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The benefits of using FIX

Virtually every major stock exchange and investment bank uses FIX for
electronic trading, as do the world's largest mutual funds and money managers
and thousands of smaller investment firms. Leading futures exchanges offer
FIX connections and major bond dealers either have or are implemeanling them.

Why?

Electronic trading and the FIX Protocol deliver:
Increased trade efficiencies

Quality execution

Enhanced transparency

Reduced operational risk

Significant ROI

Streamlined business practices

FIXerorocoL

| B Edin i - P |
i b —
- =N | i o bom
[ g o v e [ 1 o e ] e e e
. SRS S il AR MR . i b
= - E e ’ ;- 1 -_'
o Lol ] .
o — e -
i ESR N | e
pr=—} B e
 — i AFASEE e i i e e
——

How fix protocol works. What is message execution. What is fix protocol tutorial. How long does breach protocol last. What is fix messaging protocol.

The execution report message is used to:1. confirm the receipt of an order2. confirm changes to an existing order (i.e. accept cancel and replace requests)3. relay order status information4. relay fill information on working orders5. relay fill information on tradeable or restricted tradeable quotes6. reject orders7. report post-trade fees calculations associated with a tradeAdded FIX.2.7Expand Components | Collapse ComponentsComponent(-)ApplicationSequenceControlApplSeqCtrl For use in drop copy applications. NOT FOR USE in transactional
applications. 1180ApplID@AppIID Identifies the application with which a message is associated. Used only if application sequencing is in effect. 1181ApplSeqNum@ApplSeqNum Application sequence number assigned to the message by the application generating the message. Used only if application sequencing is in effect. Conditionally required if ApplID has been specified. 1350ApplLastSeqNum@ApplLastSeqNum The previous sequence number in the application sequence stream. Permits an application to publish messages with sequence gaps where it
cannot be avoided. Used only if application sequencing is in effect. Conditionally required if ApplID has been specified 1352ApplResendFlag@ApplResendFlag Used to indicate that a message is being sent in response to an Application Message Request. Used only if application sequencing is in effect. It is possible for both ApplResendFlag and PossDupFlag to be set on the same message if the Sender's cache size is greater than zero and the message is being resent due to a session level resend request. 370rderID@OrdIDOrderID is required to be unique for
each chain of orders. 198SecondaryOrderID@OrdID2 Can be used to provide order id used by exchange or executing system. 526SecondaryClOrdID@ID2 In the case of quotes can be mapped to:- QuoteID(117) of a single Quote- QuoteEntryID(299) of a Mass Quote. 527SecondaryExecID@ExecID2 11ClOrdID@ID Required when referring to orders that were electronically submitted over FIX or otherwise assigned a ClOrdID(11).In the case of quotes can be mapped to:- QuoteMsgID(1166) of a single Quote- QuoteID(117) of a Mass

Quote. 410rigClOrdID@OrigID Conditionally required for response to a Cancel or Cancel/Replace request (ExecType=PendingCancel, Replace, or Canceled) when referring to orders that where electronically submitted over FIX or otherwise assigned a ClOrdID(11). ClOrdID of the previous accepted order (NOT the initial order of the day) when canceling or replacing an order. 583ClOrdLinkID@LnkID 693QuoteRespID@RspID Required if responding to a QuoteResponse message. Echo back the Initiator's value specified in the

message. 7900rdStatusReqID@StatReqID Required if responding to and if provided on the Order Status Request message. Echo back the value provided by the requester. 584MassStatusReqID@MassStatReqID Required if responding to a Order Mass Status Request. Echo back the value provided by the requester. 961HostCrossID@HstCxID Host assigned entity ID that can be used to reference all components of a cross; sides + strategy + legs 911TotNumReports@TotNumRpts Can be used when responding to an Order Mass Status Request to identify the
total number of Execution Reports which will be returned. 912LastRptRequested@LastRptReged Can be used when responding to an Order Mass Status Request to indicate that this is the last Execution Reports which will be returned as a result of the request. Component(-)PartiesPty Insert here the set of "Parties" (firm identification) fields defined in "Common Components of Application Messages" Component(-)ContraGrpContra Number of ContraBrokers repeating group instances. 66ListID@ListID Required for executions against orders which were
submitted as part of a list. 548CrossID@CrssID CrossID for the replacement order 5510rigCrossID@OrigCrssID Must match original cross order. Same order chaining mechanism as ClOrdID/OrigClOrdID with single order Cancel/Replace. 549CrossType@CrssTyp 880TrdMatchID@MtchID 17ExecID@ExecIDUnique identifier of execution message as assigned by sell-side (broker, exchange, ECN) (will be 0 (zero) forExecType=I (Order Status)). 19ExecRefID@ExecRefID Required for Trade Cancel and Trade Correct ExecType

messages 150ExecType@ExecTypDescribes the purpose of the execution report. 390rdStatus@StatDescribes the current state of a CHAIN of orders, same scope as OrderQty, CumQty, LeavesQty, and AvgPx 636WorkingIndicator@WorkingInd For optional use with OrdStatus = 0 (New) 1030rdRejReason@RejRsn For optional use with ExecType = 8 (Rejected) 378ExecRestatementReason@ExecRstmtRsn Required for ExecType = D (Restated). 1Account@Acct Required for executions against electronically submitted orders which were assigned an account by
the institution or intermediary 660AcctIDSource@AcctIDSrc 581AccountType@AcctTyp Specifies type of account 589DayBookingInst@DayBkngInst 590BookingUnit@BkngUnit 591PreallocMethod@PreallocMeth 70AllocID@AllocID Component(-)PreAllocGrpPreAll Pre-trade allocation instructions. Repeating Group 78NoAllocs Number of repeating groups for pre-trade allocation 79AllocAccount@Acct Required if NoAllocs > 0. Must be first field in repeating group.

661AllocAcctIDSource@ActIDSrc 736AllocSettlCurrency@AllocSettlCcy 467IndividualAllocID@IndAllocID Component(-)NestedPartiesPty Insert here the set of "Nested Parties" (firm identification "nested" within additional repeating group) fields defined in "Common Components of Application Messages" Used for NestedPartyRole=Clearing Firm 63SettlType@SettlTyp 64SettlDate@SettlDt Takes precedence over SettlType value and conditionally required/omitted for specific SettleType values.Required for NDFs to specify the "value

date". 574MatchType@MtchTyp 11150rderCategory@OrdCat 544CashMargin@CshMgn 635ClearingFeelndicator@ClrFeelnd Component(-)InstrumentInstrmtinsert here the set of "Instrument" (symbology) fields defined in "Common Components of Application Messages" 55Symbol@Sym Common, "human understood" representation of the security. SecurityID value can be specified if no symbol exists (e.g. non-exchange traded Collective Investment Vehicles) Use "[N/A]" for products which do not have a symbol. 65SymbolSfx@Sfx Used in Fixed Income
with a value of "WI" to indicate "When Issued" for a security to be reissued under an old CUSIP or ISIN or with a value of "CD" to indicate a EUCP with lump-sum interest rather than discount price. 48SecurityID@ID Takes precedence in identifying security to counterparty over SecurityAltID block. Requires SecurityIDSource if specified. 22SecurityIDSource@Src Required if SecurityID is specified. Component(-)SecAltIDGrpAID Number of alternate Security Identifiers 460Product@Prod Indicates the type of product the security is associated with (high-
level category) 1227ProductComplex@ProdCmplx Identifies an entire suite of products for a given market. In Futures this may be "interest rates", "agricultural”, "equity indexes", etc 1151SecurityGroup@SecGrp An exchange specific name assigned to a group of related securities which may be concurrently affected by market events and actions. 461CFICode@CFI Indicates the type of security using ISO 10962 standard, Classification of Financial Instruments (CFI code) values. It is recommended that CFICode be used instead of SecurityType for non-Fixed
Income instruments. 167SecurityType@SecTyp It is recommended that CFICode be used instead of SecurityType for non-Fixed Income instruments. Required for Fixed Income. Refer to Volume 7 - Fixed Income Futures and Options should be specified using the CFICode[461] field instead of SecurityType[167] (Refer to Volume 7 - Recommendations and Guidelines for Futures and Options Markets.) 762SecuritySubType@SubTyp Sub-type qualification/identification of the SecurityType (e.g. for SecurityType="MLEG"). If specified, SecurityType is required.
200MaturityMonthYear@MMY Specifies the month and year of maturity. Applicable for standardized derivatives which are typically only referenced by month and year (e.g. S&P futures). Note MaturityDate (a full date) can also be specified. 541MaturityDate@MatDt Specifies date of maturity (a full date). Note that standardized derivatives which are typically only referenced by month and year (e.g. S&P futures).may use MaturityMonthYear and/or this field. When using MaturityMonthYear, it is recommended that markets and sell sides report the
MaturityDate on all outbound messages as a means of data enrichment. For NDFs this represents the fixing date of the contract. 1079MaturityTime@MatTm For NDFs this represents the fixing time of the contract. It is optional to specify the fixing time. 966SettleOnOpenFlag@SettlOnOpenFlag Indicator to determine if Instrument is Settle on Open. 1049InstrmtAssignmentMethod@AsgnMeth 965SecurityStatus@Status Gives the current state of the instrument 224CouponPaymentDate@CpnPmt Date interest is to be paid. Used in identifying Corporate
Bond issues. 1449RestructuringType@RestrctTyp 1450Seniority@Snrty 1451NotionalPercentageOutstanding@NotlPctOut 14520riginalNotionalPercentageOutstanding@OrigNotlPctOut 1457AttachmentPoint@AttchPnt 1458DetachmentPoint@DetchPnt 225IssueDate@Issued Date instrument was issued. For Fixed Income IOIs for new issues, specifies the issue date. 239RepoCollateralSecurityType@RepoCollSecTyp Depr FIX.4.4226RepurchaseTerm@RepoTrm Depr FIX.4.4227RepurchaseRate@RepoRt Depr FIX.4.4228Factor@Fctr For Fixed
Income: Amortization Factor for deriving Current face from Original face for ABS or MBS securities, note the fraction may be greater than, equal to or less than 1. In TIPS securities this is the Inflation index. Qty * Factor * Price = Gross Trade Amount For Derivatives: Contract Value Factor by which price must be adjusted to determine the true nominal value of one futures/options contract. (Qty * Price) * Factor = Nominal Value 255CreditRating@CrdRtg 543InstrRegistry@Rgstry The location at which records of ownership are maintained for this
instrument, and at which ownership changes must be recorded. Can be used in conjunction with ISIN to address ISIN uniqueness issues. 470CountryOfIssue@IssuCtry ISO Country code of instrument issue (e.g. the country portion typically used in ISIN). Can be used in conjunction with non-ISIN SecurityID (e.g. CUSIP for Municipal Bonds without ISIN) to provide uniqueness. 471StateOrProvinceOfIssue@StPrv A two-character state or province abbreviation. 472LocaleOfIssue@Lcl The three-character IATA code for a locale (e.g. airport code for Municipal
Bonds). 240RedemptionDate@Redeem Depr FIX.4.4202StrikePrice@StrkPx Used for derivatives, such as options and covered warrants 947StrikeCurrency@StrkCcy Used for derivatives 967StrikeMultiplier@StrkMult Used for derivatives. Multiplier applied to the strike price for the purpose of calculating the settlement value. 968StrikeValue@StrkValu Used for derivatives. The number of shares/units for the financial instrument involved in the option trade.

1478StrikePriceDeterminationMethod@StrkPxDtrmnMeth 1479StrikePriceBoundaryMethod@StrkPxBndryMeth 1480StrikePriceBoundaryPrecision@StrkPxBndryPrcsn 1481UnderlyingPriceDeterminationMethod@PxDtrmnMeth 2060ptAttribute@OptAt Used for derivatives, such as options and covered warrants to indicate a versioning of the contract when required due to corporate actions to the underlying. Should not be used to indicate type of option - use the CFICode[461] for this purpose. 231ContractMultiplier@Mult For Fixed Income, Convertible
Bonds, Derivatives, etc. Note: If used, quantities should be expressed in the "nominal" (e.g. contracts vs. shares) amount. 1435ContractMultiplierUnit@MultTyp 1439FlowScheduleType@FlowSchedTyp 969MinPricelncrement@MinPxIncr Minimum price increment for the instrument. Could also be used to represent tick value. 1146MinPriceIncrementAmount@MinPxIncrAmt Minimum price increment amount associated with the MinPricelncrement [969]. For listed derivatives, the value can be calculated by multiplying MinPriceIncrement by
ContractValueFactor [231] 996UnitOfMeasure@UOM 0 1147UnitOfMeasureQty@UOMQty 1191PriceUnitOfMeasure@PxUOM 1192PriceUnitOfMeasureQty@PxUOMQty 1193SettiIMethod@SettIMeth Settlement method for a contract. Can be used as an alternative to CFI Code value 1194ExerciseStyle@ExerStyle Type of exercise of a derivatives security 14820ptPayoutType@OptPayoutTyp 11950ptPayoutAmount@OptPayAmt Cash amount indicating the pay out associated with an option. For binary options this is a fixed amount
1196PriceQuoteMethod@PxQteMeth Method for price quotation 1197ValuationMethod@ValMeth Indicates type of valuation method used. 1198ListMethod@ListMeth Indicates whether the instruments are pre-listed only or can also be defined via user request 1199CapPrice@CapPx Used to express the ceiling price of a capped call 1200FloorPrice@FIlrPx Used to express the floor price of a capped put 201PutOrCall@PutCall Used to express option right 1244FlexibleIndicator@FlexInd Used to indicate if a security has been defined as flexible according
to "non-standard" means. Analog to CFICode Standard/Non-standard indicator 1242FlexProductEligibilityIndicator@FlexProdElig Used to indicate if a product or group of product supports the creation of flexible securities 997TimeUnit@TmUnit Used to indicate a time unit for the contract (e.g., days, weeks, months, etc.) 223CouponRate@CpnRt For Fixed Income. 207SecurityExchange@Exch Can be used to identify the security. 970PositionLimit@PosLmt Position Limit for the instrument. 971NTPositionLimit@NTPosLmt Near-term Position Limit for
the instrument. 106Issuer@Issr 348EncodedIssuerLen@EnclssrLen Must be set if EncodedIssuer field is specified and must immediately precede it. 349EncodedIssuer@Enclssr Encoded (non-ASCII characters) representation of the Issuer field in the encoded format specified via the MessageEncoding field. 107SecurityDesc@Desc 350EncodedSecurityDescLen@EncSecDescLen Must be set if EncodedSecurityDesc field is specified and must immediately precede it. 351EncodedSecurityDesc@EncSecDesc Encoded (non-ASCII characters) representation of
the SecurityDesc field in the encoded format specified via the MessageEncoding field. Component(-)SecurityXMLSecXML Embedded XML document describing security. 1184SecurityXMLLen Must be set if SecurityXML field is specified and must immediately precede it. 1185SecurityXML XML payload or content describing the Security information. 1186SecurityXMLSchema@Schema XML Schema used to validate the XML used to describe the Security. 691Pool@Pool Identifies MBS / ABS pool 667ContractSettIMonth@CSetMo Must be present for
MBS/TBA 875CPProgram@CPPgm The program under which a commercial paper is issued 876CPRegType@CPRegT The registration type of a commercial paper issuance Component(-)EvntGrpEvnt Number of repeating EventType group entries. 873DatedDate@Dated If different from IssueDate 874InterestAccrualDate@IntAcrl If different from IssueDate and DatedDate Component(-)InstrumentPartiesPty Used to identify the parties listing a specific instrument Component(-)FinancingDetailsFinDetls Insert here the set of "FinancingDetails"
(symbology) fields defined in "Common Components of Application Messages" 913AgreementDesc@AgmtDesc The full name of the base standard agreement, annexes and amendments in place between the principals and applicable to this deal 914AgreementID@AgmtID A common reference to the applicable standing agreement between the principals 915AgreementDate@AgmtDt A reference to the date the underlying agreement was executed. 918AgreementCurrency@AgmtCcy Currency of the underlying agreement. 788TerminationType@TrmTyp For
Repos the timing or method for terminating the agreement. 916StartDate@StartDt Settlement date of the beginning of the deal 917EndDate@EndDt Repayment / repurchase date 919DeliveryType@DIlvryTyp Delivery or custody arrangement for the underlying securities 898MarginRatio@MgnRatio Percentage of cash value that underlying security collateral must meet. Component(-)UndInstrmtGrpUndly Number of underlyings Component(-)UnderlyingInstrumentUndly Must be provided if Number of underlyings > 0

462UnderlyingProduct@Prod 463UnderlyingCFICode@CFI 310UnderlyingSecurityType@SecTyp 763UnderlyingSecuritySubType@SubTyp 313UnderlyingMaturityMonthYear@MMY 542UnderlyingMaturityDate@Mat 1213UnderlyingMaturityTime@MatTm 241UnderlyingCouponPaymentDate@CpnPmt 1453UnderlyingRestructuringType@RestrctTyp 1454UnderlyingSeniority@Snrty 1455UnderlyingNotionalPercentageOutstanding@NotlPctOut 1456UnderlyingOriginalNotionalPercentageOutstanding@OrigNotlPctOut 1459UnderlyingAttachmentPoint@A
Depr FIX.4.4244UnderlyingRepurchaseTerm@RepoTrm Depr FIX.4.4245UnderlyingRepurchaseRate@RepoRt Depr FIX.4.4246UnderlyingFactor@Fctr 256UnderlyingCreditRating@CrdRtg 595UnderlyingInstrRegistry@Rgstry 592UnderlyingCountryOflssue@Ctry 593UnderlyingStateOrProvinceOflssue@StOrProvnc 594UnderlyingLocaleOfIssue@Lcl 247UnderlyingRedemptionDate@Redeem Depr

FIX.4.4316UnderlyingStrikePrice@StrkPx 941UnderlyingStrikeCurrency@StrkCcy 317UnderlyingOptAttribute@OptA 436UnderlyingContractMultiplier@Mult 1437UnderlyingContractMultiplierUnit@MultTyp 1441UnderlyingFlowScheduleType@FlowSchedTyp 998UnderlyingUnitOfMeasure@UOM 1423UnderlyingUnitOfMeasureQty@UOMQty 1424UnderlyingPriceUnitOfMeasure@PxUOM 1425UnderlyingPriceUnitOfMeasureQty@PxUOMOQty 1000UnderlyingTimeUnit@TmUnit Used to indicate a time unit for the contract (e.g., days, weeks, months,
etc.) 1419UnderlyingExerciseStyle@ExerStyle 435UnderlyingCouponRate@CpnRt 308UnderlyingSecurityExchange@Exch 306UnderlyingIssuer@Issr 362EncodedUnderlyingIssuerLen@EncUndIssrLen 363EncodedUnderlyingIssuer@EncUndIssr 307UnderlyingSecurityDesc@Desc 364EncodedUnderlyingSecurityDescLen@EncUndSecDescLen 365EncodedUnderlyingSecurityDesc@EncUndSecDesc 877UnderlyingCPProgram@CPPgm 878UnderlyingCPRegType@CPRegTyp 972UnderlyingAllocationPercent@AllocPct Specific to the <
UnderlyingInstrument > Percent of the Strike Price that this underlying represents. Necessary for derivatives that deliver into more than one underlying instrument. 318UnderlyingCurrency@Ccy Specific to the (not in ) 879UnderlyingQty@Qty Specific to the (not in ) Unit amount of the underlying security (par, shares, currency, etc.) 975UnderlyingSettlementType@SettlTyp Specific to the < UnderlyingInstrument > Indicates order settlement period for the underlying deliverable component. 973UnderlyingCashAmount@CashAmt Specific to the <
UnderlyingInstrument > Cash amount associated with the underlying component. Necessary for derivatives that deliver into more than one underlying instrument and one of the underlying's is a fixed cash value. 974UnderlyingCashType@CashTyp Specific to the < UnderlyingInstrument > Used for derivatives that deliver into cash underlying. Indicates that the cash is either fixed or difference value (difference between strike and current underlying price) 810UnderlyingPx@Px Specific to the (not in ) In a financing deal clean price (percent-of-par or per
unit) of the underlying security or basket. 882UnderlyingDirtyPrice@DirtPx Specific to the (not in ) In a financing deal price (percent-of-par or per unit) of the underlying security or basket. "Dirty" means it includes accrued interest 883UnderlyingEndPrice@EndPx Specific to the (not in ) In a financing deal price (percent-of-par or per unit) of the underlying security or basket at the end of the agreement. 884UnderlyingStartValue@StartVal Specific to the (not in ) Currency value attributed to this collateral at the start of the agreement
885UnderlyingCurrentValue@CurVal Specific to the (not in ) Currency value currently attributed to this collateral 886UnderlyingEndValue@EndVal Specific to the (not in ) Currency value attributed to this collateral at the end of the agreement Component(-)UnderlyingStipulationsStip Specific to the (not in ) Insert here the contents of the Component Block 1044UnderlyingAdjustedQuantity@AdjQty Specific to the (not in ). For listed derivatives margin management, this is the number of shares adjusted for upcoming corporate action. Used only for
securities which are optionable and are between ex-date and settlement date (4 days). 1045UnderlyingFXRate@FxRate Specific to the (not in ). Foreign exchange rate used to compute UnderlyingCurrentValue (885) (or market value) from UnderlyingCurrency (318) to Currency (15). 1046UnderlyingFXRateCalc@FxRateCalc Specific to the (not in ). Specified whether UnderlyingFxRate (1045) should be multiplied or divided to derive UnderlyingCurrentValue (885). 1038UnderlyingCapValue@CapValu Component(-)StipulationsStip Insert here the set of
"Stipulations" (repeating group of Fixed Income stipulations) fields defined in "Common Components of Application Messages" Component(-)OrderQtyDataOrdQty Insert here the set of "OrderQtyData" fields defined in "Common Components of Application Messages"*IMPORTANT NOTE: OrderQty field is required for Single Instrument Orders unless rejecting or acknowledging an order for a CashOrderQty or PercentOrder. ** 380rderQty@Qty One of CashOrderQty, OrderQty, or (for CIV only) OrderPercent is required. Note that unless otherwise specified,
only one of CashOrderQty, OrderQty, or OrderPercent should be specified. 152CashOrderQty@Cash One of CashOrderQty, OrderQty, or (for CIV only) OrderPercent is required. Note that unless otherwise specified, only one of CashOrderQty, OrderQty, or OrderPercent should be specified. Specifies the approximate "monetary quantity" for the order. Broker is responsible for converting and calculating OrderQty in tradeable units (e.g. shares) for subsequent messages. 5160rderPercent@Pct For CIV - Optional. One of CashOrderQty, OrderQty or (for CIV
only) OrderPercent is required. Note that unless otherwise specified, only one of CashOrderQty, OrderQty, or OrderPercent should be specified. 468RoundingDirection@RndDir For CIV - Optional 469RoundingModulus@RndMod For CIV - Optional 1093LotType@LotTyp 400rdType@Typ 423PriceType@PxTyp 44Price@Px Required if specified on the order 1092PriceProtectionScope@PxPrtScp 99StopPx@StopPx Required if specified on the order Component(-)TriggeringInstructionTrgrinstr Insert here the set of "TriggeringInstruction" fields defined in
"common components of application messages" Component(-)PegInstructionsPegInstr Insert here the set of "PegInstruction" fields defined in "Common Components of Application Messages" Component(-)DiscretionInstructionsDiscInstr Insert here the set of "DiscretionInstruction"” fields defined in "Common Components of Application Messages" 388DiscretionInst@DsctnInst What the discretionary price is related to (e.g. primary price, display price etc) 389DiscretionOffsetValue@OfstValu Amount (signed) added to the "related to" price specified via
DiscretionInst, in the context of DiscretionOffsetType 841DiscretionMoveType@MoveTyp Describes whether discretion price is static/fixed or floats 842DiscretionOffsetType@OfstTyp Type of Discretion Offset (e.g. price offset, tick offset etc) 843DiscretionLimitType@LimitTyp Specifies the nature of the resulting discretion price (e.g. or better limit, strict limit etc) 844DiscretionRoundDirection@RndDir If the calculated discretion price is not a valid tick price, specifies how to round the price (e.g. to be more or less aggressive)

846DiscretionScope@Scope The scope of "related to" price of the discretion (e.g. local, global etc) 839PeggedPrice@PeggedPx The current price the order is pegged at 1095PeggedRefPrice@PggdRefPx The reference price of a pegged order. 845DiscretionPrice@DsctnPx The current discretionary price of the order 847TargetStrategy@TgtStrategy The target strategy of the order Component(-)StrategyParametersGrpStrtPrmGrp Strategy parameter block 848TargetStrategyParameters@TgtStrategyParameters For further specification of the TargetStrategy
Depr FIX.5.0849ParticipationRate@ParticipationRt Mandatory for a TargetStrategy=Participate order and specifies the target particpation rate.For other order types optionally specifies a volume limit (i.e. do not be more than this percent of the market volume) Depr FIX.5.0850TargetStrategyPerformance@TgtStrategyPerformance For communication of the performance of the order versus the target strategy 15Currency@Ccy 376CompliancelD@ComplianceIlD 377SolicitedFlag@SolFlag 59TimelnForce@TmInForce Absence of this field indicates Day
order 168EffectiveTime@EfctvIm Time specified on the order at which the order should be considered valid 432ExpireDate@ExpireDt Conditionally required if TimeInForce = GTD and ExpireTime is not specified. 126ExpireTime@ExpireTm Conditionally required if TimeInForce = GTD and ExpireDate is not specified. 18ExecInst@ExecInst Can contain multiple instructions, space

delimited. 1057AggressorIndicator@Agrsrind 5280rderCapacity@Cpcty 5290rderRestrictions@Rstctions 1091PreTradeAnonymity@PrTrdAnon 582CustOrderCapacity@CustCpcty 32LastQty@LastQty Quantity (e.g. shares) bought/sold on this (last) fill. Required if ExecType = Trade or Trade Correct.If ExecType=Stopped, represents the quantity stopped/guaranteed/protected for. 1056CalculatedCcyLastQty@CalcCcyLastQty Used for FX trades to express the quantity or amount of the other side of the currency. Conditionally required if ExecType = Trade
or Trade Correct and is an FX trade. 1071LastSwapPoints@LastSwapPnts Optionally used when ExecType = Trade or Trade Correct and is a FX Swap trade. Used to express the swap points for the swap trade event. 652UnderlyingLastQty@UndLastQty 31LastPx@LastPx Price of this (last) fill. Required if ExecType = Trade or Trade Correct.Should represent the "all-in" (LastSpotRate + LastForwardPoints) rate for F/X orders. ).If ExecType=Stopped, represents the price stopped/guaranteed/protected at.Not required for FX Swap when ExecType = Trade or
Trade Correct as there is no "all-in" rate that applies to both legs of the FX Swap. 651UnderlyingLastPx@UndLastPx 669LastParPx@LastParPx Last price expressed in percent-of-par. Conditionally required for Fixed Income trades when LastPx is expressed in Yield, Spread, Discount or any other price type that is not percent-of-par. 194LastSpotRate@LastSpotRt Applicable for F/X orders 195LastForwardPoints@LastFwdPnts Applicable for F/X orders 30LastMkt@LastMkt If ExecType = Trade (F), indicates the market where the trade was executed. If
ExecType = New (0), indicates the market where the order was routed. 336TradingSessionID@SesID 625TradingSessionSubID@SesSub 943TimeBracket@TmBkt 29LastCapacity@LastCpcty 151LeavesQty@LeavesQtyQuantity open for further execution. If the OrdStatus is Canceled, DoneForTheDay, Expired, Calculated, or Rejected (in which case the order is no longer active) then LeavesQty could be 0, otherwise LeavesQty = OrderQty - CumQty. 14CumQty@CumQtyCurrently executed quantity for chain of orders. 6AvgPx@AvgPx Not required for markets
where average price is not calculated by the market.Conditionally required otherwise. 424DayOrderQty@DayOrdQty For GT orders on days following the day of the first trade. 425DayCumQty@DayCumQty For GT orders on days following the day of the first trade. 426DayAvgPx@DayAvgPx For GT orders on days following the day of the first trade. 1361TotNoFills@TotNoFills Used to support fragmentation. Sum of NoFills across all messages with the same ExecID. 893LastFragment@LastFragment Indicates whether this is the last fragment in a sequence of
message fragments. Only required where message has been fragmented. Component(-)FillsGrpFillsGrp Specifies the partial fills included in this Execution Report Repeating Group 1362NoFills Specifies the number of partial fills included in this Execution Report 1363FillExecID@FillExecID Unique identifier of execution as assigned by sell-side (broker, exchange, ECN). Must not overlap ExecID(17). Required if NoFills > 0 1364FillPx@FillPx Price of this partial fill. Conditionally required if NoFills > 0. Refer to LastPx(31). 1365FillQty@FillQty Quantity
(e.g. shares) bought/sold on this partial fill. Required if NoFills > 0. 1443FillLiquidityInd@Lqgdtylnd Component(-)NestedParties4Pty Contraparty information 427GTBookingInst@GTBkngInst States whether executions are booked out or accumulated on a partially filled GT order 75TradeDate@TrdDt Used when reporting other than current day trades. 60TransactTime@TxnTm Time the transaction represented by this ExecutionReport occurred 113ReportToExch@RptToExch Component(-)CommissionDataComm Insert here the set of "CommissionData"
fields defined in "Common Components of Application Messages"Note: On a fill/partial fill messages, it represents value for that fill/partial fill. On ExecType=Calculated, it represents cumulative value for the order. Monetary commission values are expressed in the currency reflected by the Currency field. Component(-)SpreadOrBenchmarkCurveDataSprdBnchmkCurve Insert here the set of "SpreadOrBenchmarkCurveData" (Fixed Income spread or benchmark curve) fields defined in "Common Components of Application Messages" Component(-
)YieldDataYield Insert here the set of "YieldData" (yield-related) fields defined in "Common Components of Application Messages" 381GrossTradeAmt@GrossTrdAmt 157NumDaysinterest@NumbDaysInt 230ExDate@ExDt 158AccruedInterestRate@AcrdIntRt 159AccruedInterestAmt@AcrdIntAmt 738InterestAtMaturity@IntAtMat For fixed income products which pay lump-sum interest at maturity. 920EndAccruedinterestAmt@EndAcrdIntAmt For repurchase agreements the accrued interest on termination. 921StartCash@StartCsh For repurchase
agreements the start (dirty) cash consideration 922EndCash@EndCsh For repurchase agreements the end (dirty) cash consideration 258TradedFlatSwitch@TrddFlatSwitch 259BasisFeatureDate@BasisFeatureDt 260BasisFeaturePrice@BasisFeaturePx 238Concession@Concession 237TotalTakedown@TotTakedown 118NetMoney@NetMny Note: On a fill/partial fill messages, it represents value for that fill/partial fill, on ExecType=Calculated, it represents cumulative value for the order. Value expressed in the currency reflected by the Currency
field. 119SettlCurrAmt@SettlCurrAmt Used to report results of forex accommodation trade 120SettlCurrency@SettlCcy Used to report results of forex accomodation trade.Required for NDFs. 155SettlCurrFxRate@SettlCurrFxRt Foreign exchange rate used to compute SettlCurrAmt from Currency to SettlCurrency 156SettlCurrFxRateCalc@SettlCurrFxRtCalc Specifies whether the SettlCurrFxRate should be multiplied or divided 21HandlInst@HandlInst 110MinQty@MinQty 1089MatchIncrement@MtchInc 1090MaxPriceLevels@MxPxLvls Component(-
)DisplayInstructionDsplyInstr Insert here the set of "DisplayInstruction" fields defined in "common components of application messages" 111MaxFloor@MaxFloor 77PositionEffect@PosEfct For use in derivatives omnibus accounting 210MaxShow@MaxShow Depr FIX.5.0775BookingType@BkngTyp Method for booking out this order. Used when notifying a broker that an order to be settled by that broker is to be booked out as an OTC derivative (e.g. CFD or similar). Absence of this field implies regular
booking. 58Text@Txt 354EncodedTextLen@EncTxtLen Must be set if EncodedText field is specified and must immediately precede it. 355EncodedText@EncTxt Encoded (non-ASCII characters) representation of the Text field in the encoded format specified via the MessageEncoding field. 193SettlDate2@SettlDt2 Can be used with OrdType = "Forex - Swap" to specify the "value date" for the future portion of a F/X swap. Depr FIX.5.01920rderQty2@Qty2 Can be used with OrdType = "Forex - Swap" to specify the order quantity for the future portion of a F/X
swap. Depr FIX.5.0641LastForwardPoints2@LastFwdPnts2 Can be used with OrdType = "Forex - Swap" to specify the forward points (added to LastSpotRate) for the future portion of a F/X swap. 442MultiLegReportingType@MLegRptTyp Default is a single security if not specified. 480CancellationRights@CxllationRights For CIV - Optional 481MoneyLaunderingStatus@MnyLaunderingStat 513RegistID@RegistID Reference to Registration Instructions message for this Order. 494Designation@Designation Supplementary registration information for this
Order 483TransBkdTime@TransBkdTm For CIV - Optional 515ExecValuationPoint@ExecValuationPoint For CIV - Optional 484ExecPriceType@ExecPxTyp For CIV - Optional 485ExecPriceAdjustment@ExecPxAdjment For CIV - Optional 638PriorityIndicator@Prilnd 639PriceImprovement@PxImprvmnt 851LastLiquidityInd@LastLgdtyInd Applicable only on OrdStatus of Partial or Filled. Component(-)ContAmtGrpContAmt Number of contract details in this message (number of repeating groups to follow) Component(-)InstrmtLegExecGrpExec Number of
legsIdentifies a Multi-leg Execution if present and non-zero. Repeating Group 555NoLegs Number of legs Identifies a Multi-leg Execution if present and non-zero. Component(-)InstrumentLegLeg Must be provided if Number of legs > 0 687LegQty@Qty Depr FIX.5.0685LegOrderQty@OrdQty When reporting an Execution, LegOrderQty may be used on Execution Report to echo back original LegOrderQty submission. This field should be used to specify OrderQty at the leg level rather than LegQty (deprecated). 690LegSwapType@SwapTyp Instead of
LegQty - requests that the sellside calculate LegQty based on opposite Leg 564LegPositionEffect@PosEfct Provide if the PositionEffect for the leg is different from that specified for the overall multileg security 565LegCoveredOrUncovered@Cover Provide if the CoveredOrUncovered for the leg is different from that specified for the overall multileg security. 654LegRefID@RefID Used to identify a specific leg. 587LegSettlType@SettlTyp 588LegSettlDate@SettlDt Takes precedence over LegSettlType value and conditionally required/omitted for specific
LegSettlType values. 637LegLastPx@LastPx Used to report the execution price assigned to the leg of the multileg instrument 675LegSettlCurrency@SettlCcy 1073LegLastForwardPoints@LegLastFwdPnts 1074LegCalculatedCcyLastQty@LegCalcCcyLastQty 1075LegGrossTradeAmt@LegGrossTrdAmt For FX Futures can be used to express the notional value of a trade when LegLastQty and other quantity fields are expressed in terms of number of contracts - LegContractMultiplier (231) is required in this case.

1379LegVolatility@LegVolatility 1381LegDividendYield@LegDividendYield 1383LegCurrencyRatio@LegCurrencyRatio 1384LegExecInst@LegExecInst 1418LegLastQty@LastQty Component(-)MiscFeesGrpMiscFees Required if any miscellaneous fees are reported. 93SignatureLength Required when trailer contains signature. Note: Not to be included within SecureData field 89Signature Note: Not to be included within SecureData field 10CheckSum (Always unencrypted, always last field in message)
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