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TO: Clearing Member Firms
FROM: CME Clearing
DATE: March 5, 2025

ADVISORY #: 25-080

SUBJECT: Adding Request For Cross Indicator to Trade and Allocation
Messages

Please be advised that CME Clearing is making some technical changes related to Request for

Cross (RFC) Trades. FIXML Tag @CrssTyp will be added to Trade and Allocation messages to

assist in identifying RFC Trades and Allocations from those trades. The Production Date for this
change will be for Trade Date Monday, April 14, 2025.

The default value for the tag will be “3”, ie. CrssTyp="3", and will only be present when the Trade
was traded as Request for Cross. The Allocation Grouping Criteria for Post-Trade Processing
will be adjusted to include Request For Cross as a separate grouping criteria.

The RFC Indicator cannot be updated and does not need to be submitted on Inbound messages
from Firms to CME. Firms are not required to use the tag.

This change will apply to both the real-time FIXML clearing messages as well as the FIXML
Trade Reqgister.

This change is currently available for testing in the New Release environment.
A technical document for the real-time FIXML messages can be viewed here.

For more information please contact CME Clearing at ccs@cmegroup.com or via phone at
Chicago (312) 207 2525 | London (44) 203 379 3198 | Singapore (65) 6593 5591


https://www.cmegroup.com/clearing/files/adding-request-for-cross-indicator-to-trade-and-allocation-messages.pdf

