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1.0 Overview

This document contains the following Product Reference File sample messages:
= Security Definition Message — Futures

Derivative Security List Message — Options

Security Definition Message — Strategies

Security Definition Message — Single Name Credit Default Swap

Security Definition Message — Credit Default Swap Index




2.0 Security Definition Message — Futures Sample Message

FIXML Sample Message

=FIXML=

<SechDef RptlD="T"
BreDn="2W805-17">

<Instrme

Desc="LIVE CATTLE FUTURES"
FuT"

MMY="Z00904"

M atDn="20005-04- 30"

Mult="400"

Exch="CME"

LOM="[hs"

LIOMOQey="40000"

PrlOM="1bs"

PalIOMOn="100"

Sett]Meth="

ListMeth="0"

FutValMeth="FUT"

ProdCmplx="A0GS"

Status="1"

FlexProdElig="N"

FlexInd="%" AsgnMeth="R" MinPxIncr="
=AID AlID="LC 200904" AlIDSre
=AID AID="000417" AlDSe="101
=AID AIID="48 04097 AlUDSe="1

<Evnt EventTyp="5" Dt="2007-11-01"/=
<Evnt EventTyp="7" Dr="2010F-(-

NS D= 2000 03300
" D1="2009-05-057
" Dt="2009-04-06">
" Dr="2009-05-05%/>
" D=2 00904 1470
" D="2009 0511705

=Evnt EventTyp=
<Evnt EventTyp="1
</Instrme=

<InstrmrExr=
<Attrh Typ="27"
Val="N"{=

=Atrh Typ="29" ¥
=AtrhTyp ="24" Val=
<Attrh Typ="24" ¥,
<Atk Typ="24" Ve
=/InstrimrExe=

“MktSepGrp MitlD="CME"
MktSeglD="ALL">

=SecTrdgRules>
<BaseTrdgRules=
<TickRules
Start TickPxRng="50.00000007
EndTickPxRog="120.0000000"
TicklIner="0.0250000"
TickRuleTy
=/ Base TrdgRules=
<TrdpSesRulestip SesID="[N/A]"></TrdgSesRulesCrp=
<{SecTrdgRules=>
=/ MkiSepGrp=>

“FIXML>

{ReportlD
HClearingBusinessDate

amrity Month Y ear

atyrity Date

tract Multiplier

chunge

nit of Measure

it of Measure Quantity

rice unit of Measure

HPrice Unit of Measure Quantity
{iSettlement Method

(Fumres Valuation Method

lexible Product Eligibility
lexible Indicaror
ceurity Altld

Security Altld

Hmstrment Attribate Type
Hnstrument Attrbute Value

{Market LD
{Market Segment 1D

turt TickPriceRange
TickPrceRange
ickIncrement
{TickRuleType

Sample Data Deseription

7 = unique identifier for the security report
Clearing Business Dute (2008-05-17)

LE = Live Cattle {Glohex)

LC = Live Cattle (Clearing)

textunl description for instrument

FUT = Fuiure

H = Clearing House / Clearing Organization

year (2009 and month {4} of maturity

date (Z2009-04-30) of mamrity or settlement date
multiplier (400} that converts price to contract value
CME = CME Group (market vsed o identify a security)
unit of measure {Ts) of the underlving comimodity
unit of measure quantity (4000}

unit of measure {Ibs) of the price

unit of measure quantty ( 100) of the price

P = physical settlement required

FUT = futures style mark-to-market

1 = uctive

N = no

M=o, R=

alternate security identifier, H = Clearing House
alternute security identifier, 103 = Globex
alternate security identifier, 100 = TCC

5= activation, date (Z007=1 1013

T = last eligible trade date, date (2008-04-30)

15 = initinl imventory due date, date (20009-403-30)
16 = final mventory due date, date (2009-05-05)
17 = first intent date, date (2008-04-06)

18 = last intent dare, date (2009-05-05)

13 = first delivery date, date (2009-04-14)

14 = last delivery date, date (2009-05-11)

27 = imstrument price precision

25 = instrurnent denominator

Zf = instrument numerator

29 = tradeahle indicator

24 = trade type eligibility details for security
24 = trude type eligibility details for security
24 = trude type eligibility details for security

market which lists and trudes the instrument {CME)
mnarket segment (ALL)

starting price range for specified tick increment {$0.0000000)
starting price range (or specified tick increment { 120.0000000)
tick increment {0.0250000)

1= regular




3.0 Derivative Security List Message — Options Message Sample

FIXML Sample Message
<FIXML=
<DeriviecList RptlD = "5"
BizDt = “200B-05-17">
<Unadly
[ ="LC"
Sre="H"
MMY = "200812"
SecTyp="FUT"
Exch = "CME"=>
<LIned AITY ALl = "0 2008027 AllDEre = "H" =
<LInd AITY ALl = "006434" ARTDSre = " 103" =
<Und ALD AllD = "LEZE" AltlDSre ="101""=
<Und AID AlTD = "48 (208" ANDSnc =" 100"
</Undly=
=DeriviecDef=
=Derivinstrmt
(="t
Desc = "LIVE CATTLE OPTIONS"
Sﬂ-'l'\-r,p - IIC":H_'II
Sre="H"
MY = "200812"
Mt = "2008-12-05"

Ml = "400"

Exch = "CME"
LOMGQEy ="17
PalIOM = "lhs"

P U0y = " 1007
SettlMeth = "P°
ExerStyle ="1"
Listddeth ="0"

FutValdeth = "ECTY"
ProdCimplx = "AGS"
Stams = "1"
FlexProdElig = "™"
Asgniieth ="R”
MinPxIner = "2 50000

{SecunityReport[ D
HClenringBusinessDate

HEymibol

(Hmce

{Matumity Month Year

HSecurity Tvpe

A Underlying SecurityExchange
A UnderlyingSecurity AltID
SUnderlving Security AltlDSource

S DenvativeSecurity [
HDescription

A DerivativeSecurityTyvpe
ADervarveSeeurity [DSource
HDenvativeMaturityMonthY ear
{Denvative MatunityDate
HDenvatveContractMultiplier
fDerivativeSecurityExchange
{MDerivativeUinit v easure
{Denivative PricelnitOfMeasure
HDenvativePrice UnitOMM easureCity
{DenvativeSettMethod

HExercise Style

{List Method
{Demivative Futures Y aluationMethod
HDenvativeProductComplex
{ISrats

AFlexible Product Eligibilty

N Assigniment Methisd

{Mintmum Price Increment

Sample Data Description

5 = unique identifier for the secunty report
Clearing Business Date ( 2008-05-17)

LC = Live Cattle (Clearing)

H = Clearing House ¢ Clearing Organization

year (200%) and month {12y of maturity

FUT = Future

CME = CME Group (markert used to identity a securiny}
can be used o identity the underlving security

alternate security identifir

L = Live Cattle {Clearing)

textual description [or instrument

OOF = oprions on fuires

H = Clearing House / Clearing Organization

year (2008) und month (125 of maturity

maturity date { 2008-12-05)

multiplier that converts un actual price o an actual comtract value
CME = CME Group (markert used to identity a securiny}
unit of measure quantity (1)

umit of measure { Ibs) of the price

ural of mensaire quantity {100} of the proce

P = DELIV

| = American

) = pre-listed only

EQTY = premium style

AGS

| =active

M= ne

R = random

minimum price merement (2500000




FIXML Sample Message

<Ewvnt EventTyp = "5

D= "2007-12- 10"

<Evnt EventTyp =77 Dt = "2008-12-057>
</Derivinstrmt=

<Atirk Typ = =27°

Vil = "N/
<Ath Typ = "25" Val ="1">
<Atirh Typ = "267 Val ="1">

=Arh Typ = 7207 Val ="Y" =
<Aiirh Typ = =24 Val = "3"=
=MktSegGrp Mki[D = "CME"
MEtSeglDy ="ALL"=
<SecTrdgRules=
<BaseTrdeRules=

<TickRules.

StartTickPxRng = "0LOMKIOCN0"
EndTick PxBng = 00125000
TackIner = "0.0 12 5000"
TiwckRuleTyp = "2%=
<TickRules.

StartTickPxRng = "0.01250H00"
EndTick PxBng = "30.0000000"
TickIner = "0.0250000"
TickRuleTyp = "07/>
=TickRules

StartTickPxRng = "[LOOOCO0"
EndTick PxBng = "0.01250007
TackIner = "0.0 125000"
TickRuleTyp = "0
</BaseTrdgRules>

<TrdgSesRulesGrp SeslD = "[N/A]" =</ Trdg Ses RulesCipe

<{SecTrdeRules=

<SirkRules

StartStekTxRng = " 1LOOO0ON0
EndStricPxRng = "S95900_ D00O0000"
Strklner = "1 00000007

</MkiSepGrp=>

<{DeriviecDef=

<RelSym=

<Instrmt

Sym="LE" )/ Symbal

Desc = "LC OPT Z00812"

StrkPx = "112.0000000"

PutCall = "0"

FlexInd = "M==

<AIDANIID = "LC 2008 (2 P 112 200812"
ANIDSe = "H">

< AIDAIID = 29341 7" ANIDSse = " 1037

<A ARID = "LEZE PHIZIE AlIDSe ="101">
<AL ARID = "48P1 2081 120" ARIDSre =" 100"

<fInstrmt=
=/RelSym=
</[nstrmit=
</RelSym=

=/ DerivSecList=
=FIXML=>

AFirst day of trading
HLast day of trading

ADerivativelnsteAnribType
SiDerivativelnstrArribValue

Ailarketl D
SMarketSegmentIDy

(StanTickPriceRange
HEndTickPriceRange
HTickInerement
ATickRuleType

AStantSerikeMs Range
HEndStrikePxRange
HStrikelnerement

HSecunityDesc
#5trike Price
SPurrCCall

HFlexible indicator
HSecunty AlID
ASecurity AllDSource

Sample Data Deseriplion

first day of trading (2007-12-10}
last day of trading {2005-12-05)

27 = inslowment price precision

mwarket which lists and trades fhe instrument (CME}
mearket segment (ALLY

starting priee range for specitied tick increment

ending price range for specified tick increment

wvalid price increments which a security can be quoted and raded
2 = fixed

starting price range for specitied tick increment

ending price range for specified tick increment

wvalid price increments which a security can be quoted and raded
0 = regular

starting price range tor specified tick increment

ending price range for specified tick increment

walid price increments which a securily can be quoted and traded
0 = regular

starting price range for specified tick increment
ending price range for specitied tick increment
vilue by which strike price can be incremented within specified range

LE = Live Cattle (Globex)
textu] description for instument
strike price

0= part

M=No

alternate secunty identifier

H = Clearing House




4.0 Security Definition Message — Strategies Message Sample

FIXML Sample Message

<FIXML=

<SeDel RpuD = "671"

BizDi = "2008-06-05"=

=Instrmt

Sym="GE:HE"

ID = "EDBUT"

Dese = "TEURODOLLAR BUTTERFLY"

SecTyp = "MLEG"

Sre="H"

SubTyp ="BF"

MMY = "200906"

Exch = "CME®

Listheth="0"

FutValMeth ="FUT"

ProdCmplx = "INT™

Status = "1"

MinPxIncr="0,50000"

<AID AlID = "B008G]"
ARTDEme =" 103"
=AID AlD = "GE:BF MO-U9-25" AltlDSmc ="101">
=AID ANID = "EDeBF M5-119-28" ANIDSm: = "H">
<Ewiit EventTyp = "5" Dt = "2006-2-17">
<Evnit EventTyp = "7" Dt = "2009-06-1 3"/=

=/Instrmit=

<InstrmtExt=
=Atirh Typ ="27"
Wal = "N7=
<Atrh Typ="25"
Wal="1%>
<Atirh Typ="28"
Wal="1%=
<Atirh Typ="29"
Val= "N
<Atirh Typ="24"
Wal="1%=
=Atirh Typ="24"
Val="3%=
<Atrh Typ="24"
Wal= "55"%=
<Adirh Typ="24"
Wal="0"=

</TnstrmtExr=

{SecurityReportlD
fClearing BusinessDate

{Symbol

[Seeuinty [0
{Deserplion
{Security Tvpe
{iSource

{fSecurity SubType
fMuturityMonth Y ear
fExchange
fListhethod
fFutures Valwation Method
{Product Complex

fMinimumPricelncrement
{Becurity Altld
i Security AltldSource

i InstwAnribType
fnstrAtribValue
HnstrAtribType
HnstrAtribValue
{MnstrAtribType
fiTnstrAtribValue
HnstrAttrib Type
HnstrAtiribValue
HnstrAtmb Type
fnstrAtinbValue
fnstrAtrib Type
fiTnstrAtribValue
HnstrAtribType
{nstrAtribYalue
{MnstrAtribType
fnstrAttribValue

Sample Data Description

671 = umique wentifier for the security report
Clearing Business Drate (2008-04-04)

Product Description

EDBUT = Eurodollar Butterfly

textual description for instrument

MLEG = Multi - Leg

H = Clearing House / Clearing Organization

BF = butterfly

wveur (2009} wnd month (06) of maturity

CME = CME Group market wsed to identilfy a security
D=Pre-listed only

FUT = tutures style mark-to-market

INT = interest rates.

| = active

alternate security identifier

103 = Gilobex

ulternate security identifier, 101 = [TC

alternute security idemifier, H = Clearing House
5 = activation, dare (2006-2-17)

7 = last eligible trade date, date (2009-6-15)

2T = Instrument Price Precision
25=Instrument Denaminator

26=Instrument Numerator

29=Tradeable Indicator

24=Trade type eligibility details for security
24=Trade tvpe eligibility details for security
24=Trade type cligibility details for security

24=Trade type eligbility details for security




FIXML Sample Message

ﬁlgg(jrp::

<Leg

ID ="ED"

Sre="H"

RMY = "200%00 "

Mlonth Y ear

Exch ="CME"

Side="1"

RatiaCxty = "1, 0000"

SecTyp ="FUT">

<LegAlD SecAltlD = "ED 200906"

SecAltlDSre ="H"=

=LegAlD SecAllD = "B06001" SecAlIDSre = "103" =
<LegAID SecAlllD = "GEMY" SecAlIDSre = "101"/>
<LegAlD SecAltlD = "ED 060Y" SecAltl DS = " 1007~
fLeg=

<Leg

ID="ED"

Sre="H"

MM = "0 "

Exch ="CME"

Side="2"7

RatiaCxty = =2, 0000"

SecTyp="FUT">

<LegAlD SecAllD = "ED 2(NYR"

SecAltlDSre ="H"=

=LegAID SecAllD = "B09001" SecAlIDSre = "103" =
=<LegAID SecAllD = "GEUY" SecANIDSre =" 1017/
<LegAlD SecAltlD = "ED 09" SecAltl DS = " 1007~
fLeg=

<Leg

ID="ED"

Sre="H"

MMY ="200912 "

Exch ="CME"

Side="1"

RatioCxy = =1.0000"

SecTyp = "FUT">

<LegAlD SecAllD="ED 2N 2"

SecAltlDSre ="H"=

=LegAlD SecAllD = "812001" SecAlIDSre = "103" =
=“LegAID SecAllD = "GEZS" SecAlIDSrc = "101"/ =
<LegAID SecAllD = "ED 1209" SecAllDS e = " 007>
<leg=

<MktSeglirp MEHD = "CME"

MktSeglD = "ALL™>

=SecTrdgRules=

<BaseTrdgRules=

<TickRules

StartTickPxRng = "0 0000000"

EndTickPsRng = "990.0000000"

TickIner = "0 WISE00"

TickRuleTyp = "0"/>

</Base TrdgRules>

“TrlgSesRulesCGrp SeslD = "[NA]" =< TrdgSesRulesGrp=
</SecTrdgRules>

</MktSeglrp=

</ SecDef=

</FIXML>

HLepSecuntylD
{LegSecurity
{LegMamrity

{LegSeounityExchange
[LeeSide

{LegRatioOty
{LegSecurityType
HLegSeaumity Al D

[ LegSeourity Al DSource

{LepSecurylD
HLegSecurity DSource
HLegMamrityMonthY ear
{LegSeounityExchange
[LeeSide

{LegRatioOty
{LegSecurityTvpe
{LegSecurity Al

[ LegSeourity Al DSource

{LepSecurylD
HLegSecurity DSource
HLegMamrityMonthY ear
{LegSeounityExchange
{LepSide

HLeeRatioQty
{LegSecurityTyvpe
{LegSecurity Al

[ LegSeourity Al DSource

{Muarket] D
{MurkerSepment D

{Start Tick PriceRange
HEndTick PriceRange
{TickIncrement
{MTickRuleType

Sample Data Description

clearing code for the leg
H = Clearing House
maturity month amd year {200606)

CME = CME Group market used to identify a security

1= buy

ratie of quantity for individual leg to entire muliileg security
FUT = Future

instrument’s security’s AltID

instrument’s security’s Security Al DSource (H = Clearing House)

clearing code for the leg

H = Clearing Howse

maturity month and year {20099}

CME = CME Group market used to identify a security

2=zl

ratie of quantity for individual leg to entire muliileg security
FUT = Future

instriment’s security’s ARID

instrument’s security’s Security Al DSource (H = Clearing House)

clearing code for the leg

H = Clearing Howse

maturity month and year {200912)

CME = CME Group market used to identify a security

1 = buy

ratio of gquantity for individual leg to entie multileg security
FUT = Future

instriment’s security’s ARID

instrument’s security’s Security Al DSource (H = Clearing House)

market which lists and trades the instrument (CME)
market segment (ALL)

starting price range for specified ek increment (999 000000
starting price range for specified tek increment (999 000000)
tick inerement (0,0050000)

0= regular




5.0 Security Definition Message — Single Name Credit Default Swap

FIXML Sample Message
<FIXML=>
=SecDel RptlD="10250"
BizDi="2008-11-04">
<Instrmt
Sym="CBRDU"
ID="CBRDU™
Dese="UCB.SR.MR.LUSD"
SecTyp="CDS8"
SK: TR
SubTyp-"5"
MMY="201812"
MatDt="2018-12-20"
Mule="0.01"
Exch="CMD"
UoM="UsD"
LOMOQty="1"
SecCirp~"1G"
PrUOM="IPNT
PxUOMOQty="1"
SettIMeth="C"
PxQteMeth="PCTPR"
Listheth-"0"
FutValdeth="CDS"
ProdCmplx-"CD5"
Status~"1"
FlexProdElig="N"
FlexInd="N"
MinPxInee="0.0100000"
CpnRt-"5.0"
IntAcrl="2008-09-22"
CpnPmt="2008-12-22"
Mot PetOuwt="100.0"
Snrty="3R"
RstretTyp="MR"
Issr="CHUBB CORP"=>

fReportlD
HClearingBusinessDate

[Symbol

HSecurity 1D
{Description
/Security Type
//Source
i/SecuritySubType
HMatarity Month Year
fMaturity Date
fAContract Multiplier
/Exchange

fUnit of Measure
HUnit of Measure Quantity

/i product group for limits checking

{/Price unit of Measure

iPrice Unit of Measure Quantity

/fSettlement Method

i/Price Quote Method

HList Method

/fFutures Valuation Method
{Product Complex

/Status

//Flexible Product Eligibility
//Flexible Indicator
fMinimum Price Increment
HCoupon Rate

f/Interest Accrual Date
/ICoupon Payment Date

HMNotional Percent Qutstanding

//Seniority
/Restructuring Type
/{Issuer

Sample Data Description

102530= unique idemtifier for the security report
Clearing Business Date (2008-11-04)

CBRDU

CBRDU

textual description for instrument

CDS = Credit Default Swap

1 = Clearing House / Clearing Organization

S+ Single Mame

wear (2008) and month {12) of maturity

date (2008-12-20) of maturity or settlement date
multiplier {0.01) that converts price to contract value
CMID

unit of measure (USD) of the underlying commaodity
unit of measure guantity (1)

1G

unit of measure (IPNT) of the price

unit of measure quantity (1) of the price

= cash settlement required

PCTPR = percent of par

0 pre listed only

CDS = CDS valuation method

DS

1 = active

M= no

N = no

0.0100000

5.0

2008-09-22

2008-12-22

100.0

SR = Senior

MR = Modified Restructuring

=AID ARID="CBRDU 201812 3" AtIDSrc="H"/> /Security Altld
=AID ARID="CB.SE.MR.USD. 1 8Z. 500" AltIDSrc="101"/>//SecurityAltld
<AID "CBRDU 200812 5" AKIDSre="100">  //SecurityAltld

alternate security identifier, H = Clearing House
alternate security identifier, 101 = ITC
alternate security identifier, 100 = TCC

<Evnt EventTyp="5" Dt="2008-09-19"/> HSecurity Altld 5 = activation, date (2008-09-19)

<Evnt EventTyp="7" Dt="2018-12-19"/> /fLast day of trading 7 = last eligible trade date, date (2018-12-19)
<Evnt EventTyp="19" Dt="201§-12-2]"/> /Position Removal Date 19 = position removal date. date (2018-12-21)
<Evnt EventTyp="100" Dt="2008-11-05"/> //Mext Trade Date 100 = next trade date, date (2008-11-05)

<Evnt EventTyp="8" Dt="2008-11-05"/>
<Evnt EventTyp="9" Dt="2018-12-20"/>
</Instrmit=

/fSwap Start Date
/Swap End Date

& = swap start date, date (2008-11-05)
9 = swap end date, date (2018-12-20)




FIXML Sample Message

<Instrmtbxt>
<Attrh Typ-"29"
Val="¥"
<Attrh Typ="24" Val-"3"/=

<Attrh Typ-"24" Val-"22"/=
</InstrmtExe>

=MktSegGrp Mkt D-"CME"
MEtSeglD="ALL"=

<SecTrdgRules>

<RaseTrdgRules MinTrdVol=" 1000000 >
<TickRules Start Tick PxRng="20,0000000"

EndTickPxRng="200.0000000"
Tick Iner="0,01 00000
TickRuleTyp-"0"/=

<LotTypeRules
LotTyp="2"
MinLotSz-" 100000"=

</BaseTrdgRules>
<TrdgSesRulesGrp SeslD="[N/A]">
=/ TrdgSesRulesGrp>
</SecTrdgRules>

<MktSegGrps

</SecDef>

Hinstrument Attribute Type
Hnstrument Attribute Value
Hinstrument Attribute Type

Hnstrument Attribute Type

HMarket 11
[Market Segment 112

Minimum Trading Volume
//Starting Price Range
/Ending Price Range

[ Tick Increment

HTick Rule Type

[Ifor standard trades
/fquantity tick over the minimum

/Mot relevant to specific sessions

Sample Data Description

29 = tradeable indicator
24-trade type eligibility details for security

24 trade type eligibility details for security

market which lists and trades the instrument (CME)
market segment (ALL)

1000000
20.0000000
200.0000000
0.0100000

0 = regular

2eround lot
100000

10



6.0 Security Definition Message —Credit Default Swap Index

FIXML Sample Message
=FIXML=

<SecDef RptID="10251"
Bizr="2008-11-04">

<Instrmt
Sym-"CXIGI1"
1-"CX1G1”
Desc="CDXIGL SR.XR, USD"
SecTyp-"CDS"
Sre-"H"

SubTyp="1"
MMY="201112"
MatDt="2011-12-20"
Mult="0.01"
Exch="CME"
UOM-"USD"
UOMOQty-—"1"
SecCrp-"1G"
PXUOM="IPNT®
PxUOMOQty="1"
SettIMeth-"C"
PxQeeMeth-"PCTPR"
ListMeth="0"
FutValMeth="CIDS"
ProdCmplx-"CDS"
Status-"1"
FlexProdElig-"N"
FlexInd="~"
MinPxIngre="0,0000000"
CpnRt="1.43"
IntAct]="2008-06-20"
CpnPmt="2008-12-22"
NotnlPetOut="100.0"
Snrty="SR"
RstretTyp-"XR"
Issr="CDX. NAIG, 11"=

fReportl
/iClearingBusinessDate

HSymbol

Security 1D

fDescription

HfSecurity Type

/iSource
HSecuritySubType
fMaturity Month Year
[iMaturity Date

ffContract Multiplier
HExchange

HUnit of Measure

/Unit of Measure Quantity
i product group for limits checking
/fPrice unit of Measure
/iPrice Unit of Measure Quantity
/fSettlement Method

HPrice Quote Method

IfList Method

//Futures Valuation Method
HProduct Complex

fStatus

//Flexible Product Eligibility
/Flexible Indicator
fMinimum Price Increment
ffCoupon Rate

{fInterest Accrual Date
HCoupon Payment Date
/iNotional Percent Outstanding
Seniority

f/Restructuring Type
fssuer

<AID ARID="CXIGTT 200112 1.45" ARIDSre="1""> {/SecuritvAltld
<AID ARID="CDXIGTSR.XR.USD.Z. 145" ARIDSre=" 101" (Security Altld
<AID"CXIGHT 200112 145" AlIDSre=" 100" //SecurityAltld

<Evnt EventTyp="5" Dt="2008-09-21"> //SecurityAltld

<Evnt EventTyp="7" Dt="2011-12-19"

= [fLast day of trading

<Ewvnt EventTyp="19" Dt="2011-12-21"/> //Position Removal Date
<Ewvnt EventTyp="100" Dt="2008-11-05"= //Next Trade Date
<Ewvnt EventTyp="8" Dt="2008-11-05"> /[/Swap Start Date

=<Ewvnt EventTyp="9" Dt="2011-12-20"> //Swap End Date

</Instrmt=

Sample Data Description

10251 unique identifier for the security report
Clearing Business Date (2008-11-04)

CXIGH

CXIGIH

textual description for instrument

CDS = Credit Default Swap

11 = Clearing House / Clearing Organization
I Index

year (2011 and month (12) of maturity
date (2011-12-20) of maturity or settlement date
multiplier (0.01) that converts price to contract value
product exchange

unit of measure (LUSD) of the underlying commodity
unit of measure quantity (1)

1G

unit of measure (IPNT) of the price

unit of measure quantity (1) of the price

C = cash settlement required

PCTPR = percent of par

0 = pre listed only

CI% = CIS valuation method

s

1 = active

N = no

M= no

00100000

1.45

2008-06-20

2008-12-22

1000

SR~ Senior

KR~ No Restructuring Specified
CDX.NAIG.11

alternate security identifier, 1 = Clearing IHouse
alternate security identifier, 101 = 1TC
alternate security identifier, 100 = TCC

5 = activation, date (2008-09-21)

last eligible trade date, date (2011-12-19)
19 = position removal date, date (2011-12-21)
100 = next trade date, date (2008-11-03)
& = swap start date, date (2008-11-05)
9 = swap end date, date (2011-12-20)
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FIXML Sample Message

<InstrmtbExt=

<Attrh Typ="29" Val="Y"
=<Attrb Typ-"24" Val-"3"/>
<Attrh Typ-"24" Val-"22"/=
</InstrmtExt=

<MktSegGrp MktlD="CME"
MktSegl-"ALL">

<SecTrdgRules>

<BaseTrdgRules MinTrd ol="1000000"=
<TickRules StartTickPxRng="20,0000000"
EndTickPx Rng="200.0000000"
TickIner="0.0100000"

Tick RuleTyp="0"/>

<LotTypeRules

LotTyp="2"

MinLotSz-"100000" />
</BaseTrdgRules>
<TrdgSesRulesGrp SeslD-"[N/A]"=
</ TrdgSesRulesGrp=>
</SecTrdgRules>

</MktSegGrp=

=/Sechef=

!nstrument Attribute Type
Hlnstrument Attribute Type
Hnstrument Attribute Type

fMarket 11D
#iMarket Segment 113

{Minimum Trading Volume
//Searting Price Range
{/Ending Price Range

A Tick Increment

HTick Rule Type

Hfor standard trades
/fquantity tick over the minimum

/ot relevant to specific sessions

Sample Data Deseription

20 = tradeable indicator
24 trade type eligibility details for security
24 trade type eligibility details for security

market which lists and trades the instrument (CME)
market segment (ALL)

1000000
200000000
2000000000
0,0100000

0 = regular

2eround lot
100000
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