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CME European Trade Repository: 
Technical Specifications FAQ 

Reporting timestamp: 

Do we need to enter a value for ReportingTimestamp? 
No.  Input is required for ReportingTimestamp this will be created automatically by CME. 

ReportingPartyLEI: 

Does ReportingPartyLEI always need to be the LEI that the submitting client has registered 

with CME? 

No. 

The ReportingPartyLEI and/or ReportingEntityLEI must be the registered LEI for the firm 

submitting the trade. 

The ReportingPartyLEI can be unregistered LEI; however, the ReportingEntityLEI can never 

be an unregistered LEI with the CME ETR. 

The ReportingEntityLEI can be left blank if ReportingPartyLEI has been filled with the 

submitted clients registered LEI. 

Collateralization: 

What if I do not know the collateralization for the trade? 

A value must be entered for this required field. If there is no collateral, then clients should 

enter the value “U”. 

Taxonomy: 

How are ProductType, Taxonomy, ProductID1, ProductID2 Linked together?  

Taxonomy is used to specify the classification that will be used to describe the asset class in 

ProductID1 and the derivative type in ProductID2.  For taxonomy, clients have the choice of 

U, I or E. 

If “U” is used then a UPI (Unique Product Identifier) must be provided for ProductID1, then 

ProductID2 can be left blank.  Please note that standard UPIs do not exist for many 

products. 

If “I” is provided then the ISIN code or Aii code must be used for ProductID1 and a CFI code 

for ProductID2. 

If none of these codes are known, then value “E” should be used. Clients can choose which 

asset class for ProductID1 according to specification, e.g. “EQ” for Equity.  
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For ProductID2 client must choose one of the entries from the taxonomy E’s respective 

values e.g. “FU” for futures.  

The ProductType field must also be consistent with ProductID2 if ProductID2 is applicable. 

ProductID1: see Taxonomy 

ProductID2: see Taxonomy 

Underlying: 

How do I populate “Underlying”? 

Populate Underlying with “I” if the underlying is an Index or with “B” if the underlying is a 

basket. If the underlying asset is equity, enter the ISIN code, if it is an index enter “I,” if a 

basket you enter “B”. 

UTI:  

What is a UTI? 

A Unique Transaction Identifier (UTI) is a 52 character identifier that is required by ESMA to 

identify the trades reported. Each reportable leg of a trade will share the same unique UTI 

for the duration of the trade.  If a transaction is submitted to CME ETR without a UTI, then 

CME ETR will generate one and notify the submitting client. 

UTINamespace: 

What is UTINamespace? 

This is an optional field and can be left blank.  This is a unique field for CME ETR and not 

required by ESMA. 

ExecutionDateTime: 

Do clients need to provide milliseconds? 

No.  For execution time you only have to provide the date and time up to seconds. 

ExecutionVenue:  

Where can I get a MIC that represent execution venue? 
Please use the attached link to find MIC for the relevant exchanges.  

http://www.iso15022.org/MIC/homepageMIC.htm 

PriceOrRate: 

What is PriceOrRAte? 

This will be the actual price of the derivative, or in the case of an FX trade, PriceOrRate 

would be the agreed exchange rate.  

http://www.iso15022.org/MIC/homepageMIC.htm
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PriceNotation: 

What is PriceNotation? 

This allows the notation of the price to be specified with the following values (e.g. currency), 

or with the alternative values below: 

1 = Percentage 

2 = Per unit 

3 = Fixed Amount 

6 = Spread (basis points) 

9 = Yield 

10 = Fixed cabinet trade price 

11 = Variable cabinet trade price 

20 = Normal rate representation 

21 = Inverse rate representation 

SettlementDate: 

What format should settlement date be submitted in? 

This must be in the format of MM/DD/YYYY (Seconds are not required). Please note that 

MM is before DD. 

StartDate: 

What is StartDate? 

StartDate is the effective date of the trade.  

What needs to be entered for StartDate with respect to ETD? 

CME clearing will use the date when the trade is cleared for its own reporting purposes. 

This is our interpretation of how to populate this field and clients should consult their own 

regulatory/legal advisors for rule interpretation. 

ConfirmType: 

Is ConfirmType required for ETD submissions? 

No. This field is not required for ETD submissions. 

ForwardExchangeRate: 

Is ForwardExchangeRate required for ETD submissions?  

No. ForwardExchangeRate is not required for ETD submissions.  

ExchangeRateBasis: 
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Is ExchangeRateBasis required for ETD? 

No.  ExchangeRateBasis basis is not required for ETD.  

Cleared: 

With respect to ETDs, which are always cleared, why do I have to fill in this field? 

This is a required field by ESMA and a value “Y” or “N” must be entered. For ETD, this will 

always be “Y”. 

Action: 

What is SnapVal? 

SnapVal action allows user to submit the Trade/Position as a snapshot along with the 

Valuation & Collateral data. Users need to refer to Trade/Position upload spec in 

conjunction with Valuation/Collateral upload spec to determine “Required”, “Not Required” 

and “Optional Fields”. 

OptionStrikePrice: 

Does the format of the OptionStrikePrice matter? 

Yes. The OptionStrikePrice cannot contain any commas (,). The cell in which the 

OptionStrikePrice value is entered should be formatted without commas.  Microsoft Excel 

refers to ‘Comma Usage’ as ‘1000 Separater.’ 

ExchangeRate: 

How is the direction of the exchange rate calculated? 

The direction of the exchange rate is worked out by the following: 

(base currency) / (quote currency) e.g. if GBP/USD, then USD is the quote currency.  Using 

January 2014 rates, ExchangeRate is displayed as 1.66. 

Valuations:  

Do valuations need to be reported from the 12th of February? 

No. Valuations only need to be reported 180 days after the 12th of February 2014.  


