ExeclD="EXECID123" Execution ID, or Deal ID as submitted by the platform. 17
TrdDt="200910-06" Trade date. 75
MLegRptTyp="1" Multi leg type. 1=Outright. 442
MtchStat="1" Match status. 1=Unmatched. 573
MsgEVtSrc="CMESys" Message event service. 1011
RptReflD="379350106" Message reference ID. 571
TrdRptStat="0" Trade report status. O=Accepted. 939
SettlCcy="EUR" Currency in which the trade is settled. 120
TrdHandlInst="5" Tradehandling instructions. 5=Two party report for claim. 1123
PxNeg="1" Price negotiation method. 1=Deal spread. Custom
LastQty="2500000" Notional amount. 32
LastPx="105.25" Trade price (percentagef par). 31
TXnTm="2009.0-06T11:16:0405:00"> Transaction time. 56
<Hdr
Snt="200910-06T11:00:085:00" Message time. 52
SID="EOS" Sender ID. Identifies the platform or broker. 49
TID="CME" Target ID. 56
26 SSub="CME" Sender qualifier. 50

CDS Message Samples
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Tag Example
W Tsweowe o Tagetqualfer. s

[ 28 | TTyp="PTS"/> PTS=Private trading system. Custom
55
22
Restructuring type. XR = No restructuring. 1449
55 e

Contract period code.

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

£ Db=20092007  Dateofevent. 86

Txt="200910"/>

EventTyp="9" Event type. 9=CDS end date. 865
e bt"201012204 Dateofevent. 86
Txt="201012"/> Text. 58

Lt GLS{NDI'émnnékh 104=RED code.

___
56 Lt GL5TMé! {Tnymon!/ omé Alternate identifiers/aliases.

___

<AID

Alternate identifiers/aliases. 455

| 60 | Lt GLS{ NDI'émMmncékh 106=Pair clip. 456

L ERIFédpcnnékh Deal spread. 236

CRLI ¢ ¢+! wé Amount type. TVAR=Trade variation amount. 707

Ccy="EUR"/> Currency of amount. 15
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Tag Example
Lo T

[ 68 | BLIéL/thbé Amount type.ICPN=Initial coupon amount.
[ 70 | Ccy="EUR"/>

Currency of amount.

___

[ 72 | CeLIéLtacé
e tylrémonocmomme
| 74 | Ccy="EUR"/>

Amount type. IPMT=Initial payment amouffiVAR+ICPN+CRES).

Currency of amount. 15

_
[ 76 | Side="1" Trade side1=Buy.
___
| 78 | InptSrc="EOS" Input source.
___
EN CustCpcty="1" Customer order capacity. 1 = Member for own account.

EN ___

[ 82 | SesSub="X" Session sub id. X =ik

___

[ 84 | <Pty ID="CME" Party ID identified by the role.
___
E3 <Pty ID="CME" Party ID identified by the role.
___
EN <Pty ID="273" Party ID identified by the role.
EEI___
[ 90 | <Pty ID="FALCON" Party IDidentified by the role.

___

<Sub ID="1" Origin- Customer.

TS="200910-06T11:00:0605:00" Time stamp. 770

E

= Typ=1>  Timestamptype. 1=ExecutionTime. 769
IER </RptSide>
EEI___
Side="2" Trade side. 2=Sell.

| 100 |
___

InptSrc="EOS" Input source.

___

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

g sesD=RTH* _
SesSub="X" Session sub id. X =ik 625
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Tag Example
EoE Megomes waessedowgw a2

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

___

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

___

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

___

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

<Sub ID="2" Subidentifier of Party ID. 523

</Pty>

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

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

-
-
== <PyiD="273»  ParylDidentified by therole. 448
- R="38"> Party role. 38=Position Account. 452
-
-

Typ="26"/> 26=Account type, Origin. 803

<TrdRegTS

130 Typ="1"/> Time stamp type. 1 = Execution Time.

___

</TrdCaptRptAck>

FEE orxMe>
1.8 Trade Rejected by CME Clearing

Tag Example
[0 <exmlversion="1.0"encoding="UBF?>
<FIXML>

- RptID=379350106 Message ID.

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

CDS Message Samples 19
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Tag Example
“ ExecID="EXECID123" Execution ID, or Deal ID as submitted by the platform.

P BizDt="2000906" ~ Businessdate of clearinghouse.
___
TrdRptStat="1" Trade report status. 1=Rejected.

___

[ 14 | LastPx="105.25" Trade price (percentagef par).

CEH TxnTm="20040-06T11:16:005:00° _
[ 16 | wSawayrlrénnosé Reject reason. Custom

EX SID="EOS" Sender ID. Identifies the platform or broker.
___
- SSub="CME" Sender qualifier.
___
[ 24 | TTyp="PTS"/> PTS=Private trading system. Custom
___
E ID="SCARME" Clearing identification for the Single Name.

_
ER MMY="20101200" Contract period code.
___
EN CpnRt="1.0" Coupon rate for CDS contract.
___
[ 32 | Side="1" Trade side. 1=Buy.
___
[ 34 | InptSrc="EOS" Input source.
___
EX <Pty ID="CFL2" Party ID identified by the role.
___
ER Src="D"/> Party ID source. D=Proprietary/Custom code.
___
[ 40 | TS="2009.0-06T11:00:0605:00" Time stamp.
___
[ 42 | </RptSide>
___
[ 44 | Side="2" Trade side. 2=Sell.
___

[ 46 | InptSrc="EOS" Input source.

___
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Tag Example

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

-
___

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

___
[ 52 | TS="2009.0-06T11:00:0805:00" Time stamp.
___
[ 54 | </RptSide>

CEE0 <MdCaptRptAck>
<IFIXML>
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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 Plairm 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 ae@fting Firm (DCM)

Clear Trade Confirmation Sent to a Clearing Firm (DCM) with RED Code
Auction Trade Confirmation

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)

<?xml version="1.0" encoding="UBF?>

<FIXML>

<TrdCaptRpt

RptID=12428E8C6E9CEAP01C4A8111604746 Message ID. 571

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

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

TrdTyp="22" Trade type submitted. 22=PrivatdlyS 32 G A G SR ¢ NI} RS 828

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

n MtchiD=MH N HYy 9y / c9d/ 9!'t am/ n! né ¢NF RS al GOK L5 aaA3dySR o0& /a9 880
¢ NJ Rubsissions.

TrdDt="200910-06" Trade date. 75

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

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

MsgEvtSrc="CMESys" Message evergervice. 1011
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Tag Example
- RptReflD="379350106" Message reference ID. 571
& Tdib="w00002"  MatchIDassigned by CME Clearing. 1003
[ 16 | TrdID2="12428E8C6E9CEAP01C4A8" Secondary Trade ID. 1040

4 osetfiCey="EUR” Cumencyinwhichthe trade is setted. 120

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

BEd /2Leaa3dLyrre, e [ (-7 A
[ 20 | PxNeg="1" Price negotiation method. 1=Deal spread. Custom
___

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

E3 SID="EOS" Sender ID. Identifies the platform or broker.
___

SSub="CME" Sender qualifier.

SSub="CME" Sender firmexchange. 50

g Tswp="cmME>  Targetfrmexchange. 57
ER <Instrmt
___
ID="SCARME" Clearing identificatiorfor the Single Name.

_
MMY="20101200" Contract period code. 200

EventTyp="9"

Event type9=CDS end date.

@eEs bpezo012201 . Dateofevent. 866
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Tag Example
- Txt="201012"/> Text.
___
EX fRIFé¢dpcnnéxh Deal spread.
___
[ 58 | LI E¢+! wé Amounttype. TVAR=Trade variation amount.

___
| 60 |

Ccy="EUR"/> Currency of amount.

___

[ 62 | CBLIEL/tDbE Amount type. ICPN=Initial Coupon.

___
[ 64 | Ccy="EUR"/>

Currency of amount.

___
| 66

BLIéLtacé Amount type. IPMT=Initial Payment.

___

Ccy="EUR"/> Currency of amount.

[ 70 | Side="2" Trade side. 2=Sell.
___
[ 72 | InptSrc="EOS" Input source.
___

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

SesSub="X" Session sub id. X =pik 625

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

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

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

-
[ 79 |
-___
| 84 |
| 85 |
| 87 |
| 88 |
| 89 |
| 91 |
| 93 |

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

<Sub ID="2" Origin- Customer.

</Pty>

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

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

R="38"> Party role. 38=Paosition Account. 452
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el <swbiD="* Origin-Customer. 53
[ 96 | Typ="26"/> 26=Account type Origin. 803
e ey
[ 98 | <TrdRegTS

100 Typ="1"/> Time stamp type. 1 = Execution Time. 770
BOE <Rptside>
</TrdCaptRpt>

G <FIXML>
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2.2 CIaim Submission from a Clearing Firm (DCM)

Tag Example
<FIXML>

- RptID=12428E8C6E9ICEAP01C4A6111604740 Message ID.
-___
“ RptTyp="2" Report type. 2=Accept.

ExeclD="EXECID123" Execution ID, or Deal ID as submitted by the platform.

MLegRptTyp="1" Multi leg type. 1=Qutright.
_

TxnTm="2009.0-06T11:16:045:00" Transaction time. 56
R [radvderéwpnnnnnéd  Nefonalamount. 3
<Hdr
__
SID="EOS" Sender ID. Identifies the platform or broker.
___
18 SSub="CME" Sender qualifier.
___
<Instrmt

fZ8 Ib='sCARME"  Clearing identification for the Single Name. 48
SecTyp="CDS" Product typeg CDS. 167
el mwy="201012000 Contractperiodcode. 200
Exch="CMD" Product exchange. 308

¢ CpoRt"0>  CouponrateforCDScontract. 223

<RptSide

s sidest  Tradeside.t=Bwy. 54
8

InptSrc="EOS" Input source. 578
G2 nptDev="APIT . Inputdevice. API=Application Programming Interface. 579
SesID="RTH" Trading session. RTH = Reglikading Hours. 336
e {Sa{dowrfb-éB  Sessonsubid. X=fx 65
<Pty ID="CME" Party ID identified by the role. 448

< RE2’>  Partyrole21=Clearing organization. 452
<Pty ID="CME" Party ID identified by the role. 448
Party role. 22=Exchange. 452
<Pty ID="273" PartyID identified by the role. 448
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e RE> Payrole. 1=Executing Firm. 452
<Pty ID="FALCON" Party ID identified by the role. 448
e RE24> Patyrole. 24=Customer Account. 452
<Sub ID="1" Origin- Customer. 523
e Type> 26=Accounttypg Origin. 803
<Pty ID="273" Party ID identified by the role. 448
el R4 Paryrole. 4=Clearing Firm. 452
<Sub ID="1" QOrigin- Customer. 523
e Typ="2e> 26=Accounttype Orign. 83
46 </Pty>
Il <TrdRegTS
TS="2009.0-06T11:00:0805:00" Time stamp. 769

</RptSide>

a1
=

52 </FIXML>

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

Tag Example
[0 <xmlversion="1.0"encoding="UBF?>

2 <FIXML>

50 <TrdCaptRptAck
4

[ 4 | RptID="12428E8C6E9CEAP0O1C4A6133547144 Message ID. 571
‘Action taken on a trade. 2=Replace. 487
[ 6 | RptTyp="2" Report type. 2=Accept. 856
. 828

MichiD=MH N HYy Oy / cO9d/ 9!t nm/ n! né ¢NFRS aliOK L5 aaA3daySR o0& /a9 880

¢N} RS£0 &adzoYAAaAz2yaod

[ 9 | S
TrdDt="200910-06" Trade date. 75
S MeegRptTyp=t S M2
MtchStat="1" Match status. 1=Unmatched. 573
B0 MsgBviSrc="CMESys"  Messageevemernice. o
RptReflD="12428E8C6EICEAP4A6111604740" Message reference ID. 571
‘Trade>. 1003
TrdID2="12428E8C6E9ICEAP01C4A6" Secondary Trade ID. 1040
OE8 setfiCey="eUR"  Curencyinwhichthetradeissetted. 120
TrdHandlInst="5" Trade handling instructions. 5=Two party report for claim. 1123
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</Instrmt>

Tag Example
O PxNeg=m~  Pricenegotiation method. 1=Dealspread. ~ Custom
LastQty="2500000" Notional amount. 32
U LestPx="10525"  Tradeprice (percentage ofpa). 3
TxnTm="2009.0-06T11:16:045:00"> Transaction time. 56
BEER <Hdr
Snt="200910-06T11:00:0805:00" Message time. 52
g sib="cmer SenderD. Identifies the platform or broker. 49
TID="273" Target ID. 56
] Embecrs . JfeeEeeEie. | @ |

28 TSub="CME"/> Target qualifier. 57
BRI <instmt>
Sym="SCACAP.SR.MM.EUR.10Z.100" Symbol. 55
fgf ID="SsCARME"  Clearing identffication for the Single Name. 48
SecTyp="CDS" Product typeg CDS. 167
fes mmy="01012000  Contractperiodcode. 200
MatDt="201612-20" Maturity date. 541

< Muto01”  Pricemultiplier of the underlying instrument. 436
Exch="CMD" Product exchange. 308
fe CpnRt"LO . CouponrateforCDScontract. 223
CpnPmt="2009.2-21" Coupon Payment Due Date. 224
G IntAerl="200909-21">  InterestAccrual StartDate. 874
<Evnt
fO EventTyp='®  Eventtype.8=CDSstartdate. =~ 85
Dt="200910-07" Date of event. 866
fEm Ta=20000> 0 Tet. 58
<Evnt

50 EventTyp= ~ Eventtype.9=CDSenddate. =~ 85
Dt="201012-20" Date ofevent. 866

50 L,fRI'é¢dpcnnékbh Deal spread. 236
BEE <Aamt
CRLIéCx! wé Position amount type. TVAR=Trade variatomount. 707
cee tYyliwdEmWwpan®né  Posonamoumt. 708
Ccy="EUR"/> Currency of position amount. 15
| 55 I e o roi!hnhhm>yp»
CRLI &L/ thbé Position amount type. ICPN=Initial Coupon. 707
sl yiwdmMmemme  Posiionamount. 708
Ccy="EUR"/> Currency of position amount. 15
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i Tag Example

CRLIéLtacé Position amount type. IPMT=Initial Payment. 707

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

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

InptSrc="EOS" Input source. 578

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

SesSub="X"> Session sub id. X =fik 625

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

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

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

R="24"> Party role. 24=Customexccount.

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

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

R="4"/> Party role. 4=Clearing Firm. 452
R="38"> Party role.38=Position Account. 452
-~ <SwpiD=1~  Origin-Customer. 53
Typ="26"/> 26=Account type Origin. 803
sy

<TrdRegTS

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

</TrdCaptRptAck>

© [(eR N (o} (o] |0 0 |00(00|00 (00 NN N (NN NN NN ()} D[ || O a|E
(&3] WIN(F |~ QB [WIN|F OO (N~ |WIN|FP|O ~ QBR[WIN|F- @g

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

<?xml version="1.0" encoding="UBF?>
<FIXML>
<TrdCaptRpt
n RptID=12428E8C6E9CEAP01C4A6133547146 Message ID. 571
TransTyp="2" Action taken on a trade. 2=Replace. 487
[ 6 | RptTyp="2" Report type. 2=Accept. 856
TrdTyp="22" ¢NI RS (8L adooYAGGSR® HHTt NXQI( 828
n MtchiD=MH N HY 9y / c9d/ 9! t nm/ n! né Tradeal 6 OK L5 | &aaA3ySR o0& /a9 [ 8§ 880
¢NF RSé0 adzoYAaarzyao
[ 9 | ExeclD="EXECID123" Execution ID, or Deal ID as submitted by the platform. 17
TrdDt="200910-06" Trade date. 75
11 MLegRptTyp="1" Multi leg type. 1=Qutright. 442
MtchStat="1" Match status. 1=Unmatched. 573
MsgEvtSrc="CMESys" Message event service. 1011
SettlCcy="EUR" Currency in which the tradis settled. 120
TrdHandlInst="5" Trade handling instructions. 5=Two party report for claim. 1123
/ 2LBaadLyRIé ¢ Drop copy indicator. Y=Yes. 797
PxNeg="1" Price negotiation method. 1=Deal spread. Custom
LastQty="2500000" Notional amount. 32
LastPx="105.25" Trade price (percentage of par). 31
TxnTm="2009.0-06T11:16:045:00"> Transaction time. 56
<Hdr
Snt="200910-06T11:00:0605:00" Message time. 52
SID=" CME" Sender ID. Identifies the platform or broker. 49
TID="EOS" Target ID. 56
SSub="CME" Sender qualifier. 50
TSub="CME" Target qualifier. 57
TType="PTS"/> PTS=Private trading system. Custom
</Instrmt>
Sym="SCACAP.SR.MM.EUR.10Z.100" Symbol. 55
ID="SCARME" Clearing identificatiofior the Single Name. 48
SecTyp="CDS" Product typeg CDS. 167
MMY="20101200" Contract period code. 200
MatDt="201612-20" Maturity date. 541
Mult="0.01" Price multiplier of the underlying instrument. 436
Exch="CMD" Product exchange. 308
CpnRt="1.0" Coupon rate for CDS contract. 223
CpnPmt="2004.2-21" Coupon Payment Due Date. 224
IntAcrl="200909-21"> Interest Accrual Start Date. 874
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<Pty ID="CME" Party ID identified by the role. 448

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

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

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

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

B <Bwmt
EventTyp="8" Eventtype. 8=CDS start date. 865
e bt"0002007 Dateofeven. 86
Txt="200910"/> Text. 58
BEE <Bnt
EventTyp="9" Event type9=CDS end date. 865
| 45 | . 888
Txt="201012"/> Text. 58
I
<Yield
2288
<Amt
(A
' YOM'EMH p n dn € Amount. 708
15
<Amt
g egLréL/tbe  Amounttype. ICPN=Initial couponamount. 707
56 L YiM MMM OM M E Amount. 708
g Coy='EURY>  Cumencyofamount. 15
<Amt
e eewréLtace Amounttype. IPMT=Initial paymemmmount (TVAR+ICPN+CRES). 707
[ 60 | ' Y(iMEHOC MDPMME Amount.
<RptSide
ClOrdID="MYORDER" Client order ID.
£ ptSre="EOS”  mputsource. 578
| 66 | InptDev="API" Input device. API=Application Programming Interface. 579
fgs CustCpety=1" Customer order capacity. 1 = Member for own account. 82
[ 68 | SesID="RTH" Trading session. RTH = Regular Tradmgss. 336
71
76
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Tag Example
g Typ="26> 26=Accounttypg Orign. 83
ER <Pty ID="273" Party ID identified by the role. 448

cees . RE17”> Patyrole.17=ContraFirm. 452
<Pty ID="273" Party ID identified by the role. 448

e R Payrole. 4=Clearing Firm. 452
<Pty ID="FALCON" Party ID identified by the role. 448

e Re"> Payrole38=Position Account. 452
[ 86 | <Sub ID="1" QOrigin- Customer. 523
gee Typ="26> 26=Accounttype Orign. 83
</Pty>

BEEM 000 <TrdRegTs
[ 90 | TS="2009.0-06T11:00:0805:00" Time stamp. 769

e Typst> Timestamptype. 1=Execution Time. 770
</RptSide>

CEED <MdCaptRpt>
</FIXML>
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2.5 Notification Sent to the Platform or Broker after Both Sides Have Claimed

<?xml version="1.0" encoding="UBF?>
<FIXML>
<TrdCaptRpt
RptID=12428E8C6E9CEAP01C4A6133547163 Message ID. 571
TransTyp="2" Action taken on a trade. 2=Replace. 487
[ 6 | RptTyp="0" Report type. 0=Submit. 856
TrdTyp="22" ¢NI RS (eSS &doYAGGESR® wult NAGI( 828
MtchiD=MH N HY 9y / c9d/ 9! t nm/ n! né Trade Match ID assignedby CME S| NAy 3 F2NJ t b¢ 880
n ¢NI RS¢0 adzoYAaarzyao
[ 9 | ExeclD="EXECID123" Execution ID, or Deal ID as submitted by the platform. 17
TrdDt="200910-06" Trade date. 75
BizDt="200910-06" Date on which trade is cleared. 75
MLegRptTyp="1" Multi leg type. 1=Outright. 442
MtchStat="0" Match status. 0=Matched. 573
MsgEVtSrc="CMESys" Message evergervice. 1011
CNRwLIG{ Gl Grénté Trade report status. 0=Accepted. 939
SettlCcy="EUR" Currency in which the trade is settled. 120
TrdHandlInst="0" Trade handling instructions. 0=Trade confirmation. 1123
PxNeg="1" Price negotiation method. 1=Deal spread. Custom
LastQty="2500000" Notional amount. 32
LastPx="105.25" Trade price (percentage of par). 31
TXxnTm="2009.0-06T11:16:045:00"> Transaction time. 56
<Hdr
Snt="200910-06T11:00:0805:00" Message time. 52
SID=" CME" Sender ID. Identifies the platform or broker. 49
TID="EOS" Target ID. 56
26 SSub="CME" Sender qualifier. 50
TSub="CME" Target qualifier. 57
TType="PTS"/> PTS=Private trading system. Custom
</Instrmt>
Sym="SCACAP.SR.MM.EUR.10Z.100" Symbol. 55
ID="SCARME" Clearing identification for the Single Name. 48
SecTyp="CDS" Product typec CDS. 167
MMY="20101200" Contract period code. 200
MatDt="201612-20" Maturity date. 541
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Tag Example

Exch="CMD" Product exchange. 308
~ CpRt=0"  CouponrateforCDScontract. 223
CpnPmt="200942-21" Coupon Payment Due Date. 224
- ImtAer="20090921>  InterestAccrual StartDae. 874
<Evnt
~ EwentTyp=8»  Eventtype.8=CDSstatdate. =~ 85
Dt="200910-07" Date of event. 866

<Evnt

Dt="201012-20" Date ofevent. 866

- Txt="eot012v> Tet. 58

</Instrmt>

S <Yeld
L fRIFé¢dpcnnéxh Deal spread. 236

o Amt
CRLI é¢cx! wé Amount type. TVAR=Trade variation amount. 707

! Yiddmwppo®né¢  Amount. 708
Ccy="EUR"/> Currency of amount. 15

o SAmE
CRLINEéL/tbE Amount type. ICPN=Initial coupon amount. 707

- lylideémmomme  Amount. 708
Ccy="EUR"/> Currency of amount. 15

o <Amt
CRLIéLtacé Amount type. IPMT=Initial payment amount (TVAR+ICPN+CRES). 707

~ !Yiddwocmommé  Amount. 708
Ccy="EUR"/> Currency of amount. 15

~ <RetSide
Side="1" Trade side. 1=Buy. 54

~ ClOordID="MYORDER" ~ Clientordero. 1
InptSrc="EOS" Input source. 578

~ InptDev="API"  Inputdevice. API=Application Programming Interface. 579
CustCpcty="1" Customer order capacity. 1 = Member for own account. 82

SesSub="X" Sessiorsub id. X = Epit. 625

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

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

AIWIN|RL|O ~ QB ([WIN|F- ©OO\I®U‘I-bOOI\)HOKOOO\IOU'I-hQJI\JI—‘O@OO\I(DU'Ig
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Tag No.

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

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

Tag Example

448

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

.~ Typ="26">  26=AccounttypgOrigin. 83
<Pty ID="273" PartyID identified by the role. 448

- R=1r>  17=ComaFim. 452
<Pty ID="273" Party ID identified by the role. 448

- R=»>_ 4=CleaingFim. 452

<TrdRegTS

-~ TsS="2004006T11:00:005:00" Timestamp. 769
Typ="1"/> Time stamp type. 1 = Execution Time. 770

. <RptSide>

<RptSide

.~ Sides2»  Tradeside.2=Sel. 5

ClOrdID="YOURORDER" Client order ID. 11

InptDev="API" Input device. API=Application Programming Interface. 579
SesID="RTH" Trading session. RE-Regular Trading Hours. 336

MLegRptTyp="1"> Multi leg type. 1=Qutright. 442

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

Sl © ©o|wo|wvlo|o 0| oo oo|oo|oo|oo|co \1\1\1\1\15
2= ~ ga|R|w|N(F ®(~ a|lh|®|IN(F ©|o|~N|o o3

=
o
N

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

=
(@]
w

=
(@]
N

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

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

Typ="26"/> 26=Account type;, Origin.

=
o
o1

2|
oo
N o

803

g
oo
O | ™

[EEN
[EEN
o

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

[ERN
[N
[N

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

TS="200210-06T11:00:005:00" Time stamp. 769

A
(NN
NGRS
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Tag Example

ne
e Typsr> Timestamptype. 1=Execution Tme. 770
</RptSide>
CEEE <MdCaptRpt
<IFIXML>
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2.6 Clear Trade Confirmation Sent to a Clearing Firm (DCM)

<?xml version="1.0" encoding="UBF?>
<FIXML>
<TrdCaptRpt
n RptID=12428E8C6E9CEAP01C4A8133547162 Message ID. 571
TransTyp="2" Action takeron a trade. 2=Replace. 487
[ 6 | RptTyp="0" Report type. 0=Submit. 856
TrdTyp="22" ¢NI RS (8L adooYAGGSR® HHTt NX QI 828
n MtchiD=MH N HY 9y / c9d/ 9! t nm/ n! né Trade Match ID assigned by CME Clearing for®P&T NA @I G St 880
¢NF RSé0 adzoYAaarzyao
[ 9 | ExeclD="EXECID123" Execution ID, or Deal ID as submitted by the platform. 17
TrdDt="200910-06" Trade date. 75
11 BizDt="200910-06" Date on whictirade is cleared. 75
MLegRptTyp="1" Multi leg type. 1=Ouitright. 442
MtchStat="0" Match status. 0=Matched. 573
MsgEVtSrc="CMESys" Message event service. 1011
¢CNRwLIG{ Gl Gréne Trade report status. 0=Accepted. 939
TrdID="100002" Match ID assigned by CME Clearing. 1003
TrdID2="12428E8C6E9CEAP01C4A8" Secondary Trade ID. 1040
SettlCcy="EUR" Currency in which the trade $ttled. 120
TrdHandlInst="0" Trade handling instructions. 0=Trade confirmation. 1123
PxNeg="1" Price negotiation method. 1=Deal spread. Custom
LastQty="2500000" Notional amount. 32
LastPx="105.25" Trade price (percentage of par). 31
TxnTm="2009.0-06T11:16:045:00"> Transaction time. 56
<Hdr
Snt="200910-06T11:00:0605:00" Message time. 52
SID=" CME" Sender ID. Identifies thelatform or broker. 49
TID="273" Target ID. 56
28 SSub="CME" Sender qualifier. 50
TSub="CME" Target qualifier. 57
</Instrmt>
Sym="SCACAP.SR.MM.EUR.10Z.100" Symbol. 55
ID="SCARME" Clearing identification for the Single Name. 48
SecTyp="CDS" Product typeg CDS. 167
MMY="20101200" Contract period code. 200
MatDt="201612-20" Maturity date. 541
Mult="0.01" Price multiplier of the underlying instrument. 436
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~ Exch=cmwpr  Productexchange. 38
CpnRt="1.0" Coupon rate for CDS contract. 223

- CprPmt="200d221"  CouponPaymentDueDat. 224
IntAcrl="200909-21"> Interest Accrual Start Date. 874

o <Bwnt
EventTyp="8" Event type. 8=CDS start date. 865

-~ Dt="0091007 Dateofeenrt. 86
Txt="200910"/> Text. 58

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

Txt="201012"/> Text. 58

<Yield

<Amt

I YiM'EMHp ndn é Amount. 708

<Amt

I YIMMMM DM M E Amount. 708

= |
<Amt
. ec@LréLtacé  Amounttype. IPMT=Initial payment amount (TVAR+ICPN+CRES). 707
| YIMEHOC MPMM € 708
T
<RptSide
D7
ClOrdID="YOURORDER" Client order ID. 11

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

SesID="RTH" Trading session. RFHRegular Trading Hours. 336

~ SesSub=x" Sessonsubid X=gk 65
MLegRptTyp="1"> Multi leg type. 1=Qutright. 442

~ <PybD=Ccme"  ParylDidentfied bytherole. 448
R="21"/> Party role. 21=Clearing organization. 452

~ <Pymp=cMe"  ParlyIDidentified by therole. 448
R="22"/> Party role. 22=Exchange. 452

IR IR o for) oo o alalalalalalalaja|als|s|s|s|s]]s]s]s|n|wlw|w|E
o|u|s|w|N|~|o N a W(N[~ ©|®|N|®(O|B|OIN[F(O|0(0|N|o 0K BN |F(O|o|0oN| 3
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i Tag Example Tag No.

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

452

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

Typ="26"/> 26=Account type, Origin. 803

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

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

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

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

TS="200910-06T11:00:0605:00" Timestamp. 769

- Typ=1»  Timestamptype. 1=ExecutonTime. 770
</RptSide>
I

</FIXML>

(o) [{e] (o} [{c]K{o} 00 | 0 0|00 [(00|00 |00 ~ [N~ E
Gg(h|WIN|F 0|~ QR (WIN|F (QOO\I(DD
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