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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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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 © 2024 CME Group Inc. All rights reserved.
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Getting Started

Welcome to the Give-Up Payment System online help system. CME Group’s Give-Up Payment System (GPS) is a web-based
application accessed via the CME Group portal that is used by clearing member firms’ back office staff for processing payments
on a monthly basis. GPS provides clearing firms with the ability to track give-up agreements and payments.

GPS system allows the firms to set rates at the exchange, commodity and session level for give-up trades--those trades where
one firm executes the trade and another clears it. The system will calculate pay / collect amounts and net everything at the
end of the month for collection / payment.

GPS provides the following features:

* Web-based and accessible via the CME Group portal - https://gps.cmegroup.com

e Tiered Rates entry

e Creation of daily and monthly ad hoc reports
o Ability to search and view rates

e Payment adjustment

o Ability to delete and undelete trades

o

= M A Wielcome

o7 c E Group Give-Up Payment System Home Page Wied, April 22, 2009 0316 PM CDT
A CME/Chicagn Board of Trade/NYWILK Compary Contact Lis | Help | Log Cut

& Agresment Maint [# Profit Certer G Tranzaction Yiewer v |G, Payment Review |5 Natifications B Reports - Adminiztration *

Messages

For Help With The Give-Up Payment System Please Contact
CME Clearing Services at (312) 2072525

System availability
Business hours: Midnight until 7 P (Central Standard Time)

Hew GPS Features

& 0402702009 Effective Mondsy, April 27th, 2009, the GPS application screens will be rebranded and have a new look and feel. Pleaze note there will be no change to current GPS
functionality. This releasze is intended to ensure that user experience iz consistert across all CME Group applications, resulting in improved usability, resdahilty, and
learnakility . Mote that all Infopac/Document Direct reports will be available within GPS instead of Document Direct. For the full text of this advisory click here.

& 034002009 Starting March 10th, 2009, the nev GPS screens will be available for reviesy under the Parallel GPS test version accessible through the CME certification portal at
connectcert.cme.com

o 010252009 2009 GPS End-of-CycleBanking Calendar updated

2009 GPS End-of-Cycle/Banking Calendar
Banking Schedule

GPS Contact List
Cortact List

GPS Change Code Reference Guide
Change Codes

The Give-Up Payment System Home Page is important to view as CME Group will utilize this screen to communicate messages
to the Users. Information on this page is subject to change, but will display such items as Banking Schedule, Recent
Enhancements, Contact Information, System Availability and Change Code Listing.

See the Client Systems Wiki page for CME Clearing Services contact information.

Log In to Give-Up Payment System

1. Navigate to the CIVIE Group Login page.

2. If you are not logged in, enter login credentials and select Log In.
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Give-Up Payment System
3. Authenticate your ID:
Via Duo.
OR

Enter the code that was sent to your mobile device or voice code from an automated call to your primary phone
number (US only).

4. From the CME Customer Center menu, select Apps & Analytics > Give-Up Payment System.

0 Note: For additional information about creating or managing a CME Group Login, or using multi-factor
authentication, please review the CME Group Login User Help System.
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What's New

The list below illustrates the updates made to the Give-Up Payment System Help.

e T T

19 March 2024 Request Access to Give-Up updated Member Firm On-Line System Access Request Form
Payment System (GPS)

2 November 2022 Format Website and PDF format changes only.

22 February 2021 Various Updated references of 'tag 50' to Operator ID.

22 August 2019 Change User Contact Info Removed topic

28 March 2019 Home Updated with responsive design

22 Dec 2017 Format Changed format to comply with new CME standards. Content is
the same.

27 Jul 2016 All Converted to new HTMLS5 online format. Changed "SMART Click"

to "CME Group Login." Changed "click" to "select" throughout;
language changed for phone and tablet devices.

2 July 2015 Getting Started Login instructions updated for SMART Click integration
22 May 2015 Getting Started Application URL updated

15 Oct 2014 Added Feedback feature

14 May 2014 All Comprehensive update to Help system.

9 May 2012 All Initial release of Help system.
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Request Access to Give-Up Payment System (GPS)

Access to GPS is granted through written request from an officer of the clearing member firm. In addition users must have a
CME Group Login profile to associate with their GPS account.

D’ To request access to the Give-Up Payment System:

1. Download the Member Firm On-Line System Access Request Form: https://cmeg.col.qualtrics.com/jfe/form/SV
8ldphHpdEwmCNfg

2. Complete the form and ensure that it is signed by an officer of the clearing member firm.

3. Fax the form to the Customer Support Group at (312) 338-2626.

4. Allow 48 hours to process the request.

My Preferences

Using the My Preferences function, users can specify the default start page and number of agreements, rates, accounts to
appear.

D’ To change your user preferences:

1. From the to the Administration tab, move the mouse pointer over My GPS.

2. Select My Preferences.

Preference Value

Home Page ﬂ
Agreemerts
Hame Page Default Profit Certer
Tranzaction Wiewer j

Page Length for All the Screens

Subrmit

3. Make a selection in the Home Page Default scroll box.
4. Make a selection in the Page Length scroll box.

5. Select Submit.

Helpful Tips

For controls that look like the following:

Trade Status
ACCEPTED
REJECTED

To select multiple items, hold down the CTRL key on your keyboard and select the item(s) on which you would like to
search.

To deselect this search criterion, hold down the CTRL key on your keyboard and select the item(s) that you would like
to deselect by removing the highlighting from each item that was previously selected.
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'o' Note: If no specific criterion is selected in these fields, then the search will include both items.

For controls that look like the following:

Account

I.&n':.f vl

o If no specific criteria are entered in these fields, the search will include all items.
e To narrow your search criteria for these fields, first select the method you would like to use to specify your criteria
using the drop-down arrow:
» Any allows you to search for all items and is the default selection.
« Begins With allows you to enter the first few numbers and / or letters of the item(s) on which you want to
search.
» Contains allows you to enter a string of numbers and / or letters and search for all items that contain that
string.
« Ends With allows you to enter the last few number and / or letters of the item(s) on which you want to
search.

« Equals allows you to enter the exact item for which you want to search; you can also use “equals” to enter
multiple accounts so that it works as an “is in” option.

Note: You are only able to use one search method per field (for example, you cannot select both “Begins With”
and “Equals”).

« For all selections other than Any, type in the item you want to search for in the box below the drop-down menu,
select the Add hyperlink to add that item to your search list. Note: You must select the Add hyperlink in order for
your search to execute properly. If you do not, you will receive an error message.

o To delete an item from the search list, select that item in your search list box to highlight and select the Delete
hyperlink.
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Agreement Maintenance

Clearing Member Firms negotiate agreements with customers who provide execution services.

The agreement covers several accounts held by the customer. These accounts may be distributed among several different
carrying firms.

Rates are defined by the agreement
You can perform the following tasks from the Agreement Maintenance page:

e View Agreements

¢ View Rates

¢ View Accounts

7 CME Group Give-Up Payment System Home Page v:qeolcnm:rcms,mng 03:50 AM CDT
ACME/Ehicags Board of Trads/ NYMEX Compary Cortact Us | Help | Log Out

Iz Anreement haint | [# Profit Center (4, Transaction Yiewer v |G Payment Review v {5 Natifications ElReports v | =] Administration +

Agreement Maintenance — View Agreements

You can perform the following tasks from the Agreement Maintenance page when View Agreements is selected in the drop-
down:

* Agreement Search

* Agreement List
e Add an Agreement

e Edit an Agreement

e Copy an Agreement

e Delete an Agreement

Agreement Search

Executing firms can find, view, edit, copy and add agreements while Carrying firms can only find and view agreement
information.
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Perspective Exchange Firm
" Executing Firm
o Carrying Firm I LI
Agreement Reference Humber Cuztomer Hame Customer Reference Humber
Ay - Ay - Ay -
ot Bl ot B 2dd B
Delete (5 Delete (5 Delete (4
Opposite Exchange Firm Carry Account GAINS Exec Account
Ay - Ay -
B 4
=l At B dd Bl
Delete (4 Delete (4
aod B
Delete [
Exec Account Profit Center
Ay hd Ay b
£l B et B
Delete [€ Delete [5

[> To perform an Agreement Search

1. Select Executing Firm or Carrying Firm under Perspective.

2. Select the firm you would like to review.
Input the 3-digit firm id into the text box or make a selection in the drop-down list.

You can only access those firms for whom you have permission.

3. Select Search.

Additional Search Criteria

Use the additional search criteria listed below to narrow your agreement search:

Field Description Valid Entry

Agreement Unique alphanumeric identifier for See Search Parameters below.
Reference Number each agreement within the executing

firm that identifies all the accounts

and rates that are associated with

that agreement.

Customer Name Customer’s name on the Agreement

Customer Reference = Assigned by the executing firm
Number
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Carry Account Provides the ability to view
agreements that contain the specified
carry account

Account Memo Field = This field is for informational
purposes only.

Opposite Exchange View only agreements by the Enter the 3-digit firm id in the text box or make
firm opposite firm. a selection in the drop-down list.

Search Parameters
e Any allows you to search for all items and is the default selection
e Begins With allows you to enter the first few numbers and / or letters of the item(s) on which you wish to search.
e Contains allows you to enter a string of numbers and / or letters and search for all items that contain that string
e Ends With allows you to enter the last few number and / or letters of the item(s) on which you wish to search.

o Equals allows you to enter the exact item on which you want to search; you can also use “equals” to enter multiple
items so that it works as an “is in” option.

o Free text.

Agreement List (Executing and Carrying Perspective)

Your result set should now contain the List of Agreements based on your specified criteria in the search form.

D’" To view the Agreement List

1. Select View Agreement from the drop-down.

2. Select “Show All” for all of the results to appear on one page or go to “Set Page Length” and enter the number of rows
to display.

Showe Agreement Search Farm

Showy Metrics
Search Results Page: 1 of 1 | 2 Rows | Showe Al | Exdract
Herev Goto Page: 1 m Set Page Length 10 Mest B
1
Customer Hame » Customer Reference Humber » m Agreement Reference Humber * Agreement Date »
123 123 2005-03-13

JD000A Jo 23 2008-03-09

Customer Hame » Customer Reference Humber » Executing Firm » Agreement Reference Humber » Agreement Date »

@ 2009 CME Group, Inc.

3. Select the agreement you would like to view.

4. The agreement displays.

Add an Agreement (Executing Perspective Only)

You may add an agreement on the Agreement Search page.
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D To add an agreement:

1. Onthe Agreement Search page, select Add.

o Note: The “add” agreement feature is only available from the Executing firm perspective.
CMEGro UP | Give-Up Payment System Agreement Maintenance
gresment Maint & Profit Center (A, Transaction Viewer~ |G Payment Review v |{} Notifications B Reports - Administration | Egus -
Perspective Exchange Firm
@ Executing Firm
@ Ccarrying Firm hd
Agreement Reference Number Customer Name Customer Reference Number
Any - Any - Any -
Add Bl AddF] AddF]
Delete (4 Delete [ Delete [4
Opposite Exchange Firm Carry Account Account Memo
Any - Any -
i Add Bl Add Bl
Delete [5 Delete [€
Add Bl
Deletz 9
Exec Account Egus Agreement Number Profit Center
Any - Any - Any -
Add B £ddF] Add B
Delete [9 Delete [ Delete [9
Clear | Search
A template will display:
Show Agreement Search Form
Agreement Details
Executing Firm Ag it Humb Agreement Date
02-20-2014 i
Customer Name EGUS Reference Number Customer Ref#
Executing Account Executing Contact Executing Phone
123-112-3457
Profit Center Inter-FCM Agreement Inter-FCM Firm Bill Carry Firm Indicator Tiered Agreement
- N - Vo N -
BackTo Agrament Ser
o Note: Firms may only backdate an agreement up to 3 months.

2. Enter the Agreement Details.

3. Select Add.

The system displays a confirmation message.
4. Continue to add rates to the agreement.
5. Select View Rates from the drop-down list.
6. Select the agreement.
7. Enter the Agreement Details.
8. Select Add.
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A confirmation message displays indicating that the new agreement has been added to the system.

Show Agreement Search Form

Agreement Details

Agreement CM1234 has been added

iSeIect Action "l

Executing Firm Agreement Reference Humber Agreement Date

CBT - 001 M1 23 03-09-2009 =

Customer Name Customer Ref #

Connie March 12345

Executing Account Executing Contact Executing Phone

£7890 Mary Snowy 000-000-0000

Profit Center Inter-FCM Agreement Inter-FCM Firm Bill Carry Firm Indicator Tiered Agreement
94 K4 - = D=

Mew Search | Continue To Rates

9. Select Continue to Rates.

10. Select Create to add a new rate set (Date Range) for the rates.

Agreement R Details E ating F pective CME ¢
[ prev Go to Page: GO
123
Customer Name Customer Reference Number Executing Firm
LB e -

Customer Name Customer Reference Number Executing Firm

Rate Maintenance
Date Range

[

Rate Detail List Executing Perspective CME 0

No Rates defined for this

RATE FUTURE OPTION v ~ - = _ s
m - S SOR ol = S

RATE FUTURE OPTION v ~ - = _ s
m - S SOR ol = S

Page20f2 | 3Rows | View Agreement %

Next El

Agreement Reference Number Agreement Date

CHM1Z34 07-23-2010

Agreement Reference Number

Agreement Date

Back To Agreement List

[cony | ooete | cae | creme | e |

Back To Agreement Search Continue To Accounts

11. Enter the Effective Date and Expiration Date.
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Rate Maintenance
Date Range

RATE FUTURE
RATE RA FUTURE

Back To Rates

Effective Date Expiration Date

|p7-23-2010 &= 12-31-9999 T

Rate Type Exchange Quadrant Sector Commodity

[ ] L

Rank Trade Hours SPR PNT APS CUR
I [ o] [ [ w0
Future Rate Option Rate

[ 0.0 0.0

Create Pass Thru

Rate Detail List Executing Perspective CME - 004

T QuAD | Sector | coum Pt ms | volauote

No Rates defined for this ag

T QuAD | Sector | coum Pt ms | volauote

Back To Agreement Search Continue To Accounts

o To add another rate with the same date range, select Add.

A confirmation message displays indicating that the new rate has been added to the system.

Rate Maintenancs
Date Range
[07-23-2010 o 12-31-3335 w|

Rate Detall List Executing Perspective CME.
[E Prev
OPTION
RATE
$1.000

FUTURE OFTHON

RATE

RATE

Go to Page:

Rate has been created

Sector COMM | SPR

COMM | SPR

[Copy | oot ] e | crome | s |

Page 10F1 | 1 Row | Show AY | Exrac | -Select Acton- (]

Hext (5]

Vol Quote

ush

Vol Quote

Back To Agresment Saarch Contnue To Accounis

12. Select Continue To Accounts.

13. Enter Account Maintenance information to add accounts to the agreement.
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Account Maintenance

Carry Firm Profit Center Carry Account Carry Contact Carry Phone Executing Account
v
-
-
-
-

Account List Executing Perspective CME - 004

Account Carry Profit Carry Carry Carry Gains
Status Firm Center Account Contact Phone Exec Account

No accounts are defined for this agreement

Account Carry Profit Carry Carry Carry Gains
Status Firm Center Account Contact Phone Exec Account

R e —

14. Select Add.

A confirmation message displays indicating that the new agreement has been added to the system.

3 CME Group Give-Up Payment System Agreement Maintenance

@ Agreement Maint [ Profit Center G Transaction Viewerv G, Payment Review v |if Notifications [E Reports - Administration ~ | Egus. -

Agreement 9648234112 has been added

Show Agreement Search Form

Agresment Review Details Executing CBT - 001 Page 1071 | 1 Row | Show Al | Extract View Agreement ~
v Go to Page: Set Page Length SET NextE]
1
VICTOR 12345 9648234112 10-01-2013

Agreement Details Attributes
Field Description Entry Required

Executing Firm 3-digit Firm id and its associated exchange. Y

Agreement Reference  Executing firm-assigned Agreement Reference Number. Y - Must be unique
Number for executing firm
Agreement Date Date the agreement was created, entered or updated. Y - Agreement date

must be no more
than three months
prior to the current
business date

Customer Name Customer Name for this Agreement Y
EGUS Reference Free-form text when field is updated through GPS. If agreementis N
Number downloaded from EGUS, this field will be populated automatically

and is the EGUS identifying agreement number.
Customer Reference # Executing firm-assigned Customer Reference Number. Y

Executing Account Executing firm account number for this customer / agreement. Y
Note that this field is for informational purposes only. This field
on the agreement record is not a pricing criterion.

Profit Center Sales office / profit center to which this agreement is associated. N
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Inter-FCM Agreement

Bill Carry Firm
Indicator

Tiered Agreement
Indicator

Values within profit center drop-down list will be blank (by
default) and contain the predefined in the profit center ids
derived from the profit center maintenance screen.

a Note: Depending on your security access level, you may
not have access to the profit center screen.

Y=This is an Inter-FCM agreement which encompasses all
accounts at a single carrying firm not defined in another
agreement. Inter-FCM firm list will be disabled unless you select
“¥”.

N=Not an Inter-FCM agreement. Allows entry of multiple carrying
firms and accounts under the agreement.

Y= Select “Y” if the Carry Firm should be automatically billed
through GPS.
N= Select “N”, to indicate this agreement is a Third Party
agreement. There will be input fields for the Third Party billing
address information. It is required to enter, at minimum, the
Customer Contact Name when specifying a Third Party
agreement. Note that these agreements will still need to be billed
manually by the firms.
JIrd Party Billing Information
Customer Contact:

Phone:

Address1:

Address 2:
City/State/Zip:
Country/Country Code:

Y= Select “Y” if the Agreement has tiered rates associated with it.
N= Select “N” if the Agreement has a non-tiered rate structure
associated with it. “N” is the default.

Edit an Agreement (Executing Perspective Only)

When viewing an agreement, you may edit the details.

> To edit an agreement:

1. From the Select Action drop-down, select Edit.

N - Can only be
changed to “Y” if
there are no cash
adjustments
associated with it.

N-If editing an
agreement that has
an associated rate-
set, then the bill
carry firm indicator
may not be changed.

Y- If selected, an
agreement with a
tiered rate set
cannot be changed
to a non-tiered
agreement.

o Note: Only Executing firms may edit an agreement.
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. 7 Welcome i st
CMEG roup | Give-Up Payment System Agreement Maintenance i, October 25, 2013 08:22 Al €
ContactUs | User Manual| Log C
reement Maint | Profit Center G, Transaction Viewer~| G, Payment Review v | Notifications [ Reports ~|[E=] Administration + | Equs =
Agreement Review Detsils Executing Perspective CET - 001 Page 10138 | 38 Rows | View Agreement =
[FPrev Go to Page Next B
12245878910,
Customer Reference Number Executing Firm Agreement Reference Number Agreement ate
- * » + 20930 12-01-2005
Customer Reference Number Executing Firm Agreement Reference Humber Agreement Date
‘Back To Agresment List
Agreement Details Edt -
Executing Firm Agresment Reference Humber Agreement Date
20930 12-01-2008 =)
Customer Name EGUS Reference Number Customer Ref# /
MDY01
Executing Account Exccuting Contact Exccuting Phone o
AMANDA 312-362-
Profit Center Inter-FCM Agreement Inter-FCM Firm il Carry Firm Indicator Tiered Agreement
ma N v N
Back To Agreement Search Update

o Note: The executing firm cannot modify the Executing Firm or the Agreement Reference Number.

o Note: The Inter-FCM Agreement indicator can only be changed if there are no associated cash adjustments.

2. Edit the Agreement Details.
3. Select Update.
4. Select Apply Changes.

You will receive a confirmation message indicating that the system has accepted the change.

Copy an Agreement (Executing Perspective Only)

You may make a copy of an agreement.

> To copy an agreement:

1. From the Select Action drop-down, select Copy.

fgreement Details et Acton ¥ |
[Enecusiing Firm Agreement Reference Humber Agreement Daie E;:d At
1z 013-03-2009 =
[Customer Hame Customer Kef #
JCO00S,
Executing ACcourt Executing Contact Executing Phone
1234367 23-455-FiH30
FrOf Center Imer-FCM Agreement Inter-FGM Firm Eill Carry Finm Indicator TIErEd Agreement
3 d - =] BE]
Cortirug To Rates

2. The Executing firm will only need to enter the Agreement Reference Number to complete the copy transaction.

3. Select Add.

You will receive a confirmation message indicating that the system accepted the new agreement.

Delete an Agreement (Executing Perspective Only)

In the Agreement List, you may delete agreements.

D’ To delete an agreement:

1. From the Select Action drop-down, select Delete.
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o Note: You cannot delete an agreement if there are any give-up trades that are associated with the agreement.

Search Results Page: 202 | 2Rows | Show Al | Exract| | View Aoreemert x|
i Sgreement
B Goto Page: 2 m Set Page Lenoth: 1 \.-"?ew Rates
12 Wiewy Accounts
ment

JD000a JO 23 20038-03-09

Customer Hame » Customer Reference Humber » m Agreement Reference Humber » Agreement Date »

An alert message displays, asking, “Are you sure you want to delete the current agreement?”

2. Select OK.

Agreement Maintenance - View Rates

You can perform the following tasks from the Agreement Maintenance page when "View Rates" is selected in the drop-down:

¢ View Rates
e Rate Details

e Accept / Reject Rate Set

¢ Rate Sets
* Rate Sequence

View Rates

From the Agreement List, you may view rates for an agreement. Executing Firms can view, copy, delete, edit, create or add rate
sets. Carrying Firms can view and reject / accept rates sets.

D’ To view rates:

1. Select View Rates in the drop-down.

2 CME Group ‘ Give-Up P t System

& Agreement Maint__| & Proft Center [, Transacton Viewerv |G, Payment Review | Notficatons. B Reports =[] Administraton ~ = Egus e

GotoPage SetPage Lengin
'

Executing Firm»

veron v asis T prr=rs oraors

2. Select an agreement.

Tiered Rates

A rate set must be established for each agreement. There are two types of rates: Tiered and Non-Tiered. Tiered rates are
established at the agreement level. Once an agreement is determined to establish a tiered rate structure, it cannot be changed
to a non-tiered structure, and vice versa.

A tiered rate structure enables you to link give-up rates to volume. For instance, a firm might want to “tier” the rates it will
pay, offering a lower rate for larger volume, as in the following example:
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1 —99 contracts

100 — 499 contracts

500 — 2999 contracts

3000 - 10000 contracts

10000+ contracts

$1.50/contract
$1.25/contract
$1.20/contract
$1.10/contract

$1.00/contract

When creating a tiered rate set, you can add up to five levels of rates.
Tiered rates become effective on the first calendar day of the month and expire on the last calendar day of a month.
For non-tiered agreements, the effective date must be equal to or greater than the agreement date.
Each agreement can have multiple rate sets defined by effective date. There are two types of rate sets.
e General Rates — used to default rates for futures and options

o Specific Rates — used to set individual rates for futures and options by commodity code and exchange

Rate Details

You may perform the following tasks for rate details on the Rate Maintenance page:

o Add Rate Details (Executing Perspective Only)

o Edit Rate Details (Executing Perspective Only)

o Delete Rate Details (Executing Perspective Only)

Add Rate Details (Executing Perspective Only)

[> To add rate details:

1. Select Add
2. Add details for the rate set.

Rate Maintenance
Date Range

|03—29—2009 to 12-31-9993 ¥ Back To Rates

Rate Type Exchange Quadrant Sector Commedity
[cEnERAL v ¥
Rank Trade Hours SPR PNT SES APS CUR
0 [ [ [ [ & [ [uso v]
Future Rate Option Rate

0.0 0.0

Rate Details Field Descriptions

Description / Valid Entry

Rate Type General - used to set default rate for futures & options
Specific - used to set individual rates for futures and options by
commodity code and exchange.
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Rank

Exchange

Commodity

Future Rate

Option Rate

Order Handling Indicator

SPR (Spread Type)

PNT
(Privately Negotiated
Trades)

Sequence in which the rate is calculated. Specific Rate sets are calculated first then
General. Rates with the highest "rank” number are the first to be calculated.

e CBOT - Chicago Board of Trade

e CCE - CME Clearing Europe

e CEU - CME Europe LTD.

e CME - Chicago Mercantile Exchange

e CMX - New York Mercantile Exchange: COMEX

e NYX- New York Mercantile Exchange

e OCC - Options Clearing Corporation

For Rate Type ‘Specific’ only: You must first select an Exchange in order to be able
to select from the pre-populated commodity codes in the drop-down list.

The dollar amount of the futures rate as a whole number. Includes a decimal point
if cents are entered. (Field defaults to zero if left blank)

The dollar amount of the options rate as a whole number. Includes a decimal point
if cents are entered. (Field defaults to zero if left blank)

Field is free-form. Current values / definitions as defined by the FIA are:
A = Phone simple

B = Phone complex

C = FCM-provided screen

D = Other-provided screen

E = Client-provided platform controlled by FCM

F = Client-provided platform direct to exchange

G = FCM API or FIX

H = Algo Engine

J = Price at execution (price added at initial order entry, trading, middle office or
time of give-up)

W = Desk - Electronic

X = Desk - Pit

Y = Client - Electronic

Z = Client - Pit

Select the Spread indicator to set rate by the following spread types:
o D: Differential Spreads
e L: Legged Spreads
e S:Spread Trade (includes legged and differential)

e P:PIT Trade
Blank = Any input value will provide a match.

Select the PNT Indicator to set rate by the following PNT types:
o B:Block Trade
e E: EFP Trade (Exchange for Physical)
e N: EFR Trade (Exchange for Risk)
e T:EFS Trade (Exchange for Swap)
e O: OPNT (Old Privately Negotiated Trade)
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e *C: RFC (Request for Cross)

0 Note: RFCs are handled as a PNT for GPS pricing purposes only.

Blank = Rates will be applied (match) on a blank value only.

Please note that the Blank value denotes that this is not a PNT Transaction.

An EFP refers to a privately negotiated and simultaneous exchange of a futures
position for a corresponding cash position (i.e., a basis trade) apart from the public
auction market in the context of a non-interest rate contract.

SES (Session) Select the Session Indicator to set rate by the following Session types:
e D: Day
e E: Evening

e G: GLOBEX
Blank = Rates will apply (match) on any value

APS Select the APS Indicator to set rate by the following APS types:
A: APS Trade (Average Price Trade)
G: Give Up Trade (a.k.a. Allocated Claim System)
Blank = Rates will apply (match) on any value

Vol Quote Select "Y" or "N" to set rate for trades, volatility quoted or not.

Exchange CBT - CHICAGO BOARD OF TRADE
CCE - CME CLEARING EUROPE
CEU - CME EUROPE LTD.
CME - CHICAGO MERCANTILE EXCHANGE
CMX - NEW YORK MERCANTILE EXCHANGE: COMEX
NYX - NEW YORK MERCANTILE EXCHANGE
OCC - OPTIONS CLEARING CORPORATION
Exchange can be used by itself for a generic rate or together with the commodity
code for specific rates.

CUR (currency) For all third-party agreements, any currency is valid.
For a US non-third party agreement, only USD is valid.
For a European non-third party agreement, USD, EUR and GBP are valid.
Codes are as follows:

AUD - Australian Dollar MXN — Mexican Peso

CAD — Canadian Dollar NOK — Norwegian Krone

CHF — Swiss Franc NZD — New Zealand$

EUR — Euro SEK — Swedish Krona

GBP — British Pound USD — US Dollars

JPY — Japanese Yen ZAR — S.A.Rand
Trading Hours E = ETH: Electronic Trading Hours

R = RTH: Regular Trading Hours (Open Outcry / Pit-traded)

Quadrant If quadrant is selected, then individual commodities may not be selected and vice
versa. Quadrants are:
CBOT: AG, FIN, INDEX
CME: AGS, CURR, INDX, INT
CMX: AG, ENERGY, FIN, INDEX, METAL
NYX: AG, ENERGY, FIN, GREEN, INDEX, METAL

Edit Rate Details (Executing Perspective Only)
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E} To edit rate details:

1
2
3.
4

Select Edit
Select the line item you wish to edit.
Make the required modifications.

Select Apply.

Delete Rate Details (Executing Perspective Only)

D’ To delete rate details:

1.
2.

3.

Select Delete
Select the line item you wish to delete.

An alert message displays, asking, “Are you sure you want to delete the current rate?”
Select OK.

Accept/Reject Rate Set (Carrying Firm Perspective Only)

You may accept or reject rate sets from the Rate Maintenance page.

> To accept or reject a rate set:

1.

2.

Select Accept/Reject.

Welcome James Taylor
Tue, March 11, 2014 0239 Pi COT
tact Us | User oo 0ut

< CME Group ‘ Give-Up Payment System Rate Maintenance

e[ Pt coter

[& Payment Review [ Nofifcations |B Reports. ~|E= Administration + | Equs. -

Page 1012 | 2Rows  View

age: Next
1z =]

Agreement Date.

09-25-2006

Agreement Date
Back To Agreement List

Rate Maintenance

Date Range.

08-28-2013 to 12-31-9995 ~ AcceptReject

Rate Detai List Carrying Perspective CBT - 001 Page 10f1 | 4Rows | Show All | Extract

NextfE]

RATE FUTURE. opTION
““
s usD
®

e Goto Page SetPage Lengin

50000 50000 10412013
0000 50000 Kcs usD 10232013

0000 50000 car usp 10232013
50000 50000 ca 10112013

B
s . o us0
ware s oprion
“ - cott “ SO

ek To Areamentsearch e

You will be prompted with Rejection Messages for the Current Rate Set.
Rejpection Messages Tor Current Rate Set

stans x| |seLecTener & MessacE ]

-
REJECTED

Select Accepted or Rejected from the drop-down.

If you select Rejected, then you will be prompted to enter either your own message or one of the generic messages
before the rate set can be rejected.

If you select Accepted, no message will be required.
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Rajection Messages for Current Rate Sed

REJECTED 'I"I

|sELEcTENTER & MESSAGE =]

ACCOUNT B3 MOT ACCURATE m
EALL CUSTOMER DRECT

FLATE £ M ERROR

TOTAL FEES ARE MNCORRECT

3. Select Submit.
A message displays indicating that the Rate has been successfully ACCEPTED or REJECTED.

The Rate has been successfully REJECTED.

Rijection Motsagos fod Curient Rate Sl

REECTED = [RaTE & w ERROR =] RATE 5 M ERRCR
Ea
Rate Sets

A rate set must be established for each agreement. You may perform the following tasks for rate sets (executing perspective
only):

Create Rate Sets (Executing Perspective Only)

Copy Rate Sets (Executing Perspective Only)

Delete Rate Sets (Executing Perspective Only)

Edit Rate Sets (Executing Perspective Only)

Create Rate Sets (Executing Perspective Only)

You may create a new rate set, which includes adding the rate details, effective date, and the expiration date.
D} To create rate sets:

1. Select Create.

Back To Rates

Effective Date

e | X

Rate Type Exchange Quadrant Sector Commedity Order Handling Ind

GeNERAL + B

Rank Trade Hours SPR SES. CUR

o - - - uso -
Future Rate Option Rate
0.0

2. Add a "pass thru" to indicate that rates should not be applied to this agreement.
a. Select Create Pass Thru.

Rate Maintenance

Date Range
07-01-200% to 12-31-9555 ¥ Back To Rates
Effective Date Expiration Date
07-01-2009 | 12-31-9998 =
Create Pass Thru

For tiered agreements, the Rate Maintenance screen displays.
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Rate Maintenance
Date Range

o =
ororzee |FE 2asess  |Fg

Rate Type Exchange Quadrant Sector Commodity Order Handiing Ind
GENERAL + -

Trade Hours PR PNT SES aps

cur
- - D -
Tier Level Future/Option Rate. Max Volume
Defaut 00
1 00 909999995
00 999999999
3 00 909999999
4 00 595939399

The Default rate will apply to product / groups not specified by the tiered agreement. Tiered rates apply to futures and
options equally; you cannot specify different rates for futures versus options.
Copy Rate Sets (Executing Perspective Only)

You may add a rate set that mirrors a rate set of another existing agreement.

[‘f‘b To copy rate sets:
1. Select Copy
2. Choose the agreement with the rates that you would like to copy.
3. Enter the Effective Date of the new rate set.
4. Select Submit.

The rate list is immediately updated.

Delete Rate Sets (Executing Perspective Only)

Unlike agreements and accounts, rates can be deleted if trades are associated with them.

0 Note: None of the fees for the attached give-up trades will be calculated once the rate set has been deleted.

[} To delete rate sets:

1. Select Delete.

An alert message displays, asking, “Are you sure you want to delete the current rate set?”

2. Select OK.

Edit Rate Sets (Executing Perspective Only)
The Edit option on the Rate Maintenance screen allows the end-user to modify the start and / or end date of the rate set.
D’ To edit rate sets:

1. Select Edit.

2. Select the Date Range.

3. Select Apply Changes.

4. A confirmation message displays indicating that the rate set has been updated.

All trades associated with the agreement with the updated rate set will be flagged to recalculated.
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Rate Maintenance
Date Range

03-15-2009 to 12-31-3333 ¥|

Effective Date
03-15-2009 g

Expiration Date
12-31-9999

i

Back To Rates

Rate Sequence

Agreement Maintenance - View Accounts

GPS has a mechanism for applying rates.

To ensure accuracy of the rates applied, GPS will let the end-user dictate the rate calculation hierarchy with the input

field labeled “Rank”.

This rate hierarchy is provided by effective date, from the most specific to the most general, when calculating fees.
GPS calculates fees from the rates displayed on the specific rate list screen and searches backward to the top of the

General rates list screen.

Rank works by the higher the “rank” number, the first to be calculated. There will be two ranking lists, one for Specific

and the other for General rates.

You can perform the following tasks from the Agreement Maintenance page when "View Accounts" is selected in the drop-

down:

View Accounts
Inter-FCM Agreement
Add Accounts

Business Rules for Adding Accounts

Account List
Edit Account

Transfer Account

Delete Account

View Messages from the Executing Perspective

Accept / Reject Account

View Messages from the Carrying Firm Perspective

Agreement Business Logic

View Accounts

After executing an agreement search, you may view accounts.

1.
2.

Select View Accounts from the drop-down.

Select an agreement.
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earch Results

[Hprev

Goto Page: 1

N =t Page Length: 10
1

Page: 1 of 1 | 1 Rows | Show &I | Extract IV e Agreemert 'l

Delete Agreement

Agicoincin Daic -

Cusztomer Hame » Customer Reference Humber » m Agreement Reference Humber »

JD000A, CHT - Jo 23 20038-03-09

Customer Hame » Customer Reference Humber * m Agreement Reference Humber » Agreement Date

Executing Firms can define specific accounts under an agreement, which will all be charged by the same rate set.
Carrying Firms can reject and accept accounts.

< CME Group ‘ Give-Up Payment System Account Maintenance Tue, Harch 11,3014 .40 P COT
Contact Us | User Manual| Log Out
o Agreement iaint | Proft Center [@ Transaction Viewer=[@ Payment Review | @ Notifcatons [BReports ~ [ Acministration ~ & Egus -
- Page 1014 | 4Rows | View Agreemant
e Goto Pui”g;g .
05252000
Recount Maitenance
profitCenter A o carryPhone Executing Acount s
Account List Executing Perspective CBT - 001 Page 10f2 | 17Rows | Show All | Extract
e Gotorase st g Ser .
S S S S
Sty ey Contor» e Cona? Phoner e
g car-o0 a0 v Tesmionz
o cor-aon = 2ua210 s
B car-o0n o 12
B cor-an o 2
a CBT - 001 44000 2
o cor-aot a2z awer awer comen
B car-o0 asorus
=] CBT-001 123 EXEXE EXEXE-CON
B car-o0n rorron
B cor-a0n rorro

Account carry Profit Carry Carry Carry Exec Account Memo?
Status» Firm» Center> Account» Contact> Phone» Accounty e

[y v——

3. Select Continue to Accounts.

3 CME Group ‘ Give-Up Payment System Rate Maintenance

Welcome James Taylor
Tue, March 11, 2014 0254 Pl COT
Contact Us | User Manual] Loa Out

o Agreement aint | Proft Center [@ Transacton Viewer~ [@ Payment Review _~[@ Notificatons [BReports. ~[E Acministration ~ [ Equs -
Agreement Review Details Carrying Perspective CBT . 1 Page 1012 | 2Rows  View Agreement ~
[ ovoree] .

e i ErEen e e

oo 525 000
T BRI R e
S e
Rt inanance
e
teRange
se-sa-2013 w0 1e-gisess - P

Rate Detai List Carrying Perspective C8T - 1 Page 1011 | 4Rows | Show Al | Extract

. Gotopage: B e oce v ser e
' s0000 soo00 10112013
2 s0000 soo00 ko uso 10232013
s s0000 soo00 cer uso 10232013
5 10112013

MODIFIED

ware prm opron
“__- - Cot ------“

BackTo Agreement Search [l New Search [l Continue To Accounts

©2009 CHE Group, nc.

o Note: If there is a message associated with the Rate Set, select View Messages. This will display a read only
view of the message entered. Under Rejection Messages you can add a note and select Update.
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Rajection Messasges for Curfent Rate Set View L Bio

Messsge: RATE [5 IN ERROR CBT - 004 3o 2003

Mote:

The note has been successfully updated.

Rejection Messages for Current Rate Se

MsgMote Rejected By > Rejection Message
Message: RATE IS IN ERROR CBT - 03-13-2009
Hote: Wil correct the rate.

To view the user information, select the View User Info hyperlink. This will display a read only view of the user that
rejected the Rate Set.

Rate St Rajection Messags Foi

L wewwe | reeewnes | EmelAsgess
=3
Inter-FCM Agreement

Executing firms cannot set up specific accounts under an Inter-FCM Agreement, since it is firm specific.
The system will display *FCM in the carrying firm account number field to indicate all accounts.
Agreements will not have update capability.

The screen will act as read-only (similar to the carrying firm perspective).

See the example below.

=y . .
<3 CME Group Give-Up Payment System Account Maintenance
¥ Agreement Waint |1 Proft Center [@ Transacton Viewerv @ Payment Review v [ Notifcations [BReports v [E=] Adminstraton ~ [ Equs N
Agreement Review Details Executing Perspective CBT - 41 Page 10117 | 17 Rows.
Next B
02052010
Back To Agreerent Lst
‘Account Maintenance
Carry Firm Profit Center Carry Account Carry Contact Carry Phone: Executing Account Hemo
wi-car -
wi-cer -
wi-car - -
wi-cr -
wi-cer v -
Account List Executing Perspective CBT - 001 Page 011 | 1 Row | Stow Al | Extract
. Goto e Set Page Lengin -
Account Carry Pront car vy Carry ex
- Stash Firm> Accounts Phone Accoun it - SHeme
2} ™ o
carry Proft carry Cany carry Exec "
SackTo AgteementSearch

o Note: If you need to change the account *FCM, you must first update the Inter-FCM Agreement to ‘Y’ on the Agreement
Details Screen.

Add Accounts (Executing Perspective Only)

1. To add an account, the Executing firm must first define the Carrying Firm and the associated Carrying Firm Account
numbers as they are defined by their Give-Up Agreement.
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Profit Center is an optional field, but can be used to segregate your accounts.
Profit Center will be the executing firm’s profit center(s) and the information will be pre-populated in the add screen.

Therefore, if there are no profit centers in the drop-down list, they will need to be defined in the profit center screen
(if you have access to view this screen).

'0' Note: By adding profit center you will have more than one payment record. So, within the payment screen, your
payments will be segregated by profit center if this option is selected. Also, by adding profit center at the account
level, it will take precedence over a profit center added at the Agreement level.

The Executing Account field is optional, but if you populate Executing Account, GPS will utilize that field in
combination with carry account, when determining when to apply the defined rate set against the trades.

'o' Note: Carry Contact, Carry Phone, and Memo fields are also optional fields.

After you have completed defining (at min) the respective Carry Firm & Carry Account, select Add. You may
add up to five carry firms, carry account combinations at a time.

Account Maintenance

Carry Firm Profit Center Carry Account Carry Contact Carry Phone Executing Account
|0t - ceT x| |TEST x|

|0t - ceT x| |TEST x|

|0t - ceT x| |TEST x|

|0t - ceT x| |TEST x|

|0t - ceT x| |TEST x|

L |

After you have completed defining (at min) the respective Carry Firm & Carry Account, select Add.

'0' Note: You may add up to five carry firm, carry account combinations at a time.

After selecting Add, you receive a confirmation message that your accounts have been added.

Business Rules for Adding Accounts

Account Uniqueness- Carry Account and Carry Firm must be unique for a particular agreement. However, GPS will allow for
the same carry firm, carry account combinations as long as the Executing Account is different. Meaning, a combination of Carry
Firm, Carry Account, and Executing Account as a whole must be unique within the system in order to apply the respective rate

set.

Executing Account- If the Executing Account is populated, then that account will be used in combination with the carry
account as a pricing criterion.

Pass Thru Agreements— The system will not use the Executing Account as a pricing criterion on pass-through agreements. This
is the only time the Executing field will be used as an informational / read-only field.

Account List (Executing and Carrying Perspective)

All added accounts appear in the Account List section.

In this section, Executing Firms can edit, delete, or transfer an account to another agreement, or view messages on
rejections.

Carrying Firms can either reject or re-accept an account(s) within the account list.

The Account Status field displays an “R” if the account has been rejected. All rejections in GPS contain a message.
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<2 CME Group | Give-Up Payment System Account Maintenance

o Agreement iaint | Profit Center & Trensaction Viewer~|Q Payment Review | @ Natifcations B Reports ~[ =] Administration ~ | Egus <]

w Details Carrying Perspective CBT - Page 1012 | 2Rows  View Agreement +

[ Go toPage: )
" —
: e
T P R
ST

Account List Carrying Perspective CBT Page 1 0f2 | 14Rows | Show Al | Extract

Gotorage: setPage Lenin et &1
T2

[Errev
Account carry Ccarry carry Carry carry Exec Account Hiemo?
Status» Firm» Profit Center> Accounty Contact> Phone» Account
cBT- 44000 1 TesT 1234551 TESTHNG 12

cBT- % 123 22200222 213213 123213,
caT- 1221

05252008

coT-4 123333
car- 2

coT- 4 P awer awer eomeD
coT- ASDFass

coT- 4 exexe Exexe.con

coT- FoFFGH

oooeoooeoe

cBT- 4 FGFFGHH

5
Account Carry Carry carry Carry carry Exec Account Hemo?
Status? Firm> Profit Center> Account» Contact> Phone» Account

Back To Agreement Search

008 GIF Group o

Account List Column Descriptions

Column Description

Account Displays whether the account has been accepted (if left blank, implies acceptance) or rejected (“R”) by the
Status carrying firm.

Carry Firm  Displays the 3-digit firm id and its associated exchange.

Profit Displays the profit center to which this agreement is posted. If the account level profit center is populated, this
Center will override the profit center entered at the agreement level.

'o Note: The executing firm can add, but cannot delete or update a Profit Center at the account level if the
system is in the lock period. (Optional)

0 Note 2: The Carry firm now has the ability to add its own Profit Center visible only to the carry firm.
The Carry Side Profit Center can be used to designate another bank account from where money can

be debited.
Carry Displays the carrying firm account number that will be used for calculation purposes.
Account
Carry Displays the carrying firm contact person's name for this account.
Contact
Carry Displays the carrying firm contact person's phone number for this account.
Phone
Exec Displays the executing firm account for which trades were executed. If populated, will be used in conjunction
Account with the carrying account for calculation purposes.
Account Displays an editable informational field at the user's discretion.
Memo
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Edit Account (Executing Perspective Only)

D To edit an account:

1. Select the check box of the account to edit.
The following options will display:
e Transfer Accounts
e Delete
o Edit
o View Message

2. Select Edit.

k2 CME Group ‘ Give-Up Payment System Account Maintenance ——

Contact Us | User Manual] Lo Out

[ Agreement ant | Proft Center [& Transacton Viewer~ |G, Payment Review [ Notiiations [BReports |5 Adminisiration ~ [ Egus. -

Agreement Review Details Executing Perspective CBT 44 Page1 074 | 4 Rows | View Agreement ~

o toPage:
e ot
B 1234 B
e et ey e
925200

e et e eeeairers
o To Rz T

Account Maintenance

CarryFirm profit Center Carry Account Carry Contact Carry Phone Executing Account wemo
= o L -
E C
Ex 4
E 4
Ex 4 X
Account List Exccuting Perspective CBT 41 Page 1072 | 17 Rows | Show Al | Exract
S GotoPage seeu e ser e e
-
E] a0 T2assst sz
a CBT- 123 22022222222 213213 123213
E coT. + a0 S
a CBT- 44000 123333
El coT. ¢ a0 2
o CBT- © 2452346236 QWER QWER EDITED
E coT. Asorase
a CBT. & 123 EXEXE EXEXE-CON
E coT. ForroH
=) FGFFGHH

Account Carry Profit Carry.
- recomo fesamntiiemer

ek To Agreemen Seareh

< CME Group ‘ Give-Up Payment System Account Maintenance .

Contact Us | User ianual] Log Out

[ Agreement Maint [ Proft Center [@ Transaction Viewer~|@ Payment Review _~[@ Notiicatons [B Reports. B Acministraton ~ [ Equs -
Exccuting - Page 1074 | 4Rows  View Agreement v
Goto Page:
prev et
B 1238 et
Customer Reference umber Executing Firm Agreement Reference lumber Agreement Date.

05-25-2008

T

Account Maintenance

Carry Firm Profit Center Carry Account Carry Contact Carry Phone Executing Account Memo
T - -

Page {0 2 | 17 Rows | Show Al | Extract

Account List Executing Perspective CBT -001

Errev Goto Page: - Set Page Lengtn Next B
] caT-001 1234581 TesTGT2
coT-001 2 222222 2313 123213
] caT-001 1231
| co 001 233
o caT- 001 000 2
] co 001 24234623 awer awer o
] caT-001 AsoFase
o 23 BeE BOECoN
] Forrci
] Forra

Account Profit Carry Carry carry Exec Account Hemo?
Status» Center» Account> Contact> Phone» Accounty et

T e (e T e

The Edit Account screen that displays all the associated fields used to add an account now appears in Edit mode.
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3. Make the required modification and select Submit.

You will receive a confirmation message that the item has been updated.

Give-Up Payment System

k2 CME Group ‘ Give-Up Payment System Account Maintenance

Tue, March 11, 2014 03:10 Pi COT
Contact Us | User Manual| Log Out

[z Agreement tMaint | [ Profit Center & Transaction Viewer~ |G, Payment Review ~[@ Notifcations [EReports. ~|E5] Administration v | Egus. -

Goto Page:

1224
Executing Firm

Customer Referen:

Customer Referen:

Edit Account
Account Carry Profit Carry Carry Carry o
Status > Firm > Center » Account Contact » Phone » ccount
caT - 44000 1231
Carry Firm Profit Center Carry Account Carry Contact Carry Phone Executing Account
ceT - w00~ 1231

© 2008 CHE Group, nc.

Page 1014 | 4Rows  Vew Agreement
tiext B1

Agreement Date.

09-25-2006

T

‘Back To Account List

Back To Agreement Search [l New Search

4. If you do want to edit the account,select Back to Account List.

Transfer Account to Another Agreement (Executing Perspective Only)

e . :
< CME Group Give-Up Payment System Account Maintenance " .
ContactUs | User anuall
 Agreement lant |3 Proft Center [@ Payment Review @ Notiicatons. [BRepors =[] Adminstration ~ | Equs -
Page 1014 | 4Rows.  View Agreement
Goto Page:
orev et
B 1234 tled B
Carry Firm profit Center Carry Account Carry Contact Carry Phone Executing Account Memo
T v -
w - -
@ 9
w - -
& - -
Account List Executing Perspective CBT - 001 Page10f2 | 17Rows | Show All | Extract
e Gotopag Setpage Lengtn f B
2 et
uuuuu Profit Carry Canry c Exec »
- Centery fficcomitl Ehone) fccomitiy fesentienr
a 44000 TEST 1234581 TESTNG12
] 4000 1z P 2112 12213
44000 1z
a 44000 123333
a 4000 2
o 2452046236 awer awer eomeD
o ™ AsDrass
a CBT- & 123 EXEXE EXEXE-CON
o oot Farrot
j 5] caT- FGFFGHH
N |0 o t Cary pront Carry Carry Cary exec Aeount Memer
| Status? Firm? Genter» Account> Contactr Phonc* Accountr
4 | | e i
)

> To transfer an account to another Agreement:

1. Select the check box and select an Agreement Reference number from the drop-down list.

2. Select Transfer Accounts.

A confirmation message will display:

1 Accountis) have been transfered to agreement: 123456

Delete Account (Executing Perspective Only)

D’ To delete an account:

1. Select the check box next to the line item you wish to delete.
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2. Select Delete.

2 CME Group ‘ Give-Up Payment Systerr4/\“°u"t LEIRETETED

I Agreement faint | Prort Center [@ Transaction viewers | Payment Review @ Notfications [EReports B2 Adminstratien v| & Equs -

Agreement Review Details Executing Perspective CBT - 4

EE

Account Maintenance:

unt List Executing Perspective CBT -001

Goto Page: Se\Pquln =

Prev

o 44000
o caT- 000 2 20002022
o ceT- 000 12333
o coT- w000 2
caT- 2us246236 awer

G cBT- ASDF444.
o ceT- 2 oo EXExE-con
o coT- FaFFGH
5} ceT- FOFFGHH
o awe-conT

(TR v cco: f o | |z;|

Customer Name Customer Reference Number Executing Firm Agreement Reference Humber Agreement Date

Carry Firm Profit Center Carry Acsount Carry Contact Carry Phone.
et~ -
e~ -
et~ -
et~ -
e~ .

e
-

Executing Account Memo

Page 1012 | 16 Rows | Show Al | Extract

Next B

1234551 TESTNG1Z
213213 128213
awer EDmED

SackTo Apearet Search

3. Once selected, you will be prompted with an alert message asking “Are you sure you want to delete this account?”

4. |If yes, select OK. If no, select Cancel.

View Messages from the Executing Perspective

Viewing messages allows an executing firm to see who rejected an account, the description, and the date on which the account

was rejected.
> To view messages:
o Select the check box next to the line item you wish to view.

¢ Select View Message.

unt List Executing Perspective CBT - 1

Goto Page L

@prev

a 44000
a 44000 123 22202229922
=] 24000 12333

o 44000 2

245234623 Qwer

o ASDF444

a 123 EXEXE EXEXE-CON
o FGFFGH

=] FGFFGHH

a QWE-CONT

Account
Statush

e

Page 1012 | 16 Rows | Show Al | Extract

Next B

1234551 TESTNG12
213213 123213
Qwer EDTED

Carry
Fhanch

BackTo AgreenentSearch

executing firms only. Carrying firms cannot view notes.

o Note: Executing firm can enter notes in order to track changes made to an account. The notes section is for

E} To enter a note:

e Type in the text box under the rejection message.
¢ When complete, select Update.

The Note by and Date fields will be populated by the system.
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Rejection Messages for Above Selected Tran tions Wiew Uszer Info

M=gHote Rejected By Rejection Message
Message: FOOOTSTD TOTAL FEES ARE INCORRECT 04-20-2009
Hote:

Accept / Reject Account - Carrying Firm Perspective Only

t} To reject an account where the information is invalid:

1. Select the check box for the account.

2. Select the action you wish to take: Accepted or Rejected.

Account List Carrying Perspective CBT Page 1072 | 13Rows | Show Al | xiract
Herev Goto Page: Set Page Lengih Next I
—— carry carry carry carry Exec
-
&) 44000 1234551 TESTHG1Z
o caT- 123 213213 123213
&) CBT- 123333
Gl CaT- 2
caT 2452246236 QWER QWER EDITED
O CaT- ASDFa44
&) CBT- EXEXE EXEXE-CON
o carT- FGFFGH
&) CBT- FGFFGHH
0 QWE-CONT
- Carry Carry
- b e
2 ey preyT——
Rejection Messages for Selected Account
STATUS |+ SELECTENTER A MESSAGE  ~
ACCEPTED RENEEREES
REJECTED
©2008 CHE Group, Inc.

o Note: If you select Rejected, then you will be prompted to enter either your own message or one of the generic
messages from the drop-down list before the account can be rejected. If you select Accepted, no message will be
required.

3. Select Submit.

I REJECTED l

for Selected A "

SELECT/EMTER & MESSAGE

ACCOUNT 1= NOT ACCURATE
BILL CUSTOMER DIRECT
RATE 1= IM ERROR

TOTAL FEES ARE INCORRECT

The Account Status field updates to “R” for a rejection status, or the “R” is removed if the account has been accepted.
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Account List Carrying Perspective CBT- + Page 10f2 | 13 Rows | Show All | Extract
Eerev Goto Page: - Set Page Length E Next B
R -
B 44000 1234551 TESTING12

0 CHT 123 22222232972 213213 123213

& CBT 123333

o CBT 2

B II' CBT & 2452346236 QWER QWER EDITED

= CBT ASDF444

O CHT EXEXE EXEXE-CON

1Ll CHT FGFFGH

) CAT & FGFFGHH

Ll QWE-CONT
-

View Messages from the Carrying Firm Perspective Only

> To view messages on a rejected account:

1. Check the box of the line item to view.

2. Select View Messages.

Account List Executing Perspective CBT - Page 1012 | 16Rows | Show Al | Extract

Gotopage [ R ex £
-———

o a0 Tasesst Tesor2

a CBT- 4 44000 123 22222222222 213213 123213

i cor <aauo e,

=) CBT- W 44000 2

R CBT 2452346236 QWER QWER EDTED

(=) CBT- W ASDF444

a CBT- 123 EXEXE EXEXE-CON

E cor rerron

[ o -

e awe.co

=3 =
-_ Acsountiemor

wor - T I I R CEYE

Rejection Message.
ACCOUNT IS CLOSED 03132014

After selecting the line item you wish to view, you will be able view the message that was entered for the rejected
account.

o Note: This is a read-only view.

3. To override the message, refer to the Accept / Reject Account topic.

Agreement Business Logic

Define non-tier rate sets within agreements
e Rate sets are defined within agreements.

e An agreement with no rate sets will not price a trade, but can serve as a master pass thru agreement to other agree-
ments that have rate sets.

o Each rate set has an effective date.
o Arate set’s effective date cannot precede an agreement’s effective start date.

e An agreement with a non-tier rate set cannot be converted to a tiered rate set; a new agreement must be created to
support a tiered rate set.
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Define tiered rate sets within agreements

All tiered trades will be priced with a base rate (appears as the “default” rate; default rate applies when trades match
accounts, but not the rate criteria).

A maximum of 5 rate tiers will be allowed per agreement.
All tiers will have the same rate criteria.
Tiered rate sets will be effective the first day of the month and expire on the last day of the month selected.

Editing rates can only be done when the rate set effective date is in the current or a future month; to change a rate set
that was effective in a prior month, you must first expire the current rate set, and then create a new one.

Tiered rates will be calculated at the base (default) rate, and GPS will automatically generate cash adjustments in the
amount of the discount during nightly processing.

Define accounts within agreements

Accounts may or may not be defined within an agreement .
An account must have a carry account value. The carry account must be unique within an agreement.

You cannot add accounts to an Inter-FCM agreement. You can add accounts to other non-Inter-FCM agreements con-
taining the Inter-FCM executing / carry firm combination. The Inter-FCM agreement only acts as a default when there
is no exact match on other agreements.

Entering data into the profit center field is optional, but if populated, both on an agreement and account level, the
account level will take precedence.

The executing account can also remain blank (i.e., any executing account will match as a default).
Executing Account, if populated, will be utilized as a pricing criterion.

The combination of executing and carrying account, along with the two firm numbers, must be unique amongst all
agreements. An error message is received if entering a duplicate combination is attempted via the online application.

Carrying Firm — Lock Period

A carry firm can reject an account at any time. Having an account rejected does not stop pricing, but it does affect that
trade’s associated payment row (as the nightly batch processing will set the payment records to reject status).
However, during the lock-period, trades already priced will not be affected, unless the trades for the payment month
are specifically rejected.

A carry firm can re-accept a previously rejected account at any time. During the lock-period, if rejected trades (that are
related to the account in question) are re-accepted prior to the end of the lock period, then those transactions will be
re-priced and be removed from the detail disputed column in the payment file.

A carry firm can also reject a rate set (not an individual rate). This rejection will flag all associated trades. These trades
will be labeled as errors during nightly batch processing noting that the rate set cannot be found.

A carry firm can also re-accept a previously rejected rate set. This re-acceptance will flag all associated trades to be
reprocessed for re-pricing during the nightly batch processing. Note that during the lock-period, if rejected trades are
re-accepted prior to the end of the lock period, then those transactions will be re-priced.

Executing Firm — Lock Period

An executing firm is not allowed to change an account’s carry / executing account combination during the lock period.
An executing firm is prevented from deleting an account during the lock period.

An executing firm cannot change anything on an agreement’s account or an agreement’s profit center field during the
lock period but they can change an agreement’s contact name or other indicative fields.

If an executing firm maintains a rate or a rate set during the lock period then the trades for payment month are not re-
priced. Only trades for the non-payment month will be affected.
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o If an executing firm adds an account during the lock period then the trades for payment month are not re-priced. Only
trades for the non-payment month will be affected.

e An executing firm can delete/undelete trades during the lock-out period.

Other Miscellaneous Logic

o If an executing firm deletes an account, any trade associated with that account is disconnected from that agreement
and reconnected to the appropriate agreement in batch processing (or left in an error state) on a nightly basis when
outside the lock period.

e Every night, even during the lock period, the payment rows are recalculated.
e Once the month is closed, that month’s approved (final priced) trades are locked from subsequent maintenance.

o Trades associated with rejected accounts and / or rate sets are carried over to the next month. This means that if they
are corrected after the month is closed, their impact will be reflected in the new month’s payment file (as the old
month is closed).
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Profit Center

Profit Center allows you to segregate payments by account codes. Banking by Profit Center is an optional field. If populated in
the Agreement Maintenance screen it will be utilized when applying debits / credits. Profit Center allows you to add and
change profit center data such as banking and routing number information.

The Profit Center identifier is 4 to 10 digits and contains banking information for a firm (i.e. bank account number, routing
number).

The Profit Center page only displays for those users who have administrative permissions. An office manager must send an
email to Clearing Services to grant access to the Profit Center.

To access the Profit Center page, select Profit Center in the menu bar.

= CME GrOUp Give-Up Payment System Transaction Viewer

& Agreement Maint & Frofit Center G Transaction Viewer= |G Payment Review v | Notifications B Reports - Administration + | [# Egus -

Other attributes of Profit Center:

Online security access may be restricted by Profit Center.

An Executing Firm can have multiple Profit Centers created for receiving payments.

A Carrying Firm can have multiple Profit Centers created for sending payments.

A Profit Center can be added at the agreement or account level. If a profit center is added at the account level, it will
supersede profit center information at the agreement level.

¢ Inthe event that a Profit Center has insufficient funds, GPS will default to the US clearing firm's bank account.
See the following topics for more information on using Profit Center.:

e Search by Profit Center

e Add Profit Center

¢ Delete Profit Center

e Edit Profit Center
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Search by Profit Center

You can search for all profit centers associated with an executing firm.

[:;' To search by Profit Center

1. Enter the three-digit firm id or select the firm from the drop-down list.
2. Select Search.

The Profit Center list appears.
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Add Profit Center

You can add a profit center on the Profit Center page.

b To add a profit center:

1. Select Profit Center.
2. Select Add.

Firm

3. Provide the following information:
o Profit Center Name
e Account Type (Checking or Savings)
e Bank Account Number

e Bank ABA code.

Firm

Add Profit Center

Profit Center Hame " Bank Account Type

I CHECKIMNG l

Bank Account # Bank ABA Code

4. Select Add.

A confirmation message displays indicating that the profit center has been added.

Firm

[ e Y vI

Search Results Page: 1 of 4 | 11 Rows | Show &1 | Extract IDeIete 'l

Herey Goto Page: 1 m Set Page Length: 3 SET Mext B
1234
PCTRZ2 CHECKIMG S9995555H, 055559999
44000 CHECKIMG 2453314 071000255
TEST1 CHECKIMG CHASE 000023452

Profit Center Hame » Bank Account Type » Bank Account # * Bank ABA Code » Prenote Indicator »
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Delete Profit Center

Once you have received a list of profit center search results on the Profit Center page, you can delete profit centers.

b’ To delete a profit center:

1. Search for profit centers.
2. From the Select Action drop-down, select Delete.

3. Select the line item you wish to delete.

Firm
=
Search Results 12 Rows | Show &1 | Extract
Select Action
Herev Goto Page: 1 N setpage Length: 2 SET [Eat
1234358
Profit Center Hame » Bank Account Type » Bank Account # Bank ABA Code » Prenote Indicator *
HSE3 CHECKIMG 11111 002333222 *
PCTRZ2 CHECKIMG 999953555H, 055559999 *
Profit Center Hame » Bank Account Type » Bank Account # Bank ABA Code » Prenote Indicator *

4. A pop-up message displays asking if you really want to delete this Profit Center.

5. Select OK.

o Note: You can only delete a profit center that hasn’t been associated with any agreements and/or accounts. If
you attempt to do this, an Error message will display.

There is 1 error on this page.  [*]Hide Errors
Profit Center TEST is associated to account{s). Can not delete.
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Edit Profit Center

Once you have received a list of profit center search results on the Profit Center page, you can edit profit centers.

b’ To edit a Profit Center:

1. Search for profit centers.
2. From the Select Action drop-down, select Edit.

3. Select the profit center that will be edited.

Firm
Fe : =
Search Results Page: 1 of 6 | 12 Rows | Show All | Extract ISEh?C1 Action 'l
Herev Goto Page: 1 m Set Page Lenoth: 2 SET hext B
123458
Profit Center Hame » Bank Account Type » Bank Account # ¥ Bank ABA Code » Prenote Indicator »
HSE3 CHECKIMG 11111 002333222
PCTRZ2 CHECKIMNG S9995555Y 055559999
Profit Center Hame » Bank Account Type » Bank Account # ¥ Bank ABA Code » Prenote Indicator »

4. Make any necessary changes to the following:
e Profit Center Name
e Account Type
e Account Number
e ABA Code

5. To update a Profit Center, select the action type Edit, then select the line item to update.

Firm

Profit Center Hame Bank Account Type Bank Account # Bank ABA Code Prenote Indicator

PCTRZ CHECKIMG Q9995555 055559999
Profit Center Hame Bank Account Type Bank Account # Bank ABA Code Prenote Indicator
B
Profit Center Hame Bank Account Type Bank Account # Bank ABA Code

PCTRZ I CHECKING l 99995555y 055559993

6. Select Apply.

7. A confirmation message displays, "Profit Center Updated."

o Note: The Prenote Indicator signals a change has been made to the bank account information.
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Transaction Viewer

o

<« CME Group Give-Up Payment System Transaction Viewer

& Agreement Maint [# Profit Center G Transaction Viewer= |G Payment Review v |3 Notifications B Reports - Administration * |[¥ Equs -

The Transaction Viewer tab contains three options:

¢ View Trades
e Add Trades

¢ Search for and Create Trade Rules

Transaction Viewer - View Trades

A0

<« CME Group Give-Up Payment System Transaction Viewer

& Agreement Maint [# Profit Center @, Transaction Viewer~ |4, Payment Review v |5 Notifications B Reports - Administration * |[¥ Equs -

[:} To access the Transaction Viewer window:

1. Select Transaction Viewer option from the menu bar.
2. When you select the Transaction Viewer menu option, you will see three sub-menu options:
¢ View Trades — Select this option to view trades for the current and prior month.

¢ Add Trades — Select this option to enter trades.

o Trade Rules — Select this option to search for existing relationships or to create new relationships.
Basic Search

You can search for transactions from the Transaction Viewer tab.

0 Note: If a specific criterion is not selected when multiple criteria are available, the search will return results for all of the

listed criteria. For example, if no selection is made under Status, transactions with Accepted and Rejected statuses will be
returned.

< CME Group Give-Up Payment Syste

& Agreement lfaint | Profi Center X yment Review + |

Exchange Firm

Trade Date (mm-dd-yyyy) Payment Status.

Equals v fem: o2oe (Eow B

[] Process bate (mm-dd-yyyy) Display Options
Equaks < fom: oor2ot |3 T B [ show crteria

Losscriera J Save ctera

© 2008 CHE Group, inc.

[:} To perform a basic search:

1. Select Transaction Viewer.

2. Select View Trades.
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3. Provide the necessary Basic Search Criteria.

4. Select Search or proceed to the advanced search.

Give-Up Payment System

REJECTED

2CMEG roup ‘ Give-Up Payment System Transaction Viewer

& Agreement fait | Proft Center

Status | Chgind | Em
> > Ind »

Fri October 2
ontact Us | User Wanual| Log Out

X Transaction Viewer~| Q. Payment Review | Notifcatons B Reporis ~[ B3 Adminstation ~ & Equs

bage 1611 | SRows | ShowAl| Exract SeeclAcion  +
Setpage Lengt: 10 .
i
s | Trade |PIC| Sor| PHT|Ses|APS| OH| BiS = == orkr Tade | Ter |Eaus
- o s D S 8 s g s> | soueer | may iy
500 cao0t Z0eorot om0 052008 m sv | 25 oo om0 USD METAL | 04
o

e
£ 80000 40 2009-07-01 1234 09-2008 00
EAS00 catoos 2009-07-01 3100 09-2008 00

Gotopage: 1

Opposite. Carry Trade
Firm > Account » Date >

SELL 5D 0000 000 USD METAL
BUY |20 1000 2000 USD |WETAL 04
BUY 20 0000 000 USD METAL
seLL

04
100 0000 000 USD METAL 04

" Trade |PiC [ spr| PHT [ ses|aps Bis Cur sector. Bricr rade Tier ™

» Price > [ > [ > [ v | > | > > » > sym > Ind > [ind »

2008-07-01 o000 09-2008 00

N
N
N N
N
N

£ 40000 caonz
£ 7000 casont

2009-07-01 1000 09-2008

Results are shown with trade details

Basic Search Criteria

Perspective

Exchange
Firm

Trade Date

Process Date
Status
Currency

Show Criteria

(Required) Indicates whether results for executing firms or carrying firms will be returned.

(Required) Contains the firms for CME, CBOT and OCC that you have authority to view.
Enter either the 3-digit firm id into the text box or make a selection in the drop-down list.

(Required) The date the transaction took place.
e Equals - allows you to specify one particular day.

e Month to Date - automatically sets the beginning date to the first day of the current month and
the end date to the current day.

o Between - allows you to specify the beginning and end dates for your date range. Note you can
only view two months at a time.

e Last Month - automatically sets the beginning and end dates to the first and last days of the pre-
vious month.

The date the trade was last processed in GPS.
(Not required) Indicates whether transactions were Accepted and / or Rejected.
The currency of the transaction (USD, EUR or GBP).

(Not required) Show Criteria displays your search criteria above your search results.

Advanced Search

The advanced search for the Transaction Viewer - View Trades page consists of additional fields that can narrow search

results.

D‘" To use the advanced search

1. Select Advanced.
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Exchange Firm

Trade Date (mm-dd-yyyy) Status

ACCERTED
Eauals v fom: [roize | E T B8 REECTED

[7] process Date (mm-dd-yyyy) Display Options
Equals v Fom: oror2oe | [@ Te: 2 [ Show Criteria

Quadrant sector Commodity Futiopt Loc

AL AL 5 ’7 AT ’7 eLEC
o 60 - CMX - E-MINI SILVER - OFT PT

ELECTRCITY
INDEX ETHANOL
WETAL METAL 2 ageBl

A
sy Grute o U %0 cux_£miaoLo

AL - CX - COMEX 43000 ALUMINUM

Spread Type APSInd Account Operator i Order Humber

o A Ay - Ay Ay -
C s

P . .

c sl as r

Detete [5 Delete

e
B
|£a]ea

Contract MonthiDate (mmiyyyy) PutiCall Tier Indicator ExerciselStrike Price Bill Carry Firm Indicator

c o
H es
Add Bl
e Delete [F
et Bad Records R Order Handiingnd
Ay~ yimm Ay~
001 - CMX - CMX TEST FRM A & REVERSED
002 _CIIX. CUX TEST FRI B ddB] e
003X GFl - Delete[d ot
Loa crera | Save rtera

2. For each criterion that has the Add and Delete hyperlinks, make one or more selections and select Add or hit Enter.

Account
Ay hd
&l Bl
Delete [

o Note: If a specific criterion is not selected when multiple criteria are available, the search will return results for
all of the listed criteria. For example, if no selection is made under Commodity, all commodities will be returned in
the search results.

3. Some criteria have a drop-down that provides the following options:
e Any allows you to search for all items and is the default selection.

e Begins With allows you to enter the first few numbers and / or letters of the item(s) for which you want to
search.

e Contains allows you to enter a string of numbers and / or letters and search for all items that contain that
string.

e Ends With allows you to enter the last few number and / or letters of the item(s) for which you want to search.

o Equals allows you to enter the exact item for which you want to search; you can also use “equals” to enter mul-
tiple accounts so that it works as an “is in” option.

4. Select Search.

5. Results are displayed with trade details.

Advanced Search Criteria
The Advanced Search contains the following fields:

e Quadrant - A group of related contracts traded on a given Exchange. If selected, all contracts in that group will be dis-
played. Quadrant selections, by Exchange, are described below:

- 47 - User Manual



Give-Up Payment System

CME Quadrants CBOT Quadrants NYMEX / COMEX Quadrants

CMEAM: Auction Markets AG: Agricultural AG: Agricultural
AGS: Agricultural FIN: Financial COMMDTY: Commodity
INDX: Index INDEX: Index ENERGY: Energy
INT: Interest Rate FIN: Financial
CURR: Currency INDEX: Index
METAL: Metal

GREEN: Green

Commodity - Exchange code (2 or more bytes) used for Clearing. The commodity list will contain the commodity codes
from CME, One-Chicago, the Chicago Futures Exchange (CFE), the Philadelphia Board of Trade (PBT) and the CBOT. You
may select one or multiple commodities (the commaodity list includes the commodity code, the exchange, and the com-
modity name). If you enter the commodity code into the text box, the list automatically scrolls to the commodity that
most closely matches the entered text.

Sector - The sector of a commodity (AGS=01, CURR=02, EMINI=05, ETF=09 etc).
FUT/OPT - Futures (FUT) and / or Options (OPT).

Loc - Location: Open Outcry (PIT) and / or Electronically (ELEC).

Spread Type - Spread type.

o D = Differential Spreads

e L=Legged Spreads

e Sor6=Spread

e P=PIT Trade

APS Ind - Average Price System (APS) Indicator.

e A= Average Price System trade

e G or blank = Give-Up trade

Account - Account number of the executing firm or carrying firm. Depends on which perspective is being used.
Order Number - Order number. Also known as the executing firm’s card (order number).
Contract Date / Month - Contract date in the following format: MM/YYYY.

Put/Call - Put and / or Call.

Tier Indicator - Indicates whether the rates assigned to the trade are tiered or not.

Exercise Price (Strike Price) - Exercise / Strike price. The price at which the option buyer may purchase or sell the
underlying futures contract upon exercise. Futures contracts will not have this price populated within the trade details.

Bill Carry Firm Indicator
e Y =trade associated with agreement that is billable through GPS.
e N =trade associated with a third party agreement.

Opposite Firm - The 3-digit Firmld of the executing firm or carrying firm. The perspective option drives whether this is
the executing firm or the carrying firm. For example, if your perspective is executing, the opposite firm will represent
the carrying side.
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e Opposite Account - The perspective option drives whether this is the executing firm or the carrying firm. For example
if your perspective is executing, the opposite account will be a carrying account.

o Bad Records - Indicates Error or Reversed records. Error records are records that are in an error state due to a lack of
either rate set or an account definition within the system. Reversal records are records submitted through GPS that
reverses give-ups that were allocated or claimed in error.

« Agreement Reference Number - Indicates that the trade is associated with a specific agreement or agreements.

o Order Handling Ind - Indicates that the trades have the order handling indicator.

View or Modify Search Criteria

[‘:} To view the search criteria you have selected:

1. Select the Show Transaction Viewer hyperlink at the top of the page above the Transaction Details result set.
The search form will then be displayed above the search data and you can view the criteria you have selected.

2. You can also modify the search criteria and then select Search to execute the search and obtain new data based on the
modified criteria.

3. Tore-hide the search form, select the Hide hyperlink.

Additional Features

[:} To clear all search criteria that you have selected:

1. Select Clear at the bottom of the search form.
2. To switch back to the Basic Search form, select Basic at the bottom of the search form.

3. Once you have defined all of the search criteria, select Search to execute the search and retrieve the data.

Trade Detail Field Descriptions

The search results from the Transaction Viewer - View Trades basic / advanced search will include the following fields.

“ Description / Value

Status Rejected = Transactions that have been rejected by the carrying firm
Blank = Acts as an implied acceptance of the transactions by the carrying firm
Deleted = Transactions that were deleted by the executing firm, this status will only
exist for the day in which the trades were marked for deletion.

Change Indicator C = Indicates an account change, this will be on the new record, with the newly
associated account.
O = Indicates that the record will no longer exist for calculation / payment purposes.
X = Indicates that the executing firm deleted a rejected trade.
D = Indicates that the executing firm has marked this trade for deletion.
U = Indicates that the rate set and / or account has been rejected by the carrying firm.
This indicator is for nightly batch pricing to un-price the transaction.
B = Indicates that Batch Changed (i.e., due to re-pricing)
Blank = no changes made to the transaction

Error Indicator E = Trades that were not priced due to a lack of either rate set or account definitions.
Blank = Trades were priced

Reverse Indicator R = indicates reversal records that were allocated or claimed in error.
Executing Account The account number in which the trades were executed.
Opposite Firm Contains the exchange (CME, CBOT, or OCC) and the 3-digit firm id of the firm to
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“ Description / Value

Carrying Account
Trade Date
Order Number

Commodity

Contract Date

Exercise Price

Trade Price

Put/cCall

Spread

PNT

Session

APS Indicator

Order Handling
Indicator

whom the trade was given up.

Contains the account number to which the trade was given up to.
The date the trade was executed.

Also known as the executing firm’s card or order number.

The exchange code (two or more bytes) used for Clearing. The detail will provide the
exchange (CME, CBOT or OCC) and the commodity code within a single field.

The contract's month and year in the following format: MM/YYYY.

(Options Only) The price at which the option buyer may purchase or sell the
underlying futures contract upon exercise.

The price at which the trade was executed.

Blank = Future
P = Put
C=_Call

D = Differential Spreads
L = Legged Spreads

S or 6 = Spread

Blank = PIT Trade

B = Block Trade

E = EFP Trade (Exchange for Physical)

N = EFR Trade (Exchange for Risk)

T = EFS Trade (Exchange for Swap)

O = OPNT(OId Privately Negotiated Trade)
*C = RFC (Request for Cross)

.1 Note: RFC’s are handled as a PNT for GPS pricing purposes only.

D = Day
E = Evening
G = GLOBEX

A = Average Price System trade
G or Blank = Give-Up Trade.

Current definitions as defined by the FIA:

A = Phone simple

B = Phone complex

C = FCM-provided screen

D = Other-provided screen

E = Client-provided platform controlled by FCM
F = Client-provided platform direct to exchange
G = FCM APl or FIX

H = Algo Engine

J = price at Execution (price added at Initial order entry, trading, middle office or time
of give-up)

W = Desk - Electronic

X = Desk - Pit
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“ Description / Value

Y = Client - Electronic

Z = Client - Pit
Buy/Sell Indicator B or 1 = Buy
Sor2=Sell
Quantity The number of contracts bought or sold
Rate The trade’s rate which is based on the agreement’s account definition.
Fees The fee amount to be paid for this trade. Automatically calculated by the Nightly
Batch Process by multiplying the rate times the number of contracts.
Quadrant A group of similar or related products on a given exchange. Valid quadrants are:
CME CBOT NYMEX COMEX
INT AG ENERGY METAL
INDX INDEX AG AG
AGS FIN GREEN ENERGY
CURR FIN FIN
INDEX INDEX
METAL
Sector Commaodity grouping assigned by Clearing (for example: AGS=01, EMINI=05, CURR=02,
etc.)
Trade Hours R = RTH: Regular Trading Hours for Open Outcry (Pit Trading)
E = ETH: Electronic Trading Hours for CME Globex
Operator ID Identifies the individual (or trading group) executing a trade on CME Globex.
Broker Symbol Three-character symbol assigned to broker.
Tier Ind Y = Yes, rates are tiered;

N = No, rates are not tiered.

Egus Ind Y =is from an Egus agreement
N = from a regular GPS-based agreement

View Agreements, Rates, Messages, and Notes

After performing a basic or advanced search, you can view agreements, rates (executing firms only), messages, and notes for
the trades displayed in the result set.

View Agreements

P> To view agreements:

1. Select View Agreement from the drop-down:

2. Select the trade.

You will be redirected to the Agreement Maintenance page.
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To return to the trade details:
3. Select Transaction Viewer.
4. Select View Trades.
View Rates
D’ To view rates (Executing Firms only):
1. Select View Rates in the drop-down:
2. Select the trade.

You will be redirected to the Agreement Maintenance page.

To return to the trade details:
3. Select Transaction Viewer.

4. Select View Trades.

View Messages and Notes
View messages and notes for information on why a transaction was rejected by the carrying firm.
> To view messages and notes:

1. Select View Messages from the drop-down.

2. Select the trade that has been rejected.

You can then preview the message entered by the carrying firm.

o Note: The message contains who rejected the transaction, the reason it was rejected, and the date it was
rejected.

o Note: The executing firm has to wait until the carrying firm re-accepts the transaction. The executing firm can
leave notes indicating that they have addressed the issue with that particular transaction.

3. To leave a note, enter the text in the Note text box.

Select Update.
Trade Detail - Executing Perspective

After performing a search, executing firms can perform the following actions on result sets:

e Change Account

¢ Delete Trade
e Undelete Trade

e View Agreements and Messages

To view rates see the section in Agreement Maintenance on View Rates.
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Change Account (Executing Firms)

After performing a basic or advanced search in the Executing Firm perspective, you can change the executing account or
carrying account listed for a trade.

> To change an account:

1. Select Change Account in the drop-down.

2. Select the trade.

3. Update the executing account and / or the carrying account.
4

Select Change Account or skip to the next step to perform a mass update.

< CME Group ‘ Give-Up Payment System Transaction Viewer
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Executing Firm

Executing Account ags20

carry Firm

tass Update | Change Account | Refresh Search resuts

Carry Account

© 2009 CME Group, nc.

5. To change all records that contain that executing firm, executing account, carrying firm, and carrying account com-
bination, select Mass Update.

GPS will display a count of how many transactions are to be updated prior to performing the action.

A confirmation message displays indicating what has changed.

The Account has been successfully updated for Executing AccountSi000 and Carrnying Account@TTTT

Exneuting Fam 5 Exncutary Accoumt 000
Carry Firm 0ot Carry Aceount 2TTIT

6. Select OK.
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In the change indicator field, the old record contains an indicator of “O” and the new record contains an indicator of
IIC".
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Delete Trade (Executing Firms)

After performing a basic or advanced search in the executing firm perspective, you can delete trades during both the lock and
un-lock periods.
D’ To delete a trade:

1. Select Delete Trades from the drop-down.

et Loodcrtero | sov Cer [ cear | searh |

Show Search Criteria
Show letrics

Search Results Page: 1013 | 23Rows | Show Al | Extrac] | Delete Trades

j— Goto Page:[1 SetPage Lengt: 10
'

Change OH Ind

Cna L Ll S s e L B e e e L R
» ind » Account » m > Date » Date » » iy Sym » View Agreements

aevar | oer owe-re  03-20a TR g R Lockeny N ViR

‘ —

status | chgind Exec e Carry Trade: comm | Contract Trade
Account » nt Date » Date > 3

s Lo [ reren o] |

as &5 sector =T | =, Egus
Sym > auote » |imis

2. Select the trade.

o Note: You will not receive a prompt asking if you want to delete the item. You can use the undelete feature as
needed.

3. Select Delete Trade.
A confirmation displays, indicating that the trade has been deleted.

4. Select Refresh List to update the search results list.

e Goto Page[1 Setpage Lengtn 10 s
-
s el er s s T L Le L T s e s e L L L s
DeED | D e = T Wieoiz | ows  CHE-ED 06-2017 w0 s 6 G A BV 12 oo o000 Usp W | 04 | E | Lom 1A N| N
S e e e R T

In the Change Indicator field, the deleted record contains a “D” and the Status field contains “Deleted.”

Undelete Trade

User Manual - 54 -



Give-Up Payment System

After performing a basic or advanced search in the executing firm perspective, you can undelete trades during both the lock
and un-lock periods.

Db To undo a trade that was just deleted:

1. Select Undelete Trades in the drop-down.
2. Select the trade.
3. Select Undelete Trade.

Mass Undelete Trades | Undelete Trade

o Note: This feature only works on transactions that were deleted that day. The next business day, trades marked
for deletion will have been removed.

A confirmation appears indicating that the trade has been undeleted.

The trade has been successfully undeleted

Mass Undelete Trades || Undelete Trade | Refresh List

4. Select Refresh List to update the search results list.

The Status field appears blank, and the Change Indicator changes to ‘U’ (undeleted), which indicates an implied
acceptance of the transaction.

‘Search Results Page: 1013 | 23 Rows | Show Al | Extract UndefeteTrades v
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View Agreements and Messages

Agreements

To see the agreement associated with a transaction, select the checkbox of the row you wish to view and then select View
Agreements.

You will be redirected to the Agreement List and Agreement Details section of the application. To return to the trade details,
select Transaction Viewer on the menu bar.

Messages

To review the rejection messages that were entered, select the checkbox of the rejected row you wish to view and select View
Messages.

0 Note: You may only view one message at a time.

After selecting View Messages, you will be able to review the read-only version of the rejected message.

Trade Detail - Carrying Perspective

After performing a search, carrying firms can perform the following actions on result sets:
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e View Agreements and Messages

» Reject / Accept Trades
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Reject & Accept Trades (Carrying Firms)

After performing a basic or advanced search in the Carrying Firm perspective, you can reject or accept trades.

P> To reject or accept a trade:

1. Select the check box of the trade(s).

To select all rows, select Check All.

0 Note: This will only select the rows that are being currently viewed. For example, if three rows appear on the
screen, all three rows will be checked. If 10 rows appear on the screen, all 10 rows will be checked.

Check all

£l

=

U B B |

2. Select “Accepted” or “Rejected” in the drop-down.

a Note: Carrying firms can only accept trades that were previously rejected.

Rejection Messages for Above Selected Transactions

ISTATUS l

SELECT/EMTER & MESSAGE LI

Subimit

ACCERTED
REJECTED

For rejections, you will be prompted to enter a message.

3. Select Submit.

A confirmation message displays, indicating that the transactions were rejected or accepted.

o Note: The Status Code is now labeled as Rejected
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For accepted trades, the Status Code will be blank, which indicates an implied acceptance.

Business Rule Logic

Trade Deletions (Executing Firms)
1. An executing firm cannot delete a trade during the lock period (8th through 15th business day) for that trade cycle.
2. Outside the lock period, an executing firm can delete a trade under the following conditions:

o If the Change Indicator is blank, and the Status code is either blank or rejected, the application will set the
Change Indicator to “D” for deleted.

o If the Change Indicator is “C” for change account and the Status is either blank or rejected, the application will
set the Change Indicator to “X” for a deleted rejected transaction.

Trade Un-Deletes (Executing Firms)

Deleted trades are removed during the nightly batch processing cycle, but until the next processing cycle, an executing firm can
“un-delete” a deleted trade. The following rules apply when trades are un-deleted:

o If the trade is not within its lock period:

o If the Change Indicator is “D” (deleted) and the Status is either blank or rejected, the application will set the
change indicator to “U” to indicate that a modification was made to the trade and it will be re-priced to
ensure accuracy.

o If the Change Indicator is “X” for a deleted rejection and the Status is either blank or rejected, the applic-
ation will set the Change Indicator back to “C”, to indicate an account change.

o If the trade is within its lock period: (Only Rejected Trades can be modified by Executing Firms)

o If the Change Indicator is “D” (deleted) and the Status is “R” (rejected), then the application will set the
Change Indicator back to blank.

o If the Change Indicator is “X” (deleted rejection) and the Status is “R” (rejected transaction), then the applic-
ation will set the Change Indicator to “C” to indicate an account change.

Trade Change Accounts (Executing Firms)

1. If the executing firm changes any other portion of the trade row (e.g., the carry account) a copy of the trade is created
by cloning the original row, and placing a “C” in the Change Indicator column to indicate there has been an account
change and to notify the system to re-price the transaction.

2. When a change to an account happens, the original row’s Change Indicator column is set to “O” to signify that it is an
old record. “O” records, once created, cannot be further updated or deleted.

3. If the trade is within its lock period, the executing firm can’t maintain the trade unless it also has been rejected by the
carrying firm.

Trade Acceptance / Rejected (Carrying Firm)

1. Carrying firms can reject transactions. Those transactions that are rejected require a message in order for the execut-
ing firm to determine why the trade was rejected. Rejected trades will have a trade status code of Rejected.

2. Carrying firms can also accept rejected trades. The only trades that can be accepted are those whose trade status code
is listed as rejected. Once accepted, the trade status is simply reset back to blank.
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Intraday Processing

1.

2.

If the Change Indicator = “U” or “C,” the nightly calculator will attempt to re-price and set the Change Indicator to “B”
(Batch). If re-pricing is successful, the calculator will set the error code to blank (as well as fill in the respective pricing
fields). Otherwise, the calculator sets the error code to “E” (error) and zeroes out the price fields.

Intraday Processing takes place three times during the day.

Nightly Batch Processing

1.
2.

Nightly batch will delete any trades whose Change Indicator code = “D”, “O” or “X”.

Nightly batch processing will also delete reversal records after they have been made available to the firms to view for
one day only.

If the Change Indicator = “U” or “C,” the nightly calculator will attempt to re-price and set the change indicator to “B”
(Batch). If re-pricing is successful, the calculator will set the error code to blank (as well as fill in the respective pricing
fields). Otherwise, the calculator sets the error code to “E” (error) and zeroes out the price fields.

Final Month-End Processing
e On business day 15, all approved trades for the month get closed.

e Trades in error or rejected (as a trade or as part of a payment rejection) are carried over for one month. If still in
an error state after a month, these trades will be deleted.

Transaction Viewer - Add Trades

Executing firms may manually enter trades that were not captured via ACS (Allocated Claim System). For example, the
following trades are examples of trades that may not be captured:

o CMTA (Clearing Member Transfer Agreement) - give-up trades that are passed to the carrying firm via a paper order

ticket.

o Trades cleared in error which were not correctly designated as give-ups and resulted in a firm-to-firm transfer.

See the following topics on Transaction Viewer - Add Trades for more information:

e Accessing and Adding Trades

e Input Field Descriptions

Add Trades - Search

Access and Add Trades

D" To access and add trades:

1.
2.
3.

4.

Select Transaction Viewer.
Select Add Trades.
Select Add.

Executing Firm Carrying Firm

=l F =l

Search

@ 2009 CME Group, Inc.

Select the: Executing Firm and Carrying Firm.
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e Executing Firm

e Carrying Firm - This field is synonymous with opposite firm.

<2 CME Group | Give-Up Payment System|[Add Trades Add o, Marcn 15,2014 G552 U COT
ContetUs| ser Wanual| LooOut
& Agreement Wit | & Proft Center [@ Transacton Viewer|Q, Payment Review _+|@ Notifications B Reporis ~[ S Adminstration + | Equs

Executing Firm Carrying Firm

Executing Account Carrying Account Trade Type. PutiCall
BUY. c
aaaaaa - SeLL P

Commodity Org Carry Account (optional)

06 - CBT - SOYBEAN MEAL OFTIONS

Spreadind PNT Ind APSInd Trade Hours

S
H H 2] % e
. : ¢ : ™
s . i
stk e

Order Number Quantity Trade Price.

Contract Date (mm-yyyy) Trade Date (mm-dd-yyyy) Operator 1D, Broker Symbol Order Handiing Ind
o2r020e |3

5. Select Add.

ﬁ Note: These trades will not display in the “View Trades” section until nightly batch processing formats / prices
these trades with the other give-up transactions. Once processed, they will be flagged with the trade source indicator
of “G” to indicate from where these trades originated. These trades will also be removed from the “Add Trades”
pages, once processed.

Input Field Descriptions

I R S

Executing Account (Required) Select predefined executing accounts based on the executing
and carrying firm combinations selected. Or enter an account that has
not been predefined.

Carrying Account (Required) Select predefined carrying accounts based on the executing
and carrying firm combinations selected. Or enter an account that has
not been predefined.

Buy / Sell Indicator (Required) Indicates buy or sell.

Put / Call (Required for Options) Put or Call indicator. If no selection is made, the
GPS will process this as a Futures transaction.

Commodity (Required) Exchange code (minimum of 2 bytes) used for clearing. The
commodity list will contain the commodity codes from CME, CBOT, CFE,
One-Chicago and PBT. If no commaodity is selected, the first item in the
list will be used by default.

Org Carry Acct (Original Carry Account) The account specified on the original trade that was given-up. If left
blank, the Carrying Account value that was selected (or entered) will be
listed in this field as well.

Spread Indicator Spread Type:
o D = Differential Spreads
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T

Session Indicator

PNT Indicator

APS Indicator

Order Number

Exercise Price (Strike Price)

Quantity

Trade Price

Contract Date / Month
Trade Date

Operator ID

Broker Symbol

Trade Hours

Volatility-Quoted Options Indicator

Order Handling Ind

Add Trades - Search

e L=Legged Spreads
e Sor6=Spread
e P=PITTrade
Session indicator.
e D=Day
e E=Evening or G=GLOBEX
EFP type:
o B=Block Trade
e E= EFP Trade (Exchange for Physical)
e N=EFR Trade (Exchange for Risk)
e T=EFS Trade (Exchange for Swap)
e 0= OPNT (Old Privately Negotiated Trade)
e C=RFC (Request for Cross)
APS Indicator.
e A =Average Price System trade
e G or Blank = Give-Up Trade

(Required) The executing firm’s card (order number).

(Required) A required field if a put or call indicator has been specified. If
the “added trade” is a futures transaction, this field will contain zeroes.

(Required) Quantity.

(Required) Trade price.

(Required) Contract Date in MM / YYYY format.

(Required) Trade Date in MM / DD / YYYY format.

Identifies traders that are registered and authorized to trade for the firm.
When available, displays three-character symbol assigned to broker.

Indicates whether the trade took place during:
e RTH - (Regular Trading Hours for Open Outcry (Pit Trading)
e ETH - (Electronic Trading Hours for CME Globex)

Volatility-Quoted Options Indicator. Blank indicates either yes or no;
blank can match anything in the search.

Order handling indicator.

You can search for trades from the Add Trades page.

[:;’ To perform a search:
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1. Select Transaction Viewer.
2. Select Add Trades.
3. Make a selection in the Executing Firm drop-down.
4

Make a selection in the Carrying Firm drop-down.

o Note This field is synonymous with opposite firm.

5. Select Search.

Excouting Firm Carrying Firm

001 - car - scLresE

Gear e |
Page 1011 | 2 Rows | Show Al | Exract St Acton +
e Jp— Saristargn 1o .

001 - CBT 111 000111 2013-10-30 CaT - 06 112013 BU
001 - cBT 111 000111 2013-10-30 1232 car - 06 112013 BUY. F 000111

© 2009 CHE Group, nc.

Transaction Viewer - Trades Rules

On the Transaction Viewer - Trade Rules page, you can set rules for automatic translation of executing firm and carrying firm
account numbers.

For example, Executing Firm 123 might execute all orders for Carrying Firm 987 in account 2222222; however, at the firm’s
discretion, the ultimate give-up account for a given type of transaction might be account 3333333. Likewise, the receiving
account at Carrying Firm 987 might be 999999, but the ultimate account destination might be 4444444,

e Adding Trade Rules

* Accessing Trade Rules

e Deleting Trade Rules

Add Trade Rules

You can set rules to associate an executing firm with a carrying firm on the Trade Rules page.
[:} To add trade rules:

Select Transaction Viewer.

Select Trade Rules.

1

2

3. Make a selection in the Executing Firm drop-down.
4. Make a selection in the Carrying Firm drop-down.
5

Select Add.

Trade Rule was successfully added

Executing Firm Carrying Firm

001- v ool - -

Executing Account.

Mode. New Carrying Account Mode New Executing Account Order Handling Ind
Change Account To (99998 Change Account To

Added Trade Rules Page 1011 | 1Row | Show Al | Extract -Select Acton- ~

In this screen, the Executing Firm and Carrying Firm selections appear.
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6. Enter an account number in the New Carrying Account field.
7. Enter an account number in the New Executing Account field.
8. Select Add.

The following screen appears.

Added Trade Rules Page 1071 | 1Row | Show &1 | Extiact -Select Actin- ~

GotoPage SetPage Length NenE
i

oxecuting > Carryng > CommodiyBict> | Commodty> | B3> | sprind> | Fo> | APsind» | PUThas Cary Account Betore? Carty Account Ater” xec Ascount Befare> xcs Account Atler> | oW |

8T caT-

— Caryiog > Commodiyxct> | Gommodity> | 85> | sorindv | v | Apsmab | PaTinar T T e rco Account Aftery | o> |

2008 CUE Group, nc.

9. To display the trade rule, Select Search.
The Trade Rule details appears.

Added Trade Rules Page 1071 | 1 Row | Show Al | B

o GotoPage | s aron
I B T T T

o0 soso
. Erccatiogiems | Carrygim> Commaiy o> | Commodiy> | 85> | sprina» | ro> | Apsia> | purinas Cary Account Atter>

10. To specify additional criteria,
a. Select Edit Rule in the drop down.
b. Select Show Additional Criteria.

Show Aeatons Crrers
ode tlow Carying Account ode New Executing Account order Handing 1na
Change AcomuntTo [psss8 Crange AccountTo
[ oot |

xesuting Firm Carrying Frm

ot ot
Carrying Account Execiting Account

oo
Hie Adsio

Commity Exchange Commodity Trade Type.

ot + suv

sueat- - sElL

Spread ind Futopt APsina Pt ind

o AT A 5.

0 ot s H

L E a8

s e
Hode Wew Carrying Account ode New Executing Account Order Handing 1na

Change AcoountTo (63580 Crange Account To
[ uccac |

©2008 CIE Group, e

Additional trade rule fields include:
¢ Commodity Exchange: Select an exchange to which the trade rule will apply.

¢ Commodity: Select a commodity to which the trade rule will apply.

Trade Type: Select whether the trade rule will apply to buy trades or sell trades.

Spread Indicator: Select a spread type:

e Sor6=Spread

o D= Differential Spreads

e L=Legged Spreads.

e F/O: Select whether the trade rule will apply to a futures or options trade.

e APS Indicator: Select one of the following
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e A =Average Price Trade
e G =Give-up Trade

L]

Access Trade Rules

To access the trade rules window:
1. Select the Transaction Viewer option from the menu bar,
2. Select Trade Rules from the sub-menu.

3. When the window below appears, select Add.

Delete Trade Rules
You can delete trade rules on the Trade Rules page.

E> To delete a trade rule:

From the Trade Rules Detail search,
1. Select Delete Rule in the drop-down.

PNT Indicator: Select B=Block Trade, O=OPNT, E=EFP Trade, N= EFR Trade, C=RFCor T=EFS Trade

Firm»

Firm» Firm»

3000

99999

Search Results PageZofd | 4 Rows | Show Al | Extract | -Select Action- [%
-Select Action-
B prey Go to Page: Set Page Length: SET Edit Ruls
free 12 34

Executing Carrying Commaodity Commeodity | BIS Fi0o APS PNT Carry Account Carry Account Exec Account Exec Account
Firm» Exch» » 3 3 Ind® Ind» Beforeb Afterr Beforeh Afterr
El S ——
Executing Carrying Commodity Commodity FiO APS PNT Carry Account Carry Account Exec Account Exec Account
Exch* » L3 Ind» Ind» Before ¥ Afterr Beforer Afterr

2. Select the trade rule.

Windows Internet Explorer

\ ? ) Are you sure you want to deleke the highlighted ktrade rule #

L Ok J [ Cancel

3. Select OK.
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Payment Review

Payment Review is used by executing and carrying firms to view revenue due to and from other firms.

Changes to trades, rates, accounts and cash adjustments will update payment records on a nightly basis.

0

<« CME GrOUp Give-Up Payment System Transaction Viewer

& Agreement Maint [ Profit Center Q Trangaction Viewer & Payment Review | E} MNotifications @ Reports - Administration « |[# Egus b4

You can perform the following tasks from the Payment Review tab.
e Payment - View payments for the current and prior month.

e Cash Adjustment — Enter adjustments.

Payments

* Payment Search Criteria

e Payment - Executing Perspective

e Payment - Carrying Perspective

e Reject & Accept Payments
* View Messages
Payment Search Criteria

Perspective Exchange Firm
@ Executing Firm
@ carrying Firm -
Opposite Exchange Firm Agreement Ref Humber Payment Month Summarized By Currency
Any - February 2014 - Detail - uso
EUR
" GBP
. Add Bl
Delete [F
I include Test Firms
Add Bl
Delete [d
Carry Account Executing Account Status Third Party Tier Indicator
Any - Any - ACCEFTED YES YES
REJECTED NO HO
add Bl add Pl
Delete [4 Delete[H

Search

& 2009 CME Group, Inc.

The Payment screen includes the following criteria:
e Perspective - Executing Firm or Carrying Firm perspective.

o Exchange Firm - All of the firms for CME, CBOT and OCC that you have authority to view. Input the 3-digit firm id into
the text box or make a selection in the drop-down.

e Opposite Firm - 3-digit Firmld. The perspective option determines whether this will be the executing firm or the car-
rying firm. For example, if your perspective is executing, your opposite firm will be the carrying side.
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e Payment Month - Current calendar month or the previous calendar month.

e Summarized by - Select one of the following:

[e]

Account: Summarized by Carrying Account - Displays month, opposite firm, carrying account, total contracts, profit
center, unadjusted give-up revenue, cash adjusted, detail disputed, and total due

Detail: No Summary Records (Default Summarized by) - Displays status, month, opposite firm, accounts, agreement
reference number, third party, total contracts, profit center, unadjusted give-up revenue, cash adjusted, detail dis-
puted, and total due

0 Note: Carrying Firms can only perform rejections / reacceptances at the detail level

Firm: Summarized by executing account and opposite firm - Displays month, profit center, opposite firm, total con-
tracts, unadjusted give-up revenue, cash adjusted, detail disputed, total due

Pay / Collect: Shows grand total due. Displays month, opposite firm, total contracts, unadjusted give-up revenue,
cash adjusted, detail disputed, and total due.

e Carry Account - Carrying firm account number (that could be in conjunction with the executing account) that has gen-
erated give-up fees or cash adjustments during the payment cycle.

e Executing Account - Executing firm account number (in conjunction with the carrying account) that has generated
give-up fees or cash adjustments during the payment cycle.

o Status - Accepted or Rejected status.

¢ Third Party - Indicates whether payment is from a third party payment (YES) or non-third party (NO).

o Tier Indicator - Tier Indicator.

View / Modify Search Criteria

You can view and modify the search criteria that you have selected.

D’ To view / modify the search criteria:

1. Select Show Payment Search Form.

2. Modify the search criteria.

3. Select Search.

Payment Details

Results from the payment search include the following details.

©2009 CHE Group, Inc.

R T
:

ThraPary > | ToGonts | ProiCir » | Tier nditor * s s sl Gt Aciustad » | DetlDiop ? | ToalDuo
" 7 " 25 on o 2%

NFUT21255 usd

ICAPSB3 N 1,750 87500 000 87500 usD

Total Due

0 Note: The monthly payment calculation is as follows: Unadjusted Give-up Revenue + Cash Adjusted - Detail Disputed =

¢ Month:

C = current month

P = previous month

e Opposite Firm - See Payment Search Criteria.
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Accounts - (In “Detail” Summarized By mode) The carrying and executing account together in one line item. This con-
catenation of accounts will occur if, within the agreement set-up, the accounts are defined by both the carrying and
executing account for rate calculation purposes.

Reference Number - The firm-assigned 10 - character Agreement Reference Number associated with the account.
Third Party - Indicates whether payment is from a third party payment (YES) or non-third party (NO).

Total Conts - Total contracts.

Profit Center - Available if defined at the agreement or account level on the Agreement Maintenance page.

Tier Indicator - Tier Indicator.

Unadjusted Give-Up Revenue - The total (gross) amount of give-up fees generated for the payment cycle. This amount
can include revenue from previous months and rejected accounts, rates or payments that have been re-accepted.

Cash Adjusted - The total of all cash adjustments entered by the executing firm via the Cash Adjustment page.
Detailed Disputed - Total amount of individual trades rejected by the carrying firm for that account number.

Total Due - The total give-up fees, plus cash adjustments, minus rejected activity for the specific account number and
payment cycle.

Currency - Currency (USD, EUR and GBP). Any currency can be selected for searching but US firms will only have pay-
ments in USD. European firms can select a specific currency.

Payment - Executing Perspective

After performing a search, executing firms can perform the following tasks:

View Rates

View Messages

Search Results

Payment Review Details Executing

Eprev

:

, "

Page: 10f1 | 2 Rows | Show Al | Extrg

Gotopage: Setpage Leng: 10
1
Thica Party > | TotiConts » | ProfiCir > | Tir nccator » Unadjusted Give p Revenus CoshAdusted » | DetalDisp » | TotalDue >
" 7 I 268 000 000 268

usD

NFUT2128

[ N 1750 27500 0.00 0.00 87500 usD

View Rates

You can view rates to see what rate set is associated with a payment.

D’ To view rates:

1.
2.

Select View Rates in the drop-down.
Select the payment.

The rate set is displayed on the Agreement Maintenance - Rate Maintenance page.

To go back to the trade details, select Payment Review and select Payment.

o Note: The View Rates action is only available / viewable under the Summarized by “Details” feature.

Show Payment Search Form
P: it i Details E: g CME
Search Results Page: 10f1 | 1 Rows | Show &1 | Extract |View Message 'l
[Frrev Goto Page: 1 E Set Page Length: 10 SET
1
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View Messages

You can view messages to see the reason a payment was rejected by the carrying firm.

o Note: The View Messages action is only available / viewable under the Summarized by “Details” feature.

[::' To view messages:

See View Messages and Notes

Payment - Carrying Perspective

After performing a payment search, carrying firms may perform the following tasks:

* View Messages

¢ Reject Payments
e Accept Payments

[a]

j— GotoPage: 1 setrge a1 e

©2009 CHE Group, nc.

) 1750 7500 000 000 57500 usD

Reject, Accept & View Payments

After searching for payments, carrying firms may use the Payment Review page to reject and accept payments.

Reject Payments

D’ To reject a payment

1.

4.

b

Select the check box(es) for the payment(s).

Payment Review Details Carrying CME - 4

Searen Resurts Page: 1 of1 | 2Rows | Show Al | Bxtrac
[ Gotopage: 1 serage g 10 e

e T e e e e e e T

= o o -

Select “Rejected” in the drop-down.

Rejection Messages for Above Selected Payments

SELECTENTER ANESSAGE ~
[ suome § e esn st |

©2009 CHE Group, nc.

Select or Enter a message.
Select Submit.
A confirmation message displays indicating that the payments have been rejected.

To display the rejected Status execute a new search.
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Shovw Payiment Search Form
Payment Review Details Carrying CB
Search Results Page: 1 of1 | 2Rows | Show &1 | Extract
Eprev Goto Page: 1 m 8191 Page Length: 10 SET Nest ]
adi .
Check Opposite Reference | Third Total Profit Tier Ung:::zt:d Cash Total J
irm » ' » » » s » j » »
Al . Firm Hbr Party Conts Cir Indicator Revenue b Adjusted Oue
i C ¢ ABC123 i} 1,500 i $1,350.00 $0.00  §6TS.00 §E7S.00
- REJECTED © - . ABC123 i} 0 BANKI H $0.00 ($950.00) $0.00 (§950.00)
Check Opposite Reference Third Total Profit Tier Ung:::zted Cash Detail
All Firm » Hbr » Party » | Conts » | Ctr » | Indicator » P Adjusted » | Disp »
Revenue
Ik
Payment Review Details Carrying (46 4%
Search Results Page: 101 | 2Rows | Show All | Extract
o Gotopage:[t sgs Lngo 0 Jt)
5 ) . NFUT21255 245 us
©2005 Cl Group, e

Accept Payments
B? To accept a payment

1. Select the check box(es) for the payment(s) that have “Rejected” status.

Check
Month »

REJECTED

-

2. Select “Accepted” in the drop-down.

Rejection Messages for Above Selected Transactions

I REJECTED l

STATUS
REJECTED "9

RATE |5 IN ERRCR

[

Submit

3. Select Submit.

A confirmation message displays indicating that the transactions have been accepted. The Status code is now blank,

indicating an implied acceptance.

View Messages

After searching for payments, carrying firms can review messages for payments that have been rejected.

P To view messages:

User Manual
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1. Select the check box for the rejected payment.

2. Select View Messages.

o Note: You may only view one message at a time.

Mew Search

Rejection Messages for Above Selected Tr: i Yiews Uzer Info
MsgHote Rejected By Rejection Message
Message: KMALKER RATE IS IM ERROR 03-16-2009

3. Toview the user information, select View User Info.

P it Rejection M ge For KWALKER

Mo Lzer Info Availahle

Cash Adjustment

The Cash Adjustment report displays the adjustments made to the payment total that the executing firm will receive through
the automated banking process.

o Note: If the carrying firm perspective is used, cash adjustments made to third party agreements will not be included in
the report.

For the Cash Adjustment Report, the following criteria are required:
e Report Type
e Perspective
e Firm

o Monthl

Cash Adjustment History Report
The Cash Adjustment History Report displays cash adjustments processed up to three months prior to the current month.
For the Cash Adjustment History Report, the following criteria are required:
e Report Type
e Perspective
e Firm
e Month
See the following topics for more information:

e Accessing Cash Adjustments

e Cash Adjustment Search Criteria

e Cash Adjustments Generated by Tiered Rates

Texclusive to cash adjustment and the payment reports only, as it reflects current and prior month.
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» Cash Adjustment — Executing Perspective

¢ Add Cash Adjustments

¢ Delete Cash Adjustments

¢ Edit Cash Adjustments

¢ View Accounts
¢ View Messages & Notes

* View Payments
» Cash Adjustment — Carrying Perspective

¢ Reject Cash Adjustments

¢ Accept Cash Adjustments
* View Messages

Accessing Cash Adjustments

D’ To access the Cash Adjustment page:

1. Select Payment Review.

2. Select Cash Adjustments.

Cash Adjustment Search Criteria

The cash adjustment search criteria are shown below.

Give-Up Payment System

Exchange Firm

‘Opposite Exchange Firm Adjustment Month

February 2014w,
Add B
Deiete [F

Carry Account Executing Account

©2008 CHE Group, nc.

Status

ACCEPTED
REJECTED

Tier Indicator

Search Criteria

Perspective - Executing Firm or Carrying Firm perspective.

Exchange Firm - See Payment Search Criteria.

Opposite Firm - See Payment Search Criteria.

Adjustment Month - Current calendar month or previous calendar month.

Carry Account - See Payment Search Criteria.

Executing Account - See Payment Search Criteria.

Status - See Payment Search Criteria.

View or Modify Search Criteria

After performing a search for cash adjustments, you can view and modify the search criteria.

P> To view / modify the search criteria:
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1.

2.
3.

Select Show Cash Adjustment Search Form above the result set.

Showy Cash Adiustment Search Form

Cash Adjustment Details Executing CBT

Search Results

The search form displays above the search data.
Modify the search criteria.

Select Search.

Cash Adjustment Details

After searching for cash adjustments, the cash adjustment details below are displayed.

Show Cash Adjustment Search Farm

Cash Adjust it Details E ting CBT
Search Results Page: 1 of1 | 1 Rows | Show &1 | Extract |View Message 'l
Herev Goto Page: 1 m Set Page Length: 10 SET Mext B

Opposite Reference Adjusted Currency » | Description » Adjustment Tier

Firm # Hbr » Amount » ¥ L Date » Indicator »

Opposite Reference Adjusted Adjustment Tier
mmm currency . Descrlptlon : b © andiceioy b

ABC123 -830.00 PAYMENT o 2006-05-02 FOOOTSTC

Status - See Payment Search Criteria.

Month - “C" (current month) or “P” (previous month).

Opposite Firm - See Payment Search Criteria.

Accounts— The carrying account (and the executing account if used as a pricing criterion).

Reference Number - See Other Payment Details.

Currency - See Other Payment Details.

Description - Description of the cash adjustment

Adjustment Date - The date the firm entered the adjustment. This date is not tied to any specific trade date; this is
for informational purposes only.

User - The individual’s user id that made the adjustment.

Tier Indicator - Indicates whether rates are at a tiered level.

Cash Adjustments Generated by Tiered Rates

Agreements containing tiered rate sets will price all trades at the base (default) rate initially; in nightly batch pro-
cessing,

GPS will automatically generate cash adjustments that represent the difference between the tiered rate that applies
and the base rate.

GPS will create the discount, subtract it from the base rate and add it back in the form of a cash adjustment.

It will be described as a “GPS-generated cash adjustment”.
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Cash Adjustment — Executing Perspective
After performing your search, executing firms will be able to perform the following actions on their respective result set:

e Add Adjustments

e Delete Adjustments

e Edit Adjustments

¢ View Accounts

* View Message and Notes

* View Payments

Show Cash Adjustment Search Form
Cash Adjust it Details E: tingCB

Search Results Page: 1 0f1 | 1 Rows | Show &1 | Extract |View Message ]

Errey Goto Page: 1 m et Page Length: 10 SET
1
Opposite Reference Adjusted Adjustment
mmm sumene feseription & i
ABC123 -850.00 PAYMENT o 2006-08-02 FOOOTSTC

Opposite Reference Adjusted Currency » | Description » Adjustment Tier
Firm » Hbr » Amount » ¥ L Date » Indicator » I

Add Cash Adjustments

Executing firms may add cash adjustments.

D’ To add a cash adjustment:

1. Select Payment Review.

2. Select Cash Adjustments.

3. Select Add.
Perspective Exchange Firm
& Executing Firm 035
€ Carrying Firm |03s - BT - cBT TEST FIEM B ¥
Opposite Exchange Firm Adjustment Month
|Ju|y 2005 vl
} W ﬂ
||
s Bl
Delete [H
Carry Account Executing Account Status Tier Indicator
Ly - Ly - ACCEPTED YES
REJECTED [ile]
i Bl s Bl
Delete EE Delete EE

Enter the details of the cash adjustment.
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Executing Firm Carrying Firm
| =l [~ |
Description Adjustment Month Carry Account
Currency Debit/Credit Adjusted Amount
Submit

¢ Executing Firm - See Payment Search Criteria.

e Carrying Firm - See Payment Search Criteria.

» Description - The explanation for the cash adjustment.

¢ Adjustment Month - See Cash Adjustment Search Criteria.

e Carry Account - See Cash Adjustment Search Criteria.

« Currency- For all third party agreements, any currency is valid. For a US non-third party agreement, only
USD is valid. For a European non-third party agreement, USD, EUR and GBP are valid.

« Debit/ Credit - If "Debit" is selected, the dollar amount displays a negative value. If "Credit" is selected,
the dollar amount displays a positive value. The cash adjustment works from the executing firm per-
spective. A positive dollar amount will increase the cash flow from the carrying firm to the executing firm.
A negative dollar amount will decrease the cash flow to the executing firm by giving the carrying firm an
increase (credit amount).

» Adjusted Amount - Dollar figure representation of the cash adjustment.
4. Select Submit.
The cash adjustment will be added to the database.

Delete Cash Adjustments

D’ To delete a cash adjustment:

1. Search for cash adjustments.

2. Select Delete Adjustment from the drop-down.

Show Cash Adustment Search Form

Cash Adjust it Details Executing CME -

Wiew Message - l

Wiew Message

Search Results Page: 1 of 1 | 2Rows | Show &l | Extract

Errev Goto Page: 1 m Set Page Length: 10
Wigw Accounts

Wiew Payments
Opposite Reference Adjusted Adjustment
3 3 [3
mm Flrm ' m “hr ' Amount ' Currency Desc"ptlon Date ' user I illl.iil-tliul .

OWERCHARGED BY 75 PER
WYI123 75000 CONTRACT 2006-05-02 FOOOT=TE I

ABCTZE -400.00 EEEEEEEE 2006-05-02 FOOOTETE

Opposite Reference Adjusted BT D Mreaithm Adjustment Tier
Firm » Hbr » Amount » 4 i Date » Indicator _IJ

3. Select the cash adjustment.
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A pop-up message displays.
4. Select OK.
The cash adjustment is immediately deleted and the page refreshes.
Edit Cash Adjustments

D’ To edit a cash adjustment:

1. Search for cash adjustments.

2. Select Edit Adjustment in the drop-down.

Show Cash Adjustment Search Form

Cash Adjust it Details E ring CME -

Search Results Page: 1 0f1 | 2Rovwes | Show A1 | Extract| | Edit Adjustment 'l
Wiewy Message
Herer Goto Pags: |1 B et Poce Longin 10 SET [Delete Adiustment
1 i tmert

Vlew Accounts .
Wiewe Payments

oo s Lasonis s | OppOsite [ | Reference | adiusted oo | piens | Adustment |

3. Select the cash adjustment.

4. Edit the necessary fields:
» Debit/Credit
» Debit - The dollar amount displays a negative value.
» Credit - The dollar amount displays a positive value.
« Adjusted Amount - The value of the cash adjustment (in USD only).
o Description- The reason the cash adjustment was necessary.
5. Select Submit.
The cash adjustment is immediately updated.
View Accounts
Executing firms can view accounts to see how the account was defined within the underlying agreement.

b’ To view accounts:

1. Search for cash adjustments.

2. Select View Account in the drop-down.

Show Cash Adjustment Search Form

Cash Adjustment Details Executing ~%% &

Search Results Page: 10f1 | 3Rows | Show All | Extract] | View Message | w
|View Mes=age
A Prev Go to Page: |1 - Set Page Length: |10 SET Delete Adjustment
Edit Adjustment
View Accounts
Opposite Reference Adjusted Adjustment V'BW Payments
L3 L3 L3 L3
m = ==
ABC123 500.00 2010-04-15 FOOOTSTA N
P . * ABC123 -500.00 uso DESCRIPTION 2010-0517 KWALKER N
ABC123 -548.00 2010-02-05 FOOOTSTA
Opposite Reference Adjusted Adjustment Tler
L3 L3 L3 L3
mﬂ

3. Select the account.
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You will be redirected to the rate set on the Agreement Maintenance page.

4. Toreturn to the cash adjustment page:
a. Select Payment Review.
b. Select Cash Adjustment.
View Messages and Notes
Executing firms can view messages and notes to see why a cash adjustment was rejected by the carrying firm.
1. Search for cash adjustments.
2. Select View Messages.
3. Select the cash adjustment.

You can preview the message left by the carrying firm.

rejected.

o Note: The message contains who the payment was rejected by, the rejection message, and the day that it was

leave notes indicating that they have addressed the issue with that particular transaction.

o Note: The executing firm has to wait until the carrying firm re-accepts the transaction. The executing firm can

4. To leave a note:
a. Enter text in the Note: text box.

b. Select Update.

Showe Cash Adjustment Search Form

Cash Adjust it Details E sting CME -+

Hrrev GotoPage: 1 E Set Page Length: 10 SET

ABCT23 -6,000.00 ERRCR 2009-04-20 FOOOTSTD
REJECTED C . ABC123 -5,000.00 =D ADJUSTMENT 2003-04-20 FOOOT=TD

Rejection Messages for Above Selected Tr: ti Wiewe User Info
M=gHote Rejected By Rejection Message
Message: FOOOTSTD TOTAL FEES ARE INCORRECT
Hote:

Search Results Page: 1 of 1 | 2 Rows | Show Al | Extract |View Message 'l

Mesxt F]

Opposite Reference Adjusted Adjustment Tier

3 3 3

m (A [ m iy © S currency Descnptlon i MRy
. Opposite Reference Adjusted Adjustment Tier

Status » m Firm » Accounts » Hbr » Currency } | Description * Date » Indicator ’

&l

04-20-2003

Updiate

View Payments

Executing firms can view payments to see how the cash adjustment was applied against the respective payment:

D To view a payment:

1. Select View Payments.

2. Select the cash adjustment.

You will be redirected to the rate set on the Payment page.
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3. Toreturn to the cash adjustment details:
a. Select Payment Review.

b. Select Cash Adjustment.
Cash Adjustment — Carrying Perspective

After performing a search, carrying firms can perform the following tasks:

* View Messages
e Reject Cash Adjustment

e Accept Cash Adjustment

Show Cash Adjustmert Search Farm
Cash Adjustment Details Carrying CM 0

Search Results Page: 1 of1 | 1 Rows | Show Al | Exdract

Herev Goto Page: 1 m Set Page Length: 10 SET Mext B
Check All Opposite Reference Adjusted Adjustment Tier
-MM Firm # tetomis b Hbr » Amount » EniEnEy P | |[Ieepitn Date » Indicator »
ABC123 -5,000.00 ADJUSTMENT 2003-04-20

Opposite Reference Adjusted Adjustment Tier
S MMM cumen > [Pese PR b | pate b | indiator _|_|

View Messages
Carrying firms can view messages to see why cash adjustments were rejected.
!'}'-‘* To view messages:

1. Search for cash adjustments.

2. Select the check box for the rejected cash adjustment.

3. Select View Messages.

a Note: You may only view one message at a time.

Show Cash Adiustment Search Form

Cash Adjustment Details Carrying CME. ¢

Search Results Page: 1 of 1 | 1 Rows | Show All | Extract
Eprey Goto Page: 1 m iet Page Length: 10 Next ]
Check All Opposite Reference Adjusted Currency b | Description * Adjustment Tier
Firm * Hbr » Amount * & e Date + Indicator *

ABCTZ3 -5,000.00 ADJUSTMENT 2009-04-20

Opposite Reference Adjusted Adjustment Tier
s MMM cer b Do | pate | inclostr _IJ

Rejection Messages for Above Selected Tr: i Wieww Uzer Info
M=gHote Rejected By Rejection Message
Message: FOOOTSTD TOTAL FEES ARE INCORRECT

04-20-2003

4. Toview the user information (Rejected By), select View User Info.
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Rejection Messages for Above Selected Tr i Hide: Uzer Info
MsgHote Rejected By Rejection Message
Message: FOOOTSTD TOTAL FEES ARE INCORRECT 04-20-2009
Cash Adjust it Rejection M. ge From FODOTSTD
e
TRAIMN O
Memo:

5. To return the search screen, select New Search.

Reject Cash Adjustments
Carrying firms can reject cash adjustments.

D To reject a cash adjustment:

1. Search for cash adjustments.

2. Select the check box for the cash adjustment(s).

o Note: If Check All is selected, only the rows that are currently being displayed are selected.

Show Cash Adjustmert Search Farm

Cash Adjustment Details Carrying CME

Search Results Page: 1 of 1 | 1 Rows | Showe &I | Extract
Herev Goto Page: 1 m Se1 Page Length: 10 Mest B
Ch9°k All Opposite Reference Adjusted Currency b | Deseription » Adjustment Tier
Firm » Hbr » Amount » ¥ L Date » Indicator »

ABC123 -5,000.00 ADJUSTMENT 2009-04-20

Rejection Messages for Above Selected Transactions

SELECT/EMTER & MESZAGE LI

3. Select Rejected.

4. Select or enter a message.

Rejection Mes=ages for Above Selected Transactions

SELECT/EMTER & MESZAGE j

5. Select Submit.
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A confirmation message displays, indicating that the cash adjustments were rejected.

Show Cash Adjustment Search Form

Cash Adjustment Details Carrying CME - 108

Search Results Page: 1 of1 | 1 Rows | Showe Al | Extract
Hprev Goto Page: 1 m ie{ Page Length: 10 SET Mest ]
Check All Opposite Reference Adjusted currency + | Deserintion > Adjustment Tier
Firm » Hbr » Amount ¥ 4 Date » Indicator »
REJECTED ABC123 -5,000.00 ADJUSTMEMT 2009-04-20

Opposite Reference Adjusted Adjustment Tier
S MM LI i coreney ¥ BSSTRROR | pate )| incheator _IJ
il

Accept Cash Adjustments
Carrying firms can accept cash adjustments.

b To accept a cash adjustment:

1. Search for cash adjustments.

2. Select the check box of a cash adjustment(s) with Rejected status.

o Note: If Check All is selected, only the rows currently displayed on the page are selected.

Showe Cash Adjustment Search Farm

Cash Adjustment Details Carrying CM 0

Search Results Page: 1 of1 | 1 Rows | Show Al | Exdract
Herev Goto Page: 1 m 8131 Page Length; 10 SET Mext B
Check All Opposite Reference Adjusted Adjustment Tier
3 3 3
-MM Firm # aceoeee Hbr » Amount » MG LEscupten Date » Indicator »
REJECTED ABCT23 -5,000.00 ADJUSTMENT 2003-04-20

Opposite Reference Adjusted Adjustment Tier
Shesk mmm currency : Descrlptlon : Lt ity _I

Rejection Messages for Above Selected Transactions

IREJECTED Vl TOTAL FEES ARE INCORRECT LI

REECTED |

3. Select Accepted
4. Select Submit.

A confirmation message displays, indicating that the cash adjustments were accepted. The Status is now blank, which
indicates an implied acceptance.

The reject’accept message has been successfully updated.

Rejection Massages for Above Selected Transaclions

[wecerren =] |seLECTENTER & MESSAGE | F]
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Notifications

Executing and carrying firms can perform the following tasks related to notifications:
e Search

* View / Modify
¢ Delete Notifications

¢ View Information

Notification Search

You must search for notifications before you can view / modify, delete, or view information for them.

[:;' To search for notifications:

1. Select Notifications,

20

<« CME Group Give-Up Payment System Transaction Viewer

& Agreement Maint & Profit Center G, Transaction Viewerv |G Payment Review ]f‘,‘ Notifications ] [El Reports - Administration « |[# Egus -

or select the new notifications indicator on the homepage:

E Yo have newy notifications

2. Enter the Search Criteria.

Exchange Firm

| =
Perspective Opposite Exchange Firm
& From
(S ﬂ
=
Laid B
Delete (5
Date Message Type
From: 03-01-2009 E To: 03-13-2009 E

3. Select Search.

Search Criteria

T

Exchange Firm (Required) All of the firms for CME Group and CBOT that you have authority to view.
Enter the 3-digit firm id into the text box or make a selection in the drop-down.
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T ™

Perspective (Required) Choose the “From” or “To” perspective.
From Notifications sent from other carrying and executing firms
To Notifications sent to other carrying and executing firm
Opposite Exchange Firm (Required) The firm to which the notification message is addressed.
Date Specific date(s) of notifications.
Message Type (At least one required) Message type.

o ACCOUNT

o CASH

e PAYMENT

o RATE

o TRADE

View or Modify Search Criteria

After performing a notifications search, you can view and modify the search criteria.

[:’" To view/modify the search criteria:

1. Search for notifications.
2. Select Show Notification Search Form.
The search form displays above the search data.
3. Modify the Search Criteria.
4. Select Search.

5. To hide the search form, select Hide.

Show Matification Search Form

Hotification Summary From CBT - %

Search Results Page: 1 of 3 | 9Rows | Showe &l | Extract
Herev Goto Page: 1 m Set Page Length: 3 SET hext B
123
2009-03-13 ACCOUMT 0000111771 M AGREEMEMT 002 REJECTED TARK
- 2009-03-13 A ACCOUMT 0000111545 M AGREEMEMT 002 REJECTED TARK
2009-03-13 ACCOUMT 0000115300 I AGREEMENT 002 REJECTED TARK

Check Al | _Date » | _ OppositFirm » m_l_|
=& Views Information New

Delete Notifications

Executing and carrying firms can delete notifications from the Notifications page.

0 Note: Notifications are automatically deleted after seven business days.

D’ To delete a notification
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1. Search for notifications.

2. Select the check-box for the notification(s).

o Note: If Check All is selected, only the rows currently displayed on the page are selected.

3. Select Delete.

Search Results Page: 1 0f 3 | 9Rows | Show Al | Extract
Herev GotoPage: 1 m Set Page Length: 3 SET Hext B
123
2008-03-13 ACCOUNT I AGREEMERMT 002 REJECTED MARK
| 2009-03-13 » e A ACCOUMT o N AGREEMENT 002 REJECTED MARK
2008-03-13 ACCOUNT I AGREEMERMT 002 REJECTED MARK
Information

A pop-up message displays.
4. Select OK.

o Note: The notification is removed from the list, but no confirmation message is sent.

View Information

Executing and carrying firms can view information for notifications on the Notifications page.

b To view information:

1. Search for notifications.

Show Matification Search Form

Hotification Summary From CBT .
Search Results Page: 1 0f 17 | 49 Rows | Show Al | Exdract

[Hrrew o to Page: 1 m Set Page Length: 3 SET e
123456789101112131415 .. M

2005-07-02 TRADE DECSE 01-BL FOR M 07105 DELETED FOOOTSTD
r 2005-07-02 " T TRADE DECSE 01-BL FOR M 07105 DELETED FOOOTSTD
2005-07-02 TRADE AUGOS 01-BL FOR M 07105 DELETED FOOOTSTE

k Wiewy Information e

2. Select the check box for the notification.
3. Select View Information.
You will be redirected to the respective screen, based on the action type.

4. To return to the Notifications page, Select Notifications.
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Reports

The Reports page allows you to generate, customize and retrieve reports on demand.
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Access Reports

You can access reports on the Reports page.

0

<« CME Group Give-Up Payment System Transaction Viewer

& Agreement Maint & Profit Center Q Trangaction Viewers Q Payment Review - @ MNotifications @ Reports ~ [i=] Administration « | Equs

Under the Reports tab, there are three options:
o Request Reports - generate reports sorted by type.
¢ View Report Request - view previous requested reports.

o View Batch Reports - view a batch of report, grouped by type.

Report Request

Executing and Carrying firms can generate reports on the Request Reports page.
E} To generate a report:

1. Select Reports.
2. Select Request Reports.

Report Type

Account w

Perspective Firm
@ Executing
O Carrying

- CHME TEST FIRM E |

Status Profit Center

ACCEPTED -
REJECTED

Load Criteria | Save Criteria

& 2009 CME Group, Inc.

| Clear | Submit |

3. Select a Report Type in the drop-down.

0 Note: The displayed fields depend on the report type selected.

4. Select the criteria for the report.

5. Select Submit.

View Report Request

Executing and carrying firms can view batch reports.

[‘:} To view batch reports

1. Select Reports.
2. Select View Batch Reports.
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Search Results Page: 1 of 9 | 18 Rows | Show &1
Hprey Goto Page: 1 m Set Page Lenogth: 2 SET Mext B
123456789
Trade Detail - 1GPS000018 Coaily 2003-04-02
Trace Detail - 1GPS000018 Coaily 2009-03-31

3. Select the report.

A new window opens to display the report in a PDF.

Report Display
The Report Viewer will default to showing only reports requested during the current day.

You can view reports requested prior to the current day by selecting the hyperlink in the upper right corner of the Report
Viewer.

Todaw's Reparts | Show All Reparts I‘Jie-.-.- FReport ;I

Column Descriptions

Report requests contain the following details.

The columns can be sorted in ascending or descending order by selecting the arrow to the right of the column header. Data can
only be sorted by one column at a time.

e Report Status Status of the submitted report.

+ Requested - The report has been submitted for processing

« Running - The report is currently being processed by the report server.

« Ready - The report has completed processing and is ready to be viewed

* No Data - There was no data matching the report request criteria.

« Reviewed - The report has been accessed (viewed, printed and / or extracted)
Requested By The user id of the individual who requested the report

» Report Pos The number of the report request’s position in the server

Report TypeThe title of the report
- Time Requested The date and time that the report was requested

View Report Criteria

You can view the criteria of a report that has been requested.

D’ To view the report criteria:

1. Select View Report Criteria in the drop-down.

-

Today's reports | Show all reports | | Vet Report

Report Status » Requested By » Report Type m Time Requested » View Report Criteria

Revigwed FOOOTSTD Executing Messags Th Apr 16 15:34:51 COT 2009

Thu &prExtract Report
Delete Report

Report Status » Requested By » Report Type » m Time Requested » Last upaatea »

User Manual - 84 -



Give-Up Payment System
2. Select the report request.

The "Report Criteria" window displays the report criteria.

a http://roqagupDlc.chicago.cme.com: 7131 = REp

Executing Firm Equals

=101x]

Executing Exchange  Eguals CET

Delete Report

You can delete a report on the View Report Request page.

> To delete a report:

Select Report.

Select View Report Request.

1
2
3. Select Delete Report from the drop-down.
4. Select the report.

5

A message displays.

Microsoft Internet Explorer x|

\ ? ) Are wou sure you wank to delete the selected report?

Ik I Cancel |

6. Select OK.

Extract Report

You can extract a report on the View Report Request page.

> To extract a report:

1. Select Report.

2. Select View Report Request.

3. Select Extract Report from the drop-down.
4. Select the report.

A message displays.
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Do you want to open or save thiz file?

Mame: Report,txk

Type: Text Document

From: rggaguplilc,chicago.cme.com

| Cancel I

Open Save

harm wour computer, If you do not trugt the zource, do not open or

@ YWhile filez from the Intermet can be uzeful, zome files can potentially
zave thiz file. What's the rizk?

5. Select Open or Save.

Give-Up Payment System

All reports extract into a tab delimited file which can be fed into any machine readable format.

Trade Detail Report

D’ To perform a Trade Detail Report search:

1. Enter the search criteria.
o Report Type (Required)
¢ Perspective (Required)
e Firm (Required)
« Date (Required)

¢ Profit Center

The Trade Detail Report displays all trades by trade date, not what has been processed that day. The detail will display all
records based on the date parameters specified.

For Trade Detail Report, there is a basic search and advanced search. The Trade Detail Report generated depends on the
perspective (Executing or Carrying) selected.

Report Type
Trade Detal -
Perspective  Firm
© Executing
Carrying A
Trade Date: Profit Center
Equals ~  From: [o2-19-2014 B w -
] Process bate
Eouals - mom: ozis20 | [@ T
] Payment Month
Janary 2014 v

| ciear § Submt |

2. To enter advanced search criteria, select Advanced.

See Report Search Criteria for details on the basic and advanced search criteria.

3. Select Search.
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Trade Summary Report

The Trade Summary report summarizes trades and associated fees for the specified period.
For the Trade Summary report, the following criteria are required:

e Perspective

e Firm

o Trade Date (defaults to Month to Date)

o Profit Center

e Process Date

e Payment Month

Rate Detail Report

The Rate Detail Report displays the agreement and the associated rate set.

0 Note: If the carrying firm perspective is used, rate details for third party agreements will not be included.

For the Rate Detail Report, the following criteria are required:
e Report Type
o Perspective

e Firm

Report Type

I Fate Detail hd l

Perspective Firm
[ Executing
& Carrying

TEST FIRM B v|

Load Criteria | Save Criteria Submit

Cash Adjustment

The Cash Adjustment report displays the adjustments made to the payment total that the executing firm will receive through
the automated banking process.

0 Note: If the carrying firm perspective is used, cash adjustments made to third party agreements will not be included in
the report.

For the Cash Adjustment Report, the following criteria are required:
e Report Type
e Perspective
e Firm

o MonthT

Texclusive to cash adjustment and the payment reports only, as it reflects current and prior month.
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The Cash Adjustment History Report displays cash adjustments processed up to three months prior to the current month.

For the Cash Adjustment History Report, the following criteria are required:

e Report Type

o Perspective

e Firm

¢ Month

See the following topics for more information:

» Accessing Cash Adjustments

e Cash Adjustment Search Criteria

e Cash Adjustments Generated by Tiered Rates

¢ Cash Adjustment — Executing Perspective

Add Cash Adjustments

Delete Cash Adjustments

Edit Cash Adjustments

View Accounts

View Messages & Notes

View Payments

* Cash Adjustment — Carrying Perspective

Reject Cash Adjustments

Accept Cash Adjustments
View Messages

Payment Report

The Payment report displays the revenue due to and /or from other firms.

Give-Up Payment System

0 Note: If the carrying firm perspective is used, payments to third party agreements are not included in the report.

For the Payment Report, following criteria are required:

e Report Type

e Perspective

e Firm

e MonthT

e Profit Center

TMonth — is exclusive to cash adjustment and the payment reports only, as it reflects current and prior

month.
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Payment History Report

The Payment History report displays revenue for prior periods due to and / or from other firms

| I;I Note: If the carrying firm perspective is used, payments to third party agreements are not included in the report.

For the Payment History Report, following criteria are required:
e Perspective
e Firm
e Payment month
e Firm Status

e Profit Center

Account Report

The Account report displays all the respective accounts that have been associated with a particular agreement.
For the Account Report, following criteria are mandatory:

e Report Type

e Perspective

e Firm

e Profit Center

Message Report

The message report displays all the system activities and transactions requiring review or correction.
For the Message report, the following criteria are mandatory:

e Report Type

e Perspective

e Firm

Third Party Report

The Third Party report will allow executing firms to create a paper invoice for these types of transactions, as GPS will not
directly debit / credit fees related to these types of agreements.

Only the Executing Firm perspective is available for Third Party reports.
For the Third Party report, the following criteria are required:

e Report Type

e Perspective

e Firm

Third Party Trade Report

The Third Party Trade report provides details regarding each trade made under an agreement that is billed via a third party.
Payments are calculated, but not paid, through GPS.

For the Third Party Trade report, the following criteria are required:
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e Perspective

e Firm

o Date

e Payment Month

e Profit Center

Third Party Detail Report

Give-Up Payment System

The Third Party Detail report provides agreement reference numbers and the contact name, phone and address for the

counterparty to each agreement.
For the Third Party Detail report, the following criteria are required:
e Perspective

e Firm

Agreement Report

The Agreement Report provides agreement details, summarized by opposite firm, including:
o Agreement Date
e Expire Date
e Customer Name
o Customer Reference number
e Executing Firm
e Executing Account
e Executing Contact
o Executing Phone
o Profit Center
e Inter-FCM Agreement Indicator
e Bill Carry Firm Indicator
For the Agreement Report, you must select the following criteria:
e Perspective
e Firm

e Profit Center

Banking Report

The Banking Report displays the preliminary or final pay / collect figures for the firm.
The Banking Report is available from the Executing Firm perspective only.
For the Banking Report, the following criteria are required:

e Report Type

e Perspective

e Firm

e Payment Month
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Tier Volume Report

The Tier Volume Report displays original and carryover volume for all tiered agreements for the executing firm for the current
processing month and prior two months.

Original volume is the number of contracts processed during the current month.
Carryover volume is the number of contracts processed for a previous month due to a re-acceptance of a previous rejection.
The Tier Volume report is available from the Executing Firm perspective only.
For the Tier Volume report, the following criteria are required:
e Report Type
e Perspective

e Firm

Tier Rate Report

The Tier Rate Report displays the rates / rate attributes and volume breakdown of tier levels for each tiered agreement for the
executing firm.

The Tier Rate report is available from the Executing Firm perspective only.
For the Tier Rate Report, the following criteria are required:

e Report Type

e Perspective

e Firm

Tier Rate Volume Report

The Tier Rate Volume report shows the tier-level volume breakdown with the associated rates, the contract volume amount at
each tier level and the amount of discount or system-generated cash adjustment applied for having volume that exceeds the
first tier level for the executing firm for the current processing month.

| I;I Note: The Tier Rate Volume report is available from the Executing Firm perspective only.

For the Tier Rate Volume Report, the following criteria are required:
e Report Type
e Perspective

e Firm

Report Search Criteria

The search criteria below are available for Trade Detail Report searches.

Basic Search Criteria — Description

Report Type - Type of report.
Perspective - Executing Firm or Carrying Firm.

Exchange Firm - All of the firms for CME Group, CBOT and OCC that you have authority to view. Input the 3-digit firm id into
the text box or make a selection in the drop-down.

Trade Date - The date the transaction took place.
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« Equals - Specifies one trading day.

o Month to Date - Automatically sets the beginning date to the first day of the current month and the end date to the
current day.

« Between - Specify the beginning and end dates for a date range.
¢ Note - Only 2 months of data can be viewed at a time.
o Last Month- Automatically sets the beginning and end dates to the first and last days of the previous month.
o Two Months Ago - Automatically sets the beginning and end dates to 2 months prior to the current month.
o Three Months Ago - Automatically sets the beginning and end dates to 3 months prior to the current month.
Profit Center - Predefined account code for the profit center.
Process Date - The date last processed.
Payment Month- The month the trade was paid.
Firm Status - If selected, test firms are included in the resulting report. (Applies to Payment History and Account Reports

only).
Advanced Search Criteria — Description

The Advanced Search contains the following additional fields:

Commaodity Futiopt Location

AT FLEC
oFr B
A El
5}

|||||

Opposite Firm Opposite Account Agreement Reference Number Order Handling Ind
A -

Quadrant A group of related contracts traded on a given Exchange. If selected, all contracts in that group will be displayed.
Quadrant selections, by Exchange, are described below:

CME Quadrants CBOT Quadrants NYMEX/COMEX Quadrants

CMEAM: Auction Markets AG: Agricultural AG: Agricultural
AGS: Agricultural FIN: Financial COMMDTY: Commodity
INDX: Index INDEX: Index ENERGY: Energy
INT: Interest Rate FIN: Financial
CURR: Currency INDEX: Index
METAL: Metal

GREEN: Green
Commodity Exchange code (2 or more bytes) used for Clearing. The commodity list will contain the commodity codes from

CME, One-Chicago, and the CBOT. You may select a specific or multiple commodities (the commodity list includes the
commodity code, the exchange, and the commodity name).
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Fut/Opt - Futures (FUT) and / or Options (OPT).
Loc (Location) - Location: Open Outcry (PIT) and / or Electronically (ELEC).
Spread Type - Spread type.
o D = Differential Spreads
e L=Legged Spreads
e Sor6=Spread
e P=PIT Trade
APS Ind - Average Price System (APS) Indicator.
e A =Average Price System trade
e G or blank = Give-Up trade
Account - Account number of the executing firm or carrying firm, depending on the perspective.
Order Number - Order number. Also known as the executing firm’s card (order number).
Put/Call - Put and / or Call.
Bill Carry Firm Indicator
e Y =trade associated with agreement that is billable through GPS.
e N =trade associated with a third party agreement.

Bad Records - Indicates Error or Reversed records. Error records are records that are in an error state due to a lack of either
rate set or an account definition within the system. Reversal records are records submitted through GPS that reverse give-ups
that were allocated or claimed in error.

PNT Indicator (Ind) - EFP (Exchange for Physical) transaction type:
e B=Block Trade
o E=EFP Trade (Exchange for Physical)
e N =EFR Trade (Exchange for Risk)
e T =EFS Trade (Exchange for Swap)
e 0O = O0OPNT (Old Privately Negotiated Trade)
e C=RFC (Request for Cross)
Trade Status Status. Accepted or Rejected.
Account Status Status of account. Accepted or Rejected.

Opposite Firm - The 3-digit Firmld of the executing firm or carrying firm. The perspective option drives whether this is the
executing firm or the carrying firm. For example, if the perspective is Executing Firm, the opposite firm will represent the
carrying firm.

Opposite Account - The perspective option drives whether this is the executing firm or the carrying firm. For example, if the
perspective is Executing Firm, the opposite account will be a carrying firm account.
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