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Introduction

1.0 Introduction

This document contains workflows and message flows for implementing the FIXML
Two Party Trade Submission for Match API. This API allows firms and other authorized
users of both the buy and sell side to submit a single-sided trade specifying their side with the
opposite party information. The trades are then matched by the CME Clearing System. This
trading model is typically used by CME Clearing for pit trades, including Single Line Entry of
Differential Spreads (SLEDS), non-currency privately negotiated trades (exchange for
physical-EFPs), and regular transfers, such as transfers with no residual.

For complete message specifications, refer to:

° Trade Capture Report Message
° Trade Capture Report Acknowledgement Message
° Trade Capture Report and Acknowledgement Components

Additional information on FIXML post trade messages is available at the following FIX
Protocol website:
http://fixprotocol.org/documents/4487/FI1X-5.0 SP2 VOL-5.pdf

1.1 Prerequisites

This document assumes that users have a basic understanding of XML and some
familiarity with trade reporting models.

Refer to the FIXML Schema at http://www.fixprotocol.org to gain an introduction to or
an enhanced understanding of FIXML functionality.

1.2 CME Clearing Contact Information

For more information please contact:
ccs@cmegroup.com or 312.207.2525

2.0 Two Party Trade Submission for Match Flow and
Key Messaging Fields

This section details the two party trade submission for match workflows, message flows,
and specific messaging considerations for implementation.

The following workflows are available for the one party trade report for match API:
e Both Parties Submit Trade for Match to Clearing

CME Clearing Rejects Trade

Buyer or Seller Updates Pre-Matched Trade

Buyer or Seller Cancels Pre-Matched Trade

Buyer or Seller Updates a Post Matched Trade

Two Party Trade Submission for Match by Clearing 4
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CME FIXML Trade API

2.1 Key Attributes Used in Two Party Trade Submission for
Match by Clearing

The following table describes some of the key FIXML attributes used in one party trade
report for match messaging.

FIXML Attribute Description
ReportType Indicates the purpose of the trade within the workflow and determines the action
(RptTyp) for the receiver of the trade. This is a required field.

TradeHandlinglnstr
(TrdHandlInst)

Indicates the type of trading model being used to handle the trade for the
purpose of match. Provides the context of the trade report and informs the
receiver of the proper response to take. This is conditionally required based on
the trading model.

TransType Indicates the action being taken on a trade. Some of the typical actions are add

(TransTyp) or submit a new trade, replace an existing trade, or cancel a trade. This is a
required field.

TrdRptStatus Used to report the status of a trade in CME Clearing and is sent on trade

(TrdRptStat) confirmations or on a trade acknowledgement in response to a clearing member
submission.

TrdID The Trade ID is assigned by either the submitting firm (for pit trades), or by

CME Clearing (for all non-pit trades, and pit trades with missing or duplicated
Trade ID’s). Trade IDs are unique within a given Clearing Business Date,
Exchange, and Firm ID. Once assigned, this ID is used to identify the trade in
Clearing until an action causes a state change (such as trade allocation).

2.1.1 Abbreviations Used in Tables

e TCR - Trade Capture Report Message
e TCR Ack - Trade Capture Report Acknowledgement Message
e CS - Clearing System

Two Party Trade Submission for Match by Clearing 5
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2.2 Two Party Trade Submission for Match by Clearing

During this process, the buyer and the seller each submit a side of the trade with opposite
side firm identification information to CME Clearing for matching. CME Clearing
acknowledges the trade details to each submitter, completes a match, then sends a trade

confirmation message to both parties participating in the trade, as illustrated below.

2.2.1 Message Flow

1. The buyer and seller each submit their side of the trade with the opposite party
information to CME Clearing by sending a Trade Capture Report Message.

2. CME Clearing acknowledges the trade to the buyer and seller by sending the

Trade Capture Report Acknowledgement.

3. CME Clearing matches the trade and then sends the Trade Capture Report
Message — Cleared trade confirmation (matched) to the buyer and seller.

®

Trade Capture Report
New trade submitted

c
(2) M
E

B Trade Capture Report Acknowledgement
U New trade accepted c
: L
s © ;
| Trade Capture Report A
D Trade confirmation (matched) T
& N
G

2.2.2 Message Flow Table — Key Fields

®

Trade Capture Report

Mew trade submitted

®

Trade Capture Report Acknowledgement

New trade accepted

®

Trade Capture Report

Trade confirmation (matched)

rrmw

mo=—uw

Message | ReportType | TradeHandlinglnstr TransType | TrdRptStatus | Source

Message

. Type From-To
Function
New trade TCR 0 — Submit 2 — One party 0 — New Not used Firm - CS
submitted submission for match
New trade TCR Ack | 0 — Submit 2 — One party 0 — New 0 — Accepted CS-Firm
acknowledgement submission for match
Cleared trade TCR 0 — Submit 0 — Trade confirmation 0 — New 0 = Accepted CS - Firm
confirmation
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2.3 CME Clearing Rejects Trade
If the trade submitted by either the buyer or seller does not pass validation, CME

Clearing rejects their side of the trade. This example illustrates the buyer not passing
validation.

2.3.1 Message Flow

The buyer or seller submits a side of the trade with opposite information to CME
Clearing by sending a Trade Capture Report Message.

1.

CME Clearing rejects the trade by sending the Trade Capture Report
Acknowledgement Message.

B
U
Y

A0

- mw

mo=0uw

®

Trade Capture Report

MNew Trade Submitted

®

Trade Capture Report Acknowledgement

Reject Motification

2.3.2 Message Flow Table — Key Fields

m=0O

QZ—-—22pmMmro

Message | ReportType | TradeHandlinglnstr TransType | TrdRptStatus | Source
Message
. Type From - To

Function

New trade TCR 0 — Submit 2 — One party 0 — New Not used Firm - CS
submitted submission for match

New trade TCR Ack | 0— Submit 2 — One party 0 — New 1 — Rejected CS-Firm
acknowledgement submission for match
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2.4 Buyer or Seller Updates Pre-Matched Trade

In this scenario, either the buyer or seller can submit a trade update (replace) before the
trade is matched.

2.4.1 Message Flow

1. The buyer or seller submits a trade update by sending a Trade Capture Report
Message to CME Clearing.

2. CME Clearing acknowledges the trade to the buyer or seller by sending the Trade
Capture Report Acknowledgement Message.

B
U
Y C
@ M
o Trade Capture Report E
R Updated trade submitted
C
S L
E E
L ©) A
L Trade Capture Report Acknowledgement T
S Updated trade accepted N
| G
D
E

2.4.2 Message Flow Table — Key Fields

Message | ReportType | TradeHandlinglnstr TransType | TrdRptStatus | Source
Message
: Type From - To

Function

Update trade TCR 0 — Submit 2 — One party 2 —Replace | Not used Firm - CS
submitted submission for match

Update trade TCR Ack | 0— Submit 2 — One party 2 —Replace | 0- Accepted CS - Firm
acknowledgement submission for match

Two Party Trade Submission for Match by Clearing 8
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2.5 Buyer or Seller Cancels Pre-Matched Trade
In this scenario, either the buyer or seller can cancel the trade before the trade is matched.

2.5.1 Message Flow

1. The buyer or seller submits a trade cancellation by sending a Trade Capture

Report Message to CME Clearing.

2. CME Clearing acknowledges the buyer or seller by sending the Trade Capture
Report Acknowledgement Message.

B
u ® .
Y Trade Capture Report M
Cancel trade submitted
E
0
R
® C
] Trade Capture Report Acknowledgement Ié
E Cancel trade accepted A
- R
L
|
N
= G
I
D
E
2.5.2 Message Flow Table — Key Fields
M Message | ReportType | TradeHandlinglnstr TransType | TrdRptStatus | Source
essage
. Type From - To
Function
Trade submitted TCR 0 — Submit | 2 - One party 1 - Cancel Not used Firm - CS
submission for match
Trade TCR Ack | 0—Submit | 2 - One party 1 - Cancel 0 — Accepted CS - Firm
acknowledgement submission for match
Two Party Trade Submission for Match by Clearing 9
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2.6 Buyer or Seller Updates a Post Matched Trade

After CME Clearing has matched a trade, either the buyer or the seller may submit
Replace (Change) instructions to update specific information, such as Customer Type
Indicator (CTI), Account, or Origin.

2.6.1 Message Flow
The buyer or seller submits a trade update to CME Clearing by sending a Trade

1.

Capture Report Message.

CME Clearing acknowledges the update by sending the Trade Capture Report
Acknowledgement Message to the sender of the message.

a0 < Cm

rFrrmaow

Trade Capture Report Acknowledgement

mo-—w

®

Trade Capture Report
Updated trade submitted

®

Updated trade accepted

Cc
M
E
C
L
E
A
R
|

N
G

2.6.2 Message Flow Table — Key Fields

Message | ReportType | TradeHandlinglnstr TransType | TrdRptStatus | Source
Message
. Type From - To
Function
Update trade TCR 0 — Submit 0 — Trade Confirm 2 —Replace | Not used Firm - CS
submitted
Trade update TCR Ack | 0— Submit 0 — Trade Confirm 2 —Replace | 0-Accepted CS - Firm
acknowledgement
3.0 Message Samples
This section includes message samples for the following trade scenarios:
. New Trade Submission
o New Trade Acknowledgement to Submitter
. SLED Trade Submission
Two Party Trade Submission for Match by Clearing 10
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SLED Trade Acknowledgement to Submitter
Option from Pit Submission

Buyer or Seller Updates Pre-Matched Trade
Acknowledgement of Pre-Matched Trade Update
Buyer or Seller Cancels Pre-Matched Trade
Acknowledgement of Pre-Matched Trade Cancel
Match Confirmation

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

3.1 New Trade Submission

[T <xmlversion="1.0" encoding="UTF-8"?>

2 <FIXML>

RptID="1232578504ACBAP01C341C125404095" Message ID.

n TrdDt="2009-08-17" Logical trade date.
[ BiDt="2009-0817"  logicalcleardate.
MLegRptTyp="1" Trade report type. 1=Outright.

TrdID="100196" Firm trade ID.

__

LastQty="100" Trade quantity.

TxnTm="2009-08-17T12:54:04-05:00"> Transaction time.

Snt="2009-08-17T12:54:04-05:00"

Message time.

TID="CME" Recipient firm.

<Instrmt

ID="ED" Product code.

SecTyp="FUT" Product type. FUT=Future.

Exch="CME"> Product exchange.

< RptSide

ClOrdID="MANDAR1" Client order ID.

InptDev="API" Input device.

OrdTyp="Q"

wlw|w wlwlwlw|n (N n (N[NNI NN N (R RrRIR (R~ -
oo (e Y = LR BN Y S B R D S = S B Y A N T )

SesSub="P" Session sub ID. P=Pit.

Two Party Trade Submission for Match by Clearing 11
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CME FIXML Trade API

— mmm

- <Pty ID="CME" Source of the Party ID.
e R 21=ClearingOrganization.

40 <Pty ID="CME"

<Pty 1D="001"

<Pty ID="QATEST"

<Sub ID="1" Sub-identifier.
<Pty ID="COX"
<Pty ID="003"

42

[ 43 |
[ 44 |
[ 45 |
[ 59 |
[ 50 |
[ 51 |
[ 52 | <Pty ID="SEL"

</RptSide>

& «mdcaptRpe

</FIXML>

Two Party Trade Submission for Match by Clearing 12



3.2 New Trade Acknowledgement to Submitter

[0 <»mlversion="1.0" encoding="UTF-8"2>
<FIXML>
B <rdeaptRptack
[ 4 |

RptID="1232578504ACBAP01C341C125404095" Message ID.

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

MtchID="1232578504ACBAP01C341A" FEC execution ID.

TrdDt="2009-08-17" Logical trade date.

MLegRptTyp="1" Trade report type. 1=Outright.
MsgEvtSrc="CMESys"
TrdRptStat="0" 0= Accepted.

TrdID2="1232578504ACBAP01C341C"

Unique trade ID.

LastQty="100" Trade quantity.

TxnTm="2009-08-17T12:54:04-05:00"> Transaction time.

Snt="2009-08-17T12:54:04-05:00" Message time.

N
(]

TID="001" Recipient firm.

TSub="CME"/> Recipient firm exchange.

Sym="GEZ9" Product symbol.

CFI="FFDCSO" CFl Code for the Instrument.

MMY="20091200" Period code=delivery value date.

Mult="2500.0" Price multiplier.

</Instrmt>

Side="1" Trade side. 1=buy.

InptSrc="MQM Input source

CustCpcty="1" Customer order capacity. 1I=member for own

account.

IR IBPIWIWIWIWIWIWIWIWIWIWININININ
PIWIN(RP|IO|O|X N[O |WINIPR[O([O|X ||

SesID="RTH" Trading session.

TmBkt="C"> Floor trade time interval

R="21"/> 21=Clearing Organization.

ROV |N|O
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R="22"/> 22=Exchange.
__
R="1"/> 1=Executing Firm.
__
R="24"/> 24=Customer Account.

57 ~ <swip=1t

Typ="26"/>

R="12"/>

12=Executing Trader.

| 60 |

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

=N eeyp=ts
R="37"/> 37=Contra Trader.

B eeyper
m R="4"/> 4=Clearing Firm.

fee ey
[ 68 | R="38"/> 38=Position Account.

= w1t
Typ="26"/>

A eRetside
</TrdCaptRptAck>

B e
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3.3 SLED Trade Submission

Instrument details vary based on the type of spread.

e A SLED trade has a value of MLegRptTyp=3.

e Submitting and replacing a SLED trade are the same, except when TransTyp=2
(Replace).
00 <xmiversion="1.0"encoding="UTF-8"2>
<FIXML>
B <mdcaptRRe
[ 4 |

RptID="7095" Message ID.

e Tresyp=o"  Adtiontakenonatrade. O=New.
[ 6 |

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

e Tyt Tradetype.O=RegularTrade.

n TrdSubTyp="7" Trade sub type. 7=Differential spread.

MLegRptTyp="3"

Trade report type. 3=Multi-Leg Security
(COMBO).

B MsgEvtSre'aw

[ 12 | TrdID="7095" Firm trade ID.

__

LastPx="4.20000000" Trade price.

SSub="CME"

<Instrmt

SecTyp="COMBO"
s swmypstear
MMY="20100600" Expiration period code.
s Beh="owe’> Productexchange.
<TrdLeg
e awe7s0r Quantyy.
LastPx="1156.80000000"> Trade price.
32
ID="SP” Clearing code for the leg.
= mwy=20100800
CFI="FXXXXX” CFl code for the leg.
s EBehwover Productexchange.
Side="2"/> Side. 2=Sell.

e mrdlee-
<TrdlLeg
s awe7ser Quaniy.
LastPx="1152.60000000"> Trade price.
ID="SP”
= mwy=201000000
CFI="FXXXXX"”
G = L.
Side="1"/>
e omrdlee

Product type. COMBO=Multileg.

Clearing code for the leg.

CFI code for the leg.

Side. 1=Buy.

Two Party Trade Submission for Match by Clearing 15
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Tag Example

<RptSide

ClOordID="0080" Client order ID.

InptSrc="MQM” Trade input source.

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

own account.

s odypsr
- SesSub="P” Session sub ID. P=Pit.

e Ttmeke=> Timebracketoftrade.
<Pty ID="CME" Source of the Party ID.
m__
[ 61 | <Pty ID="CME"

s R 21=Clearing Organization.
[ 63 | <Pty ID="888"
m__

<Pty |D="84552"

[ 67 | <Sub 1D="1"

= e
[ 69 | <Pty ID="CRG"

e R l2=BxecutingTrader.
E <Pty ID="187"

- R 17=Contrafim.
[ 73 | <Pty ID="NYU"

= R 37=ContraTrader.
[ 75 | </Rptside>
__
</FIXML>

Two Party Trade Submission for Match by Clearing 16
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3.4 SLED Trade Acknowledgement to Submitter
[0 <axmiversion="1.0" encoding="UTF-8" 2>

<FIXML>
0 <mdcaptRptAck
[ 4 | RptID="7095" Message ID.

5 Tamstypo  Adiontakenonatrade. O=New.
n RptTyp="0" Report type. 0=Submit.
= Tdpsr
[ 8 |

TrdSubTyp="7"

10 MLegRptTyp="3"

Trade sub type. 7=Differential spread.

Trade report type. 3=Multi-Leg Security
(COMBO).

e MsgEvtSres"mav’
[P TrdRetStat="o*  O=Accepted.
e TrdID="7095" Firm trade ID.

13 . lestay="7"  Tradequantty.

LastPx="4.20000000" Trade price.

SSub="CME" Sender sub id.

[ 20 |

[ Tswb="ome'>  Recipientfirmexchange.
- <Instrmt
__

Product type. COMBO=Multileg.

SecTyp="COMBO"

MMY="20100600"
s Beh=over
<TrdLeg
s awe7sr Quantty.

LastPx="1156.80000000"> Trade price.
El <
ID="SP” Clearing code for the leg.
e mwv=momooe00”
CFI="FXXXXX" CFI code for the leg.
e EBehover Productexchange.
Side="2"/> Side. 2=Sell.
e e
<TrdLeg
e awe7sr 0 Quantty.
LastPx="1152.60000000"> Trade price.
[ 2 BT L, b, LLLDMH EEHL
ID="SP” Clearing code for the leg.

CFI="FXXXXX"

Expiration period code.

CFI code for the leg.

Side="1"/> Side. 1=Buy.

B e

<RptSide

ClOrdID="0080" Client order ID.
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InptSrc="MQM” Trade input source.

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

own account.

SesSub="P” Session sub ID. P=Pit.

<Pty ID="CME" Source of the Party ID.
<Pty ID="CME"
<Pty |D="888"
<Pty |D="84552"
<Sub ID="1"
<Pty ID="CRG"
<Pty ID="187"
<Pty ID="NYU"
</RptSide>

</FIXML>
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3.5 Option from Pit Submission
[0 <axmiversion="1.0" encoding="UTF-8" 2>

<FIXML>
- RptID="8002" Message ID.

B TransTyp"ot Adiontakenonatrade. O=New.
n RptTyp="0" Report type. 0=Submit.
= Tdtypsor
EN TrdDt="2010-05-14" Logical trade date.
[ 10 | MsgEvtSrc="MQM”

e Tdio="goo"  Fimwadeo.
- LastQty="4" Trade quantity.
BB lestx"009500000"  Tradeprice.
[ 14 | TxnTm="2010-05-14T10:30:51"> Transaction time.

BEN e

[ 16 | Snt="2010-05-14T10:30:51" Message time.

TID="CME"

TSub="CBT"/>

|D="C"

Recipient firm.

Recipient firm exchange.

Product code.

SecTyp="OOF" Product type. OOF=Option on future.

Strike price.

< RptSide

ClOordID="7357" Client order ID.

InptDev="AP|” Trade input device.

OrdTyp="M"

[ 17 |
[ 18 |
[ 19 |
[ 20 |
[ 21 |
[ 22 |
[ 23 |
[ 24 |
[ 26 |
[ 27 |
[ 29 |
[ 30 |
[ 31 |
[ 32 |
[ 33 |
[ 34 |
BB sesswbr SessionsubID.P=PL.
[ 38 |
[ 39 |
[ 40 |
[ 41 |
[ 42 |
[ 43 |
[ 44|
[ 45 ]
[ 46 |
[ 48 |
[ 49 |
[ 50 |
| 51 |
[ 52 |
[ 53 |
EN

StrkPx="4.30000000"

TmBkt="K"> Time bracket of trade.

R="22"/> 22=Exchange.

R="21"/> 21=Clearing Organization.

R=||1||/>

R="24"> 24=Customer Account.

Typ="26"/>

1=Executing Firm.

<Pty ID="OW"

<Pty ID="280"

<Pty ID="LDA"
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Tag Example Description

</TrdRegTS

</TrdRegTS

Typ="2"/> 2 =Time in.
TS="2010-05-14T09:37:30” Time of time stamp.

</TrdRegTS
__
[ 65 | </RptSide>

BEE mdCapRee-
</FIXML>

3.6 Buyer or Seller Updates Pre-Matched Trade

[0 <mlversion="1.0" encoding="UTF-8">>
<FIXML>
B <adeaptRpe
[ 4 |

RptID="1232578504ACBA1" Message ID.

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

N TrdDt="2009-08-17" Logical trade date.
MtchStat="1" Match status. 1=Unmatched.

__

TrdHandlInst="2" Type of trading model. 2=One-Party Report

for Matching.
_

LastPx="98.25"

Trade price.

=
(o]

SID="001" Sender.

SSub="CME" /> Sender sub id.

Sym="GEZ9" Product symbol.

CFI="FFDCSO" CFl Code for the Instrument.

MMY="200912" Period code=delivery value date.

</Instrmt>

Side="1" Trade side. 1=buy.

InptSrc="TES" Input source.

CustCpcty="1" Customer order capacity. 1I=member for own

account.

w WIWIWIWIWININININININININININ (=
(2] PIWIN(P|IO|IO|X N[O |W|IN(FL[O|LO
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CME FIXML Trade API

Line Tag Example Description

SesID="RTH" Trading session.

w
(e)]

w
(o]

w
~

TmBkt="C"> Floor trade time interval.

w
(o]

S
(=)

R="21"/> 21=Clearing Organization.

uinunuufuninninnuibibld|IBIRID|S »

H

R="22"/> 22=Exchange.

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

R="24"/> 24=Customer Account.

Typ="26"/>

R="12"/> 12=Executing Trader.

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

R="37"/> 37=Contra Trader.

</TrdCaptRpt>
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3.7 Acknowledgement of Pre-Matched Trade Update

[T0 <»xmlversion="1.0" encoding="UTF-8"2>
<FIXML>
[ <dcaptRptack
[ 4 |

RptID="1232578504AC01C341C125855022" Message ID.

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

TrdDt="2009-08-17" Logical trade date.

MLegRptTyp="1" Trade report type. 1=Outright.

MsgEvtSrc="CMESys"

TrdID="100196" Firm trade ID.

=
[e)]

TrdHandlInst="2" Type of trading model. 2=One-Party Report
for Matching.

N N TN ISy
uld|(w|N

LastPx="98.25" Trade price.

N2 =
o|w |

<Hdr

N
(A

N
N

(Sa B O I I I I I S BB WWIWIWIWIWIWIWIWIWININININININ
ROV [N |W(IN ROV |IN|O|VN|[AR|WIN|IRIO(O|(|IN|O |V

SID="CME" Sender.

N
w

SSub="CME" Sender sub id

<Instrmt

ID="ED" Product code.

SecTyp="FUT" Product type. FUT=Future.

MatDt="2009-12-14" Option or futures expiration date.

Exch="CME"> Product exchange.

< RptSide

ClOrdID="MANDAR1" Client order ID.

InptDev="API" Input device.

OrdTyp="Q"

SesSub="pP" Session sub ID. P=Pit.

<Pty ID="CME" Source of the PartyID.

<Pty ID="CME"

<Pty ID="001"
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CME FIXML Trade API

Tag Example

<Pty ID="QATEST"

<Pty ID="COX"

<Pty 1D="003"
[ 60 | <Pty ID="SEL"
= R 37=ContraTrader.
<Pty ID="287"

== R 4=ClearingFirm.
<Pty ID="527"

&  Rrsg»  38=PositionAccount.
| 66 |

<Sub ID="1"
</RptSide>

</FIXML>

3.8 Buyer or Seller Cancels Pre-Matched Trade
[E00 <mlversion="1.0" encoding="UTF-8"2>

<FIXML>
- RptID="1232578504" Message ID.
B TransTyp=t* Actiontaken on a trade. O=New. 1=Cancel.
n RptTyp="0" Report type. 0=Submit.
e mdnypsor
KN TrdDt="2009-08-17" Logical trade date.
- MtchStat="1" Match status. 1=Unmatched.
__
TrdHandlInst="2" Type of trading model. 2=One-Party Report

for Matching.
e estay="1000 0 Tradequantity.
- LastPx="98.25" Trade price.
B ™nTm="2009-08-17713:08:21-05:00"> Transactiontime.
[ 16 | <Hdr
B0 snt="2009-08-17T13:08:21-05:00"  Messagetime.
- SID="001" Sender.
e mpower Redpientfirm.
EN SSub="CME" /> Sender sub id.

21

Sym="GEZ9" Product symbol.

CFI="FFDCSO" CFI Code for the Instrument.

MMY="200912"

</Instrmt>

Side="1" Trade side. 1=buy.

Period code=delivery value date.

[ 21 |
[ 22 |
| 23 |
[ 27 |
| 28 |
[ 29 |
[ 30|
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Tog Example

- InptSrc="MQM" Input source.

__
CustCpcty="1" Customer order capacity. 1=member for own
account.
== odtyps
- SesID="RTH" Trading session.
e sessubs"t SessionsubID.P=Pit.

- <Pty ID="CME" Source of the Party ID.

e eea> 21=ClearingOrganization.
[ 40 | <Pty ID="CME"

e ee2 22sExchange.
[ 42 | <Pty ID="001"

e R~ IsBxectingfirm.

[ 44 | <Pty ID="QATEST33"

| 24=Customer Account.

[ 46 | <Sub ID="1"

= ypes

[ 48 | <Pty ID="COX"

e R l2eBxecutingTrader.
<Pty ID="003"

o1 - R~ 17=Contrafirm.

<Pty ID="SEL"

s R 37=ContraTrader.

- </RptSide>

s gmdeaptRee>
</FIXML>
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3.9 Acknowledgement of Pre-Matched Trade Cancel

[00 <>xmlversion="1.0" encoding="UtF-8"2>
<FIXML>

[ <rdeaptRptack
[ 4 |

RptID="1232578504ACBAP30821977" Message ID.

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

TrdDt="2009-08-17" Logical trade date.

MLegRptTyp="1" Trade report type. 1=Outright.

MsgEvtSrc="CMESys"

[ERN
S

TrdRptStat="0" 0= Accepted

=
[e)]

TrdID2="1232578504ACBAP01C3424" Unique trade ID.

=
~

[ [ IS =Y
(5 W|N |~

LastQty="100" Trade quantity.

N[
HH
0]
]
1
'
V‘

TxnTm="2009-08-17T13:08:21-05:00" Transaction time.

N
(A

N
N

Snt="2009-08-17T13:08:21-05:00" Message time.

N
w

TID="001" Recipient firm.

TSub="CME"/> Recipient firm exchange.

Sym="GEZ9" Product symbol.

CFI="FFDCSO" CFI Code for the Instrument.

MMY="20091200" Period code=delivery value date.

Mult="2500.0" Price multiplier.

</Instrmt>

Side="1" Trade side. 1=buy.

InptSrc="MQM” Input source.

CustCpcty="1" Customer order capacity. 1I=member for own
account.

SesID="RTH" Trading session.

TmBkt="C"> Floor trade time interval.

R="21"/> 21=Clearing Organization.

uis(BidID|ID|ID|H AW lW|Ww WIWIWIWIWIWIWININININ[ININ
[@R Vo Kol NN Ke) i NV, 8~ JUS) N|R|[O|WO|00 | On|A|WIN(RP([O|lO|X|IN(O(U|S

R="22"/> 22=Exchange.
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— mw

R="1"/> 1 Executing Firm.

-
=8 eyp=roamesTT

[ 54 | R="24"/> 24=Customer Account.

= <swp=
| 56 | Typ="26"/>
I

Ex R="12"/> 12=Executing Trader.

A

[ 60 | R="17"/> 17=Contra Firm.

fEe eypstsEr
- R="37"/> 37=Contra Trader.

BEe ey
- R="4"/> 4=Clearing Firm.

B ey
| 66 | R="38"/> 38=Position Account.

el sw
| 68 | Typ="26"/>

FEE <Retside
[ 70 | </TrdCaptRptAck>

P v
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3.10 Match Confirmation

Tag Example
[0 <»xmlversion="1.0" encoding="UTF-8"?>>

2 <FIXML>

Message ID.
RptID="1232578504ACBAP01C3420130044768"
RptTyp="0" Report type. 0=Submit.

MtchID="1232578504ACBAP01C3416" FEC execution ID.

TrdDt="2009-08-17" Logical trade date.

MLegRptTyp="1" Trade report type. 1=Matched.

MsgEvtSrc="CMESys”

TrdID="100004" Firm trade ID.

TrdHandlInst="0" Type of trading model. 0=Trade Confirmation.

LastPx="98.25" Trade price.

<Hdr

SID="CME" Sender.

SSub="CME" Sender sub id.

<Instrmt

ID="ED" Product code.

SecTyp="FUT" Product type. FUT=Future.

Mult="2500.0" Price multiplier.

Exch="CME"> Product exchange.

< RptSide

ClOrdID="MANDAR1" Client order ID.

InptDev="UI" Input device.

OrdTyp="Q"

SesSub="P" Session sub ID. P=Pit.

<Pty ID="CME" Source of the Party ID.

<Pty ID="CME"

I Y E N EY RS Aa(pldlwlwlwlw|lw|lw|wlw|lw|w|n[nnidIN (NN (NN (N|IR|IRIR(R[RRRR R ~ o & ||es
R|o|o|o|N|o|t|Bs S Y = A R N o Y A S S =1 A S B s A E N R Y Y = e S R S N T S S
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Tag Example

<Pty ID="003"
e R IeBecttingfirm.
54 <Pty ID="QATEST"
& Re4> 24=CustomerAccount.
<Sub ID="1" Sub-identifier.

57
58 <Pty ID="SEL"
s R~

<Pty ID="001"

62 <Pty ID="COX"
s R"37>  37=ContraTrader.
64 <Pty ID="287"

<Pty ID="527"

<Sub ID="1" Sub-identifier.

</RptSide>

</FIXML>
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4.0 FIXML Attribute Enumerations by Trade Types

Equivalent Equi
quivalent
M%Sussg?tgépe TrdTyp | TrdSubTyp | MLegRptTyp | SesSub TraESaEéion TREX Order
Type
Type
PIT Outright Trade 0 1 P Blank or 1 Q
PIT SLEDS Trade 0 7 3 P D Q
PIT SLEDS Leg 0 7 2 P 6, L Q
PIT Spread Trade
(non-SLEDS) Y & 3 et Q
Electronic Outright
Trade Y : . 2 Q
Electronic SLEDS
Trade 0 7 3 E D Q
Electronic SLEDS 0 7 2 E 5 Q
Leg
Electronic Spread
Trade (non- 0 2 E 5 Q
SLEDS)
Block Trade 1 1 X B Q
Block Spread Leg 1 7 2 X B Q
Block SLEDS
Trade 1 7 3 X B Q
EFR Trade 11 1 X R Q
EFS Trade 12 1 X S Q
EFP Trade 2 1 X 9 Q
Generic Privately
Negotiated Trade 22 1 X (0] Q
(PNTN)
Generic Privately
Negotiated Trade 22 2 X (0] Q
Spread Leg
Generic Privately
Negotiated Trade 22 3 X (0] Q
SLEDS
Transfer Trade 3 1 X 8 Q
Pit Legged Spread 0 8 1 P L Q
Pit AON Trade 16 1 P Blank or 1 U
SUB Outright
Trade 23 1 X F Q
Pit Large Order R (FX),
Execution e . i 3 X (S&P)
Pit Outright Option
Cabingt TraFc)zle A s P B Er Q
Pit Spread Option
Cabinet Trade 20 7 3,2 P 6 Q
Electronic Outright
Option Cabinet 20 1 E 2 Q
Trade
Electronic Spread
Cabinet Option 20 7 3 E 5 Q
Trade
SUB Spread 23 7 3 X E
Trade
Electronic SUB
Outright Trade e . = 3
Electronic SUB 23 7 3 E F Q
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Equivalent

Equivalent
Message Type TREX
Submitted TrdTyp | TrdSubTyp | MLegRptTyp | SesSub Transaction TRET>;F())erder
Type
Spread Trade

5.0 Revision History

. Date Author | Description

Version

1.0 8/18/09 | NU Initial release of document.

1.1 9/8/09 | NU Added Section 3, Message Samples.
Added the following SLED message samples: SLED Trade

19 5/26/10 | NU Sub_mission, SI__ED Trgde_ Acknowledgement to Submitter
Option from Pit Submission
Added Section 4.0

1.3 2/1/11 | DB Updated graphics using new standards.
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