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Installation – Pre Requisites 
• Operating System 

– The gateway runs on Microsoft Windows. We recommend Windows Server 2012. 

• .NET Framework 
– All components of the gateway require Microsoft .NET Framework 4.5. If you are running Windows 

Server 2012, this is already included.  

– The framework can be downloaded separately from 

  http://www.microsoft.com/en-us/download/details.aspx?id=30653 

• Internet Information Server 
– The gateway is controlled by a web application, CMEGWeb, that requires Microsoft Internet Information 

Server (IIS). It has been tested on IIS8. 

– IIS is not installed by default in Windows. To install IIS8 see  

http://www.iis.net/learn/get-started/whats-new-in-iis-8/installing-iis-8-on-windows-server-2012 

 

– CMEGWeb and the gateway can be on different machines.  

– One instance of CMEGWeb can control one gateway. Multiple instances of CMEGWeb can be installed 
on the same IIS instance, each controlling a separate gateway. The particular gateway is specified in the 
Web.Config file for each CMEGWeb instance. 

– To install CMEGWeb on IIS8 it is recommended to use Microsoft Web Deploy V3.5. This can be obtained 
from http://www.iis.net/downloads/microsoft/web-deploy 

• Mongo 
– The gateway uses the Mongo database. Mongo can be downloaded for free from 

http://www.mongodb.org/downloads.  

– You can select from “Windows 64 bit” (if you have Server 2008R2 or later),“64 bit legacy” or “Windows 
32 bit downloads” (not advised) 
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Installation – Mongo 
• Each instance of the gateway should have a local installation of Mongo 

• Extract the distribution Mongo ZIP file to C:\mongo\bin 

• Create directories C:\mongo\data and C:\mongo\log 

• Create a file called C:\mongo\mongod.cfg with the following content 
• logpath=c:\mongo\log\mongo.log 

• logappend=true 

• dbpath=c:\mongo\data 

• C:\mongo\bin\mongod.exe --config C:\mongo\mongod.cfg --install 

• NET START MongoDB 

  

 

 

 

 



Installation - Gateway 
• The gateway is delivered in a file named CMEG.V1.0.0.XX.CAB where XX is the 

version number. 
• MKDIR C:\CMEGateway 

• EXPAND CMEG.V.1.0.XX.CAB –F:*.* C:\CMEGateway  

• SC CREATE CMEGateway binPath=  C:\CMEGateway\CMEGateway.exe start=  auto 

• SC CREATE MDGateway binPath=  C:\CMEGateway\MDGateway.exe start=  auto 

• The gateway requires a configuration file CMEGatewayConfig.xml in the same 
directory. 

 
<?xml version="1.0" encoding="utf-8"?> 
<CMEGatewayConfig xmlns:xsi=http://www.w3.org/2001/XMLSchema-instance 
                                 xmlns:xsd="http://www.w3.org/2001/XMLSchema"> 
  <WCFURL>net.tcp://127.0.0.1:5995/CMEGateway</WCFURL> 
  <Database>127.0.0.1:CMEGatewayDB</Database> 
  <Description>Staging</Description> 
  <TKServer>ip:port</TKServer> 
  <TKServerUsername>username</TKServerUsername> 
  <TKServerPassword>password</TKServerPassword> 
</CMEGatewayConfig> 

http://www.w3.org/2001/XMLSchema-instance
http://www.w3.org/2001/XMLSchema-instance
http://www.w3.org/2001/XMLSchema-instance


Configuration- Gateway 
• The gateway configuration is in a file C:\CMEGateway\CMEGatewayConfig.xml 

with the following properties: 

 

Property Purpose 

WCFURL WCF connection for the Web site to control the gateway 
Example: 
     net.tcp://127.0.0.1:5995/CMEGateway/ 

Database Mongo database in the form server : databasename 
Example: 
     127.0.0.1:CMEGatewayDB 

Description Gateway description (appears on web site) 

TKServer FineTech market data server in the form ip : port 

TKServerUsername FineTech market data username 

TKServerPassword FineTech market data password 



Installation – Web Site 
• Open the start page and type run, inetmgr 

• Open the “Sites” tab and click “Default Web Site” 

• Look at the “Actions” tab on the right and click “Import Application”. (If it is not 
there you need to install MS Deploy 3.5) 

 



Installation – Web Site 
• Enter the pathname to the CMEGWeb.V1.0.0.XX.ZIP file and click Next 

 

 

 

 

 

• Click Next again 

 

 



Installation – Web Site 
• Type CMEGatewayWeb and click next 

 

 

 

 

 

 

 

• Modify the web.config file. This file can be found at 
C:\inetpub\wwwroot\CMEGatewayWeb  

• Ensure this setting key exists (there can be only one appSettings section) 

 

 

 

• Note: if you upgrade the web site, you have to make this change again 

 

 



Start Gateway 
• NET START CMEGATEWAY 

• NET START MDGATEWAY 

 

 



Gateway Architecture 
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Gateway Definitions 

Client A FIX connection from a trader to the Gateway 

Initiator A FIX connection to CME (ILINK connection) 
 

Acceptor A TCP socket on the gateway server that accepts incoming 
Client FIX sessions 

Account Each client is linked to an account for risk management 
purposes. One account can have multiple clients connected 
to it. Each client is linked to one and only one account. 



Gateway Configuration 
• Open a web browser and navigate to http://ip_address/CMEGatewayWeb 

• If you installed the CMEGWeb app on the same server as the gateway, use 
ip_address = 127.0.0.1 

• The first time you will need to set a passphrase for the site. If the site encounters 
an error when this is done, you’ll need to grant the user “DefaultAppPool” write 
access to “C:\inetpub\wwwroot\CMEGatewayWeb” 

• This indicates success: 

 

 

 

 

• This indicates the gateway is down or a firewall is preventing connection: 

 

http://ip_address/CMEGatewayWeb


Gateway Configuration - Accounts 
• Click the Accounts tab 

 

 

 

 

 

 

 

 

 

 

• There has to be at least one account in the system.  

• Click New Account to create a new one.  

• Click Download to receive a CSV file of the existing accounts.  

• Click Edit to edit account details 



Gateway Configuration - Acceptors 
• At least one acceptor has to be defined 

• You can have more acceptors for different client groups if required 

• Ensure Windows Firewall (and any other firewall you use) is configured to permit external 
connections to each acceptor. You can use IP address filtering if desired, or simply open the 
port to all. 

 

 

 

 

 

• Click New Acceptor to create a new one.  

• Click Download to receive a CSV file of the existing acceptors.  

• Click Edit to edit acceptor details 

• Start/Stop allow the acceptor to be shut down and restarted intraday 

• If an acceptor is disabled it has to be enabled before it will start 

• If an acceptor is enabled it will start automatically when the server starts 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



Gateway Configuration - Initiators 
• An Initiator is a CME ILINK (FIX) session 

• At least one Initiator must exist 

 

 

 

 

 

 

 

• Click New Initiator to create a new one.  

• Click Download to receive a CSV file of the existing initiators.  

• Click Edit to edit initiator details 

• Start/Stop allow the initiator to be shut down and restarted intraday 

• If an initiator is disabled it has to be enabled before it will start 

• If an initiator is enabled it will start automatically when the server starts 

• The Error Log button shows reject messages returned from CME (or sent to it) 

 

 

 

 

 

 

 

 

 

 

 



Gateway Configuration - Clients 
• A client is a single incoming client FIX session 

 

 

 

 

 

 

 

• Click New client to create a new one.  

• Click Download to receive a CSV file of the existing client.  

• Click Edit to edit client details 

• If a client session is disabled the client is logged out and cannot log back in 

• The Error Log button shows reject messages relating to the client 

• The client Comp ID must be exactly 4 (four) characters 

• The password is specified by the client when logging in 

 

 



Gateway Management 

• The management menu appears on the home 
screen 

 



Gateway Management - Trades 
• The Trades screen allows executed deals to be viewed and downloaded using a 

combination of filters.  
– CME Comp ID (Initiator) 

– Client Comp ID 

– Account  

– Trade Date 

• Click Refresh to reload the display grid. 



Gateway Management - Positions 
• The Positions tab looks at positions by account 

• Select the account and trade date and Refresh 

 

 

 

 

 

 

 

 

• Click the download button to load the relevant grid to the browser 
as a CSV file 



End of Document 


