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Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged
investment, and because only a percentage of a contract’s value is required to trade, it is possible to
lose more than the amount of money deposited for a futures position. Therefore, traders should only
use funds that they can afford to lose without affecting their lifestyles. And only a portion of those
funds should be devoted to any one trade because they cannot expect to profit on every trade.

All references to options refer to options on futures.

CME Group is a trademark of CME Group Inc. The Globe Logo, CME, Chicago Mercantile Exchange,
Globex, iLink, E-mini, CME EOS Trader, Galax-C, FirmSoft, CME DataSuite, and CME DataMine are
trademarks of Chicago Mercantile Exchange Inc. New York Mercantile Exchange, NYMEX, miNY,
and ClearPort are registered trademarks of the New York Mercantile Exchange, Inc. COMEX is a
trademark of Commodity Exchange, Inc.

FIX™ and FAST™ are trademarks of FIX Protocol Limited. FIX/IFAST®" is a service mark of FIX
Protocol Limited.

Dow Jones®", Dow Jones AIG Commodity Index®™™, The Dow®", Dow Jones Industrial Average®", and
DJIA®" are service marks of Dow Jones & Company, Inc. and American International Group, Inc.
(AIG) and have been licensed for use for certain purposes by the Board of Trade of the City of
Chicago, Inc (CBOT®). CBOT futures and options on futures contracts based on the Dow Jones
Industrial Average®™ are not sponsored, endorsed, sold or promoted by Dow Jones®", and Dow
Jones®™ makes no representation regarding the advisability of trading such product(s).

BM&FBOVESPA™ s a trademark of BM&FBOVESPA, KRX™ is a trademark of Korea Exchange,
DME™ is a trademark of Dubai Mercantile Exchange, BMD™ is a trademark of Bursa Malaysia,
BMV™ is a trademark of Bolsa Mexicana De Valores.

All other trademarks are the property of their respective owners.

The information within this document has been compiled by CME Group for general purposes only.
CME Group assumes no responsibility for any errors or omissions. Additionally, all examples in this
brochure are hypothetical situations, used for explanation purposes only, and should not be
considered investment advice or the results of actual market experience.

All matters pertaining to rules and specifications herein are made subject to and are superseded by

official CME, CBOT, and NYMEX rules. Current rules should be consulted in all cases concerning
contract specifications.

Copyright © 2010 CME Group Inc. All rights reserved.
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1.0 Overview
This document contains the following Product Reference File sample messages:

o Security Definition Message — Futures
o Security Definition Message — Clearing CE Future
o Derivative Security List Message — Options

e  Security Definition Message — Strategies

This Product Reference File can be found at: ftp://ftp.cme.com/pub/settle/, as well as the
firm/pub/settle directory on the CME Group private network. For more information and
complete tag descriptions, refer to the following documents:

Security Definition Message — Futures

Derivative Security List Message -Options

Security Definition Message — Strategies

FIXML Settlement Price File Message

In general, all FIXML product reference files samples contain:
e  Astandard xml header, (<?xml version="1.0" encoding="UTF-8"?7>)
e A FIXML root element opening element (<FIXML>)
e Anindicator stating that this file contains more than one message (<Batch>)

0 The clearing business date in the main block, for example, < BizDt="2008-12-
23">

0 An Instrument Block, containing details necessary to identify the contract
0 An Underlying Instrument Block, if applicable

0 Repeating "Full" Blocks, with prices and the conditions defining any legs.
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ftp://ftp.cme.com/pub/settle/
http://www.cmegroup.com/clearing/files/SecurityDefinitionFIXMLFutures.pdf
http://www.cmegroup.com/clearing/files/DerivativeSecurityListFIXMLOptions.pdf
http://www.cmegroup.com/clearing/files/SecurityDefinitionFIXMLStrategies.pdf
http://www.cmegroup.com/clearing/files/SPFMessage.pdf

2.0 Security Definition Message — Futures Sample Message

<?xml version="1.0" encoding="UTF-8" ?>
<FIXML>
<Batch>
“ <SecDef
RptID="103" Unique Identifier for the security report.
| 6 | BizDt="2009-11-25"> Logical clear date.
<Instrmt
“ Sym="6C" Symbol, 6C=Canadian Dollar Futures.
n ID="C1" Clearing Product ID.
Desc="CANADIAN DOLLAR FUTURES" Description (Contract Long Name).
SecTyp="FUT" Security type. FUT=Futures contract.
Src="H" Source. H =CMEClearinghouse.
MMY="201103" Contract period code.
MatDt="2011-03-15" Contract Maturity date.
Mult="100000" Multiplier.
Exch="CME" Product exchange.
UOM="Ccy" Unit of measure. Ccy=Currency, as defined in UOMCcy.
UOMCcy="CAD" Unit of measure currency. CAD=Canadian Dollars.
19 UuoMQty="1000000" Unit of measure quantity.
20 PxUOM="Ccy" Price unit of measure. Ccy=Currency, as defined in
- PxUOMCcy.
PxUOMCcy="CAD" Price unit of measure, CAD=Canadian Dollars.
PxuomMQty="1" Price unit of measure Quantity.
SettIMeth="P" Settlement method. P=DELIV (physical settlement required).
ValMeth="FUT" Valuation Method. FUT=Futures-style mark-to-market.
ProdCmplx="CURR" Product complex. CURR=Currency.
Status="1" Status. 1=Active.
FlexProdElig="N" Flex Product Eligibility. N=No.
FlexInd="N" Flex indicator. N=No.
AsgnMeth="R" Assignment method. R=Random.
MinPxIncr="1" Minimum price increment. 1=one unit of measure quantity.
PxQteCcy="USD" Price quote currency. USD = US Dollars.
ListMeth="0"> List method. 0=Pre-listed.
<AID AltID="CD 201103" AltIDSrc="H"/> Alternate Security Identifier, H=CME Clearing House Alias.
<AID AltID="015920" AltIDSrc="103"/> Alternate Security Identifier. 103=Globex.
<AID AltID="6CH1" AltIDSrc="101"/> Alternate Security Identifier. 101=ITC.
<AID AltID="C1 201103" AltIDSrc="100"/> Alternate Security Identifier. 100=TCC.
<Evnt EventTyp="5" Dt="2009-09-16"/> First Trade Date.
38 <Evnt EventTyp="7" Dt="2011-03-15"/> Event type, 7=Last Trade Date, date.
<Evnt EventTyp="17" Dt="2011-03-15"/> Event type, 17=First intent date, date.
m <Evnt EventTyp="18" Dt="2011-03-15"/> Event type, 18=Last intent date, date.
<Evnt EventTyp="13" Dt="2011-03-16"/> Event type, 13=First delivery date, date.
<Evnt EventTyp="14" Dt="2011-03-16"/> Event type, 14=Last delivery date, date.
</Instrmt>
m <InstrmtExt>
<Attrb Typ="23" Val="05"/> 23=Price tick rules.
m <Attrb Typ="27" Val="N"/> 27=Instrument price precision.
<Attrb Typ="25" Val="1"/> 25=Instrument numerator.
m <Attrb Typ="26" Val="1"/> 26=Instrument numerator.
EN <Attrb Typ="29" Val="Y"/> 29=Tradable indicator.
<Attrb Typ="29" Val="Y"/> 29=Tradable indicator.
<Attrb Typ="24" Val="1"/> 24=Trade type eligible; 1=Block.
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Tag Example

<Attrb Typ="24" Val="2"/> 24=Trade Type Eligible; 2=EFP.

| 24=Trade Type Eligible; 11=EFR.
<Attrb Typ="24" Val="3"/> 24=Trade Type Eligible; 3=TRANSFER.

8 <AwbTyp="24"val="0"/> ~ 24=TradeTypeEligible; O=Regular.
- </InstrmtExt>

MktID="CME" MktSegID="ALL"> Market ID. ALL=Electronic, Pit, and Ex-Pit.

<BaseTrdgRules>
StartTickPxRng="0.9224" Start tick price range. Starting price range for a specified tick
increment.

- Tickincr="0.0001" Tick increment.

</BaseTrdgRules>

BEA osecTrdgRuless
</MktSegGrp>

</Batch>

2.1 Security Definition Message — Clearing CE Futures Sample

Message
Tag Example
[0 <»xmlversion="10"encoding="UTF-8"?>
<FIXML>

BizDt="2010-07-14">

Logical clear date.

ID="NG"

10 SecTyp="FUT" Security type. FUT=Futures contract.

- MMY="202108" Contract period code.

- Mult="10000" Multiplier.

- UOM="MMBtu" Unit of Measure. MMBtu=0ne Million British Thermal Units.

Clearing Product ID.

PxUOM=" MMBtu" Price Unit of Measure. MMBtu=0One Million British Thermal
Units.

e ewomaw=t"  Priceunitof Measure Quantity.
- SettIMeth="pP" Settlement method. P=Physical settlement.
508 stMeth="or  Lstmethod. O=Predisted.
- ValMeth="FUT" Valuation Method. FUT=Futures-style mark-to-market.
[FEE8 prodCmpl="eNRGY"  Productcomplex. ENRGY=Energy.
- Status="1" Status. 1=Active.
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Tag Example

FlexInd="N"
AsgnMeth="R"
MinPxIncr="1"

PxQteCcy="USD">
<AID AltID=" NG 202108" AltIDSrc="H"/>
<AID AltID="111303" AltIDSrc="103"/>
<AID AltID="NGQ21" AltIDSrc="101"/>
<AID AIltID=" NG 202108" AltIDSrc="100"/>
<Evnt EventTyp="5" Dt="2008-11-25"/>
<Evnt EventTyp="7" Dt="2021-07-28"/>
<Evnt EventTyp="17" Dt="2021-07-29"/>
<Evnt EventTyp="18" Dt="2021-07-29"/>
<Evnt EventTyp="13" Dt="2021-08-01"/>
<Evnt EventTyp="105" Dt="2021-07-28"/>
<Evnt EventTyp="106" Dt="2021-04-29"/>
<Evnt EventTyp="107" Dt="2021-07-27"/>
<Evnt EventTyp="14" Dt="2021-08-31"/>
</Instrmt>
<InstrmtExt>
<Attrb Typ="27"
<Attrb Typ="25"
<Attrb Typ="26"
<Attrb Typ="29"
<Attrb Typ="24"
<Attrb Typ="24"
<Attrb Typ="24"
<Attrb Typ="24"
<Attrb Typ="24"
<Attrb Typ="24"
<Attrb Typ="30"
</InstrmtExt>
<MarginDataGrp>
<MarginData Typ="1" Rate="500"/>
<MarginData Typ="0" Rate="2000"/>
</MarginDataGrp>
<MktSegGrp
MktID="CME" MktSegID="ALL">
<SecTrdgRules>
<BaseTrdgRules>
<TickRules
StartTickPxRng="0.001"

Val="N"/>
Val="1"/>
Val="1"/>
Val="Y"/>
Val="1"/>
Val="2"/>
Val="12"/>
Val="3"/>
Val="22"/>
Val="0"/>
Val="1"/>

EndTickPxRng="200"

Ticklncr="0.001"
TickRuleTyp="0"/>
</BaseTrdgRules>
</SecTrdgRules>
</MktSegGrp>
</SecDef>
</Batch>
</FIXML>

Flex indicator. N=No.

Assignment method. R=Random.
Minimum price increment. 1= one price unit of measure
quantity.

Price quote currency. USD=US Dollars.
CME Clearing Alias.

CME Clearing Globex Alias

CME Clearing ITC2 Alias.

CME Clearing TCC Alias.

First Trade Date.

Last Trade Date.

First Intent Date.

Last Intent Date

First Delivery Date

Last EFP Date

First Block TAS Date

Last Block TAS Date

Last Delivery Date

27=Instrument price precision.

25=Instrument Denominator.

25=Instrument Numerator.

29=Tradeable Indicator.

24=Trade Type Eligible; 1=Block Trade Eligible.
24=Trade Type Eligible; 2=Exchange for Physical Eligible.
24=Trade Type Eligible; 12=Exchange for Swaps.
24=Trade Type Eligible; 3=Transfer eligible.
24=Trade Type Eligible; 22=Generic PNT.
24=Trade Type Eligible; 0=Regular trade eligible.
30=Traded at Settlement Eligibility

Market ID. ALL=Electronic, Pit, and Ex-Pit.

Start tick price range. Starting price range for a specified tick
increment.

End tick price range. Ending price range for a specified tick
increment.

Tick increment.

Specifies the tick rule for pricing. 0=Regular Trade.
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3.0 Derivative Security List Message — Options Message

Sample
<?xml version="1.0" encoding="UTF-8" ?>
<FIXML>
<Batch>
<DerivSecList
RptID="10" Message ID.
[ 6 | BizDt="2010-11-23"> Logical clear date.
<Undly
EN ID="C1" Product ID.
“ Src="H" Source. H=CME Clearinghouse.
MMY="201103" Contract period code.
SecTyp="FUT" Security type. FUT=Futures contract.
Exch="CME"> Product exchange.
<UndAID AltID="CD 201103" AltIDSrc="H"/> Alternate identifiers/aliases; H=Clearing House / Clearing.
<UndAID AltID="015920" AltIDSrc="103"/> Alternate identifiers/aliases; 103=CME Globex.
<UndAID AltID="6CH1" AltIDSrc="101"/> Alternate identifiers/aliases; 101=ITC.
<UndAID AltID="C1 201103" AltIDSrc="100"/> Alternate identifiers/aliases. 100=TCC.
</Undly>
18 <DerivSecDef>
<Derivinstrmt
Sym="6C" Symbol.
ID="C1" Product ID.
Desc="CANADIAN DOLLAR OPTIONS" Description.
SecTyp="OOF" Security type. OOF=Option on futures contract.
Src="H" Source. H=CME Clearinghouse.
MMY="201102" Contract period code.
MatDt="2011-02-04" Maturity date (2011-02-04).
Mult="100000" Multiplier.
Exch="CME" Product exchange.
UOM="Ccy" Unit of measure. Ccy=Currency, as defined in UOMCcy.
UOMCcy="CAD" Unit of measure currency. CAD=Canadian Dollars.
UoMQty="100000" Unity of measure quantity.
32 PxUOM="Ccy" Price unit of measure. Ccy=Currency, as defined in
- PxUOMCcy.
PxUOMCcy="CAD" Price unit of measure, CAD=Canadian Dollars.
PxuomMQty="1" Price unit of measure Quantity.
SettIMeth="P" Settlement method. P=DELIV (physical settlement required).
36 ExerStyle="1" Exercise style. 1=American.
ListMeth="0" List method. O=Pre-listed.
ValMeth="EQTY" Derivative Futures Valuation Method. EQTY=premium style.
ProdCmplx="CURR" Derivative product complex. CURR=currency.
m Status="1" Status. 1=Active.
FlexProdElig="N" Flex product eligibility. "N"=no.
AsgnMeth="R" Assignment Method. "R"= Random.
MinPxIncr="1" Minimum price increment (1).
m PxQteCcy="USD"> Price quote currency. USD=US Dollars.
<Evnt EventTyp="5" Dt="2010-11-08"/> 5=First Trade Date.
| 46 | <Evnt EventTyp="7" Dt="2011-02-04"/> 7=Last Trade Date.
</Derivinstrmt>
m <Attrb Typ="23" Val="02"/> 23=Price tick rule for security.
[ 49 | <Attrb Typ="27" Val="N"/> 27=Instrument Price Precision. N=no.
<Attrb Typ="25" Val="1"/> 25 = Instrument Denominator.
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<Attrb Typ="26" Val="1"/>
<Attrb Typ="29" Val="Y"/>
<Attrb Typ="24" Val="22"/>
<Attrb Typ="24" Val="1"/>
<Attrb Typ="24" Val="3"/>
<Attrb Typ="24" Val="12"/>
<Attrb Typ="24" Val="0"/>
<Attrb Typ="24" Val="2"/>
<MktSegGrp

MktID="CME"

MktSegID="ALL">

<SecTrdgRules>
<BaseTrdgRules>
<TickRules
StartTickPxRng="0"
EndTickPxRng="0.00005"
Tickincr="0.00005"
TickRuleTyp="2"/>
<TickRules
StartTickPxRng="0"
EndTickPxRng="0.0005"
Tickincr="0.00005"
TickRuleTyp="0"/>
<TickRules
StartTickPxRng="0.0005"
EndTickPxRng="1.5"
Ticklncr="0.0001"
TickRuleTyp="0"/>
</BaseTrdgRules>
</SecTrdgRules>
</MktSegGrp>
</DerivSecDef>
<RelSym>
<Instrmt
Desc="CD OPT 201102"
StrkPx="1.115"
PutCall="0"
FlexInd="N"

PxDelta="-0.98704">
<AID AltID="CD 201102 P 1.115 201103"
AltIDSrc ="H"/>
<AID AltID="318705" AltIDSrc ="103"/>
<AID AltID="6CG1 P1115" AltIDSrc="101"/>
<AID AltID="C1 201102 P 0001115 201103"
AltIDSrc ="100"/>
</Instrmt>
</RelSym>
<RelSym>
<Instrmt
Desc="CD OPT 201102"
StrkPx="1.115"
PutCall="1"
FlexInd="N"

Tag Example

26=Instrument Numerator.

29=Tradeable Indicator.

24=Trade type eligibility for security. 22=Generic PNT.
24=Trade type eligibility for security. 1=Block.

24=Trade type eligibility for security. 3=Transfer eligible.
24=Trade type eligibility for security. 12=EFS.

24=Trade type eligibility for security. 0=Regular.
24=Trade type eligibility for security. 2=EFP.

Market that lists the instrument.
Market segment of instrument. All=All Electronic, Pit, and
Ex-Pit Markets.

Start tick price range.
End tick price range.
Tick increment.

Tick rule type. 2=Fixed.

Start tick price range.
End tick price range.

Tick increment.

Tick rule type. 0O=Regular.

Start tick price range.

End tick price range.

Tick increment.

Tick rule for pricing. 0O=Regular.

Description.

Strike price.

Indicates whether a put or a call. 0=Put.

Flex Indicator. N=No, instrument does not support creating
flexible securities.

Price change of security.

Alternate identifiers/aliases; H=Clearing House / Clearing.

Alternate identifiers/aliases; 103=Globex.
Alternate identifiers/aliases; 101=ITC.
Alternate identifiers/aliases; 100=TCC.

Description.

Strike price.

Indicates whether a put or a call. 1=Call.

Flex Indicator. N=Instrument does not support creating
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Tag Example

102 PxDelta="0.01296"> Price change of security.

104 <AID AltID="184112" AltIDSrc="103"/> Alternate identifiers/aliases; 103=Globex.

[0 <AIDAItID="6CG1 C1115" AltiDSrc="101"/>
106 <AID AltID="C1 201102 C 0001115 201103" Alternate identifiers/aliases; 100=TCC.

AltIDSrc="100"/>
B steme>
</RelSym>
</DerivSecList>
B <mater>
</FIXML>
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4.0 Security Definition Message — Strategies Message

Sample
1 <?xml version="1.0" encoding="UTF-8" ?>
<FIXML>
<Batch>
<SecDef
RptID="594" Unique message ID.
BizDt="2009-11-18"> Clearing business date.
<Instrmt
Sym="GE:BF" Trading Product ID.
ID="EDBUT" Clearing Product ID.

Desc="EURODOLLAR BUTTERFLY"
SecTyp="MLEG"
Src="H"
SubTyp="BF"
MMY="200912"
Exch="CME"
ListMeth="0"
ValMeth="FUT"
ProdCmplx="INT"
Status="1"
MinPxIncr="0.5">

<AID
AltiD="ED:BF Z9-H0-M0"
AltIDSrc="H"/>

<AID AltID="GE:BF Z9-H0-M0"
AltIDSrc="101"/>
<AID AltID=" ED:BF Z9-HO-MO0"
AltIDSrc="100"/>
<Evnt EventTyp="5" Dt="2006-02-17"/>
<Evnt EventTyp="7" Dt="2009-12-14"/>
</Instrmt>
<InstrmtExt>
<Attrb Typ="27" Val="N"/>
<Attrb Typ="25" Val="1"/>
<Attrb Typ="26" Val="1"/>
<Attrb Typ="29" Val="N"/>
<Attrb Typ="24" Val="1"/>
<Attrb Typ="24" Val="3"/>
<Attrb Typ="24" Val="55"/>
<Attrb Typ="24" Val="0"/>
</InstrmtExt>
<Leg
ID="ED"
Src="H"
MMY="200912"
Exch="CME"
Side="1"
RatioQty="1.0000"
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SecTyp="FUT">

<AID AltID="800893"AltIDSrc="103"/>

Description (contract long name).
Security type. MLEG =Multileg contract.
Source. H=CME Clearinghouse.

Subtype. BF=Butterfly.

Contract period code.

Exchange.

Listing method. 0=Pre-listed only.
Valuation method applied. FUT=Futures.
Product complex. INT=Interest rates.
Status. 1=Active.

Minimum price increment. 0.5=Half a point of incremental
change.

Alternate identifiers/aliases. H=CME Clearing assigned contract
alias.

Alternate identifiers/aliases. 103=CME Globex.

Alternate identifiers/aliases. 101=ITC.

Alternate identifiers/aliases. 100=TCC.

Event type. 5=Activation or first day of trading.
Event type. 7=Last eligible trade date.

27=Instrument price precision.

25=Instrument denominator.

26=Instrument numerator.

29=Tradeable indicator.

24=Trade type eligibility for security. 1=Trade eligible.
24=Trade type eligibility for security. 3=Transfer eligible.
24=Trade type eligibility for security. 55=EBF eligible.
24=Trade type eligibility for security. 0=Regular trade eligible.

Clearing Leg ID.

Source. H=CME Clearinghouse.

Leg maturity year and month.

Leg product exchange.

Side of leg. 1=Buy.

The ratio, by quantity, of this leg, relative to other legs in the
strategy.

Security type. FUT=Future.
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Tag Example

__

<LegAID SecAltID="812901" Alternate identifiers/aliases. 103=CME Globex.
SecAltIDSrc="103"/>

__

<LegAID SecAltID="ED 1209" Alternate identifiers/aliases. 100=ITC.
SecAltIDSrc="100"/>

- Exch="CME" Leg product exchange.
_
RatioQty="2.0000" The ratio, by quantity, of this leg, relative to other legs in the
strategy.
8 secyp="fUT>  Securitytype. FUT=Future.
<LegAID SecAltID="ED ED 201003" Alternate identifiers/aliases. H=CME Clearinghouse.
SecAltIDSrc="H"/>

__

62 <LegAID SecAltID="GEH0" Alternate identifiers/aliases. 101=ITC.
SecAltIDSrc="101"/>

| 68 | MMY="201006"
m_

Side="1" Side of leg. 1=Buy.

__

SecTyp="FUT"> Security type. FUT=Future.

<LegAID SecAltID="806001" Alternate identifiers/aliases. 103=CME Globex.
SecAltIDSrc="103"/>

__
76 <LegAID SecAltID="ED 0610" Alternate identifiers/aliases. 100=TTC.
SecAltIDSrc="100"/>

s e

Leg maturity year and month.

- <MktSegGrp
s mkp="eme'  Marketthatlists the instrument.
MktSegID="ALL"> Market segment of instrument. All=All Electronic, Pit, and Ex-

Pit Markets.

I <secTrdgRuless
E3 <BaseTrdgRules>
s <TiekRules

- StartTickPxRng="-999" Starting tick price range.
B EndTickPxRng="999"
m Ticklncr="0.005" Tick increment.
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Line Tag Example

TickRuleTyp="0"/> Tick Rule Type. O=Regular trade.
</BaseTrdgRules>

[ 89 | </SecTrdgRules>

[ 90 | </MktSegGrp>

</SecDef>
</Batch>
</FIXML>

5.0 Revision History

Version | Date Author | Description
1.1 6/11/09 | NU Added CDS samples.
Moved CDS samples into separate document, added all new message
1.2 12/21/10 | NU/DB | samples. Added UOM, UOMCcy, removed /LegGrp, TrdgSesRulesGrp.
added Clearing CE example.
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