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Disclaimer

Neither futures trading nor swaps trading are suitable for all investors, and each involves the risk of loss. Swaps trading should
only be undertaken by investors who are Eligible Contract Participants (ECPs) within the meaning of Section 1a(18) of the
Commodity Exchange Act. Futures and swaps each are leveraged investments 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 either a futures or swaps
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 traders cannot expect to profit on every trade. All
examples discussed are hypothetical situations, used for explanation purposes only, and should not be considered investment
advice or the results of actual market experience.

CME Group, the Globe Logo and CME are trademarks of Chicago Mercantile Exchange Inc. CBOT is a trademark of the Board of
Trade of the City of Chicago, Inc. NYMEX is a trademark of New York Mercantile Exchange, Inc. COMEX is a trademark of
Commodity Exchange, Inc. All other trademarks are the property of their respective owners.

The information within this manual 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 manual 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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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 © 2025 CME Group Inc. All rights reserved.
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Entity Risk Management

Getting Started

CME Entity Risk Management Service is used to manage user, firm and product-level risk for trading CME Group products
electronically on the Central Limit Order Book and pre-negotiated trades, including:

e CME ClearPort
e CME Direct and CME Direct Mobile
e CME Globex

#CME Group | Customer Center Portfolio & Risk

Account Management Service

Entity Risk Manager

Entity Risk Management Functions

Policy & Threshold

View and manage policies and alerts on an execution firm level.
e CME Globex ICC Policy: ICC Clearing firm account administrators can set policies on an execution firm level.

e CME Globex ICC Alerts: Set threshold alerts to notify recipients, by email, when a specified percentage of limits have
been breached.

e CME Globex ICC Product Restriction Policy: Restrict execution firms from trading certain products.
Spot FX

Manage Prime Broker, Trading, Execution firm relationships and limits (notional reference limit and products) for submitting
Spot FX basis spread orders, which are comprised of OTC FX and FX Futures legs.

User Max Qty Limits

For CME Direct users, view and manage maximum allowable product quantity limits for the following order types: outright,
commodity spreads, strips and inter-commodity spreads.

Trade Type Restriction by Firm

Restrict the ability of CME ClearPort enabled firms to submit block trades.

Trade type restriction, by account, is managed with Account Management Service.

CM Settings
Use the opt-out status to prevent trading firms from viewing account details.

Related Functionality

Account Management Service: Create, view and manage accounts, including Spot FX account associations with execution
firms.
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https://www.cmegroup.com/tools-information/webhelp/account-manager-service/Default.html

What's New

The list below illustrates the updates made to the Entity Risk Management Help system.

T S ™ S

November
26, 2025

November
26, 2025

February 14,
2025

February 14,
2025

October 21,
2022

January 13,
2020

July 18,
2019

April 11,
2019

March 21,
2019

February 26,
2019

December
18, 2018

November
15, 2018

August 15,
2018

CME Globex Product
Restriction Policy

CME Globex ICC Policy

FX Link and FX Spot+

FX Link and FX Spot+

CME Globex ICC
Product Restriction

Policy

CME Globex Product
Restriction Policy

User Max Qty Limits

CM Settings

FX Link / Spot FX Quick

Start

CME Globex ICC
Product Restriction

Policy

CME Globex Product
Restriction Policy

Spot FX

All

Entity Risk Management

Added a function to manage execution firms entitled to trade event contract
products.

Added a function to manage event swap product restrictions.

FX Spot+ includes a Net Open Position Limit to manage long/short limits for FX
Link and FX Spot+ products for a given firm.

For information and instructions, view the FX Link / FX Spot+ Credit
ManagementFX Link / FX Spot+ Credit Management User Guide.

ERM allows Credit Risk Administrators to set and manage credit limits and
monitor Credit Group utilization for both FX Link and FX Spot+.

Product Restriction Policy function enables restriction of multiple execution
firms and products via upload process

Clarification of CME Globex Product Restriction Policy and exception for Mass
Quote messages

Updated description for Activate / Deactivate function; Prevent / Allow CME
Globex trades.

Added options to manage trading firm access: Opt-in, opt-out, view-only.

Summarizes the FX Link / Spot FX onboarding and setup process.

Permitting accounts trade restricted products.

Updated available details available from the downloadable product restriction
spreadsheet, to include all restricted products and accounts.

Updated Prime Broker and Trading Firm functions.

Initial release.
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Entity Risk Management

Logging In
After confirming CME Group Login registration and association with an authorized firm, review the following login instructions.

CME Group Login

CME Group Login is a self-managed, centralized user profile service that authenticates access to Entity Risk Management and
other applications and services.

e Create a new CME Group Login user ID and profile: Prior to accessing, all users must have an active login profile.

e Review the CME Group Login User Guide: Access guidance and instructions: register, retrieve forgotten user ID,
reset password, update profile and manage other services.

e Update a CME Group Login User ID and profile: Login privileges are retained even if users change firms, email
address, registration information, User ID or password. Some instances may require access and entitlements update.

For additional registration or login assistance, including forgotten user ID and password, contact EASE.

To request application access, contact Global Account Management.

Log In

> To login to Entity Risk Management:

1. Navigate to cmegroup.com., select the Login / Profile icon(@), then select CME Customer Center (single sign on).

QO ®

Sangl
CME Customer Center ®sgran

CME Direct
Subscription Center

2. On the page that appears, enter the CME Group Login ID and Password, then select Login .

rF Note: To register for a CME Group Login ID, view CME Group Login Registration.

3. From the Portfolio & Risk tab, select Entity Risk Management.

Portfolio & Risk

(3CMEGroup | Customer Center

Entity Risk Management

ﬁ Note: For login or access issues, contact Enterprise Application & System Entitlements (EASE) or go to the CME
Group Login page.
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https://login.cmegroup.com/sso/register/
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Entity Risk Management

Roles and Entitlements

Entity Risk Management application functions are available to clearing and executing firm users with the following selectable
role / entitlements; to which users can be assigned multiple.

e Role requests are coordinated with Global Account Management (GAM).

e Access issues are managed by Enterprise Application & System Entitlements (EASE).

E| Example: To authorize a clearing firm administrator, for CME Globex and CME ClearPort, select:

- Globex Clearing Firm Account Admin
- CPC Clearing Firm Account Admin

Role Firm Type Entitlement Description
Clearing Firm Account Clearing CME ClearPort / CME Globex / ICC (CME Globex)
Administrator Firm

¢ View and manage firm, user and product risk settings; CME Dir-
ect user / product limits, trading firm access.
ICC (CME Globex): Set policies, alerts and product restrictions at the

Execution firm level.
Spot FX

e View and manage Trading / Prime Broker / Execution firm /
Accounts associations (links).

¢ View and manage notional reference limits, thresholds and
alerts.

e Set credit and thresholds on a trading firm level
CME ClearPort: Manage trade type restrictions.

Sub Clearing Member Firm Sub-Clearing CME ClearPort / CME Direct (CME Globex)

A A e ain e Manage credit controls at the user level for trading on CME Dir-

ect.

e Restrict trading firms eligible for pre-negotiated trade sub-
missions by trade type.

Clearing Org Risk Manager Clearing View and manage clearing firm credit controls.
Firm

Spot FX Clearing Org Risk Primary e Manage thresholds, alerts and limits; such as position limits and

Manager, Broker Firm notional reference limits for all prime brokers.

Iso k Central Cleari .

zjsntr;c:p\:\;r:tils(cig)ra caring e Suspend / Allow order entry on a prime broker level.

Spot FX Clearing Org Risk Viewer = Primary View thresholds, alerts and limits; such as position limits and notional
Broker Firm  reference limits for all Prime Brokers.

Execution Firm Account Execution CME ClearPort / CME Globex / ICC (CME Globex)

Administrator Firm

o View policies, thresholds, alerts and user / trade type restrictions
for their firm.
Spot FX

o View limits on assigned trading firms for Spot FX.
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Entity Risk Management

Dashboard

The Dashboard provides an overview of Entity Risk Management functions, a link to the User Manual / WebHelp and support
contacts.

Available functions:
¢ Policy & Threshold
e FX Link and Spot FX+ Credit Management

e User Max Qty Limits

e Trade Type Restriction
* CM Settings

E] - Info: View the current user and system version.

° - Phone: Opens a dialog to contact the CME Global Command Center (GCC).
° E - Email: Opens the default email program to send a support request.

° E] - Help: Opens the User Manual / WebHelp.
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Entity Risk Management

Policy & Threshold

ICC Clearing Firm Account Administrators use the Policy and Threshold functions to set limit policies and thresholds on an
Execution Firm level. Policies are set and enforced for ICC service. Designated individuals will receive an email notification if

thresholds are breached.

Authorized execution firms can view policies and threshold that have been assigned to their firm

D“’ To access Policy & Threshold:
From the Entity Risk Management menu, select Policy & Threshold, then proceed to the following:

& | Entity Risk M t Poficy &
i Nty RIS anagemen Threshold

CME Globex ICC Policy

CME Globex ICC Alerts

CME Globex ICC Product Restriction Policy

o CME Globex ICC Policy: Manage execution firm(s) policy settings.

o CME Globex ICC Alerts: Specify or upload notification thresholds and alert settings. When submitted trades exceed a
given threshold an email notification is sent.

o CME Globex Product Restriction Policy: Restrict execution firms from trading specific products.
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Entity Risk Management

CME Globex ICC Policy

Authorized clearing firm administrators can use the CME Globex ICC Policy to manage policies on an Execution Firm level,
including the ability to submit orders for event swap contracts.

Authorized execution firm account administrators can view policy settings for their firm.
Available functions:

e Unregistered Accounts: Default handling of orders from unregistered accounts. Policy setting updatesare effective
immediately.

¢ Unset Limits: Default handling of orders for products that do not have a specified limit. Policy setting updatesare
effective immediately. For the specified execution firm, if limits have not been set, product limits can be set to unlim-
ited or zero.

o Covered Strategies: Specify whether to block or ignore Covered strategies (futures) or Covereds (futures with options)
strategy. Policy setting updatesare effective immediately.

o Event Swap contracts: Manage event swap contract product restrictions on the execution firm and product-code level.
Event Swap Policy updates must be submitted prior to 2:00 PM CT to be effective for the subsequent trading session.

0 To manage firm permissions for weekend trading, use the Risk Management Tools - Globex Credit Controls function.

[‘:" To manage Globex ICC Policy:

1. From the Policy & Threshold menu, select CME Globex ICC Policy.

Policy &

B | Entity Risk M t
.J| ntity Risk Managemen Threshold

CME Globex ICC Policy

CME Globex ICC Alerts

CME Globex ICC Product Restriction Policy

A list of all execution firms appears.

2. (optional) If you have access to more than one clearing firm, clear the current selection (&), then select another firm.

Clearing Member

— Al

— All—

From the list of execution firms, the following information is available:
o Execution Firm: Firm ID and Name.
e Clearing Member
Policy Settings: The current policy status appears (below).
e Unregistered Accounts
¢ Unset Limits
o Covered Strategies

* Event Contracts: see settings (below)
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Entity Risk Management

CME Globex ICC Policy

Clearing Member

(@]

—All—

Total settings found: 129

show| 10w |entries

Execution Firm & Clearing Member Unregistered Accounts Unset Limits Event Swaps
111 / Firm1 CME / 888 / Clearing] Accept Reject Reject
222 / Firm2 CME / 555/ Clearing2 Accept Accept Reject
333 / Firm3 CME / 444 / Clearing3 Accept Accept Reject

B ** Indicates policy settings are no longer valid due to invalid firm relationship.
* Indicates policy is not yet effective (pending).

To manage settings, select the blue linked execution firm.

On the Edit Policy Settings screen, select default account order handling:

Edit policy settings ®

Clearing Member Execution Firm
Clearing1 111/ Trading Firm1

Rule Policy

Unregistered Account

Unset Limit O Accept

Cover Strategy Handling | O Reject | | O Enforce Option Leg Only |
Event Swap C Accept O O Reject @

Cancel

o Unregistered Account: Specify how orders from unregistered accounts are handled (Accept / Reject). Unre-
gistered accounts are not available or active from Account Management Service.

e Unset Limits: Specify default handling of orders for products without quantity limits.

o Accept: Default setting. If limits have not been set, accounts are permitted to submit orders that are within
the overall firm credit control limit.

e Reject: If ICC product limits have not been set, orders will be rejected.

o Covered Strategies: If an order is submitted for Covereds (futures with options) strategies, the enabled
thresholds will be evaluated to generate threshold events which may be used to send alert emails.

o Accept: Default setting. Provide no credit controls enforcement for Covered User Defined Spreads (UDS), ICC
serves as a pass through for all covered strategy orders.
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Entity Risk Management
o Reject: Reject all orders for covered User Defined Spreads.
o Enforce Option Leg Only: Perform position limit checks on option legs only.

o Event Swaps: By default all firms are restricted from trading event swaps and must be actively permissioned
with this ICC Policy setting.

Available options:
o Reject: (Default selection) Blocks All Event Swap orders, including sports.

o Accept: Allows All Event Swap orders, including sports.

¢ Reject Sports: Blocks Sports Event Swaps, allows all other event swaps.

'0' Event Swap Policy updates must be submitted prior to 2:00 PM CT to be effective for the subsequent
trading session.

5. Tofinalize, select Save.
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Entity Risk Management

CME Globex ICC Alerts

Authorized clearing firm administrators use CME Globex ICC Alerts to set up thresholds and email alerts, on an Execution Firm
level, to notify up to 20 recipients when a threshold has been breached. Authorized execution firm administrators can view
alert settings for their firm.

Available functions:
e View a list of execution firm alert thresholds and email recipients.
e Use the responsive search field to find an execution firm.
e Select column headings to sort results in ascending / descending order.
e Manage Alerts, by select an Execution Firm from the list.

D“’ To manage Globex ICC Alerts:

1. From the Policy & Threshold menu, select CME Globex ICC Alerts.

3 | Entity Risk Management Policy & Threshold

CME Globex ICC Policy

CME Globex ICC Alerts

CME Globex ICC Product Restriction Policy

A list of all execution firms appears.

2. If you have access to more than one clearing firm, clear the current selection (*9), then select another firm.

Clearing Member

— Al

— All—

From the list of execution firms, the following information is available:
o Execution Firm: Firm ID and Name.
o Clearing Member

Thresholds

e Email Recipients
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Entity Risk Management

CME Globex ICC Alerts

¢# | Entity Risk Management Dashboard Policy & Threshold UserLimits Trade Type Restriction CM Settings €@ L& ©

& Download X Upload

Clearing Member

—All—

Total settings found: 59

Show| 10 v|entries

* Alert settings are not yet effective. Please note - if the CME Globex markets are currently closed, the changes will become effective once the markets are open.
** Alert settings are no longer valid due to invalid firm relationship.

~
L™

Search:

Thresholds
Execution Firm Clearing Member B e Email Recipients
/ /
* CME : X X X X a@b.com
J /
. CME / X X X
Show More

open.

{1 * Alert settings are not yet effective. If CME Globex markets are closed, updates are effective at the market

** Alert settings are no longer valid due to invalid firm relationship.

3. To manage settings, select the blue linked execution firm.

4. On the Edit alert threshold settings screen, specify the following:
o Enabled thresholds: Select thresholds between 50% to 100%.

o Alert Email Recipients: Type email address, then press <Enter> (keyboard).

Edit alert threshold settings

Clearing Member

Enabled Thresholds
¥/50% LI60% #I70%

Alert Email Recipients

Execution Firm

80% #90% #100%

a@b.comu | enteran emai

5. To finalize, select Save.

Cancel

During CME Globex market hours, policy settings are effective immediately. If markets are closed, updates are
effective at the market open.
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Multiple Execution Firm Alerts - Upload

Entity Risk Management

Manage multiple execution firm alert settings by downloading alert settings on a spreadsheet, updating thresholds and email

recipients, then uploading.

[::’ To update multiple threshold alert settings:

1. From the Policy & Threshold menu, select CME Globex ICC Alerts.

2. From the list of execution firms, select Download.

* Alert settings are not yet effective. Please note - if the CME Globex markets are currently closed, the changes will become effective once the markets are open
** Alert settings are no lenger valid due to invalid firm relationship.

Clearing Member
~
—Al— (5

Total settings found: 59

show| 10 v |entries Search:

Thresholds

Execution Firm a Clearing Member w33 (a5 Hud | L | ks | Tl Email Recipients

CME /

CME Globex ICC Alerts 2. Upload

3. Open the spreadsheet, then enter thresholds (PCT50 to PCT100) and email recipients (up to 20, one per ).

A B c D E F G H I ] K
CLEARING_ME CLEARING_MEM EXECUTION_

1 MBER_FIRM_ID BER_CLEAR_ORG FIRM_ID PCT50 PCTe0 PCT70 PCT80 PCT90 PCT100 EMAIL_1 EMAIL_2 EMAIL_3
2 123 CME ( X X X X a@b.com
3 123 CME X X X

4 123 CME X X a@b.com
5 123 CME X X X X X

6 123 CME X X X X X a@b.com
7 123 CME

8 123 CME X X X X X a@b.com
9 123 CME X X X X X a@b.com
10 123 CME

11 123 CME

12 123 CME X X X

L

4. On the CME Globex ICC Alerts pane, select Upload, then Choose / Browse to the file.
5. Select Upload & Verify.

The system validates submissions and an error / process message indicates validation results; including the updated

rows and updated details.

e Error: When an error is detected a message appears and indicates a recommended resolution.

Select New, then choose an updated spreadsheet.
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Entity Risk Management

Upload alert threshold settings @
Uploading Done ® -
Your current upload job is done with errors! Click 'New' to start a new
upload.
Total proce
ROWS E
#2- I 3
#25 G
ROWS N “
#26-

) No Change Found
#58 -

e Success: After validation, a message indicates the updated rows and details.

Select OK; repeat as necessary.

Upload alert threshold settings ®
Please seli  Uploading Staging @
Selected

Validation of your upload file has completed. Please check the results
below and click 'Submit' if you would like to proceed with the valid

changes. -

Verificatio

#2 PCT50 set to X" -

ROWS UPDATES (count 1)

6. To finalize, select Submit.
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Entity Risk Management

CME Globex ICC Product Restriction Policy

Using the CME Globex ICC Product Restriction Policy authorized clearing firm administrators can:

View a list of restricted products, including execution firms restricted from submitting orders for the listed product.

Restrict the ability for execution firms to submit trades for a selected product, including restricting a product
for all execution firms.

Manage execution firm access to trade swap-based event contracts.

View Event Swap Restrictions: View a list of event swap product restrictions as a reference. To manage order entry
permissions, use the CME Globex ICC Policy function.

Remove non-zero limits for restricted products.

Using the download/upload function to restrict multiple execution firms from submitting trades for multiple
products.

Download accounts: View accounts and product limit details as a spreadsheet.

0 Note: The product restriction policy does not apply to Mass Quote messages.
ICC Product Restrictions apply to new orders, order modifications, requests for quote, and cross orders.

>

To manage execution firm / product restrictions:

1.

Select the Policy & Threshold menu, then select CME Globex ICC Product Restriction Policy.

Policy &

(3 | Entity Risk M t
3 | Entity Risk Managemen Threshold

CME Globex ICC Policy

CME Globex ICC Alerts

CME Globex ICC Product Restriction Policy

Find a particular product or firm, by selecting the Clearing Member (automatically selected for users with access to
one firm), Product, Search fields.

Restricted products appear in a list, with the execution firms that have been restricted.

To view and manage restrictions for additional products, select show all products.

User Guide - 18 -


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/988020743/Swap-Based+Event+Contracts+and+24-7+Trading#New-24%2F7-Swap-Based-Event-Contracts
https://www.cmegroup.com/tools-information/webhelp/mqp/Default.html

Entity Risk Management

CME Globex ICC Product Restriction Policy

Clearing Member Product

Clearing] & Products Restrictions by Execution Firm X Restrict Products by Execution Firm

Total Restricted Products: 15
Total Available Products: 3503 show all products & Products Restricted by All Execution Firms

Product Restricted Execution Firms Restricted Exi

1% Fuel 0l (Platts)
Cargoes CIF MED
Swap Contract
(ATW.FUT)

1,000-0z. Silver
Futures (SIL.FUT)

Event Contracts on
Federal Open
Market Committee
(FOMC) Meetings
(ECFD)

4. To manage product restrictions (a, b) or account limits (c), select the blue linked product.

Note: Event Swap products are available for view-only. To manage order entry permissions, use the CME
Globex ICC Policy function.
CME Globex ICC Product Restriction Policy Back to restriction list

Clearing Member Product
Clearing1 Event Contracts on Federal Open Market Committee (FOMC)
Meetings (ECFD)

Download accounts with limits & Products Restrictions by Execution Firm L Restrict Products by Execution Firm

Event Swap firm restrictions are listed as a reference. To manage order entry permissions, use the CME Globex ICC Palicy.

Execution Firm Restrict Product Last Limit Removal Date
111/ Firm1
222/ Firm2
333/ Firm3
CME Globex ICC Product Restriction Policy Back fo restriction list
Clearing Member Product
CLEARING1 GSCI ER FUTURES (GIE.FUT) Download accounts with non-zero limits

Execution Firm Restrict Product Last Limit Removal Date

000 / EXEC FIRM1

111 / EXEC FIRM2 M 18-0ct-2018 15:00:48 PM CDT

222 / EXEC FIRM3

333/ EXEC FIRM4

5. Select Edit then:
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CME Globex ICC Product Restriction Policy

Back to restriction list

Clearing Member
CLEARING1

Product
GSCI ER FUTURES (GIE.FUT)

Download accounts with non-zero limits

Restrict all

Execution Firm

000 / EXEC FIRM1

Restrict Product

Remove non-zero Limits Last Limit Removal Date

111 / EXEC FIRM2

18-0ct-2018 15:00:48 PM CDT

222 / EXEC FIRM3

333 / EXEC FIRM4

Entity Risk Management

a. Restrict Product: Restrict the ability to submit trades. Also restricts unregistered execution firm accounts from
submitting orders.

b. Remove non-zero limits: To restrict accounts with specific product limits to submit orders, select this checkbox.

For a given execution firm, individual product limits will be set to zero; restricting the ability to submit trades.

Event Swap Products are not available to manage with Product Restriction Policy functions. To manage
execution firm order entry permissions, use the CME Globex ICC Policy function.

CME Globex ICC Product Restriction Policy

Back to restriction list

Clearing Member

Product

CLEARING1 GSCI ER FUTURES (GIE.FUT) Download accounts with non-zero limits

Execution Firm Restrict Product Last Limit Removal Date
000 / EXEC FIRM1
111 / EXEC FIRM2 4 18-0Oct-2018 15:00:48 PM CDT

222 { EXEC FIRM3

333 / EXEC FIRM4

c. Download acounts with limits: For a given Clearing Member firm, download a spreadsheet of all ICC accounts
with individually specified product limits.

6. To finalize, select Save.

[:} To Restrict multiple execution firms / products via upload:

1. Select the Policy & Threshold menu, then select CME Globex ICC Product Restriction Policy.
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Entity Risk Management

Policy &

B | Entity Risk M t
3 | Entity Risk Managemen Threshold

CME Globex ICC Policy

CME Globex ICC Alerts

CME Globex ICC Product Restriction Policy

2. Find a particular product or firm, by selecting the Clearing Member (automatically selected for users with access to
one firm),

Restricted products and restricted execution firms, appears as a list.

3. Select & (download) Product Restrictions by Execution Firm.

CME Globex ICC Product Restriction Policy

Clearing Member Product

CLEARING1 ~ & Product Restrictions by Execution Firm X Restrict Products by Execution Firm

Total Restricted Products: 10
Total Available Products: 2112 show all products

Product Restricted Execution Firms

1 MONTH EURODOLLAR FUTURES (GLB.FUT) 000 / EXEC FIRM1 111 / EXEC FIRM2

1% FOil Cargoes FOB NWE (Platts) vs. 3.5% FOil Barges FOB Rdam (Platts) Fut (FSS.FUT) | 111/ EXEC FIRM2

1% Fuel 0il Cargoes CIF MED (Platts) Futures (ATW.FUT) 333/ EXEC FIRM4

AUD/USD Weekly Premium Quoted European Style Option E 2pmFix Week 4 (4AD.00F) 222 / EXEC FIRM3

4. On the dialog that appears, select an Execution Firm to restrict, then select Download.

Products Restrictions by Execution Firm Download ®
Clearing Member Select an Execution Firm
Select a clearing firm v Select an execution firm

A MS Excel file is downloaded to the default browser folder (e.g. This PC > Downloads).

The file contains a list of eligible products for the selected Execution Firm.

5. Open the downloaded MS Excel spreadsheet, then update:
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AutoSave ( ) ~ < CM_000_EF 333 PRODUCTS_RESTRICTIONS 20221010105241 xlsx - Saved O Search (Ait+Q) -
File Home Insert Page Layout Formulas Data Review Wiew Help Acrobat
- &
A | B | c | D | 3 ‘ F | G ‘ H ‘ 1

1 [ACTION RESTRICTED CLEARING_FIRM CLEARING_MEMBER_FIRM_ID EXECUTION_FIRM_ID PRODUCT_SYMBOL PRODUCT TYPE PRODUCT_EXCHANGE PRODUCT_LONG_NAME
2 | N 000 333 344 00C FUT cBT TEST CORN FUTURE
3 | v ‘00 B33 (] 00N FUT ceT TEST 10-YEAR U.S. TREASL
4 N 000 333 344 005 FUT cBT TEST SOYBEANS FUT
5 | N ‘00 B33 (] 06E FUT CME TEST EUR/USD AMERICAN
6 N ‘00 "33 "4 0A FUT NYMEX Mini European 1% Fuel O
7 N ‘00 B33 (] 04U FUT CME TEST PRODUCT AUSTRALI
8 | N ‘00 "33 "4 0B FUT NYMEX Mini European 1% Fuel O
9 | N ‘o00 EEE] Taas oc FUT NYMEX Mini European 1% Fuel O
10| N ‘00 %33 a2 aca 0oF NYMEX TEST IN DELIVERY MONTH
11| N 000 333 44 ocl FUT NYMEX TEST PLATINUM FUTURE

e ACTION: Mark updated rows with "X".
The system processes only marked rows.
e RESTRICTED: Mark updated rows with "Y".

The system processes only marked rows.

o Marking (RESTRICTED column) rows with "N" will remove restrictions and allow the product to be traded.

o CLEARING_FIRM: update if applicable
o CLEARING_MEMBER_FIRM_ID: update if applicable
o EXECUTION_FIRM_ID: If applicable. Enter the Execution Firm(s) to restrict.
For the selected Clearing Firm, additional Execution Firm(s) and products can be entered.
E| Example: The following example illustrates example clearing firm 000, execution firm 444 AND 555 with

restrictions for Product 00C -
Test Corn Futures

JACTION RESTRICTED CLEARING_FIRM CLEARING_MEMBER_FIRM_ID EXECUTION_FIRM_ID PRODUCT_SYMBOL PRODUCT_TYPE PRODUCT_EXCHANGE PRODUCT_LONG_NAME
TEST CORN FUTURE
TEST CORN FUTURE

Ensure the products to be restricted are designated before uploading:
e PRODUCT_SYMBOL
e PRODUCT_TYPE
o PRODUCT_EXCHANGE
o PRODUCT_LONG_NAME
6. Select o= (upload) Restrict Products by Execution Firm.

On the dialog that appears, Browse to the file, then select Upload & Verify.

Restrict Products by Execution Firm @

Please select the excel file: | Choose File |No file chosen
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The system validates the file and a message indicates results; including rows and details to update (if applicable)
before submitting.

e Error: When an error is detected a message appears and indicates a recommended resolution. Select New, then
choose an updated spreadsheet.

e Success: After validation, a message indicates the updated rows and details.

7. Tofinalize, select Submit.

Allowing an account to trade restricted products

For execution firms with a restricted product policy, an authorized ICC clearing firm ICC or sub-clearing firm administrator can
set product limits to allow a specified account to submit trades.

The following procedure applies to ICC authorized accounts associated with a restricted execution firm.

D’ To allow an account to submit orders for restricted products:

1. Go to Account Management Service (AMS), search for an account, then enable product permissions.

2. Goto AMS - Credit Controls, then specify Max Qty / Max Qty Short product / position limits.

'0' Note: For submitted orders, the more restrictive account or clearing firm limit applies.
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FX Link and FX Spot+ Credit Management

CME FX Link and FX Spot+ credit is managed through the Entity Risk Management (ERM) application. ERM allows Credit Risk
Administrators to set and manage credit limits and monitor Credit Group utilization for both FX Link and FX Spot+ at the entity
and firm level by product or Net Open Position (NOP).

NOP controls the aggregate net long and net short currency pair positions. It is applied to each currency pair, but enforced
separately for each currency.

This guide describes features and functions used by Credit Administrators to navigate ERM and perform functions necessary
for credit risk management, including:

¢ Accessing Spot FX Firm settings

e Spot FX and Trading Firm limits: At the Spot FX and/or Trading Firm (including execution firms associated with a trad-
ing firm) set product level (Long/Short) and/or NOP limits.

o Note: Product level (Long/Short) and NOP limits are optional, however, at least one must be set to permit trad-
ing.

e Managing Thresholds and Alerts: Specify email addresses to receive a notification when a percentage (50-100%) of
Spot FX, trading firm NOP and/or product limits have been breached.

* Account Setup
Support Resources

Related Resources

e Account Management Service (AMS): Create, view and manage accounts, including Spot FX firm associations with
trading firms/account owners and execution firms (GFIDs).

¢ Risk Monitor: View daily account and Spot FX firm activity summary, view activated threshold alerts, audit trail of
account / firm activity, list of rejected trades, account and Spot FX firm limit usage, as a chart or table.

Support

* For login or access issues, contact Enterprise Application & System Entitlements (EASE) or go to the CME Group
Login page.
e For onboarding assistance and application functionality, contact Global Account Management.

* For credit questions or issues contact FX Spot Credit.

e For more details about credit functionality on CME FX Link and FX Spot+, refer to the CME FX Link and FX Spot+
Credit Overview.

Spot FX Onboarding, Registration, and Support

Prior to requesting access and using the application, the following is required:

A. CME Group Login ID: including multi-factor authentication

e Authenticates user access and application entitlements to ERM, AMS, Risk Monitor

e Submitted on onboarding/access forms to identify Primary FX and Spot FX firms and users

B. For security purposes, a Middle Office Admin Manager is required to submit an access request form.

If the firm does not have a Middle Office Manager, contact CME Global Account Management.

After completion of onboarding, admins and users will receive email notification and Spot FX firms will be available for

management.
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User Roles

Users will be assigned permission for roles that are suitable for their business function. The following roles are available:

Primary FX Firm Admin: The Primary FX Firm, also known as Central FX Prime Broker (CFXPB), to manage bilateral FX
physical settlement. A Primary FX Firm is the principal to all transactions. This model supports an all-to-all marketplace.
The Primary FX Firm Admin users have full view and modification capabilities to set limits on each Spot FX Firm [Prime
Broker (PB) or Direct Trading Participant].

Primary FX Firm Viewer: The Primary FX Firm Viewer users have full view information capabilities to view limits on
each Spot FX Firm (PB or Direct Trading Participant).

Spot FX Firm Admin: The Spot FX Firm (PB or Direct Trading Participant) settles their transactions with the Primary FX
Firm and their Trading Firms. The Spot FX Firm Admins are assigned limits from the Primary FX firm and in turn set lim-
its on their Trading Firms. The Spot FX Firm are assigned limits from the Primary FX firm and in turn set limits on their
Prime Clients.

The Spot FX Firm Admin users have full view and modification capabilities to set and view credit limits from their Spot
FX Firm to related Trading Firms and to view limits assigned to their Spot FX Firm from the Primary FX Firm.

Spot FX Firm Viewer: The Spot FX Firm Viewer users have full view information capabilities to view credit limits from
their Spot FX Firm to related Trading Firms and to view limits assigned to their Spot FX Firm from the Primary FX Firm.

Log In

> To login to Entity Risk Management:

Navigate to cmegroup.com., select the Login / Profile icon(@), then select CME Customer Center (single sign on).

QO Q@

Sangl
CME Customer Center ®sgron

CME Direct
Subscription Center

On the page that appears, enter the CME Group Login ID and Password, then select Login .

'} Note: To register for a CME Group Login ID, view CME Group Login Registration.

From the Portfolio & Risk tab, select Entity Risk Management.

Portfolio & Risk

GCMEGroup | Customer Center

Entity Risk Management
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Managing Trading Firm Limits
Primary FX Firm and Spot FX Firm Administrators and can set the following FX Spot+ credit limits at the firm level:
e Net Open Position (NOP): Controls the aggregate net long and short exposures with a counterparty.

e Max Qty Long and Max Qty Short: Limits the net long and short exposures in a currency pair.

'0' Note: Long/Short and NOP limits are optional, however, at least one must be set to permit trading.

On entry, each order is credit checked against all applicable limits: Long/Short, NOP, or both.

For credit utilization examples using the Net Open Position, Max Qty Long and Max Qty Short settings, refer to the CIMIE FX
Link and FX Spot+ Credit Overview.

Setting Spot FX Credit Limits

When setting the Net Open Position (NOP) and Max Qty Long and Max Qty Short credit limits for FX Spot+ products, consider
the following:

'o' To allow trading NOP or Max Qty Long and Max Qty Short must be set.

e A NOP value of "0" blocks all trading.
e A Max Qty Long and Max Qty Short value of "0" blocks trading in the currency pair.

o If a NOP credit limit is set for the firm and the Max Qty Long and Max Qty Short credit limits are "Not Set" for cur-
rency pairs, trading in each currency pair is limited by the NOP setting.

o Conversely, if limits are set for currency pairs and the NOP limit is "Not Set", trading in each currency pair is limited by
their Max Qty Long and Max Qty Short limits.

o If both NOP and the Max Qty Long and Max Qty Short limits are set, trading in each currency pair is limited by the
most restrictive setting.

o If the NOP setting is reduced to "0" after a position is established, only risk-reducing orders are allowed. If both the
Max Qty Long and Max Qty Short limits are reduced to "0" for a currency pair after a position is established, only risk-
reducing orders for the currency pair are allowed.

The Primary FX Firm Administrator sets limits for each Spot FX Firm or Direct Trading Participant, which in turn sets limits for
Trading Firms and Execution Firms and accounts. A Trading Firm is a collection of Execution Firms (GFIDs) to which a Spot FX
Firm allocates credit; this could be a Prime Client or a Direct Trading Participant.

e Managing Spot FX Firm

e Managing Trading Firm
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Setting Credit Limits for Spot FX Firms

As a Primary FX Firm Administrator, use the following procedure to select a Spot FX Firm (Prime Broker or Direct Trading
Participant), set thresholds and alerts, and set credit limits for the firm.

Edit > Net Edit > Spot FX
St::ic;i?:‘ o Open Position —  Firm Limits
(NOP) Limit (Long/Short)

Optional: Edit >

[‘:} To set credit limits for a Spot FX Firm:

1. From the Entity Risk Management menu, select Spot FX.
2. From the Spot FX page, select the Spot FX Firm to view / manage.

If you are entitled for one Spot FX firm, it is automatically selected.

& | Entity Risk Management Dashboard  Spot FX 0 LU=e

Manage Spot FX Firm Limits and Thresholds

Clearing Org: Service; Spot FX Firm;
FXs icc PB Firm 1 v

3. Inthe Thresholds and Alerts pane, set email alerts for up to 20 email recipients when the Spot FX firm uses a select
percentage of its limit thresholds (settings from 50% to 100%) , then select Save.

Thrasholds and Alerts save [Jad
50% 60% 70% 80% 90% 100%
0 0
Email Recipients
(@CMEGROUP.COM x @cmegroup.com x | Enter an Emai

4. Select Edit in the Spot FX Firm Limits pane.

Spot FX Firm Limits m ~

Net Open Position (NOP) Limit (In USD thousands) Not Set
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5. Enter a Net Open Position (NOP) Limit.

Spot FX Firm Limits

Net Open Position (NOP) Limit (In
USD thousands)

T

Entity Risk Management

Note: Limits are set in USD thousands equivalent.
In the above NOP Limit example: 5455 = $5,455,000 USD

If you set a NOP limit, it will be applied to all selected product groups and products (currency pairs).

(the NOP value is not cleared).

limit is not set, a dialog will appear.

Invalid Product Limits @

NOP limit must be set prior to clearing currency pair limits.

Note: If you select Clear Limits, all currency pair values for the Max Qty Long and Max Qty Short are cleared

The NOP limit must be set before clearing any currency pair limits. When attempting to clear Product limits, if NOP

6. Select Spot FX product groups and currency pairs.

In the Product Group field, select a one or more Product Groups or select ALL.

FINANCIALS - FOREIGN EXCHANGE

FINANCIALS - FOREIGN EXCHANGE - MAJORS Product Symbol -

Max Gty Long

FINANCIALS - FOREIGN EXCHANGE - MINORS

EIMAMPIALS . ENBEIRM EYCHAMGE . MA INDS FXSPOT AUD/USD (AUDUSD FXSPOT) 2000 1000

R — - R
Met Open Position (NOF) Limit (In Clear Limits
USD thousands)
Product Group | roduct
v ALL ALL B & Download
FINANCIALS

Spot FX Firm Limits (in USD Thousands)

Max Qty Shert

In the Product field, select one or more Spot FX currency pairs or select ALL.

Het Open Position (NOP) Limit (in [“ss—]
USD thousands)

Product Group Product
i ¥ AL

& Download

————

FINANCIALS - FOREIGN EXCHANGE - MAJORS

LL
FXSPOTAUD/USD (AUDUSD FXSPOT)
FXSPOT.EUR/USD (EURUSD.FXSPOT)

FXSPOT.GBP/USD (GEPUSD FXSPOT)

FXSPOTNID/USD (NZDUSD.FXSPOT)

FASPOT.LSIVCAD (USDCAD FXSPOT) 2000 1000
FXSPOTUSDYCHF (USDCHE FXSPOT)
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT LISD/CHH (USDCNH.FXSPOT) 25000 55

FESPOTUSIVIPY (USDJPY.FICSPOT)

Spot FX Finm Limits [In USD Thousands)

Max Oty Long Max Oty Short
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7. To set a credit limit per currency pair, enter a Max Qty Long and Max Qty Short value for each pair.

Note:
-Limits are set in USD thousands equivalent.
-In the below Spot FX Firm Limits example: 25000 = $25,000,000 USD
-Pending updates appear in green.
-Limits updated when the markets are closed are effective at the next market open.

Spot FX Firm Limits m -~

e e T (NDE) 5455 Clear Limits
Limit (In USD thousands)

Product Group Product
ALL $ | ALL $ & Download

Spot FX Firm Limits (In USD Thousands)

Product Group Product Symbeol Max Qty Long Max Qty Short
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.AUD/USD (AUDUSD.FXSPOT) 2000 1000
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.EUR/USD (EURUSD.FXSPOT) 25000 55
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.GBP/USD (GBPUSD.FXSPOT) 5555 20000
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.NZD/USD (NZDUSD.FXSPOT) 1000 1000
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.USD/CAD (USDCAD.FXSPOT) 1000 1000

Note: When attempting to save Firm Limits, if limits are not set, a dialog will appear.

Invalid Product Limits ®

At least one of the currency pairs or the NOP must have limits set.

To permit trading, at least one limit (NOP and/or Product) must be set.

8. To finalize, select Save.

The NOP and Max Qty Long/Short credit limits are set for all selected currency pairs for the Spot FX firm.
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Setting Credit Limits for Trading Firms

As a Spot FX Firm (Prime Broker or Direct Trading Participant) administrator, use this procedure to access the Spot FX Firm
page to link Trading Firms, set up the relationship with Execution Firm(s), create an account if needed, and set credit limits for
the Trading Firm.

B} To set credit limits for a Trading Firm, you must first link the Trading Firm and its accounts.

Link Trading Select Edit = Edit > Net )
SFia:it"Snp; g | | Firms > | | Linked | | Select | | Open || Eg:tr;?f;:;x
e Associate a New Trading Execution Position (Long/Short)
9 Trading Firm Firm Firm (NOP) Limit 9
: Opiional:

- Remove Trading Firm
- Suspend Trading Firm
- Edit > Thresholds and Alerts

[} To set credit limits for Trading Firms:

1. From the Entity Risk Management menu, select Spot FX.
2. From the Spot FX page, select the Spot FX Firm to view / manage.

If you are entitled for one Spot FX firm, it is automatically selected.

X Entity Risk Manager «"
@ | Entity Risk Management Dashboard  Policy & Threshold ~ Spot FX o L=e
Spot FX
Spot FX Firm:
PB Firm 1 v

3. Inthe Link a Trading Firms field select / link a trading firm, then select Link.

Link Trading Firms

Associate a New Trading Firm

‘TEST FIRM
Remave Number of ——
o n S A T
Trading Firm Linked Trading Firms Execution Firms
Accounts
@ TEST FIRM 0 o
® 0 i

As you type, trading firms appear in a list; select from available options.
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A confirmation message indicates successful linking and the Trading firm is added to the list of linked firms.

«  Trading Firm has been linked. (X)

Link Trading Firms

Associate a New Trading Firm

4. Select the linked Trading Firm.

Link Trading Firms

Associate a New Trading Firm

“TEST FIRM

Show| 10 W | entries

Number of

Number of
Execution Firms

Remove

Trading Firm

Linked Trading Firms
Accounts

/
® TEST FIRM 0 0

5. To add or change the Execution Firm pane, select Edit, then specify Execution Firm(s) to link, then select Save.

SpotFX

Trading Firm: TEST Firm

Back to Trading Firms

Execution Firm Thresholds and Alerts

Canee w

Cance m

Execution Firm

% | ChooseanEF

Email Recipients

r@CMegroup.com x

Enter an Email

6. If the linked Trading Firm does not have an account, create the account in the Account Management Service. A
registered account that is linked to a Trading firm, Executing Firm and Spot FX Firm is required on every order.

7. Inthe Thresholds and Alerts pane, set email alerts for up to 20 email recipients when the firm uses a select per-
centage of its limit thresholds (settings from 50% to 100%) .

Spot FX

Trading Firm: TEST Firm

Back to Trading Firms

Execution Firm

Execution Firm

x | Choose an EF

Cance m

Thresholds and Alerts

Cance m

Email Recipients

r@Cmegroup.com x

Enter an Email
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Select Edit in the Spot FX Firm Limits pane.
Trading Firm Limits m =

Net Open Position (NOP) Limit (In USD thousands) Not Set

Enter a Net Open Position (NOP) Limit.

Net Open Position (NOP) Limit (In

USD thousands)

Note: Limits are set in USD thousands equivalent.
In the above NOP Limit example: 5455 = $5,455,000 USD

If you set a NOP limit, it will be applied to all selected product groups and products (currency pairs).

Note: If you select Clear Limits, all currency pair values for the Max Qty Long and Max Qty Short are cleared
and updated to Not Set (the NOP value is not cleared).

Spot FX Firm Limits (In USD Thousands)

Product Group = Product Symbol Max Qty Long Max Qty Short

FINANCIALS - FOREIGN EXCHANGE - MAJORS | FXSPOT.AUD/USD (AUDUSD.FXSPOT) Not Set Mot Set

The NOP limit must be set before clearing any currency pair limits.

Select product groups and currency pairs.

In the Product Group field, select a one or more Product Groups or select ALL.

Trading Firm Limits [ cancel ‘m -~
Net Open Position (NOP) Limit (In USD thousands) [EPE \ Clear Limits I

* Limits appearing in Orange indicate that the limit set here is not yet effective. Limits set when the market is closed may become effective once the markets reopen. "Not Set” limits are effectively unlimited.
Product Graup >roduct
v ALL ALL + & Download
FINANCIALS
Spat FX Firm Limits (In USD Thousands)
FINANCIALS - FOREIGN EXCHANGE

FINANGIALS - FOREIGN EXCHANGE - MAJORS | Product Symbol Max Qty Long Max Qty Short
FINANCIALS - FOREIGN EXCHANGE - MINORS

SRS EURUT SPOT FX (EURU1 FXSPOT)

In the Product field, select one or more currency pairs or select ALL.

Trading Firm Limits [ cancat ‘m -~
Net Open Position (NOP) Limit (In USD thousands) lIETES] \ Clear Limits I

* Limits appearing in Orange indicate that the limit set here is not yet effective. Limits set when the market is closed may become effective once the markets recpen. "Not Set” limits are effectively unlimited.
Broduct Group Product
AL < WAL & Download

EURU1 SPOT FX (EURU1.FXSPOT)
Spot FX Firm Limits (In USD Thousands)
EURU10 SPOT FX (EURU10.FXSPOT)
Product Group & I EURU11 SPOT FX (EURUT1.FXSPOT) Max Qty Long Max Qty Short

= EURU12 SPOT FX (EURU12.FXSPOT)

FINANCIALS - FOREIGN EXCHANGE - MAJORS EURU13 SPOT FX (EURU13.FXSPOT)
EURU14 SPOT FX (EURUT4.FXSPOT) m
FINANCIALS - FOREIGN EXCHANGE - MAJORS EURU13 SPOT FX (EURUT5.FXSPOT)

EURU16 SPOT FOX (EURU1E.FXSPOT) v
FINANCIALS - FOREIGN EXCHANGE - MAJORS t
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11. To set a credit limit per currency pair, set a Max Qty Long and Max Qty Short value for each pair.

Note:
-Limits are set in USD thousands equivalent.
-In the below Spot FX Firm Limits example: 25000 = $25,000,000 USD
-Pending updates appear in green.
-Limits updated when the markets are closed are effective at the next market open.

Trading Firm Limits m ~
Net Open Position (NOP) 5455 Clear Limits
Limit (In USD thousands)

Product Group Product
ALL + | ALL

& Download

“»

Spot FX Firm Limits (In USD Thousands)

Product Group & Product Symbol Max Qty Long Max Qty Short
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.AUD/USD (AUDUSD.FXSPOT) 2000 1000
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.EUR/USD (EURUSD.FXSPOT) 25000 55
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.GBP/USD (GBPUSD.FXSPOT) 5555 20000
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.NZD/USD (NZDUSD.FXSPOT) 1000 1000
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.USD/CAD (USDCAD.FXSPOT) 1000 1000

Note: Pending updates appear in green.
Limits updated when the markets are closed are effective at the next market open.

12. To finalize, select Save.

The NOP credit limit is set and will be applied to all selected product groups and currency pairs for the Trading Firm
and associated Execution Firm and account.
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Managing Trading/Executing Firms

Primary FX and Spot FX Firm administrators can perform the following tasks to manage their clients:

¢ Download credit limits

e Suspend order entry

e Remove a linked Trading Firm (FX Spot Firm Administrator)

¢ Monitor credit usage

Downloading Credit Limits

The following administrators can download credit limits set for a FX Spot Firm or Trading Firm:

e Primary FX Firm administrators can download credit limits for each individual FX Spot Firm (Prime Broker/Direct
Trading Participant).

e FX Spot Firm administrators can download credit limits for each individual linked Trading Firm.

D’ To download credit limits:

1. From the Entity Risk Management menu, select Spot FX.
2. From the Spot FX page, select the Spot FX Firm to view / manage.
3. Download the credit limits set for the selected firm.

As a Primary FX Firm Administrator, select Download in theSpot FX Firm Limits pane.

Spot FX Firm Limits

Net Open Position (NOP) Limit (In USD thousands)

Product

a-
5455

Product Group

& Download

Spot FX Firm Limits (In USD Thousands)

Product Group = Max Gty Long Max Gty Short
FINANCIALS - FOREIGN EXCHANGE - MAJORS . FXSPOTAUD/USD (AUDUSD.FXSPOT) . 2,000 . 1,000

FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.EUR/USD (EURUSD.FXSPOT) 25,000 85

FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOT.GBP/USD (GBPUSD.FXSPOT) 5,555 . 20,000

As a FX Spot Firm Administrator, select Download in the Trading Firm Limits pane.

Trading Firm Limits

INet Open Poaition (NOR) Limit (in USD thousands) 1,111,111

indicate that the limit 361 hére i3 Aot yet aMective. Limits 461 whas the markel i closed may become effective sace the markels reapan. “Nat Set* limits e effectively unlimited
Product

* Lissits appearing in O
Product Greup

& Dawnload

Spot FX Firm Limits (In USD Thousands)

Product Group & Product Symbol - Max Oty Long Max Oty Short
FINANCIALS - FOREIGN EXCHANGE - MAJORS FXSPOTAUD/USD (AUDUSD.FXSPOT) 999,999,999 999,999,999
I FINANCIALS - FOREIGN EXCHANGE - MAJORS I FXSPOT.EUR/USD (EURUSD.FXSPOT) I 999,999,999 I 999,999,999
I FINANCIALS - FOREIGN EXCHANGE - MAJORS I FXSPOT.GEF/USD (GBPUSDFXSPOT) . 999,999,999 I 999,999,999

The FXSpot.csv file containing the credit limits is downloaded to your local drive.
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For example, the following CSV file shows credit limits set for a FX Spot Firm set by the Primary FX Firm.

Tablel v @ ¢
Clearing Org ~ Service FXSpotFirm ~  Product Group Product Symbol v # Maxlong v # MaxShort v NOP

FXs icc PB Firm 1 5455
FXS icc PB Firm 1 FINANCIALS - FOREIGN EXCHANGE - MAJORS ~ FXSPOT.AUD/USD (AUDUSD.FWD) 2000 1000
FXs Icc PBFirm 1 FINANCIALS - FOREIGN EXCHANGE - MAJORS ~ FXSPOT.EUR/USD (EURUSD.FWD) 25000 55
FXS icc PB Firm 1 FINANCIALS - FOREIGN EXCHANGE - MAJORS ~ FXSPOT.GBP/USD (GBPUSD.FWD) 5555 20000
FXs icc PB Firm 1 FINANCIALS - FOREIGN EXCHANGE - MAJORS ~ FXSPOTNZD/USD (NZDUSD.FWD) 55 55
FXS icc PB Firm 1 FINANCIALS - FOREIGN EXCHANGE - MAJORS ~ FXSPOT.USD/CAD (USDCAD.FWD) 150000 250000
FXs Icc PBFirm 1 FINANCIALS - FOREIGN EXCHANGE - MAJORS ~ FXSPOT.USD/CHF (USDCHF.FWD) 1000 1000
FXS icc PB Firm 1 FINANCIALS - FOREIGN EXCHANGE - MAJORS ~ FXSPOT.USD/CNH (USDCNH.FWD) 1000 1000
FXs icc PB Firm 1 FINANCIALS - FOREIGN EXCHANGE - MAJORS ~ FXSPOTUSD/JPY (USDJPY.FWD) 2500000 3500000
FXS icc PB Firm 1 FINANCIALS - FOREIGN EXCHANGE - MAJORS  TEST AUD/USD SPOT FX (OUDUSD.FWD) 1000 1000
FXs icc PB Firm 1 FINANCIALS - FOREIGN EXCHANGE - MINORS ~ FXSPOT.USD/MXN (USDMXN FWD) 350000 380000
FXS Icc PB Firm 1 FINANCIALS - FOREIGN EXCHANGE - MINORS ~ FXSPOT.USD/ZAR (USDZAR.FWD) 200 300

Suspending Order Entry

Primary FX and Spot FX Firm administrators can suspend new order entry for FX Spot+ products:

e Primary FX Firm administrators can suspend/allow trading for a Spot FX Firm. Trading Firms is still permitted, but
order entry will be suspended.

e FX Spot Firm administrators can suspend/allow order entry for linked Trading firms, associated Execution Firms,
and accounts.

[:;' To suspend order entry:

1. From the Entity Risk Management menu, select Spot FX.
2. From the Spot FX page, select the Firm to view / manage.
3. Suspend order entry for the FX Spot Firm or Trading Firm.

As a Primary Firm Administrator, select Suspend Order Entry for the Spot FX firm selected in the Manage Spot FX Firm
Limits and Thresholds pane.

Manage Spot FX Firm Limits and Thresholds

Clearing Org: Service: Spot FX Firm:
FXs icc PB Firm 1 ~

PB Firm 1 Suspend Order Entry

Thresholds and Alerts m v
Spot FX Firm Limits m ~

As a FX Spot Firm Administrator, select Suspend Order Entry for the Trading Firm(s) displayed in the Link Trading
Firms pane as needed.

Link Trading Firms

Assaciate a New Trading Firm

shou| 13 [emian .

Remove Trading Firm & Linked Trading Firms Number of Execution Firms Number of Accounts

1 1 Suspend Order Entry
1 1 Suspend Order Entry
1 1 Suspend Order Entry
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Select OK to confirm.

Suspend Order Entry

Suspend order entry for PB Firm 17

Order entry is suspended for the firm. Select Allow Order Entry to restore trading as needed.

FXS icc

Clearing Org Service:

Manage Spot FX Firm Limits and Thresholds

Spot FX Firm

PE Firm 1 -

PB Firm 1 {Order Entry Suspended) v PRnaB ok Tagk i o Teror ®

When trading is suspended, new Globex orders will be rejected.

To cancel working / resting orders, an authorized Spot FX user must contact the GCC.

Removing (Unlinking) a Trading Firm

Entity Risk Management

Spot FX Firm administrators can unlink Trading Firms and their associated Execution Firms and accounts to remove the trading

relationship with a firm.

D’ To remove (unlink) a Trading Firm:

1. From the Entity Risk Management menu, select Spot FX.
2. From the Spot FX page, select the Firm to view / manage.

3.

In the Link Trading Firms pane, select the delete icon "®" to remove a linked Trading Firm.

Link Trading Firms

Associate a New Trading Firm

Show| 0 v |emies s ]
Remove Trading . ) Number of Execution MNumber of
. Linked Trading Firms .
Firm = Firms Accounts
® i i
Suspend Order
0 a
® i i

Trading firms with a delete icon are not linked to execution firms with accounts and can be removed.
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Entity Risk Management

In the Remove Trading Firm Link popup, select OK to confirm.

Remove Trading Firm Link ®

Delete link for trading firm TEST FIRM?

The Trading Firm is unlinked from the Spot FX Firm.

Monitoring FX Spot Credit Usage

Primary FX and Spot FX Firm administrators can monitor account and firm trading activity, including usage against maximum
permissible limits. In Risk Monitor, the Spot FX Firm Usage pane on the Dashboard shows the amount of credit used per
FX Spot Firm or Trading Firm. The following example shows the percentage of credit used by FX Spot Firms managed by a

Primary FX Firm.

Spot FX Firm Usage [i]
IcC Spot FX Firm Notional Limits
o N

60.0% 50.0%

W Short Motional I Long Nobonal

FXSPOTAUD/USD FXSPO1

Selecting the Clearing ID/Firm name below the chart will link you back to Entity Risk Manager to view or adjust credit limits for
the Spot FX Firm as shown.

imits and Thresholds

Manage Spot FX Fi

& Download

FINANGIALS - FOREIGN EXCHANGE - MAJORS FXSPOTELRIUSD (EURUSDFXSPOT) 59935939 99399358
FINANGIALS - FOREIGN EXC FXSPOTGEP/USD (GBFUSDFXSPOT) 59939939 99399358
FINANGIALS - FOREIGN EXCHANGE - MAJORS FXSPOTAZDIUSD (NZDUSD FXSPOT) 99999999 99999998
FINANDIALS - FOREIGN EXCHANGE - MAJORS FXSPOTLISD/CAD (USDCADFXSPOT) 999.999998 99999999

In the Spot FX Firm Usage pane in Risk Monitor, selecting Spot FX Firm Notional Limits displays the firm credit usage in
notional terms.

Spot FX Firm Usage (i

IcC Spot FX Firm Notional Limits

*Limits and Exposure data on this page are aggregated across product for reference purposes and not enforced at this level. Limits are only enforced at the individual product
level as set on the Spot FX tab

show| 10w entries Search

Reference Limit Max Limits Across Total Exposure Total Long Total Short o A
Wsp e wsp Exposure Exposure % Rﬂi'mn:e Limit % Max ::tull Limit
Thousands) (USD Thousands) Thousands) (USD Thousands) (USD Thousands) sage sage

595 ‘ 58,500,000 ‘ 8,111,1771,103 ‘ 62,309 ‘ 0 ‘ 62,309 ‘ 0 ‘ 60 ‘

Showing 1to 1 of 1 entries E— S _— ==
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Entity Risk Management

Managing Thresholds and Alerts

Authorized Spot FX users can set thresholds to receive an email alert when a percentage (50-100%) of Spot FX and trading firm
NOP and product limits have been breached.

Spot FX Firm Thresholds and Alerts
[:} To manage Spot FX firm thresholds:

1. Select the Spot FX menu, then select a firm from the drop-down menu.

2. Onthe Thresholds and Alerts pane, select Edit.

€2 | Entity Risk Management Dashboard Policy & Threshold Spot FX

Manage Spot FX Firm Limits and Thresholds

Clearing Org:  Service:  Spot FX Firm: 1
FXS icc PB Firm1 v
PB Firm1 | Suspend Order Entry |

Thresholds and Alerts - m Lad

Email Recipients

3. Onthe edit dialog that appears, select thresholds at which to be notified.
4. Enter individual email addresses, followed by the ENTER key.

Up to 20 email addresses can be added.

Manage Spot FX Firm Limits and Thresholds

Clearing Org: Service: Spot FX Firm:
FXs icc PB Firm1 v

PB Firm1 Suspend Order Entry
Thresholds and Alerts m m ~
[ cancel | :

Email Recipients

2@b.comx || 1@a.com x | Enter an Emai 4

5. After completing threshold and alert entry, select Save.
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Trading Firm Thresholds and Alerts
E} To manage trading firm thresholds:

1. Select the Spot FX menu, then select a firm from the drop-down menu.

£2 | Entity Risk Management Dashboard Policy & Threshold Spot FX
Spot FX
y
Spot FX Firm:
PB Firm1 b

2. Onthe Link Trading Firms pane, select a blue linked trading firm to manage.

Link Trading Firms

Associate a New Trading Firm
Show| 10w entries Search: l:l
Remove Trading Firm = Linked Trading Firms Number of Execution Firms Number of Accounts
Trading Firm1 2 1 1
Trading Firm2 2 1
3. On the screen that appears, on the Thresholds and Alerts pane. select the Edit button .
Spot FX
Trading Firm: 000 PB Firm1 Back to Trading Firms

Execution Firm m Thresholds and Alerts m

Executien Firm

Email Recipients

4. On the edit dialog that appears, select thresholds at which to be notified.
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Enter individual email addresses, followed by the ENTER key.

Up to 20 email addresses can be added.

Thresholds and Alerts m m

Email Recipients

Enter an Email 5

After completing threshold and alert entry, select Save.

* Alert settings are not yet effective. If CME Globex markets are closed, updates are effective at the next market
open.
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Account Setup
Creating a FX Spot Account

Following Trading and Execution Firm and limits setup, before the entity is authorized to submit orders, use Account
Management Service to create an account associated with the Execution Firm.

The following instructions illustrate the process to create a clearing account, entitled for Inline Credit Controls (ICC) and used
for FX Spot+.

Create Clearing Owner Firm Other clearing i
:otdfu:t - New [ Member> | >Trading |  account E;?ﬁ‘_‘:(‘:}’" :
Account Spot FX Firm Firm settings

After creating a ICC enabled account, FX Spot requires a Central FX Prime Broker to use Entity Risk Manager to associate a
trading firm with the CME Globex Executing firm(s).

D’ To create a trading account:

1. From Account Management Service, perform an account search.

If the account does not exist, select Create New.

X Account Management Service «”

Dashboard

@ ‘ Account Management Account

Account List &Download  LUpload  &Max Usage Download
Account Type Service Account Number Account Alias Spot FX Ref Number Clearing Member
Clearing Acct v ICC ~ Account er Account Alias Spot FX Ref I er Clearing Membel
Account Owner / LEI Execution Firm Status
Text Search EF All v m

2. Onthe page that appears, enter account details.

Account Details

Create Account Back To Search

* denotes a required field Margin Account in Red indicates inActive
Clearing Account Settings

Spot FX Firm a Account Number -~ D Description - C

*| TesT_P8 3 — *

Owner Fim @ Asset Manager (Controller) Firm

*| TEST FIRM ABC Enter Asset Mg

Spot FX Reference Number Heuse/Customer Indicator CTI Cede Portfolio Margin Futures  Delegated Intermediary (DI}  Margin Account

* ® Customer () House * - ] Enable ) Enable SELF s
Margin Account Owner Firm e f
SELF

Services

ICC (CME Globex) g

Execution Firms

h

*| Fx-ecution firm (432)% | Choose an EF
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Entity Risk Management

a. Clearing Member: Enter the name of the FX Spot Firm submitted on the onboarding form.
The field name updates to FX Spot Firm.

b. Account Number: Unique and existing account numbers not linked to the GFID/Execution firm may be used.
This account must be present on every order.

For EBS GFIDs, use the recommended name format: "GFIDFXSpot".
c. Description: Specify details to identify the firm or its purpose.
d. Owner Firm: Refers to the Trading Firm associated with the FX Spot Firm, as submitted on onboarding forms.

e. Customer/House: (default is Customer) Indicates whether the account represents customer segregated funds
or house funds.

f. CTI Code: CTI1 - An individual member trading for her or her own account, CTI2 - A member firm trading for its
proprietary account, CTI3 - A member firm trading for another member, CTI4 (default) - All other individuals.

g. Service: For FX Spot, the only available option is ICC (CME Globex).

Execution Firms: Select the execution firm that was submitted on onboarding forms and setup by CME Group to
be selectable from the list.

Available options and required details [indicated by a red asterisk (*)] are dependent on selected firm and service.

E| Example: ICC (CME Globex)/Spot FX enabled accounts do not require permissions.

3. After entering account details, select Create, then select to create Active or Inactive (to activate later).

Create Account ®

Create Account as
i) Active
i) Inactive

ERM includes additional functions to suspend order entry and manage long/short firm limits at the Spot FX firm level.
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Entity Risk Management

Additional Account Functions

From the AMS > Services screen, authorized admin users can also manage account-level settings, including:
i. Suspending Execution Firm order entry,
ii. Editing Account details or
iii. Managing account-level credit controls (long/short quantity limits).

Services Enabled for STP

ICC (CME Globex)
Execution Firms I m
Suspend Order Entry ‘

FX-execution firm (432)

Credit Control i E

Execution Firm X Download & Upload
Fx-execution firm (432) v

Product Group Product
ALL = | ALL

* Dshow products with individual limits only

* If Product limits are not set, all orders for the product will be accepted Search:
* Limits appearing in Green are enforced limits;

CMF Limits (USD Thousands) EF Limits (USD Thousands)
Product Name (Symbol. Type) Max Qty Long Max Qty Short Max Qty Long Max Qty Short
FINANCIALS - FOREIGN EXCHANGE - MAJORS EURU1 SPOT FX (EURU1.FXSPOT) Mat Set Mot Set Not Set Not Set
FINANCIALS - FOREIGN EXCHANGE - MAJORS: EURU10 SPOT FX (EURU10.FXSPOT) Not Set Not Set Not Set Not Set
FINANCIALS - FOREIGN EXCHANGE - MAJORS EURU11 SPOT FX (EURU11 FXSPOT) Not Set Not Set Nat Set Not Set
FINANCIALS - FOREIGN EXCHANGE - MAJORS: EURU18 SPOT FX (EURL18 FXSPOT) Not Set Hot Set Not Set Not Set
FINANCIALS - FOREIGN EXCHANGE - MAJORS EURU19 SPOT FX (EURL19FXSPOT) Not Set Hot Set Not Set Not Set
o

Support Resources

* For login or access issues, contact Enterprise Application & System Entitlements (EASE) or go to the CME Group
Login page.

¢ For onboarding assistance and application functionality, contact Global Account Management.
For credit questions or issues contact FX Spot Credit.
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User Max Qty Limits

Entity Risk Management

Use User Max Qty Limits to view and manage maximum allowable CME Direct order limits for the following order types:
outright, intra-commodity spreads, strips and inter-commodity spreads. Orders in excess of set limits will be rejected.

D’ To view and manage User Max Qty Limits:

1. Select the User Max Qty Limits menu, then perform a search.
Available criteria:
e Clearing Member
¢ User Name

e Firm Name

Policy &
Threshold

User Max Qty

Dashboard Limite

@ | Entity Risk Management

CME Direct - User Max Qty Limits

CM
Settings

Trade Type
Restriction

o L=e

Clearing Member User Name Firm Mame

Select a Clearing Member v pe to Search a Use ve to Search a

Search results include the following:
e User: User name (Account Number).

o Role: Trader or Broker.

Limits Status: Indicates if limits are active / inactive.
e Firm: User's firm.

Clearing Member: Clearing firm that clears the user's trades.

# of Products Set: Products with limits.

User Max Qty

& | Entity Risk Management Dashboard Policy & Threshold . Trade Type Restriction  CM Settings o Lu=e
CMED - User Max Qty Limits
Clearing Member User Name Firm Name
Select a Clearing Member v Type to Search a Use Typet a Firm
Mot all records are returned due to the size of search results. Please narrow down search using search criteria
Show| 10 ¥ entries Search:
Limit: Clearing Membe # of Products
User o Role(s) gy Firm e & -
Status Set

broker Active ATS_BROKER1 & Not Set
trader Active Broker1api INC. & 12
broker Active CME Group Inc. GCC &1

2. To edit user information select the blue hyperlink user name.

3. Select from the following functions:
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User Settings
o Deactivate: From the User Settings pane, select to Deactivate / Activate.

Prevent or Allow the selected user from submitting trades to the CME Globex platform.

¥ | Entity Risk Management Dashboard  Policy & Threshold ﬂser Max Qty Trade Type Restriction = CM Settings 0 Lu=e

mits

Back To Search

User Settings

User Rele Firm Clearing Member Limits Status
- ' broker ~ CME Group Inc. GCC Active

User Max Qty Limits - Specify or copy product limits from an existing user, to another user or update multiple via the
upload process.

Dashboard  Policy & Threshold UAse-r MaxQy 1o de Type Restriction CM Settings e |Lu=e

@ | Entity Risk Management
Limits

Back To Search

User Role Firm Clearing Member Limits Status
- - ) broker ~ CME Group Inc. GCC Active
User Max Qty Limits Copy
NOTE: Upon a download or an upload, a blank cell on any of the clip size columns will indicate an "unlimited” credit control o & Download & Upload
e Quadrant o Category
r ;
Select a Quadrant v Select a Category *Ishow all products with limits

Search:
Product GLOBEX/Clearing Code Outrights  Intra-Commodity Spreads €  Strips € inter-Commodity Spreads €
AGRICULTURAL - Butter / Futures
CASH BUTTER FUTURES - CME CB/CB 40 40 Unlimited Unlimited

Filter

a. Quadrant: Filter by product quadrant, filters available Category selections.
b. Category: Filter by product category, automatically selects the Quadrant.
c. Show all products with limits: Limit the product list only to products with limits. only these products.

User Max Qty Limit functions

d. Copy: Copy product limit settings for the current user, then apply to a maximum of five selected users.
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Copy User Max Qty Limits

Please select maximum of 5 users to which you would like to copy these Credit Controls

Available Users Selected Users

(bl v -y ) -

After selecting and copying to the selected user(s), select the confirmation dialog to continue.

Copy User Limits @

The selected users will be applied the limits of user

( ). Any existing limits for the selected users will be

overwritten. Do you want to continue?

e. Edit: Set maximum quantity per order limits, then select Submit to finalize.

To prevent order entry for the specified product and order type, enter a limit of zero (0).

Orders in excess of the set limits will be rejected.
User Max Qty Limits

NOTE: Upon a download or an upload, a blank cell on any of the clip size columns will indicate an "unlimited” credit control
Quadrant Category
[#Ishow all products with limits

Cancel m

Select a Quadrant v Select a Category v
Search:
Product GLOBEX/Clearing Code  Outrights Intra-Commodity Spreads €@ strips €  Inter-Commodity Spreads €
AGRICULTURAL - Butter / Futures
CASH BUTTER FUTURES - CME CB/CB 40 40

o Spreads: Spread limits apply only to spread orders, not the component legs. If only Outright limits are
set, limits will impact spread orders by extending the limit to each component leg of a strategy.

Example: If Crude QOil / Futures have an Outright limit of 100 and all spread limits are “unlimited”, any

attempts to submit a 100-lot butterfly in Crude QOil / Futures would fail because the component legs would be

treated as an individual order and validated against the Maximum Order Quantity limit. Leg 1 has a quantity of

100; Leg 2 has a quantity of 200 and Leg 3 has a quantity of 100. Leg 2 violates the limit, so the order may not
be submitted.

f. Download: View a single user's limits by downloading product settings in a spreadsheet.

g. Upload: After downloading and updating the product limits spreadsheet, upload to update multiple user limits.

User Guide - 46 -



Entity Risk Management

Multiple User Limits - Upload

Manage multiple user limits by downloading product settings as a spreadsheet, updating product limits, then uploading.
[> To update multiple user limits:

1. Select the User Max Qty Limits menu, then perform a search.

. " User Max . 5
¥ | Entity Risk Management Dashboard  Policy & Threshold T ay Trade Type Restriction ~ CM Settings o LEe
mits
CMED - User Max Qty Limits
Clearing Member User Name Firm Name
Select a Clearing Member v m
Mot all records are returned due to the size of search results. Please narrow down search using search criteria
show| 10 ¥ entries Search:
Limit: Clearing Membe: # of Products
User & Role(s) mits Firm A o u
Status Set
broker Active ATS_BROKER1 & Not Set
trader Active Broker1api INC & 12
broker Active CME Group Inc. GCC &1

2. From the search results, select a User.

3. From the User Max Qty Limits pane, select Download.

(tmpBrokerUser069-7) Back To Search
User Settings
User Role Firm Clearing Member Limits Status
(tmpBrokerUser069-7) broker ATS_BROKER1 Active

User Max Qty Limits

- -

X Upload

NOTE: Upon a download or an upload, a blank cell on any of the clip size columns will indicate

& Download
an "unlimited” credit control.

Quadrant Category

Select a Quadrant v Select a Category v Show all products with limits

Search:

Intra-
Commodity
Spreads €@

GLOBEX/Clearing

Outrights
Code o

AGRICULTURAL - Butter / Futures

CASH BUTTER FUTURES - CME CB/CB Unlimited Unlimited | Unlimited Unlimited

BUTTER FUTURES - CME DB/ DB Unlimited Unlimited

Unlimited Unlimited

Default User settings are filtered to show only products with individual limits, but the downloaded spreadsheet
includes all available products.
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Entity Risk Management

Open the spreadsheet, enter necessary product limits updates; Outrights, Intra-Commodity Spreads, Strips, Inter-Com-

o Note: To add users, copy and paste a row, then update the differences.

5. For updated rows, enter X in the ACTION column, then Save.

A B Lo D E F G H I

! K L
INTRA_COM INTER_COM
CLEARING _ CLEARING PRODUCT PRODUCT_ MODITY_SPR MODITY_SPR GLOBEX_

1 ACTION FIRMNAME USERNAME FIRMNAME _CODE _TYPE EXCHANGE OUTRIGHTS EADS STRIPS EADS

2 x 123 tmpBrokerUs ATS_BROKEFCB FUT CME 10 CASH BUTTER FUTLCB
3 x 123 tmpBrokerUs ATS_BROKEFDB FUT CME 10 BUTTER FUTURES DB
4 123 tmpBrokerUs ATS_BROKEFCB OOF CME nfa n/a CASH BUTTER OPTIICB
5 123 tmpBrokerUs ATS_BROKEF DB 0OF CME nfa n/a BUTTER OPTIONS DB
6 x 123 tmpBrokerUs ATS_BROKEF CSC FUT CME 10 Cash-Settled Chees CSC
7 ‘ 123_tmpBrokerUsATSiBRDKEFCSC OOF CME nfa n/a Cash-Settled Chees CSC
8 123 tmpBrokerUs ATS_BROKEF CCC FUT CCE

10 Cocoa Financial Fut CCC

6. From the User Max Qty Limits pane, select Upload, then Choose / Browse to the file.

(tmpBrokerUser069-7)

Back To Search

User Role Firm Clearing Member Limits Status

(tmpBrokerUser069-7) broker ATS_BROKER1 — Active

User Max Qty Limits Copy m

NOTE: Upon a download or an upload, a blank cell on any of the clip size columns will indicate
an "unlimited” credit control.

& Download | X Upload

PRODUCT_NAME SYMBOL QUADRANT CATEGORY

AGRICULTUR. Butter
AGRICULTUR. Butter
AGRICULTUR. Butter
AGRICULTUR. Butter
AGRICULTUR.Cheese
AGRICULTUR.Cheese
AGRICULTUR. Cocoa

Upload User Limits

Please select the excel file:| Choose File |[Jser_tmpBroke..9-7 (1).xlsx

Selected File: C:\...\User_tmpBrokerUser069-7 (1).xlsx

®

7. Select Upload & Verify

The system validates submissions and a message indicates validation results; including rows and details to update (if

applicable) before submitting.

e Error: When an error is detected a message appears and indicates a recommended resolution. Select New, then

choose an updated spreadsheet.
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Upload User Limits ®

-

Selected File: C:\...\User_M817001.xlsx
Verification is done. No Creation/Update to be Submitted.

T
New

Total processed: 2; Error: 0; New Entries: 0; Updates: 0; No Updates: 2

ROWS NO UPDATES (count 2) ®

Uploading Done
#2, #3 No Change Found \

Your current upload job is done without any updates. Click 'New' to start

a new upload.

e Success: After validation, a message indicates the updated rows and details.

Upload User Limits ®

Selected File: C:\...\User_M817001.xlsx -

Verification is done. Some Creations/Updates are ready to be Submitted

Total processed: 1; Error: 0; New Entries: 0; Updates: 1; No Updates: 0

ROWS UPDATES (count 1) Uploading Staging ®

#2 OUTRIGHTS set to "11 "..‘_
™= validation of your upload file has completed. Please check the results

below and click "Submit' if you would like to proceed with the valid

changes.

|
| (=]

9. To finalize, select Submit.
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Trade Type Restriction

Use Trade Type Restriction to view trading firm trade type restrictions and restrict CME ClearPort enabled trading firms from
submitting block trades.

o Note: Account based trade type restriction is managed with Account Management Service.

D’ To manage Trade Type Restrictions:

1. Select the Trade Type Restriction menu, then perform a search.
Available criteria:
o Clearing Member: Available selections are based on Clearing Firm entitlements.
For the selected Clearing Member, view trading firms that have been restricted from block trade type.
¢ Trade Type: Block is the default selection.

For the selected Clearing Member Firm, a total of available firms is indicated and restricted trading firms appear in a
list.

2. Select Edit.

G | Entity Risk Management Dashboard  Policy & Threshold User Max Qty Limits  Trade Type Restriction =~ CM Settings 0 |Lu=e

Trade Type Restriction By Firm

Clearing Member ATrade Type /e
: (o ] e

Total Restricted Firms: 12
Total Available Firms: 176

Show| 10 ¥ |entries Search:

Trading Firm »

trading0

trading

trading2

trading3

trading4

3. Select and add from Available Firm(s).
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@ | Entity Risk Management Dashboard  Policy & Threshold ~ User Max Qty Limits ~ Trade Type Restriction CMSettings @ W@

Trade Type Restriction By Firm

Clearing Member Trade Type

M Cance‘ m

Selecting a trading firm will restrict all current and new accounts for that firm

Available Firms Selected Firms

Search Firms

wacing1 < =
trading2 trading®
trading3 trading7
trading4
b d h 4

o [2): Add selected

+ [(2): Add Al

o [J: Remove selected (from Selected Firms pane)
 [<J: Remove All (From Selected Firms pane)

4. To finalize, select Save.
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CM Settings

Use the CM Settings to manage trading firm entitlements to view account credentials.

D’ To manage CM Settings:

1. Select the CM Settings menu.

On this page, view a list of Clearing member firms for which you are entitled, for CME ClearPort / CME Globex clearing
firm admins.

2. Select a clearing firm to manage trading firm access:
e Opt-in: Default, Trader admin can view account and manage broker firm assignment.
e Opt-out: Trader admin cannot view account or manage broker firm assignment.

¢ View-only: Trader admin can view accounts, but cannot manage broker or firm assignment

Policy & Spot User Max Qty Trade Type CM CM
G# | Entity Risk Management Dashboard o L=e
@ | entity d Threshold FX Limits Restriction Settings  Limits
Settings
Opt-out (Trading Firm access)
Trading Firm1 ® Opt-in ) Opt-out '~ View Only
R (T - EpRm T N opt-in: Trader admins can view accounts and edit Broker Firm assignment
Trading Firm3 ® Opt-in O opt-out © view Only Opt-out: Trader admins cannot view accounts
View-Only: Trader admins can view accounts but cannot edit Broker Firm
Trading Firm4 ) Opt-in ') Opt-out ' View Only assignment
Test Clearing Firm ® Opt-in ' Opt-out U View Only

3. Tofinalize, select Save.
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