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£ CME Group Advisory Notice

12-031

To: Clearing Members Firms
Back Office Managers
Software Providers

From: CME Clearing

Subject: Additions to Futures, Options, and Combo FIXML Product Reference Files, and
Two New Valuation Methods Effective January 23, 2012

Date: January 23, 2012

In response to customer requests, please be advised that beginning January 23, 2012, the
following new repeating blocks values will be added to the Futures and Options FIXML Product
Reference files (when applicable):

o Trade/Settlement Price Can Be Negative Indicator (futures/combos file only), new
Attribute Type “36”

e Strike Price Can Be Negative Indicator, new Attribute Type “37”

In addition, the forwards (CME OTC FX, COMEX Gold Bullion, and NYMEX Freight forwards)
included in the Futures Product Reference files will have a new attribute, “Final Settlement
Currency (FnlSettlCcy), denoting the currency which will pertain to the given forward contract,
either daily or at final settlement. Also, two new valuation methods have been defined, to
further define a forward. “FWDC” means “Forward, Cash-Settled Daily, Standard Currency
Convention,” and “FWDCI” means “Forward, Cash-Settled Daily, and Inverse Currency
Convention.”

The Product Reference Files, as always, are located at ftp.cmegroup.com/pub/fprf, and have a
naming convention of “cmeg.EXCHANGE.PRODUCT_TYPE.prf.YYYYMMDD.xml.zip, where:

¢ EXCHANGE is cbt, cme, comex, dme, gex, or nymex
¢ PRODUCT_TYPE is combo, fut, or opt
e YYYYMMDD is the Century, Year, Month and Day for the file (note, the Business Date

(note that BizDt within each file is the next processing day after the date in the file name,
as the Product Reference files are a set-up for the next day’s processing).
Samples of the new tag, values, and blocks occur on the following pages.

Should you have any questions, please contact CCS at 312-207-2525.
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ftp://ftp.cmegroup.com/pub/fprf

Example of a Future Product that could Trade or Settle at a Negative Price

New repeating Attribute Type 36 Block, when negative trade or settlement prices are allowed:

<SecDef RptID="11707" BizDt="2012-01-19">
<Instrmt Sym="BK" ID="BK" Desc="WTI-BRENT CALENDAR SWAP" SecTyp="FUT"
Src="H" MMY="201205" MatDt="2012-06-04" Mult="1000" Exch="NYMEX" UOM="BbI"
UOMQty="1000" PxUOM="USD" PxUOMQty="1" SettiIMeth="C" ListMeth="0"
ValMeth="FUT" ProdCmpIx="ENRGY" Status="1" FlexProdElig="N" FlexInd="N"
AsgnMeth="R" MinPxIncr="0.01" PxQteCcy="USD">
<AID AltID="BK 201205" AltIDSrc="H"/>
<AID AltID="BKK2" AltIDSrc="101"/>
<AID AltID="BK 201205" AltIDSrc="100"/>
<Evnt EventTyp="5" Dt="2007-09-17"/>
<Evnt EventTyp="7" Dt="2012-05-31"/>
<Evnt EventTyp="105" Dt="2012-05-31"/>
</Instrmt>
<InstrmtExt>
<Attrb Typ="27" Val="N"/>
<Attrb Typ="25" Val="1"/>
<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"/>
<Attrb Typ="36" Val="Y"/>
</InstrmtExt>
<MktSegGrp MktID="CME" MktSegID="ALL">
<SecTrdgRules>
<BaseTrdgRules>
<TickRules StartTickPxRng="-9999999.9999999"
EndTickPxRng="10000" TickIncr="0.01" TickRuleTyp="0"/>
</BaseTrdgRules>
</SecTrdgRules>
</MktSegGrp>
<MarginDataGrp>
<MarginData Typ="1" Rate="850"/>
<MarginData Typ="0" Rate="2200"/>
</MarginDataGrp>
</SecDef>
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Example of an Option Product that could have Negative Strike Prices

New repeating Attribute Type 37 Block, when negative strike prices are allowed:

<DerivSecList RptID="2155" BizDt="2012-01-19">
<Undly ID="SPQO" Src="H" MMY="201206" SecTyp="MLEG" Exch="CME">
<UndAID AltID="SPO 201206" AltIDSrc="H"/>
<UndAID AltID="051887" AltIDSrc="103"/>
<UndAID AltID="SPXM2" AltIDSrc="101"/>
<UndAID AltID="SPO 201206" AltIDSrc="100"/>
</Undly>
<DerivSecDef>
<Derivinstrmt Sym="SPO" ID="SPO" Desc="EURODOLLAR CALENDAR SPREAD
OPTION" SecTyp="00C" Src="H" MMY="201204" MatDt="2012-04-13" Mult="2500"
Exch="CME" UOM="CTRCT" UOMQty="1" PxXUOM="CHIP" PxXUOMQty="1"
SettIMeth="P" ExerStyle="1" ListMeth="0" ValMeth="EQTY" ProdCmpIx="INT" Status="1"
FlexProdElig="N" AsgnMeth="R" MinPxIncr="0.25" PxQteCcy="USD">
<Evnt EventTyp="5" Dt="2012-01-17"/>
<Evnt EventTyp="7" Dt="2012-04-13"/>
</Derivinstrmt>
<Attrb Typ="27" Val="N"/>
<Attrb Typ="25" Val="1"/>
<Attrb Typ="26" Val="1"/>
<Attrb Typ="29" Val="Y"/>
<Attrb Typ="24" Val="RFC"/>
<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"/>
<Attrb Typ="37" Val="Y"/>
<MktSegGrp MktID="CME" MktSegID="ALL">
<SecTrdgRules>
<BaseTrdgRules>
<TickRules StartTickPxRng="0"
EndTickPxRng="9999999.9999999" TicklIncr="0.0025"
TickRuleTyp="0"/>
</BaseTrdgRules>
</SecTrdgRules>
</MktSegGrp>
</DerivSecDef> ...
</DerivSecList>
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Example of an OTC Product With New Valuation Method and Final Settlement Currency
Attribute

New attribute “Final Settlement Currency,” and new Valuation Method, “Forward, Cash-Settled
Daily, Inverse Convention:”

<SecDef RptID="63188" BizDt="2012-01-19">
<Instrmt Sym="USDCLP" ID="USDCLP" Desc="CHILEAN PESO FWD" SecTyp="FWD"
Src="H" MMY="20120117" MatDt="2012-01-16" Mult="1" Exch="CME" UOM="Ccy"
UOMCcy="USD" UOMQty="1" PxUOM="USD" PxUOMQty="1" SettiMeth="C"
ListMeth="0" ValMeth="FWDCI" ProdCmplx="FX" Status="1" FlexProdElig="N"
FlexInd="N" AsgnMeth="R" MinPxIncr="0.0001" PxQteCcy="CLP" FnlSettICcy="USD">
<AID AIltID="USDCLP 20120117" AltIDSrc="H"/>
<AID AltID="USDCLPF217" AltIDSrc="101"/>
<AID AltID="USDCLP 20120117" AltIDSrc="100"/>
<Evnt EventTyp="5" Dt="2011-04-07"/>
<Evnt EventTyp="7" Dt="2012-01-16"/>
<Evnt EventTyp="13" Dt="2012-01-17"/>
<Evnt EventTyp="14" Dt="2012-01-17"/>
</Instrmt>
<InstrmtExt>
<Attrb Typ="27" Val="N"/>
<Attrb Typ="25" Val="1"/>
<Attrb Typ="26" Val="1"/>
<Attrb Typ="29" Val="Y"/>
<Attrb Typ="24" Val="22"/>
<Attrb Typ="24" Val="3"/>
<Attrb Typ="24" Val="0"/>
</InstrmtExt>
<MktSegGrp MktID="CME" MktSegID="ALL">
<SecTrdgRules>
<BaseTrdgRules>
<TickRules StartTickPxRng="0" EndTickPxRng="1"
Tickincr="0.01" TickRuleTyp="1"/>
<TickRules StartTickPxRng="372.2625"
EndTickPxRng="647.512" Tickincr="0.0001" TickRuleTyp="0"/>
</BaseTrdgRules>
</SecTrdgRules>
</MktSegGrp>
<ProdClIsfnGrp>
<ProdClsfn Rsn="8" Val="COTC"/>
</ProdClstnGrp>
<MarginDataGrp>
<MarginData Typ="1" Rate="25"/>
<MarginData Typ="0" Rate="25"/>
</MarginDataGrp>
</SecDef>
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