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Document Change Log

09/12/2010 | 1.0 First version of the R.O.E in which you'll find the market data messages Primary
11/02/11 1.1 R.O.E is updated to FIX 5.0 SP02 Primary
25/02/2011 | 1.2 Contains Order Managemeamid Security Definition Primary
30/02/2011 | 1.3 Updatedmessages: Logon, New OrdeSBingle,Market Datai Snapshot / Full Refresh Primary
31/01/2012 | 2.0 Added messages: Primary

1 Resend Request
I Test Request
I TradingSessionStatus
1 Order Status Request
1 OrdeMass Canel Report
Changed messages;
1 InLogon message username and password is no longer required
1 News message add URLLInk field.
1 Business Message Reject removes the fiBldgnessRejectReflDRefSeqNum and adds the options 1 to 7 and 18 to the
BusinessRejectReasdield.
1 New order single message adds :
o0 Theoption Market and Market with left over as limit order types.
o0 TheAll or None option to the Execlnst field.
0 TheTlFs GTC GTD and FOK.
0 TheSecurity Exchange field.
1 Order Cancel Request message charthesOrder@ was removednd transactimend CLOrdID fields changes to not
required, he Security Exhange and Account fieldgere addedandOrdld and OrigClOrdIDare now conditionally required.
1 Order Cancel/Replace Request message addsdhsactime requiredeid and Time in Forceasnot required fieldThePrice
field is not required now, and the Execlnst field was removed from message.
1  Order Cancel Rect message adds options New, Partially Fillelled-andCanceled to the ordStatus field. TransactTime ang
text field is no longer requiredhe field CxIRejReasoaddsthe optiors Otherand Tm Late To Cancel
1 Order Mass Cancel Request adds the fields ClOrdID, TransactTime, Symbol SecurityExchange, Side, CFICode, and P
Block data.
1  Execution Report addbke Market and Market with Left Over as Limit OrderType for some response mesQaiggdOrdID
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and price fields are now conditionally required. TIF adds the GTD, GTC and FOK options.

1 The ExecutionReport message in response to OrderStatus request diddts @relStatusReqID.
1 The Market Data Snapshot full refresh changes the field MDRelD to required and adds the fields MDEntryDate, MD&nt
TradeCondition, TradeSid&radingSessionID, LotType, MinLotSiz®t requirecor conditionally requiredTheOrderID,
MDEntryBuyer, MDEntrySeller, MDEntryPositionNo, affddType fields were removedThe MDEntryType = C, changes the type
of entry from MDEntryPx to MDEntrySizén accordance with the FIX specification.

1  The Security List message adds the fields Matkethd MarketSegmentlbotharenot required, and remoséhe field Product.
The CFICode field adsBond, Swap and Future Spread options.

1  The Security List Response message adds the fields MarketID and MarketSegmentID, SecurityEMiharageVol,
MaxTradeVol, UnderlyingSymbol, ExeclnstValue and TimelnFoi©edID not required and the TotNoRelatedSym, and
LastFragment fields require@ihe RofexProps field was removed. The field PriceLowLimit and PriceHighLimit were replaced f
LowPriceLimit and HighPrickimit respectively and¢thanges your tag number. id

Inmessaggg = £ Or der Ma sos Cfiatdet3@0HViRrketSagenentiDvasadded.

I n message W =0MarHKeftr dédbsaht ta tShea pfhio#dsabded d 4 = Mar ket Dept h

20/04/2012 | 20.1 Inmessage D = i Ndead 187 EexinstisSnothoggeraeguired Primary
07/05/2012 | 2.0.2 In message F& Or €ancelR e q u,dieddtl & Accountnow becomes riired. Primary
15/05/2012 | 2.0.3 I n the message q = AOrder Mass Cancel Requesto in field §Primary
I 2= Cancel orders for an underlying security,
1 3 = Cancel orders for a Product,
1 5= Cancel orders for a SecurityType,
1 6 = Canel orders for a trading session,
1 8= Cancel orders for a market,
1 9 = Cancel orders for a market segment,
1 A= Cancel orders for a security group,
1 B = Cancel for Security Issuer,
1 C = Cancel for Issuer of Underlying Security
are not supportedwhile the types:
1 1 = Cancel orders for a security,
1 4 = Cancel orders for a CFICode,
M 7 =Cancel all orders
are supported.
13/06/2012 | 2.0.4 In message AE OftlerMassStatusRequest ffidide 1= Accountand 20% SecurityExchangereadded. Primary
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I n message Yy,the fidldS56L=SecurityListReqeestypand 9996= ContractPositibinmber wereadded.
I n message 8= ,ihE fickl d8xExecmsivBscafdded. t o
10/08/2012 | 2.0.5 In message ExecutionReport=8 Primary
1 whenExecType= | (Order Status)
o Field 39=0Order Status adds the opbdooRepBac®dj ewhedh
fix protocol sinceversion4.3),
It is clarified that this message is used both as resporntbe messageé®©rdeMasStatuRequest” andOrderStatusRequest”
1 when the ExecTypeE(Order Status)and OrderStatus = 8
o Field 103=0OrdRejectReason was added
o Fields 40= OrderType31=LastPxand 32=LastQtyreno longer sent
1 When the ExecType =8
o0 Fields 40= OrderType, 31=LastPx and 32=Last@®no longer sent.
o If OrderStatus=8he grounds for rejection could be sent ia field 58=Text.
In the Execution Reportmessageaddedthe Parties Group arsbme valuef the fields when they are sent by default
09/11/2012 | 2.0.6 In messagg=iS e c ur i,tiiglds 868 and I99IBave been corrected in thescription taeflect that fragmented messages are sent | Primary
segment.
InmessageWAMar ket Dat a Snap sd280tMDEniryPbsitichNdand 828-hTodTyipéhat \wekpreviously omitted in
errorwere added
20/12/2012 | 2.0.7 In message D = "New Ord&indge", the description of the field =18 was corrected, and in field= 59 @a®an option was removed | Primary
since it isnot currentlysupported
I n message vy descigionwirthe fiejd =46Was ¢omected.

16/01/2013 | 2.0.8 In message "W = M&et Data Snapshot Full Refresh" ghrecisionof 273=MDEntryTime field was changed, to addllisecondlevel Primary
precision
21/02/2013 | 2.0.9 Connection information and architectuwas addedThe descriptions of some messages such as: news, busasssgymreject, Trading | Primary

Session Status, and Order Cancel Requestimproved for clarity.

Information about typography and syntax conventiwas added

Customized fields araowidentified in messages.

Message y = wasSeoweredi t yLi st 0

Messagefi 30 = Raepgded} 0= Bus i nleadtise deseriptioncoftie fielde=p8earected fbarity and accuracy.
Message "W = Market Data Snapshot Full Refréidde information was improved

I n message F = i OheddederQtyDatblaclewas ddded, antekls 1d=ClientOrderID and 60=TransactTime were
changed to required.
I n message G = AOrder Cancel/ Replace Requestodo the Order Qt

some ID fields descriptions have beemproved.
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Inmessageg A Or der Mass field46t=€FICo&Reeanduhe mstrdment block were changed to conditionally required
In messageExecution Report (MsgType = 8): Order CanceRabsponse, Execution Report (MsgType = 8): Order Status Resipon
With orders,and Execution Report (MsgType = 8): Order Replaced Respiiglsls LastPx and LastQty were changed to conditionall
required for more accuracgnd some field descriptions were improved.

03/05/2013 | 2.0.10 | nmesisagetype=Sec ur i t yLi st R efigld 5S=EddrityLsstRenaesdtType was simplified, to meet a singléresgent. Primary
Message fAr =0r der Saosssppatedonyeror®.ep or t o

The market trading housgere addeds well agnformation to allowrouting toexternalmarkets

15/11/2013 | 2.0.11 AParti es cltahgedtkadd sansesParty Roléields needed for Argentine arkesinterconnection. Additional information Primary
about FIX sessias for Argentine market interconnection were introduced in this version.
09/01/20% | 2.0.12 I n message New ,GeldAecont-diwasgharged-to régdired. Primary

This version addmformation about postradingmessagesupported by the Exchange to implemBldck Trade, Allocation, and Give
Up functionality.

21/02/2014 | 2.0.13 I n message type Order MassCancel Request=09g06, the descriept i Primary
accurately.
I n message type Or der Ca n clenklifergel(58)ovasRizangedets Qdimiially tequiret@ makeicledr ith
usage

26/06/2014 | 2.0.14 In the message YV ped hRe d@28iwvisaddeaixspeoify theContract Value Factor by which price must be Primary

adjusted to determine the true nominal value of onwatéres contract.

In the message type MarketDataSnapshotFullRefresh\ihe field MDENtryTypg(269) addgswo new data volumes (nominal
volume, and w (caskolums.

I n the message type NewOrder Si ngl e=0 Dowgsending stopbrdees] d Or der Ty

11/08/2014 | 2.0.15 In the message type "TradingSessionStatus sd\e changes were made in thiadingSessionSublID (652) field to be able to report { Primary
suspension of a market segment
08/10/2014 | 2.0.16 In the masage typ&TradingSessionStatus = hWas added the field Tex68) to indicatehosesegmentsot belonging to ROFEX. Primary

I n this version were added two new uses for the ATr allye C3g
accoum and the other for request trade capture reports by symbol.

Some visual improvements were made to highlight the sample tags belonging to blocks.
26/01/2014 | 2.0.17 The list of values availables of the field =461 (CFICoda} expanded argbme vales were changed Primary
In the message type A OrGcleangEsawere mddé&te thd waycasiReessiulodroreptacement, due to thg
replaced order will be reported with a new id, while the order replaced will be canceled.

Int he message type AOr der MéascsrigStatusassaideditaatiosytocwonsult tAeFstatestoteall drders |
Security Status Request and Security Status mesdagesption were added.

13/04/2015 | 2.0.18 In the message typ&lews = B, the field MarketSegmentID (130@)as addedo indicate the market segment target for the news Primary
message.
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In the message "SecurityList = y" the fis?lthxLotSize(5515 wasaddedo informthe max lot size allowed for Block Trade orders
The field GFICode (461) adds type Index.

04/05/2015 | 2.0.19 I n the message 0 S eoadatePlAwas alded, to ingidate thiquidation dat Fodinstruments of type Repurchasg Primary

02/10/2015 | 2.0.20 The message 0 Or devasGmdifiedtd régairg anty the Ordefdfield to cancel an order, It is no longer necessary| Primary
include the ClOrdID or OrigCIOrdID tags

15/12/2015| 2.0.21 The mess age RdplAceRequest#6n wa b mondtreduireehd#ClQrddD field in orderto cancel an order Primary
In secti on f P o svds adiedahd definftan SigaaleCapbureRepdite q u e s tused by&@edtnal markets

28/07/2016 | 2.0.22 The foll owing messages: iSecuritylLi steRReyaetstx,qOof Svec @r iutpy Primary
valueAiOMAOCSO Gombined Options, to thigeld CFI Code (461)

01/09/2016 | 2.0.23 The foll owing messages: fiSecuritylListRequest =x, fi S e c uathet y Primary
values:iOPAMPS) Rut Title Option OGAMPSY  Gall Title Option "OPAFXS' = Put Future Option' OCAFXS' = Call Future Option
"OPASPS = Put Option Values andfOCASPS = Call Option Values tthe field CFlI Code (461).
Message @A New Owadudatedto sugpsending Zéberg orders.

27/10/2016 | 2.0.24 Messages fAExecutionReport=806 and fAOrder Cancel Repl aceReqqu g Primary
in orders.

03/11/2016 | 2.0.25 The description foaccount list messages (UALR, UALT and UALI) are added along with the addition BatagD( 4 4 8 ) = @ R ( Primary
Identityd to the UALT message.

23/11/2016 | 2.0.26 The message ASecuritylList=y0 was updated to incorporate fPimary

29/06/2017 | 2.0.27 The "0" instruction is added to tag Execlnst(18) in FIX messages "NewOrderSingle=D" and "OrderCancelReplaceRequest=G". | Primary

6/07/2017 | 2.0.28 The field OrdType(40) was corrected. Primary
The descriptions f orerchapeédi ons 636 and 6z06 were int

27/11/2017 | 2.0.29 I n the messages " NewOrder Singl e=D0 an dandthefiedcTradingBesselpe® added{ Primary
respectively, to support orders entry in the BYMA CPX trading session. Also added thefo@ion = Aucti on cl ea
MDEntryType(269) in the messages fAMar ket Data Request=Vo0

21/12/2017 | 2.0.30 Errata: The message fAccountLi stl ncr AcceuntReguestiB7110)Xi¢ld idnotweguired.q Primary

21/12/2017 | 2.0.31 The description of tag 18 was corrected to indicate that the values for it are added without delimiter Primary

21/12/2017 | 2.0.32 The description of tag 18f the Execution Reporhessagevasmodifiedto add the option "oto informorden @ncelation on connection | Primary

loss
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Al l ocati onll rmgtdrsu ddihichial Mliact®(A6Y) td the BloclAlloc.
-AllocationInstructionAck= AP0 adds the options 2luntlL&¢l Bejekt) td the VieddllocTRatup(&7c t )
-Conf i r mata dodns= 0tAhKed -@ @l @ et GTENt(BBeand theadlud JEntering Trader) to the field Party Role(452)

14/05/2018 | 2.0.33 TheoptionW (Reference Priceyas added to the MDEntryType (269) and MDEntryPx (Ziddjis, in messages Primary
MarketDataSnapshotFullRefresbsWo and Mar ket Dat aRequest =0VO0.

21/05/2018 | 2.0.34 Theoptions 3 (Index) x = Nominal Volume and w = Cash Volumere added to the MDEnNtryType (268)message Primary
Mar ket Dat a R€hg apios3 (Index)wa®added to messalyarketDataSnapshotHulRe f r e s h =0 W0

29/06/2018 | 2.0.35 GrouplnstrmtLegSecListGrpyas added t o me s doanfoan thHe estrunentd tlyatnmalsetup=ai inadex Primary

23/10/2018 | 2.0.36 Indudes corrections made to the latestsion due to an error in the tag numbers assigndtetfields LastPx and LastQiyhich were Primary
inverted.

29/10/2018 | 2.0.37 Includes modications in the messages: Primary
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| ntroducti on

Purpose and Document Scope

ROFEX (Rosario Futures EXchange) released this document to provide an entry mechanism for market data subsanigtioder routing tds Electronic Trading Exchange
using the FIX ProtocolThe ROFEX Trading System provides the hardware and software needed to conné&dettrisic Derivatives Exchange. The goal of this document
is to describe the message types and tags supporsedcessfully connect to the ROFEX FIX 5B2 interface.

References to other documents
For detailed information on each of these fieldeape refer to thEIX Protocolspecificationswww.fixprotocolorg.
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Typographi cal and Syntax Conventions

This document uses certain typographical conventions:

Text in this styleis used for identify Blocks of Data of any kind.

A is used foiindicates oe level of depth in blocks of data, for exam@mBck Intrument

A A is used foindicates two levels of depth blocks of data.

A A A is used foindicates three levels of depth in blocks of data.

AAAA isused for indicate®ur levels of depthin blocksof data.

<125> a tag numbeenclosed between major and minorsigns di cat e t hat the field is a fiRofexd Custom f

=A =4 = =8 =8 =9

Conventions for tables:

Tag FIX Name Req Format Description
Tag Number Field Name accordingto | Indicates if the fill is required, field format used Description of Use
the Fix Protocol possible values:
Y: yes
N: no
C: conditionally required
A Block Name Idem Idem
Tag number NumInGroup Idem Field format used Idem
Used as an example and shows how the fields must be completg
AA Tag Field name Idem Field format used
number
AA Tag Field name Idem Field format used
number
<Custom Tag Name of Custom Field Idem Idem Description of Use for Custom Field
number>
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Connection i nformati on

Market Trading Hours

FIX Session Howg 9.00am7pm
Trading Hous: 10:00am6pm

FIX Version used

The version prtocol used is Fix 5.0 SP2.

Identification of the FIX session

The exchange will provide every member withExchange Code, Member Code, Login Username and a Password. All messages sent by the member to the exchange
contain the provided Member Coitethe SenderComplznd OnBehalfOfComplDields. For test connections, the Member will be provided with a separate Exchange Codk
Member CodeLogin Username and Password. All messages sent by the Member to the exchange should alsoTameGoenpIlDfi el d set t o t he
provided and will have to be séb i R O F Xl@ more than one FIX session can exist at the time with the same values for these fields. If a message is received with v
that do not correspond with those of the sessiamillibe rejected and the connection closed. It should be noted that the values of these fields are inverted when tie mess
sent by the exchange, with respect to those sent by the client.

Interconnection agreements between markets

It is defined, acaaling with practices used in othemarkeplaces, that to send orders to other markets or take orders fromatdéfarentFIX sessiorwill be used for each
direction

To send orders fromrimaryto another markeBrimaryad as initiator of a sessidn that marketusingthe FIX version and dictionarovided by the other Exchange
Those wishing to submit market orderPtomary, must start a session, in whiehimaryact as "acceptor” using the FIX versidictionary and specification providéy
Primary.

This allows both market® connectregardless of differences between the dictionaries and specifications.

]
U PRIMARY' pagetof 1




www.rofex.com.ar

IP Addresses

All Members connecting to the system will be paad with a production DNS nama@d one or more teBXINS names.

TCP Port Number

Primaryd Router listens for Member connections on a TCP specific port number. This port number will be also provided by the exchange.

FIX Session Assignment
FIX comp IDs and IP addressP&S namegor connection are assigned by Primary to conngatbunterparties. The process is differentiated according to the counterparty
category (banks, trading firms, vendors, other exchanges, etc). For more details, pleasErimiatgct

Identification of Instruments
The instruments are identified by thegftsol", which is unique irachmarket.

Customer Support
Technical Suppat

25 de Mayo 460 Piso 3
Buenos Aires, Argentina
+54 11 51999851/2
soporte@primary.com.ar

-
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Architectur e

External and internallientswi | | be conrGadteavih ytoo i an faba®idMaad balangingXiNdsigh a Féssion. The protocol version used is Fix 5.0
SP2. The messages will be routed to PTP Core for processing, andethespibnse will return from "Fl&ateway" toClients.

Other Primary )
Applications Vendors, Fix Enabled
System Exchanges,
3rd Party Fix
Application
GW1 | [GWN ws | | ws
Gateways Fix Webservices
y
- X ™
Matching Engines
>
ME1 | | MEN
J Core PTP
l
Y
BACK OFFICE SYSTEMS
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Common
Instrument Identification

CompB8heanksf Applassmaagesn M

Instruments are uniquely identified using the block of fields presented below.

Tag FIX Name Req Format Description
A Block Instrument Set of Alnstrumentso
146 NoRehtedSym Y NumInGroup | Specifies the number of repeating symbols (instruments) specified
(Int)
AA 55 | Symbol Y String The Symbol Name
AA 207 | SecurityExchange N String Security exchange identifier. Value defirRGFX

Counter Party Identification
The Partés block is used in many application messages to specify the parties involved in the transaction. In the detailecdbfiffmiti@ssages that contains this block, the
block is incorporated exactly as shown below. The list of possible values is eddiycthe specific characteristics of the message.

Tag FIX Name Req Valid Values Format Description
A Block Parties Set of "Parties”
453 NoPartylDs N >0 NumiInGroup | Repeating group below should contain uniqgue combinations of PartyID,
(Int) PartylDSource, and PartyRole.
AA 448 PartylD N String Member code
AA 447 | PartylDSource C D = Propietary custontode Char Required if NoPartylDs has been specified
AA 452 | PartyRole C | 3=ClientID Int Indicates the role taken by the code specified in PartyID.
24 = Customer Account Requiredf NoPartylDs has been specified
11= Order Origination Trader
(see description below for external
markets)
AA | <109 | ClientlD N String ClientID of order sender/modifierglated to ClOrdIDfield.

Crr
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At least4 valuesmust be senwvhen submitting ordeifor routing to other Exchangessing the repetitivgroup PartylDs

Valuesaddedto the field PartyRote
4 = Clearing Firm (clearing and settlement agent)
1 = Executing Firm (Negotiatioagent)

12 = Executing TraddiTrader)

76 = DeskID (Terminal)currentlynot usedoy Primary.

Note thatClearirg Firm and Executingirm shoulduse the valuesentrallyprovided byCNV (A Comi si - n Nac i.onal de Val oreso

OrderQtyData Identification
Set of "OrderQtyData" fields
Note: OrderQty = CumQty + LeavesQty (see exceptions above)

Tag FIX Name Req Valid Values Description

A Block OrderQtyData Y OrdQty Insert here the set of "OrderQtyData" fields defined in "Common
Components of Application Messages"
AA | 38 | OrderQty N Qty Quantity of order.
Underlying Instrument Group Identification
Tag FIX Name Req Valid Values Format Description
A Block UndInstrmtGrp Set of AUnderl yingso
711 NoUnderlyings N NumInGroup
(Int)
AA Block Underlyinglinstrument
AAA | 311 | UnderlyingSymbol N String Underlying security's Symbol.

-
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Position Amount Data Identification
Set of 'PositionAmountDaté fields.

Tag FIX Name Req Valid Values Format Description
A Block PositionAmountData N OrdQty Insert here the set of "OrderQtyData" fields defined in "Common
Components of Application Messages"
753 NoPosAmt N NumInGroup | Number of Pogion Amount entries.
(Int)
AA | 707 | PosAmtType N | TVAR = Trade Variation Amount String Type of Position amount
AA | 708 | PosAmt N Qty Position amount

Position Qty Identification
Set of 'PositionQty fields.

Tag FIX Name Valid Values

Format

Description

A Block PositionQty Qty Insert here the set ofPosition Qty“fields defined in "Common Component
of Application Messages"
702 NoPositions N NuminGroup | Number of position entries.
(Int)

A A | 703 | PosType N | ASF = Asi of Trade Qty String Required if NoPosibns > 1

AA 704 | LongQty N Qty Long quantity

A A | 705 | ShortQty N Qty Short quantity
RootParties Identification
Set of 'RootPartiesfields.

Format Description

Tag FIX Name Req Valid Values

]
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Tag FIX Name Req Valid Values Format Description
A Block RootParties Y Insert here the set ofRootPartiesfields defined in "Common Components
of Application Messages"
1116 NoRootPartylDs N NuminGroup | Repeating group below should contain uniqgue combinatioR®ofartylD,
(Int) RootPartylDSource, anRootPartyRole
A A | 1117 | RootPartylD N String Used to idetify source of RootPartylD. Required if RootPartylDSource is
specified. Required if NoRootPartylDs > 0
A A | 1118 | RootPartylDSource N char Used to identify class source of RootPartyID value (e.g. BIC). Required
RootPartyID is specified. Required if NaRBartylDs > 0
A A | 1119 | RootPartyRole N int Identifies the type of RootPartyID (e.g. Executing Broker). Required if
NoRootPartylDs > 0
Alloc Group Identification
Set of '‘Alloc" fields.
Tag FIX Name Req AEUTRVEIES Format Description
A Block Alloc Y Conditionally required except when AllocTransType = Cancel, or when
AllocType = "Readyto-book" or "Warehouse instruction"
78 NoAllocs N NumInGroup | Number of repeating AllocAccount (79)/AllocPrice (366) entries.
(Int)
AA | 79 | AllocAccount C String Reguired if NoAllocs > 0. Must be first field in repeating group.
Conditionally required except when for AllocTransType="Cancel", or wh
AllocType= "ReadyTo-Book" or "Warehouse instruction".
A A | 366 | AllocPrice C Price AllocAccount plus AllocPrice form anigue Allocs entry.
Executed price for an AllocAccount (79) entry
AA 80 | AllocQty C Qty Conditionally required except when for AllocTransType="Cancel", or wh
AllocType= "ReadyTo-Book" or "Warehouse instruction".
Quantity to be allocated to specificlsaccount.

]
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OrdAlloc Group Identification
Set of 'OrdeAlloc” fields.

Tag FIX Name Req Valid Values Format Description
A Block OrderAlloc Y Indicates number of orders to be combined for allocation. If order(s) wer
manually delivered set to 1 (onRequired when AllocNoOrdersType = 1
73 NoOrders N NumlInGroup | Indicates number of orders to be combined for average pricing and allog
(Int)
AA 11 | CIOrdID C String Order identifier assigned by client if order(s) were electronically delivere

overFIX (or otherwise assigned a ClOrdID) and executed. If order(s) we
manually delivered (or otherwise not delivered over FIX) this field shoulg
contain string "MANUAL". Note where an order has undergone one or
cancel/replaces, this should be the Claf the most recent version of th
order.

Required when NoOrders(73) > 0 and must be the first repeating field in
group.

AA 37 | OrderlD Cc String Unique identifier for Order as assigned by s&tle (broker, exchange, ECN
Uniqueness must be guaranteed within a single trading day. Firms which
accept multiday orders should consider embedding a date within the
OrderID field © assure uniqueness across days.
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TrdgSes Group Identification
Set of "TrdgSes" fields.

Tag FIX Name Req Valid Values Format Description

Block TrdgSesGroup N ! | | Indicates number of Trading sessions.

]
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Messages
Header and Trailer
Standard Message Header

Message Header sent bywyaompany to the Exchange

Standard Message Head
FIX Name Valid Values Format Description

BeginString FIXT.1.1 String Identifies beginning of new message and protocol vergibiWAYS FIRST
FIELD IN MESSAGE(Always unencrypted)

9 BodyLengh Y Int Message length, in bytes, up to the CheckSum fialdiays second field in
messageAlways unencrypted. Maximun 500 Kbytes

34 MsgSegqNum Y Int Message sequence number.

35 MsgType Y | All Msg Types supported String Defines message typ&lways third field in message.

1128 AppVerlD N 9 = FIX50SP2 String Indicates application version using a service pack identifier.

43 PossDupFlag N Y = Possible Duplicate Boolean Indicates possible retransmission of message with this sequence numbe

N = Original Transmission The value for this tag must be s
of a resend request.

49 SenderComplD Y String Assigned value uskto identify firm sending the message. All messages s
by your firm must have one SenderComplD tieaigreed upon in advance
with the Exchange.

52 SendingTime Y UTC Timestamp | Time message is sent by your company to the exchange. (always expres
UTC (Universal Time Coordinated,

56 TargetComplD Y AROF XO String (32) Identifies the router receiving the message. All messages sent by your fi
the exchange must have one TargetComplD.

97 PossResend N Y = Possible resend Boolean Indicates that the message may contain information that has been sent U

N = Original transmission another sequence number.

115 OnBehalfOfCompID N String (32) A unique identifier assigned by the exchange to your firm. This identifier
must be presemn all order related transactions as a means of identifying
originating source.

122 OrigSendingTime N UTC Timestamp | Requiredfor messages resent as a result of a ResendRequest, including
Fill messages. If data is not available, set to sameead SendingTime

128 DeliverToCompID N String (32) Identifies the target executing system.

)
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Standard Message Head

Tag FIX Name Valid Values Format Description

OnBehalfOfSubld String (32) Value sent by the client that indicates the screen or user from which it
originated.
129 DeliverToSubld N String (32) Value sent by the client indicating the specific destination to which the
message is sent

Interconnection agreements between markets

The following tags are reserved for future use in routing scenarios involving more than two markets (eg when a odwmdkdeseto another via a third party):

-OnbehalfOfCompID
-DeliverToCompID
-HopGrp

We repeat thevalues for SenderCompID and TargetComplD in the tags OnbehalfOfCompID and DeliverToComplD respectively.

Standard Message Trailer

Message Trailer senytyour company to the exchange

Standard Message Traile

Tag FIX Name Valid Values Description

CheckSum String (3) Three byte, simple checksumlways last field in message

Page24 of 113




Message summary
Summary of supported Messages

The following Bble summarizes the session messages supported by the exchange.

Message

SESSION MESSAGES
Logon

Message Type

Heartbeat

Resend Request

Test Request

Reject & Session Level

Sequence Reset

Logout

News

gldh|lw|lkRLr|N]| O

QGO [IN [N [N [N [N
R (1S |13 kS {183 |1

COMMON MESSAGES

Business Message Reject
APPLICATION MESSAGES

163 IR
w (IN

TradingSessionStatus h 35
Account List Request UALR 37
Account List UALT 38
Account List Incremental UALI 39
New Order Single D 40
Order Cancel Request F 43
Order Cancel Replace Request G 44
Order Cancel Reject 9 46
Order Status Request H 47
OrderMass Status Request AF 48

]
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Message ‘ Message Type Page

OrderMass Cancel Request o} 49
Execution Report: New, Response 8 51
Execution Report : Order Canceled Response 8 53
Execution Report: Order Replaced Response 8 55
Execution Report: Order Filled/Partially Filled Response 8 57
Execution Report: Order Status Response 8 59
Execution Report: Reject Message Response 8 62
Market Data Request \Y 67
Market Data d Snapshot / Full Refresh W 69
Market Data Request Reject Y 72
Security List Request X 77
Security List y 79
Security Status Request e 84
Security Status f 85
Trade Capture Report Request AD 101
Trade Capture Report AE 94
Trade Capture Report Ack AR 99
Allocation Instruction J 104
Allocation Instruction Ack P 106
Confirmation AK 107
Confirmation Ack AU 110
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SessiLaybBessages
Message Specification

This sedbn details the session management messages used by the exchange.

Logon (MsgType = A)

The FIX Logon message (A) authenticates a user establishing a connection to a remote system. The Logon (A) message finstsinesghge sent by the application esfjng to initiate a FIX
session.

PossibleE x ¢ h a regpendesmessages: Logon (MsgType = A), Logout (MsgType = 5) or R§ession Level (MsgType = 3).

FIX Name Valid Values Format Description

Standard Header Y MsgType= A

98 EncryptMethod Y 0 = None Int Method of encryption.

108 HeartBtInt Y Integer >= 10 Int Heartbeat Interval in seconds. HeartBtInt must be equal to or greater {

A100.

553 Username N String Username. Provided by the exchange.

554 Password N String PasswordProvided by the exchange.

1137 DefaultApplVerID Y 9 =FIX50SP2 String The default version of FIX being carried over this FIXT session
Standard Trailer Y
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Heartbeat (MsgType = 0)

The Heartbeat (0) monitors the status of the comcation link and identifies when the last of a string of messages was not received.

PossibleE x ¢ h a regpendesmessages: None.
Heartbeat (MsgType =0
Tag FIX Name Valid Values Format Description
Standard Header Y MsgType = 0
112 TestReqID C String Required if heartbeat message is generated in response to a Test Re(
message. In this case, this tag must contain the TestReqID that was s
the Test Request message.

Standard Trailer Y

Test Request (MsgType = 1)
The test request mesge forces a heartbeat from the opposing application. The test request message checks sequence numbers or verifie@cdmestaitat The opposite application responds to

the Test Request with a Heartbeat containing the TestReqID.
Test RequegMsgType =1)

Tag FIX Name Valid Values Format Description
Standard Header Y MsgType =1
112 TestReqID Y String Identifier included in Test Request message to be returned in resulting
Heartbeat
Standard Trailer Y

Page28of 113

'PRIMARY
|



Resend Request (MsgType = 2)

The resend request is sent by the receiving application to initiate the retransmission of messages. This functiorifia sglipeshce number gap is detected, if the receiving application lost a message,
or as a function of the initialization press.

FIX Name

Valid Values

Format

Resend Request (MsgType =

Description

Standard Header Y MsgType = 2
7 BeginSegNo Y Valid sequence number for session Int Message sequence number of first message in range to be resent.
16 EndSeqgNo Y 0 =Infinity Int Message sequence number of last message in range to be resent. If r
is for a single message BeginSeqNo (7) = EndSeqNo. If request is for
messages subsequent to a particular message, EndSeqNo = "0"
(representing infinity).
StandardTrailer Y

Reject 1 Session Level (MsgType = 3)
The FIX Reject message should be issued when a message is received but cannot be properly processed dudeeeh sessimtation.
This message will be sent bye Exchange when a session levebe has occurred.

FIX Name

Valid Values

Format

Reject (MsgType = 3|

Description

Re
q
Standard Header Y MsgType = 3
45 RefSegNum Y Int Reference message sequence nurfiiegSegNumpf rejected message
371 RefTaglD N Int The tag number of thelX field being referenced
372 RefMsgType N String The MsgType of the FIX message being referenced

E"]
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Tag

373

FIX Name

SessionRejectReason

Valid Values

0 = Invalid tag number

1 = Required tag missing

2 = Tag not defined for this message|
type

3 = Undefined Tag

4 = Tag specified whout a value

5 = Value is incorrect (out of range)
for this tag

6 = Incorrect data format for value

7 = Decryption problem

8 = Signature problem

9 = ComplD problem

10 = SendingTime accuracy problem
11 = Invalid MsgType

12 = XML Validation error

13 = Tag @pears more than once

14 = Tag specified out of required
order

15 = Repeating group fields out of
order

16 = Incorrect NumInGroup count for
repeating group

17 = Non fdAdat ao
delimiter (SOH character)

99 = Other

Format

Int

Reject (MsgType = 3|

Description

Code to identify reson for a sessiolevel Reject message. The server w
report the reason for rejection in all messages

58

Text

String

Where possible, message to explain reason for rejection

Standard Trailer

]
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Sequence Reset (MsgType = 4)

The Sequence Resetssage has two modes: Gap Fill mode and Reset mode. Gap Fill mode is used in response to a FIX Resend Request whemwssagenanust be skipped. Reset mode
involves specifying an arbitrarily higher new sequence number to be expected by the rafctieeFIX Sequence Reset message, and is used to reestablish a FIX session after an unrecovere

application failure.

PossibleE x ¢ h a regpenéesmessages: None.

Tag

FIX Name

Valid Values

Sequence Reset (MsgType =
Description

StandarcHeader Y MsgType = 4
36 NewSegNo Y Int New sequence number. This number cannot be lower than the expect
incoming sequence number of either the cliertheiExchange that
originally sent the resend request.
123 GapFillFlag N Y = Gap Fill messagdvisgSeqNum Boolean Indicates that the Sequence Reset message is replacing administrativ|
field is valid application messages, which will not be resent.
N = Sequence Reset, ignore
MsgSeqNum
Standard Trailer Y

Logout (MsgType = 5)

The FIX Logout mesage initiates or confirms the termination of a FIX session. Disconnection without the exchange Logout messages séiquietde as an abnormal condition.
PossibleE x ¢ h a megperdesmessages: Logout (MsgType = 5), Resend Request (MsgType ®jRrtir Bession Level (MsgType = 3).

FIX Name

Valid Values

Logon(MsgType = 5)

Description

Standard Header

MsgType =5

58

Text

String

Free format text string.

Standard Trailer

<|z|<
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Common messages
Message Specification
News (MsgType = B)

The news message is a general free format message between the broker and institut@ssages used by the exchange to notify to connected participants (brokens¥két newscontains flags
to identify the news item's urgency

News(MsgType = B)

Tag FIX Name Valid Values Format Description
Standard Header Y MsgType = B
61 Urgency N 0 = Normal Char Default value is 0
1 =Flash

2 = Background

42 OrigTime N UTCTimestamp | Time of message origination
148 Headline Y String Specifies the headline text
A Block LinesOfText Y Set of ALines of Text o
33 NoLinesOfText NuminGroup Specifies the number of repeating lines of text specified
AA | 58 | Text Y String Repeating field, number of instances defined in LinesOfText (33)
149 URLLink N String Optional.A URI (Uniform Resource Identifier) or URL (Uniform Resour

Locator) link to additional information (i.e.
http://www primary.com/research.html)

1300 MarketSegmentID Y E.g.: ADDFO, ADD String Market Segment for whicthis News mesageapplies
AMERVO, etc.

Standard Trailer Y
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Business Message Reject (MsgType =)

Message sent by the exchange when it receives a supported message that is syntactically correct in an unsupportstiditeaéas,no specific rejection message

FIX Name

Valid Values

Format

Busiress Message RejgdisgType = j)
Description

Standard Header Y MsgType = j
372 RefMsgType Y String MsgType of the rejected message
380 BusinessRejectReason Y 0 = Other Int Reason for rejection
1 = Unknown ID
2 = Unknown Security
3 = Unsuipported Message Type
4 = Application not available
5 = Conditionally required field missing
6 = Not Authorized
7 = DeliverTo firm not available at this
time
18 = Invalid prce increment
58 Text N String Where possibleexplanaton of rejection
Standard Trailer Y

]
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Message Flow i Common messages
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Appl i cati onl UWkers algcecaurnktest, and Trading Sessi
|l nf or mati on

Message Specification

Trading Session Status (MsgType = h)

The Trading Session Statoessag@rovides information on the status of a market particularlyof the £gments for the phase in which they are.

TradingSessionStatdsgType =h)

FIX Name Valid Values Format Description
Standard Heade Y MsgType = h
58 Text C |[REXTERNALO String Conditionally required when the market segnawe:s not belong to
ROFEX(commonly referred to as external segment).
335 TradSesReqID N String Provided for a response to a specific Trading SessamsSReqast
message.
336 TradingSessionID Y | 1=Day String Identifier for Trading Session
625 TradingSessionSubID Y | 0=PreTrading String Optional market assigned sub identifier for a trading phase vettriading
1 =Trading session.
2 = PostTrading
3 = After Hour
4 = Closed
340 TradSesStatus Y | 0=Unknown Int State of the trading session
1= Halted 0= Unknown, if there isndt exter
2 = Open 1 = Halted for suspended market or market segment.
3 =Closed .
2 = Open for active marker market segment.
3 = Closed for closed market or market segment.
1301 MarketID Y |[AiROF X0 String Market for which Trading Session applies

]
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TradingSessionStatMsgType =h)

Tag FIX Name Valid Values Format Description
1300 MarketSegmentID Y E. g. : A DDHioD UAALDD A ¢ String Market Segment for which Trading Sessapplies
i ME R \éta.,
325 UnsolicitedIndicator N Y = Message is being sent unsolicited, Boolean Set to 'Y' if message is sent unsolicited as a result of a previous subsc
request.
Standard Trailer Y
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Account List Request (MsgType = UALR)

The AccountList Request message is used by institutions for ask to Exchange for the Accounts for the logged user.
Possi bl e Exchangeds

FIX Name

response

Valid Values

Format

me s s a gieSgssion Level (MsgType=3)Li st ( MsgType

UALT) or Reject

Account List Reque§tisgType = UALR )
Description

Standard Header

MsgType = UALR

1 = Account type
2 = All accounts

263 SubscriptionRequestType 0 = Snapshot Char Subscription Request Type
1= Snapshot + updates (subscribe)
2 = Disable previous snapshot + updat
request (unsubscribe)

7110 AccountRequestID String Request Id

7111 AccountListRequestType 0 = Account Int Type of request

Standard Trailer

-
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Account List (MsgType = UALT)

The Account List message is used by the Exchangesteeario the account list request.

Account Lis{MsgType = UALT )

FIX Name Valid Values Format Description
Standard Header Y MsgType = UALT
7110 AccountRequestID Y String ID of account list request as assigned by the institution.
7112 AccountRequestResult Y 0 = Valid request Int Type of result returned
A Block Account Set of ifiAccount dat ao
7113 NoRelatedAcc N NumInGroup
AA 1 Account N String Account hame
A A | 448 | PartylD N String Identity of ROFEX Agent
AA 581 | AccountType N 1 = Account carried on customer side Char Type of account asciated with an order. By default 1.
books
A A | 7121 | PersonlD N Qty Identification number of person
A A | 1048 | DealingCapacity N | A=Agent Char Account ownership
P = Principal
A A | 7114 | Account Aliases N String Account aliases
A A | 7125 | AccountRiskCheck N Y = account with risk calculation Boolean It indicates whether the account has risk calculation
N = account without risk calculation
Standard Trailer Y

.
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Account List Incremental (MsgType = UALI)

The Account List Incremental message is used by the Egeharupdate the list of accounts with the new account entered.

Account LisincrementalMsgType = UAL)

Tag FIX Name Valid Values Format Description
Standard Header Y MsgType = UALI
7110 AccountRequestID N String ID of account list requeskassigned by the institution.
7112 AccountRequestResult Y 0 = Valid request Int Type of result returned
A Block Account Set of ifiAccount dat ao
7113 NoRelatedAcc N NumInGroup
AA 1 Account N String Account hame
A A | 448 | PartylD N String Identity of ROFEX Agent
A A | 581 | AccountType N | 1 =Account carried on customer side Char Type of account associated with an order. By default 1.
books
A A | 7114 | Account Aliases N String Account aliases
A A | 7121 | PersonlID N Qty Identification number of person
Standard Trailer Y
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Applicati on-OMedsesragvasn age ment

This section describes messages exchanged that are relevant to order management, i.e. the sending of orders, cartiéltations,and reporting of state changes.

Message Specification

New Order i Single (MsgType = D)

The New Order Single message is used by institutions to electronically submit orders to be executed by the exchandgmu@rdensesa unique identifier (tag ClOrdID <11>) assigned by the
institution for a tradinglay. Orders with duplicate identifiers will be rejected by the exchange.

The acknowledgment of receipt of a New Order Single message is issued in the form of an Execution Report message.

PossibleE x ¢ h a regpendesmessages: Execution Report (MsgTypeorRejecti Session Level (MsgType = 3)

New Order- Single(MsgType =D )
FIX Name Valid Values Format Description

Standard Header Y MsgType =D
1 Account Y String Executing account mnemonic.
11 ClOrdID Y String Unique identifier forOrder as assigned by the clie@ingle session.
A Block OrderQtyData Y Qty Quantity of order
40 OrdType Y | 1= Market Char Order type
2 = Limit
K = Market with left over as
limit(market order with unexecuted
guantity lecoming limit order at last
price)
3 = Stop
4 = Stop Limit
z = Stop Merval
44 Price C Price Order price. Required for limigndstop limit orders
54 Side Y 1 =Buy Char Side of order.
2 =Sell
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New Order- Single(MsgType =D )

FIX Name Valid Values Format Description
18 Execlnst N Z = Cancel if not Bds MultipleValueS | Instructions for order handlin€an contain multiple instructionsp
X = replacepreviousordes ROFEX tring delimiter, next to each other
indicator. x =if present, must cancall previous ordersif they match irthe following
G = All or None (AON) fields: account, sidesymboland security exchange
o = Cancel on connection loss Z =indicates that the order will not @okable(for products with the option
of put or not in book
G = fororders infiall or non® products
0 = Performsancellation of orders with TIF Day when system disconnec
A Block TrdgSesGrp N I nsert here the set of "Trading
A Block Instrument Y
A Block Parties Y Insert here theet of "Parties"
Repeating group below should contain unique combinations of PartylD,
PartylDSource, and PartyRole
59 TimelnForce N 0 = Day (or session) Char Specifies for how long the order remains in effect.
1 = Good Till Cancel (GTC) For Bid and Offer0 = Day is usedommonly
3 = Immediate or Cancel (I0C) For Buy and Sell3 = Immediate o€ancelis usedcommonly
4 = Fill or Kill (FOK) Absence of this field is interpreted as DAY
6 = Good Till Date GTD)
60 TransactTime N UTC Time d order creation.
Timestamp
99 StopPx C Price Price per unit of quantityConditionallyrequired when order type is 3,4,0r Z
432 ExpireDate C LocalMktDate | Date of order expiration. Conditionally required when TimelnForce = GT
<1084> DisplayMethod N 1 = Initial Iceberg
<1138> DisplayQty C Qty Display Quantity. Conditionally required when DisplayMethod is 1
Standard Trailer Y

Note: Tag 18-> Execlnst = G, only valiéh the following cases:

T For instruments ndall or noneodo with TIFs GTC and DAY
f Forinst ruments decl ared fAnot al | or noneo with TIFs |1 OC and FOK.
1 For Bookable orders (not 18=Z flag specified) with TIFs DAYGI C, in instruments declaréda | | o must speaifyeExecinst = G
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For Bookable orders (not 18=Z flag specified) with TIFs DAY @rGsin instrumentsl e ¢ | a o € d a i | withoflag Emezlnse=0G will be rejected.

]
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Order Cancel Request (MsgType = F)

The Order Cancel Request message requests the cancellation of all of the remaining quantity of an existing order. Wik oetpubstaccepted if the order can successfully be pulled back from the
exchange book without executing. A cancel request is assigned a CIOrdID and is treated as a separate entity. If rej€atelD thfeche Cancel Request will be sent in the Cancetd®epessage, as
well as the ClOrdID of the actual order in the OrigCIOrdID field. The CIOrdID assigned to the cancel request must benamgsietlae CIOrdID assigned to regular orders and replacement orders. A
successful Order Cancel Request is refitedith an Execution Report messabkete that the Order Cancel/Replace Reqeédstshould be used to partially cancel (reduce) an order.

PossibleE x ¢ h a regpendesmessages: Execution Report (MsgType = 8), Rejession Level (MsgType = 3) or Ordeancel Reject (MsgType = 9).

Order Cancel RequefMsgType = F

FIX Name Valid Values Format Description
Standard Header Y MsgType = F
11 ClOrdID Y String Unique ID of cancel request as assigned by the institution.
37 Orderld C String Unique identifier for therder to be canceleas assigned by the server.

Conditionaly required if OrigClOrdld is not present.

For cancel orderssimply send this identifiewill not be necessary to includg
ClOrdID or OrigCIOrdID.

41 OrigClOrdID C String The last accepted CIOrdID in an order chain

ClOrdID(11) of the previous non rejected order (generated by user) whic
will be canceled

Conditionaly required if Orderld is not present.

54 Side Y 1= Buy Char Side of order
2 = Sell
60 Transactime Y UTC Time of order creation.
Timestamp
1 Account Y String
Block OrderQtyData Y Insert here the set of "OrderQtyData" fields defined in "Common
Component®8locks of Application Messages"

A Block Instrument Y In this case the Security Exchange field is mandatory
A Block Parties Y Insert here the set of "Parties"”

Repeating group below should contaimique combinations of PartyID,
PartylDSource, and PartyRole

Standard Trailer Y
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Order Cancel/Replace Request (MsgType = G)

The Order Cancel Replace Request message is used to change the parameters of a pregredslyler It may be used tohange attributes of an order (i.e. reduce/increase quantity, change price,
etc.). The Cancel/Replace request will only be accepted if the order can successfully be pulled back from the exchaitiysubeakauting.

Do not use this message to canceltdmaining quantity of an outstanding order, use the Order Cancel Request message for this purpose.

Only the fields that are beirdhangedceedto be sent in the replacemeanessagg(except required fields that must be sent anywiiglds that are notesit are considered without changes

If an order is successfully replaced, then it will generate a new OrderID for it, while the replaced order will be.canceled

For the moment may be changed only the following fields
1 OrderQtyfrom OrderQtyData Block
M1 Price
1 Execlnst

PossibleE x ¢ h a regpendesmessages: Execution Report (MsgType = 8), Rejesision Level (MsgType = 3) or Order Cancel Reject (MsgType = 9)

Order Cancel/ReplaceRequébtsgType = G )

Tag FIX Name Req Valid Values Format Description
Standard Header Y MsgType = G
1 Account Y String45) Executing account mnemonic.
11 ClOrdID N String Unique identifierfor the order to Cancel/Replaas assigned by the client.
18 Execlnst N Z = Cancel if not Best MultipleValueSt | Instructions for ordehandling,can be used to change the original order
x= replace previous orderdIREX ring handling instructions.
indicator. Can contain multiple instructionsp delimiter, next to each other
0 = Cancel on connection loss x = if present, must carl all previous orders, if they match in the followir
fields: account, side, symha@nd security exchange.
Z = indicates that the order will not be bookable (for products with the
option of put or not in book).
G = for orders in dall or noneo
0 = Performs cancellation of orders with TIF Day when system disconng
37 Orderld C String Unique identifier for the order to Cancel/Request as assigned by the se
Conditionallyrequired if OrigClOrdlds not present.
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Order Cancel/ReplaceRequébtsgType = G )
Tag FIX Name Valid Values Format Description

40 OrdType Y 1 = Market Char Order type
2 = Limit

K = Market with left over as
limit(market order with unexecuted
guantity becoming limit order at last

price)
3 = Stop
4 = Stop Limit
z = Stop Merval
41 OrigClOrdID C String The last accepted CIOrdID in an order chain.
ClOrdID(11) of the previous non rejected order (generated by user) whic
will be replaced.
Conditionally required if Orderld is not present.
44 Price C Price To indicate the newriceof the order in case ohodification.
54 Side Y 1 =Buy Char Side of oder.
2 =Sell
59 TimelnForce C 0 = Day (or session) Char Specifies for how long the order remains in effect.
1 = Good Till Cancel (GTC) Absence of this field indicates Day order
3 = Immediate or Cancel (I0C) Codi tionally required if TIF is
4 = Fill or Kill (FOK) For Bid and Offer A0 = Dayo i s
6 = Good Till Date (GTD) For Buy and Sell fi 3is used tcommoalg.i at e

60 TransactTime
Block Instrument
Block Parties

UTCTimestamp | Time this order request was initiated/released by the trader or tradiegrs
In this case the Security Exchange field is mandatory

Insert here the set of "Parties”

Repeating group below shoutdntain unique combinations of PartyID,
PartylDSource, and PartyRole

Can be used among other things for requesting to market segments not
belonging to ROFEX, information on the status of ord@isgg the parties
information with data of market membessociated with the user.

A Block OrderQtyData C Insert here the set of "OrderQtyData" fields defined in "Common
Component8locks of Application Messages"

To indicate the new amount of the order in casmadification

>
<|=<|=<

StandardTrailer Y
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Order Cancel Reject (MsgType = 9)
The "Order Cancel Reject" message is issued by the exchange, upon receipt of a "Cancel Request”, "Mass Cancel RegeestaocéDReplace Request” (modification) messeage by client,

which cannot b&onored. Filled orders cannot be cancelled or modified.
When rejecting an "Order Cancel Request”, the "Order Cancel Reject" message will provide the ClOrdID and OrigClOrdIDhiciue®res specified on the original message "Cancel/Mass

Cancel/Replace &quest” for identification.

Order Cancel RejedMsgType =9)

FIX Name Valid Values Format Description
Standard Header Y MsgType =9
11 ClOrdID Y String ClOrdID of the Cancel Request or Cancel/RepRegquesthat is being
rejected.
41 OrigClOrdID Y String The last accepted CIOrdID in an order chain.
37 OrderID Y String If CxIRejReason="Unknown order", specify "NONE".
39 OrdStatus Y 0 = New Char Identifies the current stas of the order.
1 = Partially Filled
2 = Filled
4 = Canceled
8 = Rejected
434 CxIRejResponseTo Y 1 = Order Cancel Request Char Identifies the type of request this Cancel Reject is in response to.
102 CxIRejReason Y 0 =Too late to Cancel Int Code to identify reason for cangejection.
1 = Unknown Order
99 = Other
58 Text N String Provides the reason why the order was rejected.
Standard Trailer Y
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Order Status Request (MsgType = H)

The order status request message is used by the institution to generate an order status message b&oicframgéehe

Order Status Request (MsgTypdi¥

FIX Name Req Valid Values Format Description
Standard Header Y MsgType =H
790 OrdStatusReqID N String Optional, can be used to uniquely identify a specific Order Status Request
message. Echoed back Brecution Report if provided.
11 ClOrdID c String The ClOrdID of the order whose status is being requested
Conditionally required iOrderIDis not provided.
37 OrderID C String Conditionally required if ClOrdID(11) is not providéBither OrderlDor ClOrdID
must be provided
A Block Instrument Y Insert here the set of “Instrument" (symbology) fields defined in "Common
Components of Application Messages"
A Block Parties c Insert here the set of "Parties"
Repeating group below should contain unique combinations of PartylD,
PartylDSource, and PartyRole
54 Side Y 1= Buy Char Side of order
2 = Sell
Standard Trailer Y
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Order Mass Status Request (MsgType = AF)

Message sent by the client to request status of orders meeting certain selection criteria.

Order Mass Status Request (MsgType =,
FIX Name Req Valid Values Format Description

Standard Header Y MsgType = AF
584 MassStatusReqID Y String (10) | Unique identifier of this Order Mass Status Request message
585 MassStatusReqType Y 7 = Status for all orders Int Mass Status Request Type.
Block Parties N
1 Account N String Can be used to specify the parties to whom the Ordes Btgus Request shoulg
apply.
207 SecurityExchange N String Security exchange identifier. Value defirR@®FX
A Block Instrument N
AA 1151 | SecurityGroup N external (to refer to orders pertaining t String An exchange specific name assigned to a group of related securities which n
contracts outemarketsegments concurrently affected by market events actions.
AA 965 SecurityStatus 0= All, String When 1is used for requesting orders in the active state, whereasOndikethe
1= Actives states of orders are requested
Standard Trailer Y
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Order Mass Cancel Request (MsgType =q)

Message sentythe client to request the cancellation of orders that meet certain selection criteria.

Req Valid Values

Format

Order Mass Cancel Request (MsgType =
Description

Standard Header

MsgType = g

530 MassCancelRequestType 1 = Cancel aters for a security Char Selection criteria.
4 = Cancel orders for a CFICode
7 = Cancel all orders
11 ClOrdID String Unique ID of Order Mass Cancel Request as assigned by the institution.
60 TransactTime UTCTimesta | Time this order request wasitiated/released by the trader or trading system.
mp

Block Instrument

Insert here the set of "Instrument" (symbology) fields defined in "Common
Components of Application Messages"

Conditionaly requiredif MassCancelRequestType = 1.

]
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Order Mass Cancel Request (MsgType =

Tag FIX Name Valid Values Description
AA | 461 | CFICode C | "FXXXX" = Future String Indicates the type of security using ISO 10962 standard, Classification of
"OPXXXS" = Option Put Financial Instruments (CFl code) values. It is recommended that CFICode |
"OCXXXS" = Option Call used instead of SecurityType for Agined Income instruments.
OXXXPS = MERVALOption Conditiondly required if MassCacelRequestType = 4.

"ESXXXX" = Stock
"DBXXXX" = Bond
"XXWXXX" = Swap

ABRKXXXX0 = Futures S
AEMXXXXo0o= CEDEAR
ADTXXXX0= Financi
ARPXXXXo0o= Repurch

AMRIXXX0 =Index

AMXXXXX0= Undefin
i OMAOCSO0 = Combin
AOPAMPSO = Put Ti
AiOCAMPSo = Call T

OPAFXS = Put Future Option
"OCAFXS = Call Future Option
"OPASPS = Put Option Values
"OCASPS = Call Option Valies

54 Side N | 1=Buy Char Optional qualifier used to indicate the side of the market for which orders ar
2 = Sell be cancékd. Absence of this field indicates that orders are tabeelled
regardless of side.
A Block Parties N Insert here the set of "Parties"

Repeating group below should contain unique combinations of PartylD,
PartylDSource, and PartyRole.

Used for massive cancelation of all orders belonging to a specified accoun
1300 MarketSegment|D Y String Cancel orders for a market segment.

Standard Trailer Y
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Execution Report (MsgType = 8): New
The Execution Report message is used in the following scenarios:
1  Confirm the receipt of an order;
1 Confirm changes to arxisting order (i.e. accept order cancel requests);
1 Relay order status information;
1 Relay fill information on working orders (trades);
1 Reject orders.

Each execution report contains two fields which @edto communicate both the current state of the oedeunderstood by the broker and the purpose of the message: OrdStatus (used to convey t
current status of an order) and ExecType (used to identify the purpose of the Execution Report message).

Execution Report (MsgType = 8): New Respo

FIX Name Valid Values Format Description
Standard Header Y MsgType = 8
1 Account Y String (32) Executing account mnemonic.
6 AvgPx Y 0 Price This tag will always be 0.
11 ClOrdID Y String (32) Unique identifier for New Order, Cancel, or Cancel/Regplthat this
Execution Report confirms.
14 CumQty Y 0 Qty Cumulativeexecutedjuantity.
17 ExeclD Y String (32) Unique Exchange identifier for message. This identifier is unique trading
session.
18 Execlnst N Z = Cancel if not Best MultipleValueS | Instructions for order handling.
G = All or None AON) tring Can contain multiple instructionsp delimiter, next to each other
0 = Cancel on connection loss Z = for products with the option of put or not in boakd norbookeable
orders.
G=forordersimmal | or noneo product s.
0 = Performs cancellation of orders with TIF Day when system disconne
31 LastPx Y 0 Price Price of this (last) fill. This tag will always be 0.
32 LastQty Y 0 Qty Quantity (e.g. shares) bought/sold on this (last) Tillis tagwill always be O.
37 OrderID Y String (32) Unique identifier for order as assigned by Exchange. This identifier is ur
per trading session.
Block Parties N Repeating group below should contain uniqgue combinations of PartyID,
PartylDSource, anBartyRole
Block OrderQtyData Y Qty OrderQty submitted by the client.
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Execution Report (MsgType = 8): New Respo

FIX Name Valid Values Format Description
39 OrdStatus Y 0 = New Char Identifies the current status of an order.
The value will be 0 for New if the original FIX message waswW\Orderi
Single.
40 OrdType Y 2 = Limit Char Type of order specified by individual entering the order.

K = Market with Left Over as Limit

41 OrigCIOrdID C String (32) | Conditionally required for response to a Cancel or Cancel/Replace requg
(ExecType=PendingCancel, Replace, or Canceled) when referring to ord
that where electronically submitted over FIX or otherwise assigned a
ClOrdID(11). ClOrdID of the previous accepted order (NOT the initial ord
of the day) when canceling or replacing adesr

44 Price C Price Order Price submitted by the client
54 Side Y 1 =Buy Char (1) Side submitted by the client
2 =Sell
A Block Instrument Y In this case the Security Exchange field is mandatory
59 TimelnForce N 0 = Day (or session) Char Specifies how long the order remainseffect. If not present, DAYrder is
1 = Good Till Cancel (GTC) the default.

3 = Immediate or Cancel (I0OC)
4 = Fill or Kill (FOK)
6 = Good Till Date (GTD)

60 TransactTime Y UTC Time at which the order is accepted by the exchange.
Timestamp
150 ExecType Y 0 = New Char The value will be 0 for New if the original FIX message was New Qrder
Single.
151 LeavesQty Y Qty (9) Amount of stocks units open for further execntio
336 TradingSessionID N 6ad String Used to specify the BYMA CPX trading session.
58 Text N String
Standard Trailer Y

]
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Execution Report (MsgType = 8): Order Canceled Response

Tag

FIX Name

Valid Values

Format

Execution Report (MsgType = 8): Ordéanceled Respons
Description

Standard Header Y MsgType = 8
1 Account Y String (32) Executing account mnemonic.
6 AvgPx Y Price AvgPx submitted with Cancel order
Calculated average price of all fills on this order.
11 ClOrdID Y String (32) Unique identifier for Cancel order that this Execution Report confirms
14 CumQty Y Qty CumQty submitted with Cancel order.
17 ExeclD Y String (32) Uni que Exchangeds identifier for
trading session.
18 Execlnst N | Z = Cancel if not Best MultipleValueS | Instructions for order handling
G = All or None (AON) tring Can contain multiple instructionsp delimiter, next to each other
0 = Cancel on connection loss Z = for products with the option of put or not indk, and norbookeable
orders.
G = for orders in dAall or noneo
o = Performs cancellation of orders with TIF Day when system disconne
Returned when OrderStatus is not Rejected.
31 LastPx C Price Price of this fil. Required if ExecType = Trade
32 LastQty C Qty Quantity of stocks units bought/sold on this. fi#equired if ExecType =
Trade
37 OrderlID Y String (32) Unique identifier for order as assigned by the exchafdps identifier is
unigue per trading session.
Block Parties N Repeating group below should contain unique combinations of PartyID,
PartylDSource, and PartyRole
Block OrderQtyData Y Qty OrderQty submitted with Cancel order.
39 OrdStatus Y 4 = Canceled Char Identifies the current status of an order.
40 OrdType Y 2 = Limit Char Type of order specified by individual entering the order.
K = Market with Left Over as Limit
41 OrigClOrdID N String (32) The last accepted CIOrdID in an order chain
44 Price N Price Price submitted with Cancel order.
54 Side Y 1=Buy Char Side submitted with Cancel order.
2 =Sell

)
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Execution Report (MsgType = 8): Ordéanceled Respons
FIX Name Valid Values Format Description

A Block Instrument Y In this case the Security Exchange field is mandatory

59 TimelnForce N 0 = Day (or session) Char Specifies how long the order remains in effect. If not present, DAY orde
1 = Good Till Cancel (GTC) the default.
3 = Immediate or Cancel (I0C)
4 = Fill or Kill (FOK)
6 = Good TillDate (GTD)

60 TransactTime Y uTC Time at which the order is cancelled by the exchange.

Timestamp
150 ExecType Y 4 = Canceled Char Describes the nature dfé execution report while OrdStatus identifies the
current ordestatus

151 LeavesQty Y Qty (9) Amount of stocks units open for further execution.

336 TradingSessionID N |[6abd String Used to specify the BYMA CPX trading session.

58 Text N String It always returns Canceled

Standard Trailer Y

]
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Execution Report (MsgType = 8): Order Replaced Response

FIX Name

Valid Values

Execution Report (MsgType = 8): Ordeeplaced Respons
Description

Standard Header Y MsgType = 8
1 Account Y String (32) Executing account mnemonic.
6 AvgPx Y Price AvgPx submitted with Cancel/Replace order.
11 ClOrdID Y String (32) Unique identifier for Cancel/Replace order that this Execution Report
confirms
14 CumQty Y Qty CumQty submitted with Cael/Replace order.
17 ExeclD Y String (32) Unigue exchange identifier for message. This identifier is unique per tra
session.
18 Execlnst N Z = Cancel if not Best MultipleValueS | Instructionsfor order handling
G = All or None (AON) tring Can contain multiple instructionsp delimiter, next to each other
0 = Cancel on connection loss Z = for products with the option of put or not in book, and non bookeable
orders.
G = for orders in dAall or noneo
o = Performs cancellation of orders witH-1Day when system disconnect
Returnedvhen OrderStatuis not Rejected.
31 LastPx C Price Price of this fill. Required if ExecType = Trade.
32 LastQty C Qty Quantity of stocks units bought/sold on this fitlequired if ExecType =
Trade.
37 OrderID Y String (32) Unique identifier for order as assigned by the exchange. This identifier i
unigue per trading sessiamd identifies the replaced order.
Block Parties N Repeating group below should contain unique combinations of PartyID,
PartylDSource, and PartyRole
Block OrderQtyData Y Qty OrderQty submitted with Cancel/Replace order.
39 OrdStatus Y 0= New Char Identifies the current status order
1 = Partially Filled
2= Filled
40 OrdType Y 2 = Limit Char Type of order specified by individual entering the order.
K = Market with Left Over as Limit
41 OrigClOrdID N String (32) The last acepted ClOrdID in an order chain

)
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Execution Report (MsgType = 8): Ordeeplaced Respons

FIX Name Valid Values Format Description
44 Price N Price Price submitted with Cancel/Replace order.
54 Side Y 1= Buy Char Side submitted with Cancel/Replace order.

2 = Sell
A Block Instrument Y In this case the Security Exchange field is mandatory
60 TransactTime Y uUTC Time at which the order is cancelled by the exchange.
Timestamp
150 ExecType Y 5 = Replacd Char Describeghe nature of the execution report while OrdStatus identifies thg
current ordestatus

151 LeavesQty Y Qty Amount of stocks units open for further execution.
336 TradingSessionID N 6ab String Used to specify the BYMA CPX trading session.
58 Text N String

Standard Trailer Y

]
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Execution Report (MsgType = 8): Order Filled/Partially Filled Response

This message will be sent to the customer as a result of an order matching leading to trade creation.

Execution Report (MsgType = 8): Order Fill/Rally Filled Respon

Tag FIX Name Valid Values Description
Standard Header Y MsgType = 8
1 Account Y String (32) Executing account mnemonic.
6 AvgPx Y Price Calculated average price of all fills on this order.
11 ClOrdID Y Stiing (32) Unique identifier for the order that this Execution Report references.
14 CumQty Y Qty Total number of shares filled.
17 ExeclD Y String (32) Unique Exchange identifier for message. This identifier is unique per
trading session.
18 Execlnst N Z = Cancel if not Best MultipleValueStri Instructions for order handling
G = All or None (AON) ng Can contain multiple instructionsp delimiter, next to each other
o = Cancel on connection loss Z = for products with the ojatn of put or notm book, anchon bookeable
orders.
G = for orders in Aall or noneo
o = Performs cancellation of orders with TIF Day when system discont
31 LastPx Y Price Price of this fill.
32 Last Qty Y Qty Quantity of stocks units bought/sold this fill.
37 OrderlID Y String Unique identifier for Order as assigned by Ehehange. This identifier is
unigue per trading session.
Block Parties N Repeating group below should contain uniqgue combinations of PartylD
PartylDSource, and PgRole
Block OrderQtyData Y Qty OrderQty submitted by the client.
39 OrdStatus Y 1 = Partially Filled Char Identifies the current status of an order.
2 = Filled
40 OrdType Y 1 = Market Char Type of order specified by individual entering the order.
2 =Limit
K = Market with Left Over as Limit
41 OrigClOrdID N String (32) The last accepted CIOrdID in an order chain.
44 Price N Price Price per share.

]
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Execution Report (MsgType = 8): Order Fill/Relly Filled Respons

FIX Name Valid Values Format Description

54 Side Y 1= Buy Char Side submitted by the client.

2=5d
A Block Instrument Y In this case the Security Exchange field is mandatory

59 TimelnForce N | 0 = Day (or session) Char Specifies how long the order remains in effect. If not present, DAY org
1 = Good Till Cancel (GTC) the default.
3 = Immediate or Cancel (I0OC)
4 = Fill or Kill (FOK)
6 = GoodTill Date (GTD)

60 TransactTime Y UTC Timestamg Time at which the order was filled.

150 ExecType Y F = Trade (Partial Fill or Fill) Char Describes theature of the execution report while OrdStatus identifies t

status of the order.

151 LeavesQty Y Qty Amount of instrument units open for further execution.

336 TradingSessionID N 6abd String Used to specify the BYMA CPX trading session.

58 Text N String

Standard Trailer Y
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Execution Report (MsgType = 8): Order Status Response i No orders

This message will be sent to the customer as the reply of an order mass statusrequester status request the case that there are nossociated orders.

Execution Report (MsgType = 8): Order Status Respc

FIX Name Valid Values Format Description
Standard Header Y MsgType = 8
790 OrdStatusReqID C String Required if responding to and if provided on the Order Status Request
message. Echo back the value provided by the requester
911 TotNumReports C 0 Int Can be used when responding to an Order Mass Status Request to iden
total number of Execution Reports which will be returned. It is related wit
the amount of acte orders.
584 MassStatusReqID C Int When responding to an Order Mass Status Request, corresponds to the
identifier of Order Mass Status Request message
912 LastRpgRequested Y Y = Last message Boolean Indicates that this is the last Execution Reépavhich will be returned as a
result of the request.
6 AvgPXx Y 0 Price Calculated average price of all fills on this order.
14 CumQty Y 0 Qty Total number of shares filled.
17 ExeclD Y 0 String (32) Unique identifier for message. This identifietisique per trading session.
37 OrderID Y 0 String Unique identifier for order as assigned by the exchange. This identifier i
unigue per trading session.
39 OrdStatus Y 4 = Cancelled Char Identifies the current status of an order.
41 OrigClOrdID N String (32) The last accepted CIOrdID in an order chain.
54 Side Y 1 =Buy Char Side submitted by the client.
A Block Instrument Y Symbol (55) =0N/ A0 and no Security
A Block Parties N Repeatig group below should contain unique combinations of PartyID,
PartylDSource, and PartyRole
60 TransactTime Y UTC Time at which the order was filled.
Timestamp
150 ExecType Y | = Order Status Char (1) Describes the nature of the order status reporiewditlStatus identifies the
status of the order.
151 LeavesQty Y 0 Qty Amount of instrument units open for further execution.
58 Text N String
Standard Trailer Y
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Execution Report (MsgType = 8): Order Status Response i With orders

This messagwill be sent to the customer as the reply of an order mass status r@galestder status requesh the case that the areat least one order associatedt satisfies the request

FIX Name

Valid Values

Format

Execution Report (MsgType = 8): Order Status Respc
Description

Standard Header Y MsgType = 8
790 OrdStatusReqID C String Required if responding to and if provided on the Order Status Request
message. Echo back the value provided by the requester
911 TotNumReports Y Int Canbe used when responding to an Order Mass Status Request to identi
total number of Execution Reports which will be returned.
584 MassStatusReqID C Int When responding to an Order Mass Status Request, corresponds to the (
identifier of Order Mas Status Request message
912 LastRpgRequested Y N = Not last message Boolean Can be used when responding to an Order Mass Status Request to indic
Y= Last message this is the last Execution Reports which will be returned as a result of the
request
1 Account Y String (32) Executing account mnemonic.
6 AvgPx Y Price Calculated average price of all fills on this ordewill be 0 in case of
OrdStatus = §Rejected)
11 ClOrdID Y String (32) Unique identifier for the order that this Executi®eport references.
17 ExeclD Y 0 String (32) Unique identifier for message. This identifier is unique per trading sessio
18 Execlnst N Z = Cancel if not Best MultipleValueS | Instructions for ordehandling
G = All or None (AON) tring Can contain multiple instructionsp delimiter, next to each other
0 = Cancel on connection loss Z = for products with the option of put or not in book, and non bookeable
orders.
G = for orders in dal/l or noneod
o = Performs cancellation of orders with TIF Dayemtsystem disconnect
Returnedvhen OrderStatuis not Rejected.
A Block Parties N Repeating group below should contain unique combinations of PartylID,
PartylDSource, and PartyRole
31 LastPx C Price Price of thig(last)fill. Required if ExecType = Trade.
32 LastQty C Qty Quantity of stocks units bought/sold on tlisst)fill. Required if ExecType =
Trade.
37 OrderID Y String Unique identifier for order as assigned by the exchange. This identifier is
unique per trading session.

.
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Execution Report (MsgType = 8): Order Status Respc

FIX Name Valid Values Format Description
A Block OrderQtyData Y Qty OrderQty submitted by the clientt will be 0 in case of OrdStatus = 8
(Rejected)
39 OrdStatus Y 0 = New Char Identifies the current status of an order.
1 = Patrtially Filled
2 = Filled
4 = Canceled
8 = Rejected
40 OrdType Y 1 = Market Char Type of order specified by individual entering the order.
2 = Limit
K = Market with Left Over as Limit
41 OrigClOrdID N String The last accepted CIOrdID in an order chain.
44 Price Y Price Price per shardt will be 0in case of OrdStatus =(&ejected)
54 Side Y 1= Buy Char Side submitted by the client.
2 = Sell
A Block Instrument Y In this case the Security Exchange field is mandatory
60 TransactTime Y UTC Time at which the order was filled.
Timesamp
103 OrdRejReason N Int It will be 5= Unknown Orderin case of OrdStatus = §Rejected)
150 ExecType Y | = Order Status Char (1) Describes the nature of the order status report while OrdStatus identifies
stetus of the order.
151 LeavesQty Y Qty Amount of instrument units open for further executitnwill be 0 in case of
OrdStatus = §Rejected)
14 CumQty Y Qty Total number of shares fillett. will be 0 in case of OrdStatus =(Bejected)
336 TradingSessionlD N 6abd String Used to specify the BYMA CPX trading session.
58 Text N String Order Updated
Standard Trailer Y
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Execution Report (MsgType = 8): Reject Message Response

(The original FIX message sent by the customer was New Oi8ielglerequest.)

FIX Name

Valid Values

Execution Report (MsgType = 8): Reject Message Resp

Standard Header Y MsgType = 8
1 Account Y String (32) Executing account mnemonic.
6 AvgPXx Y 0 Price This tag will always be 0.
11 ClOrdID Y String (32) Unique identifier for the order that the Execution Report references.
14 CumQty Y 0 Qty This tag will always be 0
17 ExeclD Y String (32) Unique Exchange identifier for message. This identifier is unique per tra
session.
37 OrderID Y i NONEO String (32) Unique identifier for order as assigned by Ehehange. This identifier is
unigue per trading sessichNONEO i n case of r ej
Block Parties N Repeating group below should contain unique combinations of PartyID,
PartylDSource, and PartyRole
Block OrderQtyData Y Qty OrderQty submitted by theieht.
39 OrdStatus Y 8 = Rejected Char Identifies the current status of an order.
44 Price N Price Price per share.
54 Side Y 1 = Buy Char Side submitted by the client.
2 =Sell
A Block Instrument Y Security Exchange field is always present
59 TimelnForce N 0 = Day (or session) Char Specifies how long the order remains in effect. If not pres®AY order is
1 = Good Till Cancel (GTC) the default.
3 = Immediate or Cancel (I0C)
4 = Fill or Kill (FOK)
6 = Good Till Date (GTD)
60 TransactTime Y UTC Time at which the order was rejected.
Timestamp
150 ExecType Y 8 = Rejected Char (1) The value will always be 8 for Rejected because the original FIX messag
was New Ordef Single.
151 LeavesQty Y 0 Qty Amount of instrument units open for further executidtnwill always be 0.
336 TradingSessionID N 6ad String Used to specify the BYMA CPX trading session.
58 Text N String
Standard Trailer Y

 J
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Message Flow Order Management

New Order i Single
In this example, an order is sent by the client institution. This order is partially filled and is completely filled d&erwar

Clignit institution Primary

Mew Ordar Single (MsgTypa =0
ClOrdIDy = 1234
OrderQty = 1000

Execution Repor (MsaType = 8)

F

ClOrdID = 1234
Ordarld = PRI001
QrderStatus = 0
LeavesQty = 1000

Execution Reporl (MsgType = 8)

ClordID = 1234

Ordarld = PRI001

OrderStalus =1

LeavasQty = 400

Cumiity = G00

Execution Report (MsgType = 8) -

ClOrdID = 1234
Orderld = PRIJ0
OrdarStalus = 2
LeavesQiy = 0
Cumilty = 1000

—————— el _¥__

e e

New Order, Partial Fill and Complete Fill

.
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Order Cancel Request
Once an order is accepted by the exchange, it is assigned a unique internal identifier bgmhssemhto the client in the tag OrderID in each Execution Report message. The client may take action ¢
that order using the OrderID instead of the CIOrdID.

Client institution Primary

New Order Single (MsgType = D)

>
ClOrdID = 1234
OrderQty = 100
Execution Report (MsgType = 8)
<
ClOrdID = 1234
Orderld = 100

OrderStatus =0
LeavesQty = 100

Order Cancel Request (MsgType = F)

L g
ClOrdID = 4567
OrigClOrdID = 1234
Execution Report (MsgType = 8)
al
CIOrdID = 4567

Orderld = 1234
OrderStatus = 4

I
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
I
|
|
|
|
|
|
|
|
|
|
|
| LeavesQty = 100
|

Order Cancellation

.
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Order Cancel/Replace Request

Once an order is accepted by thelexwge, it is assigned a unique internal identifier by instrument, sent to the client in the tag OrderID in each Executiore8sgge. The client may take action on

that order using the OrderID instead of the CIOrdID.

Order Cancel Replace Request (MsgType = G)

OrderStatus =0
LeavesQty = 100

Client institution Primary
New Order Single (MsgType = D)
>
ClOrdID = 1234
OrderQty = 100
Execution Report (MsgType = 8)
<
ClOrdID = 1234
Orderld = 100

Order Modification

.
D PRIMARY'

>
ClOrdID = 4567
OrigClOrdID = 1234
Execution Report (MsgType = 8)
<
ClOrdID = 4567

Orderld = 1234
OrderStatus = 4
LeavesQty = 100
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Order Status Request

Client institution Primary

New Order Single (MsgType = D)

>
ClOrdID = 1234
OrderQty = 100
Execution Report (MsgType = 8)
<
ClOrdID = 1234

Orderld = PRI001
OrderStatus = 0
LeavesQty = 100

Order Status Request (MsgType = H)

>
ClOrdID = 1234
Side=1
Symbol = MSFT
Execution Report (MsgType = 8)
<
ClOrdID = 1234
Side=1
Symbol = MSFT
ExecType =3

Order Status Request

.
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Appl i cati onl Meerskseatg e3at a

Message specification

Market Data Request (MsgType = V)

A Market Data Request is a general request for market data on a specific security. A successful Market DatetRetguest Market Data Full Snapshot message containing one or more Market Date
Entries.

Possible Exchange response messages: Markei Batapshot / Full Refresh (MsgType = W) and Market Data Request Reject (MsgType =Y)

Market Data Request (Msgpg = V)

Tag FIX Name Valid Values Format Description
Standard Header Y MsgType =V
262 MDReqID Y String (32) Must be unique, or the ID of previous Market Data Request to disable if
SubscriptionRequestType = Disable previous Snapshot + UpdeteeR.
263 SubscriptionRequestType Y 0 = Snapshot Char SubscriptionRequestType indicates to the other party what type of resp
1 = Snapshot + Updates is expected.
2 = Disable Previous Snapshot + Upda
264 MarketDepth Y 0 = Full Book Int Depth of market for Book Snapshot. Maximun depth 5.
1 = Top ofBook
N >1 = Report best N price tiers of dat
265 MDUpdateType C | 0 =Full Refresh Int Conditional field when SubscriptionRequestType = 1
Specifies the type of Market Data update.
266 AggregatedBook Y Y = one book entry per side per price Boolean Specifies whether or not book entries should be aggregated.
N = Multiple entries per side per price
A Block MDRegGrp Y Number of MDEntryType fields requested
267 NoMDEntryTypes Y NuminGroup | Number of MDEntryType fields requested.
(Int)

]
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Market Data Request (Msgig = V)

Tag FIX Name Valid Values Format Description

AA 269 | MDEntryType Y | 0=Bid Char Must be the first field in this repeating group. This is a list oftedltypes off
1 = Offer Market Data Entries that the firm requesting the Market Data is interest
2 = Trade in receiving.
3 = Index

4 = Opening Price

5 = Closing Price

6 = Settlement Price

7 = Trading Session High Price
8 = Trading Session Low Price
x = Nominal Volume

w = Cash Volume

B = TradeVolume

C = Open Interest

Q = Auction clearing price

W = Reference Price

A Block InstrumentMDR&Grp Y
146 NoRelatedSym Y NumlInGroup | Numberof symbols requested
(Int)
AA Block Instrument Y
Standard Trailer Y

]
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Market Data i Snapshot / Full Refresh (MsgType = W)

The Market Data Snapshot/Full Refresh messages are sent as the response to a Market Data Request message. The messigenefdiarteetoData Request. It will contain the appropriate
MDReqID tag value to correlate the request with the response.

Market Datai Snapshot / Full RefreqivisgType = W.

FIX Name Valid Values Format Description
Standard Header Y MsgType = W
262 MDReqID Y String (32) Unique identifier for Market Data Request
264 MarketDepth N Int Can be used to define the currdepth of the book.
A Block Instrument Y
A Block MDFullGrp Y Number of entries following.
268 NoMDEntries Y NumiInGroup | Number of entries following.
(Int)
AA 269 MDEntryType Y 0 = Bid Int Mustbe the first field in this repeating group. Identifies the type of this e
1 = Offer
2 = Trade
3 = Index

4 = Opening Price

5 = Closing Price

6 = Settlement Price

7 = Trading Session High Price
8 = Trading Session Low Price
x = Nominal Volume

w = Cash Volume

B = TradeVolume

C = Open Interest

Q = Auction clearing price

W = Reference Price

PRIMARY'
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AA 270 MDEntryPx C Price Price of the Market Data Entry.
Conditional field when MDEntryType is

0 = Bid

1 = Offer
2 = Trade
3 = Index

4 = Opening Price

5 = Closing Price

6 = Settlement Price

7 = Trading SessiorHigh Price
8 = Trading Session Low Price
w= Cash Volume

Q = Auction clearing price

W= Reference price

AA 271 MDEntrySize C Qty Conditionally required if MDEntryType is
0 = Bid
1 = Offer
2 = Trade

B = TradeVolumey

C= Open Interest

x= Nominal Volume

Q = Auction clearing price

AA 272 MDEntryDate N UTCDateOnly | Date of Market Data EntryDate represented in UTC (Universal Time
Coordinated, also known as "GMT") in YYYYMMDD format. This speci
purpose field is paired with UTCTimeOnly to form a proper UTCTimests
for bandwidthsensitive messagesald values: YYYY = 0009999, MM =
01-12, DD = 01:31.

AA 273 MDEntryTime N UTCTimeOnly | Time of Market Data Entnf i el d o f -0 ntl yypde rfieTpirnees
(Universal Time Coordinated, also known as "GMT") expressed in
HH:MM:SS.sss (milliseconds) format, colons, and period required.
Valid values are: HH= 00-23, MM = 0059, SS = 066960 (60 only if UTC
leap second), sss=06®09 (indicating milliseconds).

|
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FIX Name

Valid Values

Format

Market Datai Snapshot / Full RefreqMsgType = W)
Description

AA 277 Trade Condition U = Exchange Last String Sentwith thefields TradeSidé€7201) MDEntryPX270), MDEnNtrySiz€71),
MDEntryDatg272), MDEntryTime(273), when MDEntryType(269) =
Trade(2), tLastTriandfeoxr mh a sh eo ciiche momemt
when the message is sent.
AA 290 MDEntryPositionNo Int Display position of a bid or offer, numbered from most competitive to le
competitive, gr market side, beginning with 1
AA 828 TrdType 0=Regular Trade Int Specifies trade type when a trade is being repottedike the "Exchange
1=Block Trade Last" or "Last Trade;'here trades are reported wh they occur, while the
1001=Allocation "Exchange Last" will be reported even if trade has not happened recent
1002=Give Up Sent with the fields: TrdTy828), MDEntryPx(270), MDEntrySize(271),
1003=Floor Trade MDEntryDate(272), MDEntryTime(273), and MDEntryPositionNo (2@0)
MDEntryType(269¥ Trade(2).
AA <7201> | Trade Side 1 = Buy Char Side of the trade
2 = Sell

Standard Trailer

PRIMARY'
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Market Data Request Reject (MsgType =)

The Market Data Request Reject will be issued byetkehangevhen it cannot honor the Market Data Request, due to businésshaical reasons

Market Data Request Reje@isgType =Y)

FIX Name Valid Values Format Description
Standard Header Y MsgType =Y
262 MDReqID Y String (32) Must refer to the MDReqID of the request.
281 MDRegRejReason N 0 = Unknown symbl Char Reason forhe rejection of a Market Data request.
1 = Duplicate MDReqID
2 = Insufficient Bandwidth
3 = Insufficient Permissions
4 = Unsupported Subscription Reques
Type
5 = Unsupported MarketDepth
6 = Unsupported MDUpdateType
7 = Unsupported AggregatedBook
8 = Unsupported MDEntryType
58 Text N String
Standard Trailer Y
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Message Flow - Market Data

Market Data Request (Full Refresh) without updates

Client institution

Primary

I I

| |

| Market Data Request (MsgType = V) |

I >

: SubscriptionRequestType = 0 (Snapshot) :

| |NoRelatedSym =2 I

| [Symbol = MSFT |

| [Symbol = CSCO |

| |

| |

| |

| Market Data Snapshot / Full Refresh (MsgType = W) | )
1l 1

[l 1

: Symbol = MSFT| |

| | >
: Market Data Snapshot / Full Refresh (MsgType = W) :

I: |

| Symbol = CSCO| |

. =i
| |

| |

Market Data Request (Full Refresh) without updates

[—‘__1

PRIMARY'

Snapshot
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Market Data Request (Full Refresh) with updates

Client institution Primary

Market Data Request (MsgType = V)

|-
Ll
SubscriptionRequestType = 1 (Snapshot + Updates)
NoRelatedSym = 2

Symbol = MSFT

Symbol = CSCO

LT T T T T A T T AT T T T T T T T T T

I
|
|
|
|
|
|
|
|
|
|
|
Market Data Snapshot / Full Refresh (MsgType = W) | )
|
Symbol = MSFT :
>
Market Data Snapshot / Full Refresh (MsgType = W) :
|
Symbol = CSCO] |
'/
|
|
Market Data Snapshot / Full Refresh (MsgType = W) | 3
1< I
: Symbol = MSFT :
| | >
LMarket Data Snapshot / Full Refresh (MsgType = W) :
" |
| Symbol = CSCO| |
. =
| |

Market Data Request (Full Refresh) with updates

)

PRIMARY'

Snapshot

Updates
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Market Data Unsubscribe

Client institution

Primary

Market Data Request (MsgType = V)

) 4

I
I
I
|
: SubscriptionRequestType = 2 (Unsubscribe)
|
I
I
I

Market Data unsubscribe

—

-
PRIMARY'
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Market Data Request Incorrect

Client institution

Primary

Market Data Request (MsgType = V)

Market Data Request Reject (MsgType =)

|-
Ll

I
|
|
|
!
|
|
|
|
|
|
|
|

Market Data Request Incorrect

—

-
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Appl i cati oni Svecsuwsraigteys Def i ni ti on

FIX messages are utilized so that the connecting partiebleréoadetermine which instruments are negotiated at the Exchange. Instrument definition messaging is based
subscription model, in which the client institutions subscribe to receive instrument definitions according to speddicacriterptionallyreceive updates afterwards. The
subscription may be cancelled at any time.

Message specification
Security List Request (MsgType = X)

Usdl by the client to request the instrument definitions
Possi ble exchangeds respons=g) messages: Security List (MsgType

Security List RequefisgType = x)
FIX Name Valid Values Format Description

Standard Header Y MsgType = X

320 SecurityReqID Y String Unique identifier for each Security List Request message

559 SecurityListRequestType Y 0 = Symbol Int Selection criteria used
1 =SecurityType oCFICode
2 = Product
4 = All Securities

1301 MarketID N AROF X0 String Identifies the market which lists and trades the instrument

1300 MarketSegmentID N Eg:AiDDFoO, ADDAO String Identifies the market segmt

A Block Instrument C Conditional field where SecurityListRequestType is 0 = Symbol, in this cg
the securityexchangefield is also expected.

]
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Security List RequefisgType = x)
Tag FIX Name Valid Values Format Description

AA 461 | CFICode C | "FXXXSX" = Future String Conditional field where SecurityListRequestType is 1 = CFICode
"OPXXXS" = Option Put

"OCXXXS" = Option Call

"OXXXPS = MERVALOption
"ESXXXX" = Stock

"DBXXXX" = Bond

"XXWXXX" = Swap

AFXXXXX0 = Future

AEMXXXX0= CEDEAR
ADTXXXX0= Financi
ARPXXXX0= Repurch

AMRIXXX0 =Index
i MXXXXX0= Undefin

fiOMAOCSO = Combin
AOPMPSO = Put Titdl
ifiOCAMPSo = Call T

"OPAFXS = Put Future Option
"OCAFXS = Call Future Option
"OPASPS = Put Option Values
"OCASPS = Call Option Values

263 SubscripipnRequestType N 0 = Snapshot Char Defines the type of subscriptioBy default Snapshot subscription.
1 = Snapshot + Updates
2 = Disable Previous Snapshot + Upd

Standard Trailer Y

]
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Security List (MsgType =y)

The Security List message isaasto return a list of securities that matches the criteria specified in a Security List Request.

FIX Name

Valid Values

Security Lis{MsgType =y)

Description

Standard Header Y | MsgType =y
320 SecurityReqID Y String Identifier of Security List Request message that it is replying to
322 SecurityResponselD Y String Identifier for each Security List message
560 SecurityRequestResult Y | 0=Valid request Int Result of request identified by SecurityReqlD
1 =Invalid or unsupported request
2 = No instruments found that matg
selectioncriteria
5 =Request was rejected because
the CFICode specified is not
supported
<559 SecurityListRequestType| N | 4 = All Securities Int Type of Security List Request was made
1301 MarketID N |[AROF X0 String Identifies the market which lists and trades the instrument
1300 MarketSegmentID N Eg.AiDDF o0, ADDAO String Identifies the market segment
393 TotNoRelatedSym Y Int Total number of securitider request.
For use in fragmented messages
893 LastFagment Y | N=Not Last Message Boolean Indicates whether this is the last fragment in a sequence of message
Y = Last Message fragmentsOnly required where message has been fragmeBtetently the
SecurityList message is sent fragmented, a message ¢brssggyment
A Block SecLisGrp Specifies the number of repeating symbols (instruments) specified
146 NoRelatedSym CcC |>=1 NuminGroup | Indicates the number of instruments contained in this message. It is omi
(Int) when there are no instruments theget the selection criteria
AA <9996> ContractPositionNumber | N Long Indicates the order number for the instrument. This field provides a spec
order (defined by the Exchandey contracts, alloving their classification
according to criteria: Segmeén Type- Product among others.
AA Block Instrument Y
AAA 107 SecurityDesc Y String Security descriptionCan be used to provide an optional textual descriptio
for a financial instrument.

.
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AAA 228 Factor Float For Derivatives: Contract Value Factor by which price must be adjusted
determine the true nominal value of one derivatives contract.
(Qty * Price) * Factor = Nominal Value.

AAA 461 CFICode "EXXXSX" = Future String Classification of Financial Instruments values.

"OPXXXS" = Option Put If an Option: StrikePrice an&trikeCurencyare required
"OCXXXS" =Option Call
"OXXXPS = MERVALOption
"ESXXXX" = Stock

"DBXXXX" = Bond

"XXWXXX" = Swap
AFXXXXX0 = Futur
AEMXXXX0o= CEDEAH
ADTXXXX0= Finangdg
ARPXXXX0= Repur d
AMRIXXX0 =Index
AMXXXXX0o= Undefi
ifOMAOCSO = Combi
fi OP AMP S 0 Tite Oftiont
AOCAMPSo = Call
"OPAFXS = Put Future Option
"OCAFXS = Call Future Option
"OPASPS = Put Option Values
"OCASPS = Call Option Values

AAA 231 ContractMultiplier Float I ndicates the ratio or multiplie
Present if the security has this information associated.

AAA 200 MaturityMonthYear YYYYMM Month-Year | Month and Year of tamaturity.Applicable for standardized derivatives
which are typically only referenced by month and year futures, options,
bonds,stocksand futures spread.

AAA 541 MaturityDate YYYYMMDD LocalMktDate | Specifies date of maturity (a full date). Presehen MaturityMonthYear
(=200) is present. Enrich the information in Field 200.

AAA 202 StrikePrice Price Required when, CFICode is OPXXXS or OCXXXS

AAA 947 StrikeCurrency E.g. String Currency in which thé&trikePrice is denominated. Required when, CFICo

ARS = Argentine pesos is OPXXXS or OCXXXS.
USD = U.S. dollars
—
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AAA 969 MinPricelncrement Y Float Minimum Pricing Increment.
AAA <5023> TickSize Y Qty Minimum permitted size change. Cannot be 0 (zero)
AAA <5514 InstrumentPricePrecision| Y Int Number of decimals in prices.
AAA <7117 InstrumentSizePrecision Y Int Number of decimals in size.
AA 15 Currency N | E.g: String Identifies currency used for price. Absence of this field is interpreted as {
ARS = Argentine pesos default for the security. It is recommended that systems provide the curr
USD = U.S. dollars value whenever possible
AA Block FinancingDetails C
AAA 917 EndDate C |[E.g: 201505070 | LocalMktDate | End date of a financing deal, i.e. the date the seller reimburses the buye
takes back control of the collateral.
Required only when CFI Code is RPXXXX (Repurchase).
AA Block UndInstrmiGrp N Underlying security's Symbol.
AA Block
SecurityTradingRules
AAA Block BaseTradingRules | N This block contains the base trading rules
AAAA 1140 | MaxTradeVol N Float The maximum order quantity that can be submifbed security.
AAAA 561 RoundLot Y Float The trading lot size of a security
AAAA 562 MinTradeVol N Float The minimum order quantity that can be submitted for a security.
AAAA Block LotTypeRules N
1234 NoLotTypeRules NuminGroup | Number ofLot Types
(Int)
AAAAA 1093 | LotType N | 3 =Block Lot Char Defines the lot type assigned to the order.
AAAAA 1231 MinLotSize C Qty Minimum lot size allowed based on lot type specified in LotType(1093)
If LotType=3 means the min lot size for Block Trade orders.
AAAAA <5515> | MaxLotSize N Qty Maximum lot size allowed based on lot type specified in LotType(1093)
If LotType=3 means thmaxlot size for Block Trade orders.
AAAA Block PriceLimits
;
1
=1
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AAAAA 1148 | LowLimitPrice Price Minimum authorized price at wtth an instrument can trade. Present if the
security has this information associated.

AAAAA 1149 | HighLimitPrice Price Maximum authorized price at which an instrument can trade. Present if {
security has this information associated.

AAA Block This block contains the base trading rules

TradingSessionRulesGrp
1309 NoTradingSessionRules NumlInGroup
(Int)

AAAA 336 TradingSessionID String Identifier for the trading session
Must be provided if NoTradingSessions > 0
Set to [N/A] if values are not spific to trading session.

AAAA Block Contains trading rules specified at the trading session level

TradingSessionRules

AAAAA Block OrdTypeRules Specifies the order types that are valid for trading. The scope of the rule
determined by the contein which the component is used. In this case, thg
scope is trading session.

1237 NoOrdTypeRules NumiInGroup | Number of order types
(Int)
AAAAAA 40 | OrdType 1 = Market Char Indicates order types that are valid for the specified market segment.
2 = Limit . o 3, 4y z forouting to MERVAL
K = Market With Left Over as Limit
3 = Stop(STM)
4 = Stop Limit(STL)
z= Stop Limit MERVAI(STX)

AAAAA Block TimelnForceRules Specifiesthe time in force rules that are valid for trading. The scope of th
rule is cetermined by the context in which the component is used. In this
the scope is trading session

1239 NoTimelnForceRules 1 NuminGroup | Number of time in force techniques
(Int)
{
=1
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FIX Name

Valid Values

Format

Security Lis{MsgType =y)

Description

AAAAAA 59 | TimelnForce 0 = Day Char Indicates time in force techniques that are valid for the specified market
1 = Good Till Cancel segment
3 = Inmediate or Cangl
4 = Fill or Kill
6 = Good Till Date
AAAAA Block ExeclInstRules Specifies the execution instructions that are valid for trading. The scope
the rule is deterimed by the context in which the component is used. In th
case, the scope is trading session
1232 NoExeclnstRules 1 NumInGroup | Number of execution instructions
(Int)
AAAAAA 1308 | ExeclnstValue G = All or None Char Indicates execution instructionisat are valid for the specified market
segment
AA Block . Required only when CFI Code(461) is MRIXXX (Index) and
InstrmtLegSecListGrp Mar ket Segment | D(1360fiDEHAB®ODFO, A
555 NoLegs NuminGroup | Number of InstrumetLegrepeating group instanceRequired only in the
(Int) condition mentioned previousfpr group
AAA 600 LegSymbol String Contractsymbd. Required only in the condition mentioned previodsty
group.
AAA 623 LegRatioQty float Number of sharem the indexRequired only in the condition mentioned
previouslyfor group

Standard Trailer

]
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Campos 5023 y 1239?
Security Status Request (MsgType =€)

The Security Status Request message providesdallity to request the status of a security. One or more Security Status messages are returned as a result of at\BeRaiyeSt message.

SecurityStatus RequegisgType =€)

FIX Name Valid Values Format Description
Standard Header Y | MsgType=¢e
324 SecurityStatusReqID Y String Identifier of SecurityStatusRequest message
Must be unique, or the ID of previous SecuBtatus Request to disable if
SubscriptionRequestType = Disable previous Snapshot + Updates Reqy
2).
263 SubscriptionRequestType Y | 0= Snaphot String Subscription Request Type
1 = Snapshot + Updates (Subscrib
2 = Disable previous Snapshot +
Update Request (Unsuscribe)
A Block Instrument Y A
AA 55 Symbol Y | [N/A] = all symbols String Ticker symbobr [N/A] to request the security status for all symbols.
Standard Trailer Y

]
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http://www.fixtradingcommunity.org/FIXimate/FIXimate3.0/en/FIX.5.0SP2/tag324.html
http://www.fixtradingcommunity.org/FIXimate/FIXimate3.0/en/FIX.5.0SP2/tag263.html

Security Status (MsgType =)

The SecurityStatus message provides for the ability to report changes in status to a security. The Security Status message cotaandidatiltrading status, corporate actions, financial status
of the company. The Security Status message is used by ong teatliy (for instance an exchange) to report changes in the state of a security.

FIX Name

Valid Values

Format

SecurityStatugMsgType =f)
Description

Standard Header

MsgType = f

324 SecurityStatusReqID Y String Identifier of Security Status Request message that it is replying to.
Must be unique, or the ID of previous Security Status Request to disable
SubscriptionRequesype = Disable previous Snapshot + Updates Requeg
(2).
A Block Instrument Y
AA 55 Symbol Y | Ex.:.DOOct2014 String Ticker symbol
326 SecuritylradingStaus Y | 2=TRADING_HALT Int Identifies the trading status applicable to the transaction.
3 =RESUME WhenSecuritylradingStatusis 2 the symbol isuspended, if it is 3 the
symbol is enabled to Trade.
Standard Trailer Y

.
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Message Flow - Security Definition

Security List without updates

Client institution Primary

Security List Request (MsgType = X)

A 4

SecurityListRequestType = 4
SecurityReqID = 1234
SubscriptionRequestType = 0 (Snapshot)

Security List (MsgType =y)

A

SecurityReqID = 1234
NoRelatedSym = 2
SecuritylD = MSFT
SecuritylD = CSCO

Snapshot

Security List without updates

-
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Security List with updates

Client institution Primary

Security List Request (MsgType = x)

SecurityListRequestType = 4
SecurityReqID = 1234
SubscriptionRequestType = 1 (Snapshot + Update)

Security List (MsgType =y)

Snapshot

} Updates

SecurityReqID = 1234
NoRelatedSym = 2
SecuritylD = MSFT
SecuritylD = CSCO

1]
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Security List with updates
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Appl i cati onl RVeessts atgreassde messages

Message specification
Trade Capture Report Request (MsgType = AD): Regular Trades by Account

The Trade Capture Report Request can be used to:
A Request one or mor e tr a drecriteriaovided e the eapeocaptue repodt eeguést upon sel ect i

Trade CaptureReportReques{MsgType =AD)
FIX Name Valid Values Format Description

Standard Header Y | MsgType = AD
568 TradeRequestiD Y String Identifier for the tradeequest
569 TradeRequestType Y | 1= MatchedTradesMatchingCriterig Int Type of fAtrade capture reporto.
828 TrdType N | O=RegularTrade Int To request all trades of a specific trade type
830 TransferReason C |[AAccount Detail o String To request all trades for a specificrtséer reason i Account De
trades belonging a specific account.
A Block Parties C Repeating group below should contain unique combinations of PartyID,
PartylDSource, and PartyRole
Conditionally required when Trade capture report is requestistomer
account.
453 NoPartylDs Y NuminGroup | Number of PartylD (448RartylDSource (447), and PartyRole (452) entri¢
AA 448 PartylD Y |Ex. A0001000020 String Account name
AA 447 PartylDSource Y | D-Proprietary Char Used to identify class source of PartylD value (e.g. BIC). Required if Pal
is specified. Required if NoP#iDs > 0.
AA 452 PartyRole Y | 24- Customer Account Int Identifies the type or role of the PartylD (448) specified.
See "Appendix-& - Use of <Parties> Component Block"
(see Volume : "Glossary" for value definitions)
Standard Trailer Y

]
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Trade Capture Report (MsgType = AE): Regular Trades by Account
The Trade Capture Report message can be:

A Used to report trades between counterparties.
A Sent as a reply to a Trade Capture Report Request.

Trade Capture RepofMsgType =AE)

FIX Name Valid Values Description
Standard Header Y | MsgType = AE
571 TradeReportID Y String TradeReportID is conditionally required in a messelgaining model in
which a subsequent message may refer to a prior message via
TradeReportReflD. The alternatit@ a messagehain model is an entity
based model in which TradelD is used to identify a trade. In this case,
TradelD is required and TradeReportID can be optionally specified.
568 TradeRequestID N String Request ID if the Trade Capture Report is in oese to a Trade Capture
Report Request.
828 TrdType Y | 0=REGULAR_TRADE Int Type of Trade
60 TransactTime N UTCTimestamp| Timestamp when the business transaction represented by the message
occurredi.e. 2013123019:36:59
570 PreviouslyReported N | N= Notreported to counterparty Boolean Indicates if the trade capture report was previously reported to the
counterparty
748 TotNumTradeReports N int Total number of trade reports returned
912 LastRptRequested N | N= Not last message Boolean Indicates whether this message is that last report message in response
Y= Last message request, such as Order Mass Status Request
31 LastPx Y Price Trade Price
32 LastQty Y Qty Trade Quantity
A Block Parties N Used to specify the parties for the trades to be returned (clearing firm,
execution broker, trader id, etc.)
453 NoPartylDs Y NuminGroup | Number of PartylD (448), PartyIDSource (447), and PartyRole (452) ent
AA 448 PartylD Y |Exr@ajmirezo. String Username
AA 447 PartylDSource Y | D-Proprietary Char Used to identify class source of PartyID value (e.g. BIC). Required if Pa
is specified. Required if NoPartylDs > 0.

]
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Trade Capture RepofMsgType =AE)

FIX Name Valid Values Format Description
AA 452 PartyRole Y | 11-OrderCOriginationTrader Int Identifies thetype or role of the PartylD (448) specified.
See "Appendix-6 - Use of <Parties> Component Block"
(see Volume : "Glossary" for value definitions)
Block Instrument Y I nsert here the set of Alnstrume
Component®of Applicati on Messageso.
Block TrdCapRptSideGrp Y
552 NoSides Y | 1=0ne Side Number of Sides.
2 = Both Sides
AA 54 Side Y | 1=Buy, 2= Sell char Side of order
AA 1 Account N [Ex. fA0001000230 String Account mnemonic as agreed between buy and del,s¢.g. broker and
institution or investor/intermediary and fund manager.
Ai*0 when account is from counter
Standard Trailer Y

]
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Trade Capture Report Request (MsgType = AD): Regular Trades by Symbol

The Trade Capture Report Request can be tosed
A Request one or more trade capture reports based upon selection criteria provided on

Trade CaptureReportReques{MsgType =AD)
FIX Name Valid Values Format Description

Standard Header Y | MsgType = AD
568 TradeRequestID Y String Identifier for the trade request.
569 TradeRequestType Y | 1= MatchedTradesMatchingCriterig Int Type of fAtrade capture reporto.
828 TrdType N | O=RegularTrade Int To request all trades of a specific trade type
55 Symbol C String Ticker symbol. Conditionally required when Trade capture report is requ
by symbol.
Standard Trailer Y

]
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Trade Capture Report (MsgType = AE): Regular Trades by Symbol
The Trade Capture Report message can be:

A Used to repor erpattesades bet ween count

A Sent as a reply to a Trade Capture Report Request.

Trade Capture RepofMsgType =AE)

FIX Name Valid Values Description
Standard Header Y | MsgType = AE
571 TradeReportID Y String TradeReportID is conditionally requiréala messagehaining model in
which a subsequent message may refer to a prior message via
TradeReportReflD. The alternative to a messetggin model is an entity
based model in which TradelD is used to identify a trade. In this case,
TradelD is requiredrad TradeReportID can be optionally specified.
568 TradeRequestID N String Request ID if the Trade Capture Report is in response to a Trade Captui
Report Request.
828 TrdType Y | 0=REGULAR_TRADE Int Type of Trade
60 TransactTime N UTCTimestamp| Timestanp when the business transaction represented by the message
occurredi.e. 2013123019:36:59
570 PreviouslyReported N | N= Not reported to counterparty Boolean Indicates if the trade capture report was previously reported to the
counterparty
748 TotNumTraleReports N int Total number of trade reports returned
912 LastRptRequested N | N= Not last message Boolean Indicates whether this message is that last report message in response
Y= Last message request, such as Order Mass Status Request
31 LastPx Y Price Trade Price
32 LastQty Y Qty Trade Quantity
Block Instrument Y I nsert here the set of Alnstrume
Components of Application Messag
Block TrdCapRptSideGrp Y
552 NoSides Y | 1=0ne Side Number of Sides.
2 = Both Sides
AA | 54 Side Y | 1=Buy, 2= Sell char Side of order
AA Block Parties N Used to specify the parties for the trades to be returned (clearing firm,
execution broker, trader id, etc.)

)
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Trade Capture RepofMsgType =AE)

FIX Name Valid Values Format Description
453 NoPartylDs Y NuminGroup | Number of PartylD (448), PartylDSource (447), and PartyRole (452) ent
AAA 448 PartylD Y |ExX. 0jramirezo. String User name
AAA 447 PartylDSource Y | D-Proprietary Char Used to identify class source of PartylD value (e.g. BIC). Required if Paf
is specified. Required if NoPartylDs > 0.
AAA 452 PartyRole Y | 11-OrderOriginationTader Int Identifies the type or role of the PartylD (448) specified.
See "Appendix-& - Use of <Parties> Component Block"
(see Volume : "Glossary" for value definitions)
AA 1 Account N |[Ex. A0001000230 String Account mnemonic as agreed between buy ahdidek, e.g. broker and
institution or investor/intermediary and fund manager.
i*0 when account is from counter
Standard Trailer Y

]
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Trade Capture Report Request (MsgType = AD): Regular Trades by Account (used by External Markets)

The Trade Cpture Report Request can be used to:

A Request one or more trade capture reports based upon selection criteria provided on
If in the Block Parties are submitted the values 1 and 4 fdPéng/Role field the response foessage will include all trades for accounts ofBleck Partiegelated Agent.

If in the Block Partieshere are not submittachluesthen the response for message will include trades of all Agents of the related session User.

Trade CaptureReportReques(MsgType =AD)
FIX Name Valid Values Format Description

Standard Header Y | MsgType = AD
568 TradeRequestID Y String Identifier for the trade request.
569 TradeRequestType Y | 1= MatchedTradesMatchingCriterig Int Type of Atrdade capture repor
828 TrdType N | O=RegularTrade Int To request all trades of a specific trade type
A Block Parties C Repeating group below should contain unique combinations of PartyID,
PartylDSource, and PartyRole
Conditionally required when Trade capture ref®request by customer
account.
453 NoPartylDs Y | Ex.6 NuminGroup | Number of PartylD (448), PartyIDSource (447), and PartyRole (452) ent
AA 448 PartylD Y | Ex EF1d String Negdiation AgentCNV Code
AA 447 PartylDSource Y | D-Proprietary Char Used to iéntify class source of PartyID value (e.g. BIC). Required if Part
is specified. Required if NoPartylDs > 0.
AA 452 PartyRole Y | 1-Executing_Firm egdiation Int Identifies the type or role of the PartylD (448) specified.
Agen) See "Appendix-& - Useof <Parties> Component Block"
(see Volume : "Glossary" for value definitions)
AA 448 PartylD Y | Ex 201f1111118 String Client Identificator ID
AA 447 PartylDSource Y | D-Proprietary Char Used to identify class source of PartyID value (e.g. BIC). Reqififeakty|D
is specified. Required if NoPartylDs > 0.
AA 452 PartyRole Y | 3-Client_ID Int Identifies the type or role of the PartylD (448) specified.
See "Appendix-& - Use of <Parties> Component Block"
(see Volume : "Glossary" for value definitions)
A 448 PartylD Y | Ex CFla String Clearing FirmCNV Code
A 447 PartylDSource Y | D-Proprietary Char Used to identify class source of PartyID value (e.g. BIC). Required if Pal
is specified. Required if NoPartylDs > 0.
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AA 452 PartyRole 4-Clearing Firm Clearing and Int Identifies the type or role of the PartylD (448) specified.
Settlement Agent See "Appendix-6 - Use of <Parties> Component Block"

(see Volume : "Glossary" for value definitions)

AA 448 PartylD E x fix_d79® String Executing Trader

AA 447 PartylDSource D-Proprietary Char Used to identify class source of PartylD value (e.g. BIC). Required if Pal
is specified. Required if NoPartylDs > 0.

AA 452 PartyRole 4-Executing_Trader Int Identifies the type or role of the PartylD (44§)ecified.
See "Appendix-& - Use of <Parties> Component Block"
(see Volume : "Glossary" for value definitions)

AA 448 PartylD E X 84-2B-2B-7C-3E-B70 String Desk ID

AA 447 PartylDSource D-Proprietary Char Used to identify class source of PartylDwe (e.g. BIC). Required if Partyll
is specified. Required if NoPartylDs > 0.

AA 452 PartyRole 76- Desk ID Int Identifies the type or role of the PartylD (448) specified.
See "Appendix-& - Use of <Parties> Component Block"
(see Volume : "Glossary" fvalue definitions)

AA 448 PartylD E x 8009 String Customer Account

AA 447 PartylDSource D-Proprietary Char Used to identify class source of PartyID value (e.g. BIC). Required if Pay
is specified. Required if NoPartylDs > 0.

AA 452 PartyRole 24-Customer_ Account Int Identifies the type or role of the PartylD (448) specified.
See "Appendix-& - Use of <Parties> Component Block"
(see Volume : "Glossary" for value definitions)

Standard Trailer
(
=1

PRIMARY’

Paged5of 113




Trade Capture Report Request (MsgType = AD): Regular Trades by Symbol (used by External Markets)

The Trade Capture Report Request can be used to:

A Request

one or

mor e

trade

capture

reports

based

upon

selection criteria provided o

If in the Block Parties therare not submitted values then the response for message will include trades of all Agents of the related session User.

FIX Name

Valid Values

Format

Trade CaptureReportReques{MsgType =AD
Description

Standard Header Y | MsgType = AD
568 TradeRequestID Y String Identifier for the trade request.
569 TradeRequestType Y | 1= MatchedTradesMatchingCriterig Int Type of Atrade capture reporto.
828 TrdType N | O=RegularTrade Int To request all trades of a specific trade type
A Block Instrument Y I nsert here the set of fAlnstrume
Components of Application Messag
A Block Parties C Repeating group below should contain unique combinations of PartyID,
PartylDSource, and PartyRole
Conditionally required when Trade capture report is request by custome
account.
453 NoPartylDs Y | Ex.5 NumInGroup | Number of PartylD (448), PartylDSource (447), and PartyRole (452) ent
AA 448 PartylD Y | Ex EF1d String Negdiation AgentCNV Code
AA 447 PartylDSource Y | D-Proprietary Char Used to identify class source of PartyID value (e.g. BIC). Required if Pal
is specified. Required if NoPartylDs > 0.
AA 452 PartyRole Y | 1-Executing_Firm (Neg@ation Int Identifies the type or role of thHeartylD (448) specified.
Agent) See "Appendix-& - Use of <Parties> Component Block"
(see Volume : "Glossary" for value definitions)
AA 448 PartylD Y | Ex 201f1111118 String Client Identificator ID
AA 447 PartylDSource Y | D-Proprietary Char Used to identify @ss source of PartyID value (e.g. BIC). Required if Party
is specified. Required if NoPartylDs > 0.
AA 452 PartyRole Y | 3-Client_ID Int Identifies the type or role of the PartylD (448) specified.
See "Appendix-& - Use of <Parties> Component Block"
(see Volume : "Glossary" for value definitions)
AA 448 PartylD Y | Ex CFla String Clearing FirmCNV Code

[—’__J
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FIX Name

Valid Values

Format

Trade CaptureReportReques{MsgType =AD)
Description

AA 447 PartylDSource D-Proprietary Char Used to identify class source of PartyID value (e.g. BIC). Required if Paf
is specified. Required if NoPgiDs > 0.

AA 452 PartyRole 4-Clearing Firm (Clearing and Int Identifies the type or role of the PartylD (448) specified.

Settlement Agent) See "Appendix-6 - Use of <Parties> Component Block"

(see Volume : "Glossary" for value definitions)

AA 448 PartylD E x fix_d79® String Executing Trader

AA 447 PartylDSource D-Proprietary Char Used to identify class source of PartylD value (e.g. BIC). Required if Pal
is specified. Required if NoPartylDs > 0.

AA 452 PartyRole 4-Executing_Trader Int Identifies the type or role of the PartylD (448) specified.
See "Appendix-& - Use of <Parties> Component Block"
(see Volume : "Glossary" for value definitions)

AA 448 PartylD E x 84-2B-2B-7C-3E-B70 String Desk ID

AA 447 PartylDSource D-Proprietary Char Used to identify class source of PartylD value (e.g. BIC). Required if Pal
is specified. Required if NoPartylDs > 0.

AA 452 PartyRole 76- Desk ID Int Identifies the type or role of the PartylD (448) specified.

See "Appendix-& - Use of <Partes> Component Block"

(see Volume : "Glossary" for value definitions)

Standard Trailer
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Trade Capture Report (MsgType = AE): Block Trades

The Trade Capture Report message can be:

Used to report trades between counterparties.

Can b e citeddbetweenucousterpaities.

Sent as a reply to a Trade Capture Report Request.
C aused oesend a Block Tradelieconfirmed bythe involved parties

C aused bomotify about the new Block Trade to be confirmed

C aused bomotify the Blak Trade acceptation, or declination.

To To o o o o

Trade Capture RepofMsgType =AE)

FIX Name Valid Values Format Description
Standard Header Y | MsgType = AE
571 TradeReportID Y String TradeReportID is conditionally required in a messelgaining modein

which a subsequent message may refer to a prior message via
TradeReportRefID. The alternative to a messetggin model is an entity
based model in which TradelD is used to identify a trade. In this case,
TradelD is required and TradeReportID can bgomally specified.

572 TradeReportReflD C String The TradeReportID that is being referenced for some action, such as
correction or cancellatioisent when TradeReportType of
TradeReportType 3.

487 TradeReportTransType 0 = New Int Identifies Trag Report message transacttgpe
60 TransactTime N UTCTimestamp| Timestamp when the business transaction represented by the message
occurredi.e. 2013123019:36:59
75 TradeDate N String Indicates date of trade referenced in this message in YYYYMNDDat
570 PreviouslyReported N | N= Not reported to counterparty Boolean Indicates if the trade capture report was previously reported to the
counterparty
828 TrdType Y | 1=BLOCK_TRADE Int Type of Trade
856 TradeReportType N | O=Submit Int Type of Trade Report.
1=Alleged
2=Accept
3=Decline
880 TrdMatchID C String Identifier assigned to a trade by a matching sys&ent only when
TradeReportType = @ TradeReportType = 3.
31 LastPx Y Price Trade Price

]
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Trade Capture RepofMsgType =AE)

FIX Name Valid Values Format Description
32 LastQty Y Qty Trade Quantity
150 ExecType C | 4-Canceled char Type of execution being reportedentt he v alwhen = A FO
F = Trade TradeReportType =2 and #A 4TradeRepartiType 8. e
A Block RootParties N I nsert here the set of fARoot Par
ofappl cat i on Seetanly whgreTsadeReportType = 3.
A Block Instrument Y I nsert here the set of Al nstr ume
Components of Application Messag
A Block TrdCapRptSideGrp Y
552 NoSides Y | 2 =Both Sides Number of Sides.
AA 54 Side Y | 1=Buy, 2= Sell char Side of order
AA 1 Account N String Account mnemonic as agreed between buy and sell sides, e.g. broker al
institution or investor/intermediary and fund manager.
AA Block
TradeReportOrderDetail
AAA 37 OrderID N |O- String Unique identifier for Order as assigned by ssitle (broker, exchange, ECN
Currently not sent
AAA 40 OrderType N | 2= Limit Char Order type from the order associated with the tra8ent only when
TradeReportType=0
Standard Trider Y

.
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TradeCaptureReportAck (MsgType = AR): Block Trades

The Trade Capture Report Ack message can be:

A Used

acknowl edge
AUsed to informabout theBlock Tradegeception by the market

t r eouherpacta pt ur e

reports

received from

A d®accept or reject a trade capture report received from a countetpartpéans accept or decline the Block Trade)

FIX Name

Valid Values

Format

Trade Capture RepoAck(MsgType AR
Description

Standard Header Y | MsgType = AR
880 TrdMatchID Y String Identifier assigned to a trade by a matching system.
571 TradeReportID Y String Uniqueidentifieroffit r ad erepodpt ur e
856 TradeReportType Y | 1=Alleged Int Type of trade report.
3=Decline
828 TrdType Y | 1=Block Trade Int Type ofTrade
A Block Instrument Y I nsert here the set of mfdnesnponantnef
applicatiorme s sages 0.
58 Text C String Free format text stringsent only vihen ExecType = 8, angsed to inform
about cause of rejection.
60 TransactTime N UTCTimestamp| Timestamp when the business transaction represented by the message
occurred.
150 ExecType N | 0=New Char Type of Execution being reported:
8 = Rejected Uses subset of ExecType for Trade Capture Reports
Standard Trailer Y

-
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Trade Capture Report Request (MsgType = AD): Allocations and giveups

The Trade Capture Report Request can be used to:
A  Request one or more trade capture reports based upon selection criteria provided

A Subscr i bererepons basedambe selection triteria provided on the trade capture report request.
Currentlyusedto equest all trades made with fdAtsempor@gi aegepuntso available to do fAallocati on

Trade CaptureReportReques{MsgType =AD)
FIX Name Valid Values Format Description

Standard Header Y | MsgType =D
568 TradeRequestiD Y String Identifier for the trade request
569 TradeRequestType Y | 0= All Trades Int Type offitrade capture repart
263 SubscriptionRequestType N | 0= Snapshot Char Used to subscribe / unsubscribe for trade capture reports
If the field is absent, the value 0 will be the default (snapshot-ardy
subscription)
828 TrdType N | 1001= Allocation Int Type of trade
1002= GiveUp
Standard Trailer Y

]
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Trade Capture Report (MsgType = AE): Allocations and giveups

The Trade Capture Report message can be:

A Used to report trades between counterparties.

A Can be sent unsolicited between counterparties.

A Sent as a reply to a Trade Capture Report Request.
A C aused boask for operations available to be allocated orugpve

Trade Capture RepofMsgType =AE)

FIX Name Valid Values Format Description
Standard Header Y | MsgType = AE

571 TradeReportID Y String TradeReportID is conditionally required in a magschaining model in
which a subsequent message may refer to a prior message via
TradeReportReflD. The alternative to a messetggin model is an entity
based model in which TradelD is used to identify a trade. In this case,
TradelD is required and TradeportID can be optionally specified.

572 TradeReportReflD N String The TradeReportID that is being referenced for some action, such as
correction or cancellation.

568 TradeRequestID N String Request ID if the Trade Capture Report is in response tadeTapture
Report Request.

828 TrdType Y | 0=REGULAR_TRADE Int Type of Trade

1= BLOCK_TRADE

856 TradeReportType N | 1=Alleged Int Type of Trade Report.

487 TradeReportTransType 0= New Int Identifies Trade Report message transaction.type

60 TransactTime N UTCTimestamp| Timestamp when the business transaction represented by the message
occurredi.e. 2013123019:36:59

75 TradeDate N String Indicates date of trade referenced in this message in YYYYMMDD formg

570 PreviouslyReported N | N= Not reportedd counterparty Boolean Indicates if the trade capture report was previously reported to the
counterparty

818 SecondaryTradeReportID N String Used to send the operation ID.

880 TrdMatchID N Identifier assigned to a trade by a matching system.

748 TotNumTradeReports N int Total number of trade reports returned

912 LastRptRequested N | N= Not last message Boolean Indicates whether this message is that last report message in response

Y= Last message request, such as Order Mass Status Request
31 LastPx Y Price Trade Price

)
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Trade Capture RepofMsgType =AE)

FIX Name Valid Values Format Description
32 LastQty Y Qty Trade Quantity
150 ExecType N | F=Trade char Type of execution being reported.
Block RootParties N I nsert here the set of ARoot Par
of application messageso.
Block Instrument Y I nsert here the set of Alnstrume
Components of Application Messag 0 .
Block TrdCapRptSideGrp Y
552 NoSides Y | 1=0ne Side Number of Sides.
2 = Both Sides
AA 54 Side Y | 1=Buy, 2= Sell char Side oforder
AA 1 Account N String Account mnemonic as agreed between buy and sell sides, e.g. broker al
institution orinvestor/intermediaryand fund manager.
AA Block
TradeReportOrderDetail
AAA | 37 OrderID N String Unique identifier forOrder asassigned by selide (broker, exchange, EC
Standard Trailer Y

]
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AllocationInstruction (MsgType = J)

The Allocaton Instruction message provides the ability to specify how an order or set of orders should be subdivided amongst caecounte@urrenty sedto requesthe allocatiorof the order
to other of the broker accournitscase of ariallocationd; or anoheraccount from a differeriiroker in case of Egiveup.

AllocationInstruction(MsgType= J)

FIX Name Valid Values Format Description
Standard Header Y | MsgType=1J
70 AllocID Y String Unique ID for this message
71 AllocTransType Y | 0=New Char Identifies allocation transaction tygee. New, Cancel, Replace
626 AllocType Y | 1= Calculated Int Specifies the purpose or type of Allocation message
A Block Instrument Y I nsert here the set of @Al nstr wofe
application messageso.
6 AvgPx N Price Calculated average price of all fills on this order.
53 Quantity Y Qty Total quantity (e.g. number of shares) allocated to all accounts, or that ig
ReadyTo-Book
54 Side Y | 1=Buy Char Side of order
2 =Sell
75 TradeDate Y LocalMktDate Indicates date of trade referenced
i.e. Mon Dec 30 16:36:59 ART 2013
58 Text N |AAll ocationo String Free format text string
AGi veupo
754 AutoAcceptindicator N = No Boolean Indicates if Allocation has been automaticallgegted on behalf of the Carr
Firm by the Clearing House
828 TrdType N | 1001=Allocation Int Specifies trade type when a trade is being reported.
1002=Give Up
857 AllocNoOrdersType N | 1=ExplicitListProvided Int Indicates how the orders being booked alhdcated by this message are
identified, i.e. by explicit definition in the NoOrders group or not.
A Block Alloc C Conditionally required except when AllocTransType = Cancel, or when
AllocType = "Readyto-book" or "Warehouse instruction"
AA 78 NoAllocs N Nurrzlln(.;roup Number of repeating AllocAccount (79)/AllocPrice (366) entries.
nt

.
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AA 79 AllocAccount String Required if NoAllocs > 0. Must be first field in repeating group.
Conditionally required except when for AllocTransType="Cancel", or wh
AllocType= "ReadyTo-Book" or "Warehouse instruction”.

AA 366 AllocPrice Price Required if NoAllas > 0.AllocAccount plus AllocPrice form a unique Allo
entry.

Executed price for an AllocAccount (79) entry

AA 80 AllocQty Qty Conditionally required except when for AllocTransType="Cancel", or wh

AllocType= "ReadyTo-Book" or "Warehouse instructn".
Quantity to be allocated to specific sabcount.
AA 467 IndividualAlloclD String Required if NoAllocs > 0.

Individual identifier of the allocation.
Used also when an allocation of an operation, is broken down into sevel
parts, each one with diérent accounts, allowing to sendliit a single
message.

A Block OrdAlloc Indicates number of orders to be combined for allocation. If order(s) wer
manually delivered set to 1 (one).Required when AllocNoOrdersType =

AA 73 NoOrders NumiInGroup | Indicates number of orders to be combined for average pricing and allog

(Int)

AA 11 ClOrdID i.e. 16008 String Order identifier assigned by client if order(s) were electronically delivere
over FIX (or otherwise assigned a ClOrdID) and executedtdér(s) were
manually delivered (or otherwise not delivered over FIX) this field should
contain string "MANUAL". Note where an order has undergone one or n
cancel/replaces, this should be the ClOrdID of the most recent version d
order.

Required vaen NoOrders(73) > 0 and must be the first repeating field in {
group.

AA 37 OrderID i.e..20029 String Unique identifier for Order as assigned by ssitle (broker, exchange, ECN
Unigueness must be guaranteed within a single trading day. Firms whic
accept multday orders should consider embedding a date within the
OrdeID field to assure uniqueness across days.

Standard Trailer
(
=1
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AllocationInstructionAck (MsgType = P)

The Allocation Instruction Ack message is used to acknowledge the receipt of and provide status for an Allocation InstssageCurrently sed in case dferver rejecallocationsand giveups;
andto report of giveups requests pendoanfirmation.

AllocationInstructiol\ck (MsgType= P)
FIX Name Valid Values Format Description

Standard Header

MsgType =P

70 AllocID
87 AllocStatus

String Unique ID for this message

1= Block Level Reject Int Identifies status of allocation.

2 = Account Level Reject Block Level Reject 1, used for entire AocationInstructionmessage

3 = Received rejection.In this case the request cduiot be processed.

Account Level Reject2, is used when the block level matches successfu
but one or more (or all) of the constituent account level details failed
validaton(e. g. fiLas cuentas deben ser
Received=3, used to informhat there is an allocation pending of
confirmation

58 Text N |[APendiente de cqd String Textstring.

Etc. In case of Alloc Status = 3 the
If Alloc Status =2the text message could bther.

<|=<|=<

60 TransatTime N UTCTimestamp| Date/Time Allocation Instruction Ack generated.
i.e.2013123621:04:26

Standard Trailer Y

]
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Confirmation (MsgType = AK): Allocations and giveups

The Confirmation messages are used to provide individual trade level confirmationthé sell side to the buy sidénlike the allocation message, the confirmation message operates at an allocation
account (trade) level rather than block level, allowing for the affirmation or rejection of individual confirmations.

Confirmation(MsgType= AK)

FIX Name Valid Values Format Description
Standard Header Y | MsgType = K
664 ConfirmID Y |1 String ID for this message
772 ConfirmRefID Y String Mandatay if ConfirmTransTypéds Replace or Cancel
665 ConfirmStatus Y | 1=Received Int Identifies the status of the Confirmation.
4 = Confirmed
5 = RequestRejected
666 ConfirmTransType Y | 0=New Int Identifies the Confirmation transaction type.
2 = Cancel
773 ConfirmType Y | 2 = Confirmation Int Identifies tte type of Confirmation message being sent.
3 = ConfirmationRequestRejected ConfirmType = 2 for allocation confirmed
ConfirmType = 3 for user refused give
70 AllocID Y String Used to refer to an earlier Allocation Instruction via its secondary identifi
60 TransactTime Y UTCTimesamp | Timestamp when the business transaction represented by the message
occurredi.e. 2013123019:40:11
75 TradeDate Y LocalMktDate | Indicates date of trade referenced in this message in YYYYMMDD formg
i.e.20131230
A Block Instrument Y Inserthere he set of HAlnstrumento fi el
application messageso.
58 Text N |[AConfirmadabo String Text string:
fCancel ada por ¢ i Co n f i :rugedod alacationconfirmation
AEj ecut adao fiCancel ada pusedforederrefused giveup o 0
ATi-onet O i Ej e ¢ uuseafdraseracceptedyiveup
fi T i -one:tused to indicate timeout reached for giveup confirmation
54 Side Y | 1=Buy Int Side of order
2 =Sell
79 AllocAccount Y String Account number for the trade beingndirmed by this message
80 AllocQty Y Qty Quantity to be allocated to specific sabcount.
6 AvgPx Y Price Gross price for the trade being confirmed

.
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PRIMARY

381 GrossTradeAmt Y |0 Amt Total amount traded (i.e. quantity * price) expressed in units of currency
AllocQty(80) * AvgPx(6)

118 NetMoney Y 0 Amt Total amount due as the result of the transaction (e.g. for Buy-order
principal + commission + fees) reported in currency of execution.

828 TrdType 1001= Allocation Int Type of Trade

1002 = Give Up

861 ReportedPx N Price Reported price (may be different to AvgPx in the event of a mawkeat
markeddown principal trade)

A Block Parties N Insert here the set of "Parties” (firm identification) fields defined in "Com
Components of Application Messaje

453 NoParties C NumlInGroup | Indicates number of orders to be combined for allocation. If order(s) wer
(Int) manually delivered set to 1 (one).
This group will be send when TrdType= 1002 and AllocStatus = 4.

AA 448 PartylD C String Party identifiertode: usernama this case.

AA 447 PartylDSource C | D = Propietary Char Identifies class or source of the PartylD (448) value. Required if PartylD
specified. Note: applicable values depend upon PartyRole (452) specifig

452 PartyRole C | 11 =OrderOitiginationTrader Int Identifies the type of PartyID (e.g. Executing Broker). Required if
36=Entering Trader NoPartylDs > 0.
Block OrdAllocGrp Y
73 NoOrders C NumlInGroup | Indicates number of orders to be combined for allocation. If order(s) wer
(Int) manually delivered set to 1 (one).Required when AllocNoOrdersType =

AA 11 ClOrdID C String Order identifier assigned by client if order(s) were electronically delivere
over FIX (or otherwise assigned a ClOrdID) and execulRehuired when
NoOrders(73 > 0 and must be the first repeating field in the group.

AA 37 OrderlD C String Unique identifier for Order as assigned by ssitle (broker, exchange, ECN
Unigueness must be guaranteed within a single trading day. Firms which
accept multiday ordersshould consider embedding a date within the
OrderlID field to assure uniqueness across days.

This fieldisnotused i t her f or 0 aigileap®at i on s (

A Block CapacityConf Y |0 OrderCapacityepeating group instances.

A Block UndInstrmt N |0 Underlying repeating group instances.

A Block InstrmtLeg N |0 InstrumentlLeg repeating group instances.

_f
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Confirmation(MsgType= AK)
FIX Name Valid Values Format Description

Standard Trailer Y

-
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ConfirmationAck (MsgType = AU)

The Confirmation Ack (aka Affirmation) message is used to respond to a Confirr@iipmessageThe ConfirmatiorAck message is used ¢onfirm theaccepationo rejecion for a

FIX Name

Valid Values

iAGi veupo.

ConfirmationAcMsgType= AU)
Description

Standard Header Y | MsgType = AU
664 ConfirmID Y String Message reference f@onfirmation
940 AfirmStatus Y | 2= ConfirmRejected Int Identifies the status of the ConfirmationAck.

3 = Affirmed
75 TradeDate Y |i.e. 20140103 LocalMktDate | Indicates date of trade referenced in this message in YYYYMMDD formg
60 TransactTime Y UTCTimestamp | Date/TimeConfirmationAck generated.
i.e.2013123021:04:26
Standard Trailer Y

]
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Client Client Client
Institution A Institution B Institution C Primary
Account 1 Account 2
I I T T
| | | L
| cam s Type = | | =1
| G511 TradeRezcD = 01 | | |
a2} 1 Type = °
| a6} TradeRemort Tyoe = 0 Sumt) | | |
p | | |
| | |
| | |
| | |
| | I
| | l
| | (35) Mg Type = A |
|57 1) TraduRepniiD = 101
| | 1B5) TradeFepariType = 1 (aeged) |
| | {822} Tiyco = 1 @lockTadk) |
(150} ExecTyps =0 (Hew)
| | |BED) TreMaichiD: = idZarver |
h
t 1
_... | S l
_ _.l |
o 35 Meg Ty = AF | .
| | 571) TrauRaperic = Ing | | 5ithena ambas
| | (57| TiaekRaaRslD = 101 | | cuentas Nesides
_ | {628) Ty = | FookTrud) | |« 2 vaciba un
TyEs = O [Busmd) tinica mensaje
i Typa =0 {his)
[ | (55 Hosas = 1 | AE
| | 15T Tt = idSaevar |
I | |
I | {571 TraceReconin = 105 |
I | I
| I S
i 135 ) My Tyons = 4F
I | (571} TrmeRegnrtine = 104 |
| | {577 TradaRaporTRan = 101 |
| | B28) Ty = 1 (BloexTadal |
{2581 ToFepni Typn = 1 (Alagad)
_ _ 1150 Eanc Typa = 0 [Nerw] ||
| I (S Maskn = 1
(ARG TreRdaieh D = niSsrser
| |
| |
| |
1" 35) MagTyps = AR |
| (5711 Teode RepuniDl = 106 |
| (260 TedTypen = 1 (BlocaTrada) |
{1801 Bt Tyem = € (P |
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(B Tt O = S
| sy ke = 1 | |
{54} Sicke = 2 (5w} |
“ Er.nsz.n._ ) _I “_
|
| L1500 Exec yp = 0 i
(2861 radeREmeiype = 2
| 280} TruMakchil = igSerees |
| 1582) MofSes = 1 |
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| (71 oot = 2 |
1

I571) TradeFepsrtD = 107

135 MegTygoms - AF |
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|575) Tvadtafspormiann = 101 |

(RRE] TreTypa = 1 (RiceaTraa) |
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|
|
|
I
| ¢
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|
I
|
I
|
|
|
|
I
|
I
|

135) MagType = AF

{571 TrageRapon D = D&
(573} TradeRagmiRalD = 0
() TrlType = 1

(58 TradaRepni Typn = 7
(Ba0) Trikdsichil = it anar
(SE7) Mot = 7

(15N} FarTypa = F

& tienz ambas cuertas
Masidas = 3y racibes Ln
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Allocation Messages Flow

Client institution A Client intitution B

o
Accounts 1000, 11 Account 11 rimary

Trade Capture Report Request (MsgType = AD)

TradeRequestiD= 24
TradeRequestType = All Trades
TradeType= 1001

Trade Capture Report (MsgType = AE)

TradeReportlD = 32003
TradeRequestiD =24
TotNumTradeReports = 1
SecondaryTradeReportlD = 23001
TrdType = RegularTrade
TradeReportType = Alleged
TrdMatchID = 24001
LastPrice = 4.000

LastQty = 4.000

OrderiD = 23001

Account = 1000

Side = Sell

Allocation Instruction (MsgType = J)

AllociD = 24, AllocTransType = New, Symbol = DODic11
AvgPx = 4.000, Quantity = 4.000000, TrdType = 1001, NoAllock = 1
AllocAccount =11, AllocPrice = 4.000, AllocQty = 4.000000, z_ooR_mR =1,
ClordID = 23001, Order|D = 24001
IndividualAllociD =24

Confirmation (MsgType = AK)

ConfirmID=1
ConfirmStatus= Confirmed
ConfirmTransType= New
ConfirmType= Confirmation
TrdType=1001
ReportedPx= 4.000
AllocAccount=11
AllocQty=4.000000
AllociD= 24

ClOrdID= 24

Side = Sell

AvgPx=4.000

Symbol = DODic11

Confirmation (MsgType = AK)

Idem desc.
before
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