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CME ClearPort Message Samples

1.0 Trade Submission

For more information and complete tag descriptions, refer to eith@rdle Capture Report Messagelrade Capture Report
Acknowledgement Messag®cument.

This section describes the following trade scenarios:

¢ New Trade Submission fromPlatfam or Broker
¢ Trade Acknowledgement to the PlatfoomBrokerSubmitting the Trade
e Trade Rejected by CME Clearing

1.1 New Trade Submission from a Platform or Broker

<?xml version="1.0" encoding="UBF?>
<FIXML
<TrdCaptRpt
RptID="379350106" Message ID. 571
LastPx="105.25" Trade price (percentage of par). 31
| 6 | ExeclD="EXECID123" ExecutioriD, or Deal ID as submitted by the platform. 17
LastQty="3500000" Notional amount. 32
| 8 | TrdDt="200910-06" Trade date. 75
[ 9 | MLegRptTyp="1" Multi legtype. 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" ¢NI RS (@IS &doYAGGSR® HWuTt NA O 828
RptTyp="0"> Reporttype. 0=Submit. 856
<Hdr
Snt="200910-06T11:00:085:00" Message time. 52
SID="EOS" Sender ID. Identifies the platform or broker. 49
17 TID="CME" Target ID. 56
SSub="CME" Sendemualifier. 50
TSub="CME"/> Targetqualifier. 57
<Instrmt
21 MMY="201012" Contract period code. 200
SecTyp="CDS" Product typeg CDS. 167
ID="SCARME" Clearing identification for the Single Name. 48
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Tag Example

- CpnRt="1.0" Coupon ratefor CDS contract 223

EN <RptSide
___

EX ClOrdiD="MYORDER" Client order ID.

___

InptSrc="EOS"> Input source.

R="24" 24 = Customer Account. 452

<TrdRegTS

TS="200910-06T11:00:085:00"/> Time stamp. 769

<RptSide

ClOrdID="YOURORDER" Client order ID. 11

[ 33 |
-
-
-
-
Es Sides . Tradeside.2<Sel. 58
-
-
-
EE
A
[ 53 ]

InptSrc="EOS"> Input source. 579

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

<TrdRegTS

TS="200910-06T11:00:0e05:00"/> Time stamp. 769

</TrdCaptRpt>
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1.2 Trade Acknowledgement to the Platform or Broker Submitting the Trade

[N

<?xml version="1.0" encoding="UBF?>
<FIXML>
<TrdCaptRptAck
RptID=12428E8C6E9CEAP01C4A6111604690 Message ID. 571
TransTyp="0" Action taken on a trade. 0=New. 487
RptTyp="0" Report type. 0=Submit. 856
TrdTyp="22" ¢NI RS GelL)S &adzooYAGGSR® wurlt NRGI ( 828
MichiD=MH N HY 9y / c9d/ 9!t nm/ n! né Tradeall GOK L5 adaA3ySR oé ot § 880
¢NI RSéV adzoYAdaarz2yao
ExecID="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" Messageaeference ID. 571
TrdRptStat="0" Trade report status. 0O=Accepted. 939
SettICcy="EUR" Currency in which the trade is settled. 120
TrdHandlInst="5" Trade handlingnstructions 5=Two party reporfor claim. 1123
PxNeg="1" Price negotiation methodl=Deal spread. Custom
LastQty="2500000" Notional amount. 32
LastPx="105.25" Trade price (percentage of par). 31
TxnTm="20094.0-06T11:16:04€5:00"> Transaction time. 56
<Hdr
Snt="200910-06T11:00:0e05:00" Message time. 52
SID="EOS" Sender ID. Identifies the platform or broker. 49
TID="CME" Target ID. 56
SSub="CME" Sendemualifier. 50
TSub="CME" Targetqualifier. 57
TTyp="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 typeg CDS. 167
MMY="20101200" Contract period code. 200
MatDt="201012-20" Maturity date. 541

wlw|wlw|w|n[N] N (NN NN R ek e ek e = sl llesllrs
R R[NP |O|o|o|N| o|a|S|w|N[R|o|o|o|N|o|u|d|w|N| (o

CME ClearPort



CME ClearPort Message Samples

Tag Example
__
E3 Exch="CMD" Product exchange.

___

[ 38 | CpnPmt="2009.2-21" Coupon Payment Due Date.

Dt="200910-07" Date of event. 866

<Evnt

Dt="201612-20" Date ofevent. 866

s m=w01012> 0 Text. . 88
</Instrmt>
Em <Yed

L ERIMé®pcnnékh Deal spread. 236

B eamt

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

el lyddémwpa®ne  Amomt 708

Ccy="EUR"/> Currency of amount.

Ccy="EUR"/> Currency of amount.

___

CRLIéELtacé Amounttype. IPMT=Initigbaymentamount (TVAR+ICPN+CRES).

| 60 |
___

Ccy="EUR"/> Currency of amount.

CER S <RptSide

Side="1" Trade side. 1=Buy. 54
& clodiD="MYORDER" . un
[ 66 | InptSrc="EOS" Input source. 578
Input device. API=Application Programming Interface. =~ 579
[ 68 | CustCpcty="1" Customer order capacity. 1 = Member for own account. 82
8 seslb='RTW*  Trading session. RTH = Regular Trading Hours. 36
SesSub="X" Sessiorsub id. X = Epit. 625

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

e R Partyrole21=Clearing organization. 452

<Pty ID="CME" Party IDidentified by the role.
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Tag Example
__

B3 <Pty ID="273" Party IDdentified by the role.

___

[ 78 | <Pty ID="FALCON" Party IDidentified by the role.

___
| 80 |

<SublD="1" Origin- Customer.

TS="200910-06T11:00:005:00" Time stamp.

~Time stamp type. 1=Execution Tme. 769
E3 </RptSide>
___
Side="2" Trade side. 2=Sell.
m___
[ 90 | InptSrc="EOS" Input source.
___
CustCpcty="2" Customer order capacity. 2 = Proprietary firm trading.

___
[ 94 | SesSub="X" Session sub id. X =ik
___
[ 96 | <Pty ID="CME" Party IDidentified by the role.
___
[ 98 | <Pty ID="CME" Party IDidentified by the role.
<Pty ID="273" Party IDidentified by the role.
___
<Pty ID="HARRIS" Party IDidentified by the role.
___
104 <Sub ID="2" Subidentifier of Party ID.
e Typ2e> _
</Pty>
___
R="17"/> Party role.17=Contra Firm.
___
R="4"/> Party role 4=Clearing Firm.
___
R="38"> Party role.38=Position Account.
___
Typ="26"/> 26=Account typec Origin.
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__
<TrdRegTS
___

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

___
</TrdCaptRptAck>

EER oRxme>

1.3 Trade Rejected by CME Clearing

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

RptID=379350106 Message ID.

-
-___
| 6 |

RptTyp="0"> Report type. 0=Submit.
Rl _
ExecID="EXECID123" Execution ID, or Deal ID as submitted by the platform.

[ 10 | BizDt="200909-06" Business date of clearinghouse.

[ MeegRptTyp="tt _
[ 12 | TrdRptStat="1" Trade report status. 1=Rejected.
___
[ 14 | LastPx="105.25" Trade price (percentage of par).

FEE TaoTm="2004006T1L:16:005:00° _
[ 16 | wSawayrlrénnoé Reject reason. Custom

[ 20 | SID="EOS" Sender ID. Identifies the platform or broker.
___

SSub="CME" Sendemualifier.
___
[ 24 | TTyp="PTS"/> PTS=Private trading system. Custom
___
EA ID="SCARME" Clearing identification for the Single Name.
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TagExample
- MMY="20101200" Contract period code. 200

s Exeh=omor _
EN CpnRt="1.0" Coupon ratefor CDS contract.
___
ER Side="1" Trade side. 1=Buy.
___
E3 InptSrc="EOS" Input source.
___
E3 <Pty ID="CFL2" Party IDidentified by the role.
___
ER Src="D"/> Party ID source. D=Proprietary/Custom code.
___
[ 40 | TS="200910-06T11:00:065:00" Time stamp.
___
[ 42 | </RptSide>
___
[ 44 | Side="2" Trade side. 2=Sell.
___
[ 46 | InptSrc="EOS" Input source.
___

[ 48 | <Pty ID="CFL2"

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

___

Party IDidentified by the role.

[ 52 | TS="200910-06T11:00:0805:00" Time stamp.
___
[ 54 | </RptSide>

L <MdCaptRptAck>
</FIXML>
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2.0 Trade Confirmations and Notifications
This section describes the following trade scendap®esignated Clearing Firms (DCMSs)

Trade(Alleged) Noaotificationto a Clearing Firm(DCM)

Claim Submission from a Clearing FififCM)

AcknowledgenentBack to the Clearing FirfdDCM) for the Claim
Notification Sent to the Plitrm or Brokerafter Each Clearing FirflDCM) HasClaimed
Notification Sent to the Platform or Broker after Both Sides Have Claimed
Clear Trade Confirmation Sent tdCéearing Firm DCM)

Trade Rejected by Clearing FiffRCM)

Acknowledgement Back to the Clearing FIifBxCM) for a Reject

Notification d Reject to the Platformar Broker

Delete to the Platform when a Clearing F(IDRCM) Rejects

Delete Notification to a Clearing FirnDCM)

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

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

<FIXML>

<TrdCaptRpt

RptID=12428E8C6E9ICEAP01C4A8111604746 Message ID. 571

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

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

TrdTyp="22" ¢NI RS (G8L)S &doYAGGSR® HHTt NAJI 828

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

H MtchD=MH nHy 9y / c9d/ 9!'t am/ n! né ¢NF* RS al GOK L5 aaA3ySR o0& /a9 880
¢NI RSé0 adzoYAaarzyao

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

RptRefID="379350106" Messagaeference ID. 571

TrdID="100002" Match ID assigned ByME Clearing. 1003

CME ClearPort 10
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Tag Example
TrdID2="12428E8C6E9ICEAPO1C4A8" Secondary Trade ID. 1040
‘Currency in which the trade is settled. 120
TrdHandlInst="5" Trade handlingnstructions 5=Two partyeport for claim. 1123

PxNeg="1" Price negotiation methodl=Deal spread. Custom

Trade price (percentage of par).

SSub="CME" Sender firm exchange. 50
e Tsub="cmev»>  Targetfirmexchange. 57
E3 <Instrmt

___

ER ID="SCARME" Clearing identification for the Single Name.

_
[ 40 | MMY="20101200" Contract period code. 200

e Made201012200 _
[ 42 | Mult="0.01" Price multiplier of the underlying instrument.
___
[ 44 | CpnRt="1.0" Coupon ratefor CDS contract.
___
[ 46 | IntAcrl="200909-21"> Interest Accrual Start Date.
___
[ 48 | EventTyp="8" Event type. 8EDstart date.
___
[ 50 | Txt="200910"/> Text.
___
[ 52 | EventTyp="9" Event type. 9€DSnd date.
___

[ 54 | Txt="201012"/> Text.

___
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Tag Example
- LERIMédpcnnékh Deal spread. 236
__
ER BLIEC+! wé Amount type. TVAR=Trade variation amount.

___
| 60 |

Ccy="EUR"/> Currencyof amount.

___

[ 62 | CRLIéL/thbE Amount type. ICPN=Initial Coupon.

___

[ 64 | Ccy="EUR"/> Currency of amount.

___
| 66 |

CRLI éELtacé Amounttype. IPMT=Initial Payment.

___
| 68 |

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.

g sesD="RTHT _
E SesSub="X" Session sub id. X =ik 625

e MlegRptTyp="1> 42
[ 78 | <Pty ID="CME" Party IDidentified by the role. 448

[ 79 [ _
EN <Pty ID="CME" Party IDidentified by the role.
___
[ 82 | <Pty ID="273" Party IDidentified by the role.
___
[ 84 | <Pty ID="HARRIS" Party IDidentified by the role.
___
| 86 | <Sub ID="2" Origin- Customer.

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

[ 90 |
___

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

___

E3 R="38"> Party role.38=Position Account.

___
96 ]

Typ="26"/> 26=Account typeg Origin.
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Tag Example
| o7 AN S —-m A" __-nr e ,F—PP-: KPr

<TrdRegTS
m___
Typ="1"/> Time stamp type. 1 = Executidime.
___
</TrdCaptRpt

BIER <omxm>
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2.2 Claim Submission from a Clearing Firm (DCM)

Tag Example
<FIXML>

- RptID="12428E8C6E9CEAP01C4A6111604740 Message ID.
-___
| 6 | RptTyp="2" Report type 2=Accept

[ 8 | ExeclD="EXECID123"

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

- MLegRptTyp="1" Multi leg type.1=Outright.
2 TxnTm="2009.0-06T11:16:04€5:00" Transaction time. 56
‘Notional amount. 32
<Har
___
SID="EOS" Sender ID. Identifies the platform or broker.
-___
18 SSub="CME" Sendemualifier.
___
<Instrmt
___
SecTyp="CDS" Product typeg CDS.
- Exch="CMD" Product exchange.

InptSrc="EOS" Input source.
-___
SesID="RTH" Trading session. RTH = Regikading Hours.
-___
<Pty ID="CME" Party IDidentified by the role.

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

e Re22v»> Patyrole22=Exchange. 452
<Pty ID="273" PartyIDidentified by the role. 448
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Tag Example
__

ER <Pty ID="FALCON" Party IDidentified by the role.
___
[ 40 | <Sub ID="1" Origin- Customer.
___
[ 42 | <Pty ID="273" Party IDidentified by the role.
___
- <Sub ID="1" Origin- Customer.

Time stamp.

</Pty>

TS="200910-06T11:00:0D5:00"
</RptSide>

</FIXML>

2.3 Acknowledgement Back to the Clearing Firm (DCM) for the Claim
[0 <oxmlversion="1.0" encoding="UBF?>

<FIXML>
__

[ 4 | RptID=12428E8C6E9ICEAP01C4A6133547144 Message ID.
-___
n RptTyp="2" Report type. 2=Accept.

_
n YySR o6& /a9 880
[ 10 | TrdDt="200910-06" Trade date.
___

[ 12 | MtchStat="1" Match status. 1=Unmatched.

___

MichiD=MH N HY 9y / c9d/ 9!t anm/ n! néd ¢NF RS al iOK L5 I
¢NIF RSO &dzdYAAAA

[ 14 | RptReflD="12428E8C6E9CEAP4A6111604740" Messagaeference ID.
___
- TrdID2="12428E8C6E9ICEAPO1C4A6" Secondary Trade ID. 1040

TrdHandlInst="5" Trade handlingnstructions 5=Two party report for claim. 1123
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Tag Example
__

LastQty="2500000" Notional amount.
___
[ 22 | TxnTm="2009.0-06T11:16:045:00"> Transaction time.

___

Snt="200910-06T11:00:0605:00" Message time.

[ 24 |
___

TID="273" Target ID.

Seemaire @

Targetqualifier. 57

TSub="CME"/>

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

SecTyp="CDS" Product typeg CDS. 167

MatDt="201012-20" Maturity date. 541

Exch="CMD" Product exchange. 308

CpnPmt="20094.2-21" Coupon Payment Due Date. 224

<Evnt

Dt="200910-07" Date of event. 866

<Evnt

Dt="201012-20" Date ofevent. 866

</Instrmt>

L fRI'é¢dpcnnéxh Deal spread. 236

CRLI E ¢! wé Position amount type. TVAR=Trade variaéomount. 707
Ccy="EUR"/> Currency of position amount. 15

CELIEéL/tbE Position amount type. ICPN=Initial Coupon. 707

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

| 28 |
[ 29 |
| 30 |
| 31 |
EZ
| 33 |
-
-
-
-
-
| 45 |
[ 46 |
-
-
-
-
-
58 ]
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__

[ 60 | CELIéLt acé Position amount type. IPMT=Initial Payment.

| 61 | ___
[ 62 | Ccy="EUR"/> Currency of position amount.
___
[ 64 | Side="1" Trade side. 1=Buy.
___
[ 66 | InptSrc="EOS" Input source.
__
[ 68 | CustCpcty="1" Customer order capacity. 1 = Member for own account. 82

| 69 | _
[ 70 | SesSub="%" Session sub id. X =fik
___
[ 72 | R="21"/> Party role21=Clearing organization.

| 73 | ___
[ 74 | R="22"/> Party role22=Exchange.
___
[ 76 | R="1"/> Party role.1=Executing Firm.

___

[ 78 | R="24"> Party role 24=CustomeAccount.

___
| 80 |

Typ="26"/> 26=Account typeg Origin.

___

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

___

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

___

[ 86 | R="38"> Party role.38=Position Account.
___
| 88 | Typ="26"/> 26=Account typeg Origin.

m <TrdRegTS
___
[ 92 | Typ="1"/> Time stamp type. 1 = Execution Time.
___
- </TrdCaptRptAck>

BEEE oRxmL>
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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
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 &doYAGGSRO® wHTt NADE 828
n MtchiD=MH nHy 9y / c9d/ 9! t nm/ n! né Trade Match ID assigned BME Clearing 2 NJ t b ¢ 6 &t NA ¢ 880
¢N}F RS¢0 adzoYAdaarzyao
[ 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
SettlCcy="EUR" Currency in which the tradis settled. 120
TrdHandlInst="5" Trade handlingnstructions 5=Two party report for claim. 1123
/ 2L aadLyRIE, ¢ Drop copy indicator. Y=Yes. 797
PxNeg="1" Price negotiation methodl=Deal spread. Custom
LastQty="2500000" Notional amount. 32
LastPx="105.25" Trade price (percentage of par). 31
TxnTm="2009.0-06T11:16:0405:00"> Transaction time. 56
<Hdr
Snt="200910-06T11:00:085:00" Message time. 52
SID=" CME" Sender ID. Identifies the platform or broker. 49
TID="EOS" Target ID. 56
SSub="CME" Sendemualifier. 50
TSub="CME" Targetqualifier. 57
TType="PTS"/> PTS=Private trading system. Custom
</Instrmt>
Sym="SCACAP.SR.MM.EUR.10Z.100" Symbol. 55
ID="SCARME" Clearing identificatiorfor 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 ratefor CDS contract. 223
CpnPmt="2004.2-21" Coupon Payment Due Date. 224
IntAcrl="200909-21"> Interest Accrual Start Date. 874

CME ClearPort
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Tag Example
__

[ 40 | EventTyp="8" Eventtype. 8-CDtart date.

___

[ 42 | Txt="200910"/> Text.
___
[ 44 | EventTyp="9" Event type9=CDSnd date.

___
| 46 |

Txt="201012"/> Text.

48 | <Yield
L tRréopcnnéxkb  Dealspread. 286
50 | <Amt

___

[ 52 | I YGMEMHpPp n®né Amount

<RptSide

___

[ 64 | ClOrdID="MYORDER" Client order ID.

___
| 66 |

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

___
[ 68 | SesID="RTH" Trading session. RTH = Regular Traldimgs.

[ 70 | <Pty ID="CME" Party IDidentified by the role. 448

___

[ 72 | <Pty ID="CME" Party IDidentified by the role.

___

[ 74 | <Pty ID="273" Party IDidentified by the role.
___
B <Pty ID="FALCON" Party IDidentified by the role.
___
[ 78 | <Sub ID="1" Origin- Customer.
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Tag Example
__

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

| 80 |
___

E3 <Pty ID="273" Party IDidentified by the role.
___
[ 84 | <Pty ID="FALCON" Party IDidentified by the role.
___
[ 86 | <Sub ID="1" Origin- Customer.

_
</Pty>

[ 90 | TS="200910-06T11:00:085:00" Time stamp.
___
[ 92 | </RptSide>

[EER <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 (G8L)S &adoYAGGSR® HHTt NRJI 828
n MtchiD=MH N HY 9y / c9d/ 9! t nm/ n! n ¢ Trade Match ID assigned BMEClearingf 2 NJ t b ¢ 6 &t NX ¢ 880
¢NF RS0 adzoYAaarzyao
| 9 | ExecID="EXECID123" Execution ID, or Deal ID as submitted by the platform. 17
TrdDt="200910-06" Trade date. 75
11 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 evenservice. 1011
CNRwLIG{ G Grént Trade report status. 0=Accepted. 939
SettICcy="EUR" Currency in which the trade is settled. 120
TrdHandlInst="0" Trade handling instructions. 0=Trade confirmation. 1123
PxNeg="1" Price negotiation methodl=Deal spread. Custom
LastQty="2500000" Notional amount. 32
LastPx="105.25" Trade price (percentage of par). 31
TxnTm="20090-06T11:16:045:00"> Transaction time. 56
<Hdr
Snt="200910-06T11:00:085:00" Message time. 52
SID=" CME" Sender ID. Identifies the platform or broker. 49
TID="EOS" Target ID. 56
26 SSub="CME" Sendemualifier. 50
TSub="CME" Targetqualifier. 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 typeg CDS. 167
MMY="20101200" Contract period code. 200
MatDt="201012-20" Maturity date. 541

CME ClearPort
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Tag Example
__
E3 Exch="CMD" Product exchange.

___

[ 38 | CpnPmt="2009.2-21" Coupon Payment Due Date.

Dt="200910-07" Date of event. 866

<Evnt

Dt="201612-20" Date ofevent. 866

s m=w01012> 0 Text. . 88
</Instrmt>
Em <Yed

L ERIMé®pcnnékh Deal spread. 236

B amt

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

el lyddémwpa®ne  Amomt 708

Ccy="EUR"/> Currency of amount.

Ccy="EUR"/> Currency of amount.

___

CRLIéELtacé Amounttype. IPMT=Initigbaymentamount (TVAR+ICPN+CRES).

| 60 |
___

Ccy="EUR"/> Currency of amount.

CER o <RptSide

Side="1" Trade side. 1=Buy. 54
& clodiD="MYORDER" . un
[ 66 | InptSrc="EOS" Input source. 578
Input device. API=Application Programming Interface. =~ 579
[ 68 | CustCpcty="1" Customer order capacity. 1 = Member for own account. 82
8 seslb='RTW*  Trading session. RTH = Regular Trading Hours. 36
SesSub="X" Sessiorsub id. X = Epit. 625

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

e R 21=Clearing organization. 452

<Pty ID="CME" Party IDidentified by the role.
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Tag Example
__

B3 <Pty ID="273" Party IDidentified by the role.

___

[ 78 | <Pty ID="FALCON" Party IDidentified by the role.
___
[ 80 | <Sub ID="1" Origin- Customer.
___
[ 82 | <Pty ID="273" PartylDidentified by the role.

o w
E3 <Pty ID="273" Party IDidentified by the role. 448

e R S 42
E3 <TrdRegTS
___
[ 88 | Typ="1"/> Time stamp type. 1 = Execution Time.
m___
[ 90 | <RptSide
___
[ 92 | ClOrdID="YOURORDER" Client order ID.

___
- InptDev="API" Input device. API=Application Programming Interface.

e CwstCpety="r _
[ 96 | SesID="RTH" Trading session. REHRegular Trading Hours.
___
MLegRptTyp="1"> Multi leg type.1=Outright.

R="21"/> Party role21=Clearing organization.
___
R="22"/> Party role22=Exchange.
___

104 R="1"/>

_ _

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

ehs o sswbip=2r < A

Typ="26"/> 26=Accounttype ¢ Origin. 803

g <Pyl _

R="17/> Party role. 17=Contr&irm.

___

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

___

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

Party role.1=Executing Firm.
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Tag Example
__
</RptSide>

FEER <mdCaptRpt
</FIXML>
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2.6 Clear Trade Confirmation Sent to a Clearing Firm (DCM)

<?xml version="1.0" encoding="UBF?>
<FIXML>
<TrdCaptRpt
RptID=12428E8C6E9CEAP01C4A8133547162 Message ID. 571
TransTyp="2" Action taken on a trade. 2=Replace. 487
| 6 | RptTyp="0" Report type. 0=Submit. 856
TrdTyp="22" Trade type submitted. 22=PrivatdlyS 32 G A 6 SR ¢ NI RS 828
H MtchiD=MH nHy 9y / c9d/ 9! t nm/ n! né Trade Match ID assigned BME Clearing 2 NJ t b ¢ 6 &t NA ¢ 880
¢N}F RS¢0 adzoYAdaarzyao
[ 9 | ExeclD="EXECID123" Execution ID, or Deal ID as submitted by pratform. 17
TrdDt="200910-06" Trade date. 75
11 BizDt="200910-06" Date on which trade is cleared. 75
MLegRptTyp="1" Multi leg type.1=Outright. 442
MtchStat="0" Match status. O=Matched. 573
14 MsgEvtSrc="CMESys" Message event service. 1011
¢CNRwLIG{ GFdTréne Trade report status. 0=Accepted. 939
TrdID="100002" Match ID assigned by CME Clearing. 1003
TrdID2="12428E8C6E9CEAP01C4A8" Secondary Trade ID. 1040
SettICcy="EUR" Currency in which the trade is settled. 120
TrdHandlInst="0" Trade handlingnstructions O=Trade confirmation. 1123
PxNeg="1" Price negotiation methodl=Deal spread. Custom
21 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="200910-06T11:00:085:00" Message time. 52
SID=" CME" Sender ID. Identifies the platform or broker. 49
TID="273" Target ID. 56
SSub="CME" Sendemualifier. 50
TSub="CME" Targetqualifier. 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

CME ClearPort
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Tag Example
__
ER CpnRt="1.0" Coupon ratefor CDS contract.

___
[ 40 | IntAcrl="200909-21"> Interest Accrual Start Date.
___
[ 42 | EventTyp="8" Eventtype. 8CDSstart date.

___
[ 44 | :

Txt="200910"/>

EventTyp="9" Event type9=CD<nd date.

Txt="201012"/> Text. 58

44
| 45 |
| 46 |
-
<Yield
___
| 52 | <Amt

| 53 |

-

-

| YiMEMHp n dn é Amount 708

<Amt

I YOM MMM O M M € Amount

___

<Amt

| 60 |
___

[ 62 | ' YiMEHOC MDMME Amount

| 66 | ClOrdiD="YOURORDER" Client order ID. 11
[ 68 | InptDev="API" Input device. API=Application Programming Interface. 579
[ 70 | SesID="RTH" Trading session. REHRegular Trading Hours.

___

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

| 73 | _
- R="21"/> Party role21=Clearing organization. 452

- R="22"/> Party role22=Exchange. 452
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Tag Example
__

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

___
| 80 |

R="24> Party role 24=Customer Account.
___
[ 82 | Typ="26"/> 26=Account typeg Origin.
___
[ 84 | R="17"/> Party role.17=Contra Firm.
_ _
E3 R="4"/> Party role 4=Clearing Firm.
___
EN R="38"> Party role.1=Position Account.
m___
[ 90 | Typ="26"/> 26=Account typeg Origin.

g <TrdRegTs _
[ 92 | TS="200910-06T11:00:005:00" Time stamp.
___
[ 94 | </RptSide>

e8] <rdCaptRpt
[ 96 | </FIXML>
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2.7 Trade Rejected by a Clearing Firm (DCM)

-__
<FIXML>
-___
| 4 |

RptID=12428E8C6E15551 Message ID.

-___
ﬂ RptTyp="3" Report type. 3=Declined.

ExeclD="EXECID123"

MLegRptTyp="1"

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

Multi leg type.1=Outright.

LastQty="6600000" Notional amount. 32

<Hdr

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

SSub="CME" Sendemualifier.

19 ___
0

</Instrmt>

SecTyp="CDS" Product typeg CDS.

Exch="CMD" Product exchange.

<RptS|de

InptSrc="EOS" Input source.

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

SesSub="X" Session sub id. X =fik
___
[ 34 | R="22"/> Party role22=Exchange.
___
E3 R="1"/> Party role. 1=Executing Firm.

___
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IREFISTIE
- R="24% Party role 24=Customer Account. 452
___
[ 40 | Typ="26"/> 26=Account typeg Origin.
___
[ 42 | R="4"/> Party role 4=Clearing Firm.
___
[ 44 | TS="200910-06T11:00:0805:00" Time stamp.
___
[ 46 | </RptSide>

e <mdCaptRpt
<IFIXML>

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

Tag Example

<FIXML>

- RptID="12428E8C6E9CEAP01C6B0143820601 Message ID.

TrdTyp="22" ¢NI RS (Gé&LIS &doYAGGSR® HHTt NA DI

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

68 MLegRptTyp="1"  Multilegtype.l=Outright. A2

- Match status. 1=Unmatched. 53
MsgEVtSrc="CMESys" Message event service. 1011

fEl TRptStat="o* - Tradereportstatus. O=Accepted. 939

[ 14 | TrdID="100004" Match ID assigned by CME Clearing. 1003
___
[ 16 | SettiCcy="EUR" Currency in which the trade is settled.
___
[ 18 | PxNeg="1" Price negotiation methodi=Deal spread. Custom

___

[ 20 | LastPx="105.25" Trade price (percentage of par).
___
| 22 | <Hdr

CME ClearPort 29




CME ClearPort Message Samples

Tag Example
__
[ 24 | SID="CME " Sender ID. Identifiethe platform or broker.
___
SSub="CME" Sendemualifier.
___
EN </Instrmt>
___
ER ID="SCARME" Clearing identification for the Single Name.

___
MMY="20101200" Contract perioccode.

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

EventTyp="8" Event type. 8€DSstart date. 865

e b='20092007 Dateofevent. 86

Txt="200910"/> Text. 58

I YGMEMHp n®né Amount 708

<Amt

<RptSide
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Tag Example
__
[ 64 | ClOrdID="YOURORDER" Client order ID.

___
| 66 |

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

___
| 68 |

SesID="RTH" Trading session. REHRegular Trading Hours.

[ 70 | MLegRptTyp="1"> Multi leg type.1=Outright.

_
[ 72 | R="21"/> Party role21=Clearing organization. 452

e PyiD=oMEr _
[ 74 | R="22"/> Party role22=Exchange.

___

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

___

[ 78 | R="24% Party role24=Customer Account.
___
[ 80 | Typ="26"/> 26=Account typec Origin.

e ey _
[ 82 | <Pty ID="273" Party IDidentified by the role.
___
[ 84 | <Pty ID="273" Party IDidentified by the role.

___
| 86 |

<Pty ID="273" PartyIDidentified by the role.

___

<Sub ID="2" Origin- Customer.

TS="200910-06T11:00:005:00" Time stamp.
~Time stamp type. 1= Execution Time. 770
[ 94 | </RptSide>

[0 <MdCeptRptAck>
96 BERTOES
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2.9 Notification of Reject to the Platform or Broker

<?xml version="1.0" encoding="UBF?>
<FIXML>
<TrdCaptRpt
RptID="12428E8C6E9CEAP01C6B0143820606" Message ID. 571
TransTyp="2" Action taken on a trade. 2=Replace. 487
| 6 | wLIi ¢ 8 LI € o¢ Purpose of the trade. 3=Decline. 856
TrdTyp="22" Type of trade submitted. 22=PNT. 828
| 8 | MtchlD="12428E8C6E9CEAPO1C6AC" Trade match ID. 880
[ 9 | ExeclD="EXECID123" Execution ID, or Deal ID as submitted by the platform. 17
TrdDt="200910-06" Logical trade date. 75
11 MLegRptTyp="1" Multi leg type 1=Outright. 442
MtchStat="1" Match status. 1=Unmatched. 573
MsgEvtSrc="CMESys"
SettlCcy="EUR" Currency for this leg. 675
TrdHandlInst="5" Trade handling instruction&=TweParty Report for Claim. 1123
CopyMsglnd="Y" Trade reported as drop copy of cleared trade confirmation. 797
PxNeg="1" Price negotiation methodl=Deal spread. Custom
LastQty="6600000" Notional Amount. 32
LastPx="105.25" Trade price (percentage of par). 31
TXnTm="2009.0-06T14:38:2@5:00"> Transaction Time of the trade. 60
<Hdr
Snt="200910-06T14:38:2@5:00" Message time. 52
SID="CME" Sender ID. Identifies the platform or broker. 49
TID="EOS" Target ID. 56
SSub="CME" Sendemualifier. 50
TSub="CME" Targetqualifier. 57
TType="PTS"/> PTS=Privatgading system. Custom
<Instrmt
{ & YSCACAP.SR.MM.EUR.10Z.100" Product 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. 436
Exch="CMD" Product exchange. 207
CpnRt="1.0" Rate of Premium that buyer pays to seller. 223
CpnPmt="20042-21" Coupon payment date. 224
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Tag Example
- IntAcrl="200909-21"> Interest Accrual Start Date. 874

___

[ 40 | 9SyliceLI éyé Type of event. 8DSStart Date.

___

Txt="200910"/>

9gSyice e € Type of event. 9€DEnd Date.

___
[ 46 | Txt="201012"/> .
___

[ 48 | Yld=".5600"/> Deal spread.
___
[ 50 | Typ="TVAR" Amount type. TVAR=Trade variation amount.
___
[ 52 | Ccy="EUR"/> Currency of amount. 1055
___
[ 54 | Typ="ICPN" Amount type. ICPN=Initibuponamount.
___
[ 56 | Ccy="EUR"/> Currency of amount. 1055

___

- Typ="IPMT" Amounttype. IPMT=Initighaymentamount (TVAR+ICPN+CRES).

___
| 60 |

Ccy="EUR"/> Currency of amount.

___

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

| 63 | __
[ 64 | Ly LJGi{ NDI'b9h{¢ Input source. 578
[ 65 | CInputdeviee. 579
CustCpcty="2" Customer order capacity. 2=Proprietary firm trading. 82
| 67 | - <
SesSub="X" Session sub ID. X=Eit. 625
m___
R="21"/> Party role 21=Clearing Organization. 452
-___
R="22"/> Party role 22=Exchange. 452
-___
R="1"/> Party role 1=Executing Firm. 452
-___
R="24"/> Party role 24=Customer Account.
-___
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Tag Example

- CELI éHCcéKD 26=Account typeg Origin.

___
| 80 |

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

___

E3 <Pty ID="273" Party IDidentified by the role.

___
| 84 |

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

[ 90 | TS="200910-06T13:50:085:00" Time stamp.
___
</RptSide>

[ <mdCaptRpt
<IFIXML>

CME ClearPort 34



CME ClearPort Message Samples

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

Tag Example
[T <oxmlversion="1.0" encoding="UBF?>
<FIXML>

- RptID=12428E8C6EICEAPO1C6AE143820645 Message ID.

-___
[ 6 | RptTyp="0"> Purpose of the trade. 0=Submit.
[ 8 |

__
MtchID="12428E8C6E9CEAP01C6AC"
ﬂ___

| 10 | TrdDt="200910-06" Logical trade date.

___

[ 12 | MtchStat="1" Match status1=UnMatched.

___
14 | TrdID2="12428E8C6E9CEAPOLCBAE" Secondaryrade ID. 1040
B8 setfiCey=ELR* ~ Setfledtradecurency. 120
[ 16 | TrdHandlInst="5" Trade handling instruction&=TweParty Report for Claim. 1123
e CopyMsging="y*  Tradereported as drop copy of cleared trade confirmation. 797
[ 18 | PxNeg="1" Price negotiation methodl=Deal spread. Custom
___

EN LastPx="105.25"

Trade price (percentage of par).

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

___

E3 SSub="CME" Sendemualifier.

___
[ 28 | TType="PTS"/> PTS=Private trading system. Custom
___
Sym="SCACAP.SR.MM.EUR.10Z.100" Product symbol.

- SecTyp="CDS" Product typeg CDS. 167

| 33 | _
E3 MatDt="201612-20" Maturity date.
-___

CME ClearPort 35



CME ClearPort Message Samples

Tag Example
- Exch="CMD" Product exchange. 207
___
[ 38 | CpnPmt="20092-21" Coupon payment date.
___

[ 40 | <Event
___

5 (i 2069-10-07¢ Date of event.

5 (1 Z02012-20¢ Date of event.

___
</Instrmt>
___

[ 50 | Yld=".5600"/> Deal spread.

___

[ 52 | Typ="TVAR" Amount type. TVAR=Trade variation amount.

___

[ 54 | Ccy="EUR"/> Currency of amount.

___

E3 Typ="ICPN" Amount type. ICPN=Initi@buponamount.

[ 58 | Ccy="EUR"/> Currency of amount. 1055
0 I
[ 60 | Typ="IPMT" Amounttype. IPMT=Initighaymentamount (TVAR+ICPN+CRES). 707

fEE Amt="34943333"  Amount 708

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

___

[ 64 | Side="1" Trade side1=Buy.

___

[ 66 | Ly LG { NOI'b9h{¢ Input source.

__
| 68 |

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

[ 70 | SesSub="X" Session sub ID. X=Eit.

___

[ 72 | <Pty ID="CME" Party IDidentified by the role.

___
[ 74 |

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

___

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

CME ClearPort 36



CME ClearPort Message Samples

Tag Example
- <Pty ID="FALCON" Party IDdentified by the role. 448

e R=24» Partyrole24=Customer Account. 452
| 80 | 6

L5Témé Origin- Customer.

R="17"/> Party role.17=Contra Firm.
___
E3 R="4"> Party role A=Clearing Firm.

___
[ 88 | TS="200910-06T13:50:085:00" Timestamp.

Bl e
[ 90 | </RptSide>
___

[ 92 | Side="2" Trade side. 2=Sell.

___
[ 94 | LYy LIi{ NDI'b9h{¢ Input source.
__
[ 96 | CustCpcty="2" Customer order capacity. 2=Proprietary firm trading. 82

fee sesp=RTHT . Tradingsession. 36
| 98 |

SesSub="X" Session sub ID. X=Ei. 625

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

___

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

___

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

___

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

___

F{dzo L5réHné Origin- Customer.
e ¢eLWréwcéxb  26%AccounttypeqOrigin.

</Pty>
___

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

___

R="4"/> Party role 4=Clearing Firm.
___
<TrdRegTS
[FFEf Ts="2009006T13:50:005:00° Tmestamp. 769
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Tag Example

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

FEER <Rptside>
</TrdCaptRpt>

BEE <rxme>

2.11 Delete Notification to a Clearing Firm (DCM)

Tag Example
00 <xmlversion="1.0" encoding="UBF?>

<FIXML>
__
Message ID.

- RptID=12428E8C6E9ICEAP01C6B0143820643

Report type. 0=New.

RptTyp="0"

MtchiD=MH N HY 9y / c9d/ 9!t nm/ c! / ¢ Trade Match ID assigned BME Clearingd 2 NJ t b ¢ o at NJ 880
bS3I2GAFGSR ¢NIRSé€0 adzoYAaaAazy:

Trade date. 75

[ 12 | MtchStat="1" Match status. 1=Unmatched.

___

[ 14 | TrdRptStat="0" Tradereport status. 0=Accepted.
-___
TrdID2="12428E8C6E9CEAP01C6B0" Secondary Trade ID. 1040
TrdHandlInst="5" Trade handlingnstructions 5=Two party report for claim. 1123
_ - Custom
LastQty="6600000" Notional amount. 32
-___
TxnTm="2009.0-06T11:16:045:00"> Transaction time. 56
-___
Snt="200910-06T11:00:0605:00" Message time. 52
-___
TID="273" Target ID. 56
-___
TSub="CME" Targetqualifier. 57
-___

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

___
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Tag Example
- SecTyp="CDS" Product typeg CDS. 167
___
E3 MatDt="201612-20" Maturity date.
___
E3 Exch="CMD" Product exchange.

___
| 38 |

CpnPmt="200942-21" Coupon Payment Due Date.

Dt="200910-07" Date of event. 866

Dt="201612-20" Date ofevent.

___
[ 48 | </Instrmt>
___
| 50 |

L fRI'é¢dpcnnékh Deal spread.

__
[ 52 | CRLIé¢+! we Amount type. TVAR=Trade variatiamount.
___
[ 54 | Ccy="EUR"/> Currency of amount.

___
E3 CRLIéL/thbE Amount type. ICPN=Initigbuponamount.

___

ER Ccy="EUR"/> Currency of amount.

___

[ 60 | ceLIéLtacsé Amounttype. IPMT=Initigbaymentamount (TVAR+ICPN+CRES). 707

[ 62 | Ccy="EUR"/> Currency of amount.
___

[ 64 | Side="2" Trade side. 2=Sell.
___
[ 66 | InptSrc="EOS" Input source.
___
[ 68 | CustCpcty="2" Customer order capacity. 2 = Proprietary firm trading.

_

cee o SesD='RTHT
___

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