FINANCIAL INFORMATION
EXCHANGE PROTOCOL
(FIX)

Version 4.4 with Errata 20030618

VOLUME 6 — FIX DATA DICTIONARY

Includes Errata adjustments as of June 18, 2003

Errata Purpose:

This document includes a list of minor adjustments to the FIX 4.4 Specification document due to typographical errors or ambiguities. The nature and scope of
Errata adjustments do not introduce new functionality, additional fields, new values for existing fields, or new messages. Regretably some functionality was
introduced in FIX 4.4 which contained errors that required a new value or field on a specific message in order to make the intended functionality
implementable. Any such exceptions to the “do not introduce”, “additional fields”, or “new messages” Errata rules were kept to a minimum using the
“required to make the intended functionality implementable” rationale. The list of items has been reviewed and approved by the FIX Technical Committee
and Steering Committees. Implementers of FIX version 4.4 should refer to this document to ensure the most consistent implementation and clearest
understanding of the FIX protocol.

The specific adjustments made to the original FIX version 4.4 specification as a result of the Errata can be seen and printed via Microsoft Word’s
revision feature of this document. A separate document with an itemized list of changes is available via the FIX website.

une 18, 2003 _ - -| Deleted:

1
April 30,2003

_ | Deleted: April3o, 2003

June 18, 2003 1 FIX 4.4 with Errata 20030618- Volume 6
Copyright 2003 FIX Protocol Limited




Contents — Volume 6

Field Definitions 4
FIX Field Index sorted by tag number: 323
FIX Field Index sorted by field name: 337
Appendix 6-A 351
Valid Currency Codes 351
Appendix 6-B 352
FIX Fields Based Upon Other Standards 352
ISO Standards used by the FIX Protocol Specification 352
Appendix 6-C 357
Exchange Codes - ISO 10383 Market Identifier Code (MIC) 357
Appendix 6-D 379
CFICode Usage - ISO 10962 Classification of Financial Instruments (CFI code) 379
High-level subset of possible values applicable to FIX usage: 379
Detailed, granular subset of possible values applicable to FIX usage: 380
Appendix 6-E 384
Deprecated (Phased-out) Features and Supported Approach 384
1. Deprecated Field: TotalAccruedInterestAmt (tag 540) [deprecated in FIX 4.4] 384
2. Deprecated the use of SettlCurrAmt (119) and SettlCurrency (120) fields within Allocation messaging NoAllocs repeating group [deprecated in FIX
4.4] 384
3. Deprecated Instrument-affiliated "RedemptionDate" Fields: RedemptionDate (240), UnderlyingRedemptionDate (247), and LegRedemptionDate
(254). [deprecated in FIX 4.4] 384
4. Deprecated usage of the Settlement Instruction message where used to refer to an allocation message [deprecated in FIX 4.4] 385
5. Deprecated various FIX 4.3-introduced "Repo" Fields [deprecated in FIX 4.4] 385

6. Deprecated "UST" and "USTB" values from the SecurityType (tag 167) field [deprecated in FIX 4.4] 385

Appendix 6-F 386
Replaced Features and Supported Approach 386 ) { Deleted: April30, 2003
v____ L.~ Replaced Field: ExecTransType (tag 20) and values in ExecType and OrdStatus fields [Replaced in FIX4.3] 386 - __ _-7 .

2. Replaced Fields: MaturityDay (tag 205) and UnderlyingMaturityDay (tag 314) [Replaced in FIX 4.3] 387

June 18, 2003 2 FIX 4.4 with Errata 20030618- Volume 6
Copyright 2003 FIX Protocol Limited




Replaced Fields: ExecBroker (tag 76), BrokerOfCredit (tag 92), ClientID (tag 109), ClearingFirm (tag 439), ClearingAccount (tag 440), and

ettlLocation (tag 166) [Replaced in FIX 4.3]

387

3

S

4. Replaced Field Enumerations for Futures and Options for SecurityType (tag 167) with CFICode (tag 461) [Replaced in FIX 4.3] 388
5. Replaced Field: PutOrCall (tag 201) and UnderlyingPutOrCall (tag 315) with CFICode (tag 461) [Replaced in FIX 4.3] 389
6
7
8

Replaced Field: CustomerOrFirm (tag 204) with OrderCapacity (tag 528) [Replaced in FIX 4.3]
Replaced values: OptAttribute (tag 206) with values in CFICode (tag 461) [Replaced in FIX 4.3]

389
389

Replaced values: AllocTransType (tag 71) with values in AllocType (tag 626) [Replaced in FIX 4.3]

9. Replaced Field: RelatdSym (tag 46) with Symbol (tag 55) [Replaced in FIX 4.3]

391

10.  Removed Deprecated Field: Benchmark (tag 219) [Deprecated in FIX 4.3, Removed in FIX 4.4]
11.  Removed Deprecated "On Close"-related Values for OrdType Field [Deprecated in FIX 4.3, Removed in FIX 4.4]392

12.  Removed Deprecated Field: Rule80A (tag 47) [Deprecated and Replaced in FIX 4.3, Removed in FIX 4.4] 393

13.  Removed Deprecated Field: OnBehalfOfSendingTime (tag 370) [Deprecated and Replaced in FIX 4.3, Removed in FIX 4.4] 396

14.  Removed three Deprecated "Forex - "-related Values for OrdType Field [Deprecated and Replaced in FIX 4.3, Removed in FIX 4.4] 396
15.  Replaced value: "A = T+1" with value with "2 = Next Day (T+1)" in SettlmntTyp (tag 63) field [Replaced in FIX 4.4] 397

16.  Replaced "Fixed Peg to Local best bid or offer at time of order" value from Execlnst (tag 18) Field [Replaced in FIX 4.4] 397

17.  Removed unused field: RatioQty (tag 319) [Replaced in FIX 4.4]
18.  Removed unused field: SecDefStatus (tag 653) [Replaced in FIX 4.4]

397
397

390

392

19.  Removed TotalVolumeTradedDate (tag 449) and TotalVolumeTradedTime (tag 450) fields [Replaced in FIX 4.4] 397

20.  Removed various Settlement Instructions-related fields [Replaced in FIX 4.4]

21.  Removed "Default", "Specific Allocation Account Overriding", and "Specific Allocation Account Standing" values from SettlinstMode (tag 160)

field [Replaced in FIX 4.4]
22.  Removed several values from AllocType (tag 626) field [Replaced in FIX 4.4]
23.  Removed several values from YieldType (tag 235) field [Replaced in FIX 4.4]

Appendix 6-G
Use of <Parties> Component Block: PartyRole, PartyIDSource, PartyID, and PartySubID

Appendix 6-H
Use of <SettlInstructions> Component Block
Introduction
Delivery Instruction Formatting & Structure

v _ _ _ _ _

June 18, 2003 3
Copyright 2003 FIX Protocol Limited

397

398
398
398

399
399

405
405
405
406

FIX 4.4 with Errata 20030618- Volume 6

_ { Deleted: April30, 2003




Field Definitions

The following is a catalog of fields used to define the application and session protocol messages.

Please refer to Volume 1 “Data Types” section for the definition and format of values within the “Format” column as well. Note that Tags themselves are of

data type TagNum.

Field | Field Name Data type | Description FIXML DTD Syntax
ID
(TAG)
1 | Account String Account mnemonic as agreed <L ELEVENT Acct (#PCDATA)>
between buy and sell sides, e.g. _ <IATTLI ST Acct
broker and institution or FI XTag CDATA #FI XED ' 1'
investor/intermediary  and  fund Dat aType CDATA #FI XED ' String'
manager.
Ful | Name CDATA #FI XED ' Account’
Conponent Type CDATA #FIXED 'Field >
Y
2 | Advld String Unique identifier of advertisement message. <! ELEVENT Advid (#PCDATA)>
. . . <! ATTLI ST Advld
(Prior to FIX 4.1 this field was of type int)
Fl XTag CDATA #FI XED ' 2'
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Advl d'
Conponent Type CDATA #FIXED 'Field >
Y
3 | AdvRefID String Reference identifier used with CANCEL and <! ELEMVENT AdvRef|D (#PCDATA) >
REPLACE transaction types. <I ATTLI ST AdvRef|D
(Prior to FIX 4.1 this field was of type int) Fi XTag CDATA #FIXED " 3
Dat aType CDATA #FI XED ' String'
Ful | Name CDATA #FI XED ' AdvRef | D
Conponent Type CDATA #FIXED 'Field >
y __J e X

_ - | Deleted: <! ELEMENT Account
- (#PCDATA) >
<! ATTLI ST Account FI XTag
CDATA #FI XED '1'q
Dat aType CDATA #FI XED
"String' >

_ -1 Deleted: <! ELEMENT Advl D
- (#PCDATA) >
<! ATTLI ST Advl D FI XTag
CDATA #FI XED ' 2' |
Dat aType CDATA #FI XED
"String' >

| Deleted: April30, 2003 )
.~ - Deleted: <! ELEMENT AdvRef|D
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<! ATTLI ST AdvRefI| D FI XTag
CDATA #FI XED ' 3' 1
Dat aType CDATA #FI XED
"String' >




<! ELEMENT AdvSi de EMPTY>

4 | AdvSide char | Broker"s side of advertised trade | =SEEEVENL AdvSlde BEMEIY2 ] )
Valid val <! ATTLI ST AdvSi de
alid values:
B = Buy FI XTag CDATA #FI XED ' 4'
S = Sell Dat aType CDATA #FI XED 'char'
X = Cross Ful | Name CDATA #FI XED ' AdvSi de’
T = Trade Conponent Type CDATA #FI XED ' Fi el d'
Value ( B| S| X | T ) #REQU RED
SDValue (_Buy | Sell | Cross | Trade
) #l MPLI ED >
A 4 -
5 | AdvTransType String Identifies advertisement message transaction type <! ELEMENT AdvTransTyp EMPTY>
Valid val <I ATTLI ST AdvTransTyp
alid values:
N = New FI XTag CDATA #FI XED ' 5'
C = Cancel Dat aType CDATA #FIXED 'String'
R =Replace Ful | Name CDATA #FI XED ' AdvTr ansType'
Conponent Type CDATA #FI XED ' Fi el d'
Value ( N| C| R) #REQU RED
SDval ue (_ AdvNew | AdvCancel |
AdvRepl ace ) #I MPLIED >
A A -
: : <IELEMENT AvgPx (#PCDATA) >
6 | AvepPx Price Calculated average price of all fills on this order. ST ATTLIST AvaPx
Fl XTag CDATA #FI XED ' 6' )
For Fixed Income trades AvgPx is always expressed as Eﬁlt ?L\éﬁg %¥ﬁ ##;lleégQ ASI]'P)C(?
percent-of-par, regardless of the PriceType (423) of Conponent Type CDATA #FIXED ' Field' >
LastPx (31). Le., AvgPx will contain an average of v _
percent-of-par values (see LastParPx (669)) for issues
traded in Yield, Spread or Discount.
7 | BeginSeqNo SeqNum Message sequence number of first message in range to | [-ha - not used in FIXM. DD ], _________ -
be resent
8 | BeginString String Identifies beginning of new message and protocol [ na- not usedin IXM DIDly |

version. ALWAYS FIRST FIELD IN MESSAGE.
(Always unencrypted)

FIX.4.4
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)

__ | Deleted: April3, 2003 )

e { Deleted: C ]

Deleted: <! ELEMENT AdvSi de
EMPTY>{

<! ATTLI ST AdvSi de FI XTag
CDATA #FI XED ' 4' |

Dat aType CDATA #F| XED ' Char' {
Value (B| S| X | T)
#REQUI REDf|

SDVal ue (Buy | Sell |
| Trade) #l MPLIED >

Cross

Deleted: <! ELEMVENT
AdvTransType (AdvNew |
AdvCancel | AdvRepl ace)>

-| Deleted: <! ELEMENT AvgPx

(#PCDATA) >1

<! ATTLI ST AvgPx FI XTag
CDATA #FI XED ' 6' 1
Dat aType CDATA #FI XED
"Price’ >

Deleted: [n/a for FIXM. — not
used]

Deleted: [n/a for FIXM. — not
used]




9 | BodyLength Length Message length, in bytes, forward to the CheckSum [ na - not used in FIXM. DD ]y |

field. ALWAYS SECOND FIELD IN MESSAGE.
(Always unencrypted)

10 | CheckSum String Three byte, simple checksum (see Volume 2: [ na- not used in FIXM DD ], |
“Checksum Calculation” for description). ALWAYS
LAST FIELD IN MESSAGE; i.e. serves, with the
trailing <SOH>, as the end-of-message delimiter.
Always defined as three characters. (Always
unencrypted)

11 | ClOrdID String Unique identifier for Order as assigned by the buy-side | SLELEVENT A OrdiD (#PCDATA) >
(institution, broker, intermediary etc.) (identified by <IATTLIST d O dID
SenderComplD (49) or OnBehalfOfCompID (115) as FI XTag CDATA #FI XED ' 11'
appropriate). Uniqueness must be guaranteed within a Dat aType CDATA #FI XED ' String'
single trading day. Firms, particularly those which Ful | Name CDATA #FI XED * O O dI D
electronically submit multi-day orders, trade globally
or throughout market close periods, should ensure Conponent Type CDATA #FIXED 'Field' >
uniqueness across days, for example by embedding a v _ . ______________
date within the C1OrdID field.

12 | Commission Amt Commission. Note if CommType (13) is percentage, <! ELEVENT Comm (#PCDATA) >

Commission of 5% should be represented as .05.

<! ATTLI ST Conm

Fl XTag CDATA #FI XED ' 12'

Dat aType CDATA #FI XED ' Ant'

Ful | Nane CDATA #FI XED ' Conmi ssi on'

Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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__-| Deleted: [n/a for FIXM. — not
- used]

|

4//‘{Deleted:[n/a for FIXM. — not

used]

J

- - Deleted: <! ELEVENT Cl OrdI D
(#PCDATA) >
<! ATTLI ST C OrdI D FI XTag
CDATA #FI XED ' 11' |
Dat aType CDATA #FI XED
"String' >

_ -~ -1 Deleted: <! ELEMENT Conmi ssi on
(#PCDATA) >
<I ATTLI ST Commi ssi on FI XTag
CDATA #FI XED ' 12'
Dat aType CDATA #FI XED ' Ant'
>

_ { Deleted: April30, 2003




13 | CommType char Commission type <! ELENENT Commlyp EMPTY>
Valid values: <LATILLST Commiyp
1 = per unit (implying shares, par, currency, etc) FI XTag CDATA #FI XED " 13
2 = percentage Dat aType CDATA #FI XED ' char'
3 = absolute (total monetary amount) Ful | Nanme CDATA #FI XED ' Commilype'
4 = (for CIV buy orders) percentage waived — Conponent Type CDATA #FI XED ' Fi el d'
cash discount _ Value (11 21 31 4151 6)
5= (for CIV buy orders) percentage waived — #REQUI RED
enh?nced units SDval ue (_PerShare | Percent |
6 = points per bond or or contract [Supply | Absolute | PctWai vedCshDisc |
ContractMultiplier (231) in the <Instrument> | Pet\ivedEntnits | PerBond ) # MPLIED >
component block if the object security is (e ______________________|
denominated in a size other than the industry
default - 1000 par for bonds.]
14 | CumQty Qty Total quantity (e.g. number of shares) filled. <! ELEVENT Qumty (#PCDATA) >
. . . <! ATTLI ST Cuntty
(Prior to FIX 4.2 this field was of type int)
FI XTag CDATA #FI XED ' 14'
Dat aType CDATA #FIXED 'Qty'
Ful | Name CDATA #FI XED ' Cunf}t y'
Conponent Type CDATA #FIXED 'Field >
A A
15 | Currency Currency | Identifies currency used for price. Absence of this field | <LELEVENT Ccy EMPTY>
is interpreted as the default for the security. It is <! ATTLI ST Ccy
recommended that systems provide the currency value Fl XTag CDATA #FI XED ' 15'
whenever possible. See "Appendix 6-A: Valid Dat aType CDATA #FIXED ' Currency'
CL]Jrrency Codes" for information on obtaining valid Ful | Nare CDATA #FIL XED ' Gurr ency’
values.
Conponent Type CDATA #FI XED 'Fiel d'
Val ue (% soCurrencyCode; ) #REQU RED
>
Y
16 | EndSeqNo SeqNum | Message sequence number of last message in rangeto | [ na - not used in FIXM. DID Iy B

I BeginSeqNo (7)=EndSegNo. If request-is for all - - - |

be resent. If request is for a single message

messages subsequent to a particular message,
EndSeqNo = “0” (representing infinity).
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N
N
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- -1 Deleted: <! ELEMENT Commilype

EMPTY>|
<! ATTLI ST CommType FI XTag
CDATA #FI XED ' 13'

Dat aType CDATA #FI XED
‘char' |

Value (1| 2| 3| 4] 5|
6) #REQUI REDf

SDVal ue (Per Share | Percent
| Absolute |

Pct WAi vedCshDi sc |

Pct WAi vedEnUnits | PerBond )

#| MPLI ED >

-1 Deleted: <! ELEMENT Cunf}y

(#PCDATA) >1

<I ATTLI ST Cunty FI XTag
CDATA #FI XED ' 14 |

Dat aType CDATA #FI XED ' Qy'
>

Deleted: <! ELEMENT Currency
EMPTY>Y

<l ATTLI ST Currency Fl XTag
CDATA #FI XED ' 15'

Dat aType CDATA #FI XED
"Currency' v

Val ue (% soCurrencyCode;)
#REQUI RED>

Deleted: [n/a for FIXM. — not
used]

)

{ Deleted: April30, 2003

)




17 | ExecID String Unique identifier of execution message as assigned by | <LELEVENT ExeclD (#PCDATA)>
sell-side (broker, exchange, ECN) (will be 0 (zero) for <! ATTLI ST ExeclD
ExecType (150) =I (Order Status)). Fl XTag CDATA #FI XED ' 17"
Uniqueness must be guaranteed within a single trading DataType CDATA #FIXED 'String’
day or the life of a multi-day order. Firms which Ful | Nane CDATA #FI XED ' Execl D
accept multi-day orders should consider embedding a Conponent Type CDATA #FI XED ' Fiel d' >
date within the ExecID field to assure uniqueness
across days. YT
(Prior to FIX 4.1 this field was of type int)
18 | Execlnst MultipleV | Instructions for order handling on exchange trading <! ELENENT Execl nst EMPTY>
alueString | floor. If more than one instruction is applicable to an <I ATTLI ST Execl nst

order, this field can contain multiple instructions
separated by space.

Valid values:

1 =Not held

2 = Work

3 =Go along

4 = Over the day
5=Held

6 = Participate don't initiate

7 = Strict scale

8 = Try to scale

9 = Stay on bidside

0 = Stay on offerside

A =No cross (cross is forbidden)

B =OK to cross

C = Call first

D = Percent of volume “(indicates that the
sender does not want to be all of the volume
on the floor vs. a specific percentage)”

(...values continued in next row....)

Fl XTag CDATA #FI XED ' 18'

Dat aType CDATA #FI XED
"MultipleValueString'

Ful | Name CDATA #FI XED ' Execlnst'
Conponent Type CDATA #FI XED 'Fiel d'

Value (1 2| 3] 4 5 6 | 7
8 9] 0] A B| C| D| E F| G| H
| | J | | L M | O]l P| Q] R
S| U] V]I W| X| Y| Z]a|bl]lc]|d
e ) #REQUI RED

SDval ue (_ NotHeld | Work | GoAl ong |
OverDay | Held | PartNotlnit | StrictScale
| TryToScale | StayBid StayOfer

NoCr oss kCross | CallFirst PercVol |
DNI DNR | AON Rest at eOnSysFai | |
InstitOnly | RestateOnTradingHalt |

Cancel OnTr adi ngHal t Last Peg M dPr cPeg
|_NonNego | OpenPeg Mar kPeg

Cancel OnSysFail | PrinPeg | Suspend |
Cust Di spl nst Netting PegVWAP

TradeAl ong | TryToSt op Cxl i f Not Best |
Trail StopPeg | StrictLimt
lgnorePriceChk | PegToLimt |
WrkToStrategy ) #l MPLI ED >
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_ - | Deleted: <! ELEMENT Execl D

( #PCDATA) >

<! ATTLI ST Execl D FI XTag
CDATA #FI XED ' 17' |
Dat aType CDATA #FI XED
"String' >

- | Deleted: <! ELEMENT Execl nst

EMPTY>q
<! ATTLI ST Execl nst Fl XTag
CDATA #FI XED ' 18' §

Dat aType CDATA #FI XED
"String' 1

Value (1| 2| .9

SDVal ue (NotHeld | Work |

{ Deleted: April30, 2003




E = Do not increase - DNI

F = Do not reduce - DNR

G = All or none - AON

H = Reinstate on System Failure (mutually
exclusive with Q)

I = Institutions only

J = Reinstate on Trading Halt (mutually
exclusive with K)

K = Cancel on Trading Halt (mutually exclusive
with L)

L = Last peg (last sale)

M = Mid-price peg (midprice of inside quote)

N = Non-negotiable

O = Opening peg

P = Market peg

Q = Cancel on System Failure (mutually
exclusive with H)

R = Primary peg (primary market - buy at

bid/sell at offer)
S = Suspend
T— Fixed T Localbest bid 5 .

eferderU = Customer Display Instruction
(Rulel1Acl1-1/4)
V = Netting (for Forex)
W =Peg to VWAP
X = Trade Along
Y =Try to Stop
(...values continued in next row....)

Z = Cancel if Not Best

a = Trailing Stop Peg

b = Strict Limit (No Price Improvement)
¢ = Ignore Price Validity Checks

d = Peg to Limit Price

e = Work to Target Strategy

**% SOME VALUES HAVE BEEN REPLACED -
See "Replaced Features and Supported

(see Volume 1: "Glossary" for value definitions)

June 18, 2003
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19 | ExecReflD String Reference identifier used with Trade Cancel and Trade | <LELEMVENT ExecRef|D (#PCDATA)>
Correct execution types. <! ATTLI ST ExecReflD
(Prior to FIX 4.1 this field was of type int) FI XTag CDATA #FI XED " 19
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' ExecRef 1 D
Conponent Type CDATA #FI XED 'Field' >
Y
20 | ExecTransType char No longer used as of FIX 4.3. Included here for | [ -na - not used in FIXM. DID ]y, |
(llol) reference to prior versions.
*** REPLACED FIELD - See "Replaced Features
and Supported Approach' ***
Identii .
O=New
F—Cancel
2—=Correet
3=Status
21 | HandlInst char Instructions for order handling on Broker trading floor | <LELEMENT Handl|nst EMPTY>

Valid values:
1 = Automated execution order, private, no Broker
intervention
2 = Automated execution order, public, Broker
intervention OK
3 = Manual order, best execution

<! ATTLI ST Handl I nst
Fl XTag CDATA #FI XED ' 21'
Dat aType CDATA #FI XED ' char'’
Ful | Name CDATA #FI XED ' Handl I nst"'
Conponent Type CDATA #FI XED 'Fiel d'
Value (1| 2 | 3 ) #REQU RED

SDVal ue (_ Aut oExecPriv | Aut oExecPub
| Manual ) #I MPLIED >

2
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_ - | Deleted: <! ELEMENT ExecRef|D

( #PCDATA) >

<! ATTLI ST ExecRef|D FI XTag
CDATA #FI XED ' 19' §

Dat aType CDATA #FI XED
"String' >

Deleted: [n/a for FIXM. —
repl aced]

-

_~ -1 Deleted: <! ELEMENT Handl nst

EMPTY>]
<! ATTLI ST Handl nst FI XTag
CDATA #FI XED ' 21' |

Dat aType CDATA #FI XED
‘char' |

Value (1| 2| 3)
#REQUI REDT

SDVal ue (Aut oExecPriv |
Aut oExecPub | Manual )
#| MPLI ED >

{ Deleted: April30, 2003




22 | SecurityIDSource String Identifies class or source of the SecurityID (48) value. | <LELEVENT SeclDSrc ENPTY>
Required if SecuritylD is specified. <! ATTLI ST Secl DSrc
(formerly named: .
IDSource prior to FIX Valid values: FI XTag CDATA #FI XED ' 22
43) 1 = CUSIP Dat aType CDATA #FIXED ' String'
2 =SEDOL Ful | Nane CDATA #FI XED
3=QUIK " Securi tyl DSource'
4 = ISIN number Conponent Type CDATA #FI XED ' Fi el d'
) e  TTmmRITILITEEIE
7150 County Code IR
— SDvalue (_CUSIP | SEDOL | QUK | ISIN
8 = Exchange Symbol o [_RIC| I1SOCurr | I SOCountry | ExchSynb |
9 = Consolidated Tape Association (CTA) Symbol | CTA | Blnbrg | Wertpapier | Dutch | Valoren
; | Sicovam | Belgian | Comon |
(SIAC CTS/CQS line format) ToaringHouse [ FoMC 1
A = Bloomberg Symbol QptionPriceReportingAuthority ) # NPLIED >
B = Wertpapier
C =Dutch T
D = Valoren
E = Sicovam
F = Belgian
G ="Common" (Clearstream and Euroclear)
H = Clearing House / Clearing Organization
I =ISDA/FpML Product Specification
J = Options Price Reporting Authority
100+ are reserved for private security
identifications
23 | I0lid String Unique identifier of IOl message. <IELEMENT 1 Q11D (#PCDATA) >
. . . IATTLIST 1O 1D
(Prior to FIX 4.1 this field was of type int) :
Fl XTag CDATA #FI XED ' 23'
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FIXED ' 1 Q| D
Conponent Type CDATA #FIXED 'Field >
Y
24 | 1010thSyve char No longer used as of FIX 4.2. Included here for | [ -na - not used in FIXM. DID ], __________
(no longer used) reference to prior versions.
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- - Deleted: <! ELENMENT

Securityl DSource EMPTY>{
<! ATTLI ST Securityl DSource
FI XTag CDATA #FI XED ' 22'

| 4151

| B C|
#REQUI REDf|
|

ISCCurr | 1

| SCCountry | 1

ExchSynb |

CTA | 1

Bl nbrg | Wertpapier | Dutch
| Valoren | Sicovam |

Bel gi an | Common) #l MPLI ED >

_-| Deleted: <! ELEMENT 1O _I D

( #PCDATA) >

<! ATTLI ST 1O _I D FI XTag
CDATA #FI XED ' 23" |
Dat aType CDATA #FI XED
"String' >

\\ {Deleted:[n/a for FIXML —

repl aced]

{ Deleted: April30, 2003




25 | 101QltyInd char Relative quality of indication <LELEMENT 10 Q tylnd EVPTY>
<IATTLIST 10 Qtylnd
Valid values: Fl XTag CDATA #FI XED ' 25'
L=Low Dat aType CDATA #FI XED ' char'
?;I:i\ﬁ;ﬁlum Ful | Name CDATA #FIXED ' 1O Q tylnd'
Conponent Type CDATA #FI XED 'Fiel d'
Value (L | M| H) #REQU RED
SDval ue (_ Low | Medium | High )
#I MPLI ED >
Y
26 | I0IRefID String Reference identifier used with CANCEL and <LELEMENT 1O Ref|1D (#PCDATA) >
REPLACE, transaction types. <IATTLI ST 1O RefID
(Prior to FIX 4.1 this field was of type int) H XTag COATA #FI XED ' 26
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #FIXED 'l Q Ref I D
Conponent Type CDATA #FIXED 'Field' >
v
27 | I0IQty (formerly | String Quantity (e.g. number of shares) in numeric form or <IELEMENT 1O Qy (#PCDATA)>
named: [0IShares relative size. <IATTLIST 1O Qy
prior to FIX 4.3) Valid values: FI XTag CDATA #FI XED ' 27'
0 - 1000000000 Dat aType CDATA #FIXED ' String'
S = Small Ful | Nane CDATA #FIXED ' 1O Qty"
M = Medium Conponent Type CDATA #FI XED ' Fiel d' >
L =Large
Y
28 | IOITransType char Identifies IOl message transaction type <L ELEMENT 10 TransTyp EMPTY>
Valid values: <IATTLI ST 1O TransTyp
N = New FI XTag CDATA #FI XED ' 28'
C = Cancel Dat aType CDATA #FI XED ' char'
R = Replace Ful | Nane CDATA #FI XED ' 1 O TransType'
Conponent Type CDATA #FI XED 'Fiel d'
Value ( N| C| R ) #REQU RED
e SDvalue (IO New | 1O Cancel |
10 Replace ) #lIMPLIED >
A 4
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_ - | Deleted: <! ELEMENT
- 10 _Qtylnd EMPTY>]
<IATTLIST 1O _Qtylnd
FI XTag CDATA #FI XED ' 25'
Dat aType CDATA #FI XED ' char'(
Value (L | M| H) #REQU REDf
SDval ue ( Low | Medium |
Hi gh) # MPLI ED >

_ - Deleted: <! ELEMENT |1 O _RefI D
- (#PCDATA) >
<I' ATTLI ST 10 _Ref I D FI XTag
CDATA #FI XED ' 26' |
Dat aType CDATA #FI XED
"String' >

_ - | Deleted: <! ELEMENT | O _QYy
- (#PCDATA) >
<IATTLIST 10 _Qy FI XTag
CDATA #FI XED ' 27' |
Dat aType CDATA #FI XED
"String' >

_ { Deleted: April30, 2003 ]

_ - Deleted: <! ELEMENT
e 10 _TransType (1O _New |
- 10 _Cancel | 1O _Repl ace)>




29 | LastCapacity char Broker capacity in order execution <! ELEMENT Last Cpcty EMPTY>
Valid values: <! ATTLI ST Last Cpcty
1 = Agent FI XTag CDATA #FI XED ' 29'
2 = Cross as agent Dat aType CDATA #FI XED 'char'
3 = Cross as principal Ful | Name CDATA #FI XED ' Last Capaci ty'
4 = Principal Conponent Type CDATA #FI XED ' Fi el d'
Value (1| 2| 3| 4 ) #REQUI RED
. SDvalue (A | XA | XP | P ) # MPLIED
v
30 | LastMkt Exchange | Market of execution for last fill, or an indication of the | <LELEMENT Last Mkt ENPTY>
market where an order was routed < ATTLI ST Last Mkt
Valid values: Fl XTag CDATA #FI XED ' 30'
See "Appendix 6-C" Dat aType CDATA #FI XED ' Exchange'
Ful | Name CDATA #FI XED ' Last Mt'
Conponent Type CDATA #FI XED ' Fi el d'
Val ue (_ % soM CCode; ) #REQUI RED >
v
31 | LastPx Price Price of this (last) fill. <! ELEMENT LastPx (#PCDATA) >
<! ATTLI ST LastPx
FI XTag CDATA #FI XED ' 31'
Dat aType CDATA #FI XED ' Price’
Ful | Name CDATA #FI XED ' Last Px’
Conponent Type CDATA #FIXED 'Field >
v
32 | LastQty Qty Quantity (e.g. shares) bought/sold on this (last) fill. <LELEMENT LastQy (#PCDATA)>
(formerly named: (Prior to FIX 4.2 this field was of type int) SLATILLST LastQy
LastShares prior to Fl XTag CDATA #FI XED ' 32'
FIX 4.3) Dat aType CDATA #FI XED ' Qty"

Ful | Nane CDATA #FI XED 'LastQty'
Conponent Type CDATA #FIXED 'Field' >

June 18, 2003

13
Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

- - Deleted: <! ELENENT

Last Capacity EMPTY>{
<! ATTLI ST Last Capacity
FI XTag CDATA #FI XED ' 29' |
Dat aType CDATA #FI XED ' char' |
Value (1| 2| 3| 4)
#REQUI REDf|
SDValue (A | XA |
#1 MPLI ED >

XP | P)

- | Deleted: <! ELEMENT Last Mkt

EMPTY>q

<! ATTLI ST Last Mkt
CDATA #FI XED ' 30" |

Dat aType CDATA #F| XED
' Exchange' 1

Val ue (% soM CCode; )
#REQUI RED >

FI XTag

-1 Deleted: <! ELEMENT Last Px

(#PCDATA) >

<! ATTLI ST Last Px FI XTag
CDATA #FI XED ' 31' §

Dat aType CDATA #FI XED
"Price’ >

| Deleted: April30, 2003 )

Deleted: <! ELEMVENT Last Qy
(#PCDATA) >1

<! ATTLI ST LastQy FI XTag
CDATA #FI XED ' 32'

Dat aType CDATA #FIXED ' Q'
>




33

LinesOfText

NumInGr
oup

Identifies number of lines of text body

<! ELEMENT NoLi nesCf Text (#PCDATA) >
<! ATTLI ST NoLi nesCf Text
FI XTag CDATA #FI XED ' 33'
Dat aType CDATA #FI XED ' Num nG oup’
Ful | Name CDATA #FI XED ' NoLi nesCf Text'
Conponent Type CDATA #FIXED 'Field >

Y

34

MsgSeqNum

SeqNum

Integer message sequence number.

[ na - not used in FIXM. DTD ]y

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT
Li nesOf Text (#PCDATA) >
<! ATTLI ST Li nesOf Text

N FI XTag CDATA #FI XED ' 33' |

N Dat aType CDATA #FI XED
« | "Num nG oup' >

Deleted: [n/a for FIXM. — not
used]

)

_ { Deleted: April30, 2003




35 | MsgType String Defines message type. ALWAYS THIRD FIELDIN | [ na - not used in FIXM DID ]y | - //‘{Deleted:[n/a for FIXM. — not

used]
MESSAGE. (Always unencrypted)

Note: A "U" as the first character in the MsgType field
(i.e. Ul, U2, etc) indicates that the message format is
privately defined between the sender and receiver.

Valid values: *** Note the use of lower case letters

EETS
0 = Heartbeat
1 = Test Request
2 = Resend Request
3 =Reject
4 = Sequence Reset
5 = Logout
6 = Indication of Interest
7 = Advertisement
8 = Execution Report
9 = Order Cancel Reject
A =Logon
B =News
C = Email

D = Order — Single

E = Order — List

F = Order Cancel Request

G= Order Cancel/Replace Request

H= Order Status Request

J = Allocation Instruction

K = List Cancel Request

L = List Execute

M = List Status Request

N = List Status

P = Allocation Instruction Ack

Q = Don’t Know Trade (DK)
(...values continued in next row....)

_ { Deleted: April30, 2003

June 18} 2003 15 FIX 4.4 with Errata 20030618- Volume 6
Copyright 2003 FIX Protocol Limited




R = Quote Request
S = Quote
T = Settlement Instructions
V = Market Data Request
W = Market Data-Snapshot/Full Refresh
X = Market Data-Incremental Refresh
Y = Market Data Request Reject
Z = Quote Cancel
(...values continued in next row....)

_ { Deleted: April30, 2003
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a= Quote Status Request

b = Mass Quote Acknowledgement

¢ = Security Definition Request

d = Security Definition

e = Security Status Request

f = Security Status

g = Trading Session Status Request

h = Trading Session Status

i= Mass Quote

j = Business Message Reject

k = Bid Request

1 = Bid Response (lowercase L)

m = List Strike Price

n = XML message (e.g. non-FIX MsgType)
o = Registration Instructions

p = Registration Instructions Response
q = Order Mass Cancel Request

r = Order Mass Cancel Report

s = New Order - Cross

Cross Order Modification Request)
u = Cross Order Cancel Request
v = Security Type Request
w = Security Types
x = Security List Request
y = Security List
z = Derivative Security List Request

(...values continued in next row....)

t = Cross Order Cancel/Replace Request (a.k.a.
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AA = Derivative Security List

AB = New Order - Multileg

AC = Multileg Order Cancel/Replace (a.k.a.
Multileg Order Modification Request)

AD = Trade Capture Report Request

AE = Trade Capture Report

AF = Order Mass Status Request

AG = Quote Request Reject

AH = RFQ Request

Al = Quote Status Report

AJ = Quote Response

AK = Confirmation

AL = Position Maintenance Request

AM = Position Maintenance Report

AN = Request For Positions

AO = Request For Positions Ack

AP = Position Report

AQ = Trade Capture Report Request Ack

AR = Trade Capture Report Ack

AS = Allocation Report (aka Allocation Claim)

AT = Allocation Report Ack (aka Allocation
Claim Ack)

AU = Confirmation Ack (aka Affirmation)

AV = Settlement Instruction Request

AW = Assignment Report

AX = Collateral Request

AY = Collateral Assignment

AZ = Collateral Response

BA = Collateral Report

BB = Collateral Inquiry

BC = Network (Counterparty System) Status
Request

BD = Network (Counterparty System) Status
Response

BE = User Request

BF = User Response

BH = Confirmation Request
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Deleted: [n/a for FIXM. — not

used]

1

36 | NewSeqNo SeqNum | New sequence number [ na - not used in IXM. DID ]y = _ |
37 | OrderID String Unique identifier for Order as assigned by sell-side <! ELEMVENT OrdID (#PCDATA) >

(broker, exchange, ECN). Uniqueness must be <I ATTLI ST O dID

guaranteed within a single trading day. Firms which FI XTag CDATA #FI XED ' 37"

accept multi-day orders should consider embedding a Dat aType CDATA #FI XED ' String'

date within the OrderID field to assure uniqueness

ACTrOSS days Ful | Nane CDATA #FI XED ' Orderl D

' Conponent Type CDATA #FI XED ' Field >
Y

38 | OrderQty Qty Quantity ordered. This represents the number of <!ELEMENT OrdQty (#PCDATA)>

shares for equities or par, face or nominal value for FI
instruments.
(Prior to FIX 4.2 this field was of type int)

<IATTLIST O dQty
Fl XTag CDATA #FI XED ' 38'
Dat aType CDATA #FIXED ' Qty'
Ful | Name CDATA #FI XED ' OrderQ vy’
Conponent Type CDATA #FIXED 'Field >

Deleted: <! ELEMENT Order| D
(#PCDATA) >1

<! ATTLI ST Order| D FI XTag
CDATA #FI XED ' 37" {
Dat aType CDATA #F| XED
"String' >
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Deleted: <! ELEMENT O derQy
(#PCDATA) >

<! ATTLI ST Order @y FI XTag
CDATA #FI XED ' 38'

Dat aType CDATA #FI XED ' Q'
>

_ { Deleted: April30, 2003




39 | OrdStatus

char

Identifies current status of order.

Valid values:

0= New

1 = Partially filled
2 = Filled

3 =Done for day
4 = Canceled

5=Replaced (Removed/Replaced)
6 = Pending Cancel (e.g. result of Order Cancel

Request)
7 = Stopped
8 = Rejected

9 = Suspended

A = Pending New

B = Calculated

C = Expired

D = Accepted for bidding

E = Pending Replace (e.g. result of Order
Cancel/Replace Request)

*#* SOME VALUES HAVE BEEN REPLACED -
See "Replaced Features and Supported

<! ELEMENT O dStat EMPTY>
<! ATTLI ST OrdSt at
FI XTag CDATA #FI XED ' 39'
Dat aType CDATA #FI XED ' char'
Ful | Name CDATA #FI XED ' OrdSt at us'
Conponent Type CDATA #FI XED 'Fiel d'

Value (0] 1| 2| 3] 4| 6] 7] 8
|l 9] Al B| C| D| E) #REQU RED

SDvValue (_New | Partial | Filled |
Done Cancel ed | Pendi ngCR | Stopped |
Rej ected | Suspended Pendi ngNew |
Cal cul ated | Expired Accept Bi ddi ng |
Pendi ngRep ) #l MPLI ED >

Approach" *#*
(see Volume 1: "Glossary" for value definitions)

v _ _ _ _ _
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Deleted: <! ELEMENT O dSt at us
EMPTY>{

<! ATTLI ST OrdSt atus Fl XTag
CDATA #FI XED ' 39'

Dat aType CDATA #FI XED ' char' |
Value (0| 1| 2| 3] 4] |
7181 9] A] il

C| D| E) #REQU REDY
SDVal ue (New | Partial |
Filled | Done | Canceled | 1
Pendi ngCR | St opped |

Rej ected | Suspended |

Pendi ngNew | Cal cul ated |
Expired | AcceptBidding |
Pendi ngRep ) #l MPLI ED >

_ { Deleted: April30, 2003




40 | OrdType

char

Order type.

Valid values:
1 = Market
2 = Limit
3 = Stop
4 = Stop limit
S5=Marketon-elose- (No longer used)
6 = With or without
7 = Limit or better (Deprecated)
8 = Limit with or without
9 = On basis
A=On-elese (No longer used)
B=Limitenelose (No longer used)
E—Ferex—Market (No longer used)
D = Previously quoted
E = Previously indicated
E=Ferex—Limit (No longer used)
G = Forex - Swap

= i (No longer used)

I = Funari (Limit Day Order with unexecuted
portion handled as Market On Close. E.g.
Japan)

J = Market If Touched (MIT)

K = Market with Leftover as Limit (market order
then unexecuted quantity becomes limit order
at last price)

L = Previous Fund Valuation Point (Historic

pricing) (for CIV)

M = Next Fund Valuation Point —(Forward
pricing) (for CIV)

P = Pegged

**%* SOME VALUES ARE NO LONGER USED - See
Features _and

vDeprecated _ (Phased-out)

Supported Approach #«+

(see Volume 1: "Glossary" for value definitions)

<! ELEMENT O dTyp EMPTY>
<! ATTLI ST OrdTyp
FI XTag CDATA #FI XED ' 40'
Dat aType CDATA #FI XED ' char'
Ful | Name CDATA #FI XED ' Or dType'
Conponent Type CDATA #FI XED 'Fi el d'

Val ue 11 2] 3| 4151|686
L 9] A B C| D E F| G| H| I |
L K] L M P ) #REQUI RED

SDval ue (__Market | Limt | Stop |
StopLimt Mar ket OnCd ose | WthOr Wt hout |
LimtOBetter | LimtWthO Wthout
OnBasi s Ond ose Li m t Ond ose |
For exVar ket | Previousl yQuoted |
Previouslylndicated | ForexLimt |
ForexSwap | ForexPrevi ousl yQuoted | Funari
Mar ket | f Touched | Market WthlLeftOverLimt
Pr evi ousFundVal uat i onPoi nt
Next FundVal uat i onPoi nt Pegged ) #l MPLI ED

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT Or dType
- EMPTY>{

<I ATTLI ST OrdType FI XTag
CDATA #FI XED ' 40" |

Value (1| 2| 3] 4| 5|

| 71 8] 9] Al B|] C|
| EJ FI G| H] 1] J]
| L] M| P) #REQU REDY
SDVal ue (Market | Limt |

Stop | StopLimt |
Mar ket Ond ose |
WthOr Wthout |
LimtOBetter ¢
| LimtWthO Wthout |
OnBasis | OnC ose |
Li m tOnCl ose | ForexMar ket
Previ ousl yQuoted |
Previ ousl yl ndi cated |
ForexLimt | ForexSwap |
For exPrevi ousl yQuot ed |
Funari | Market!|fTouched |
Mar ket Wt hLeft OverLimt |
Pr evi ousFundVal uat i onPoi nt
| Next FundVal uati onPoi nt
Pegged ) #l MPLI ED >

Dat aType CDATA #FI XED ' char' §
6

1
|

_ - { Deleted: April3, 2003




41 | OrigClOrdID String ClOrdID (11) of the previous order (NOT the initial <IELEMENT OrigQ Ordi D (#PCDATA) >

order of the day) as assigned by the institution, used to <IATTLIST Origd OrdlD
identify the previous order in cancel and cancel/replace Fl XTag CDATA #FI XED ' 41'
requests. Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FIXED ' Ori gd O dl D
Conponent Type CDATA #FIXED 'Field >

_ - | Deleted: <! ELEMENT

* - Ori gCl Ordl D (#PCDATA) >1
pp— . : ot ; <! ELEMENT Ori gTm (#PCDATA) > <! ATTLI ST Origd Ordl D
42 | OrigTime UTCTime | Time of message qugmatlon .(always expressed in _ FI XTag CDATA #FI XED ' 41' |
stamp UTC (Universal Time Coordinated, also known as <IATTLI ST OrigTm Dat aType CDATA #FI XED
“GMT” ' ao "String' >
)) Fl XTag CDATA #FI XED ' 42

Dat aType CDATA #FI XED ' UTCTi nest anp’
Ful | Nane CDATA #FI XED ' Ori gTi ne'
Conponent Type CDATA #FIXED 'Field >

_ - | Deleted: <! ELEMENT Ori gTi me

™ - (#PCDATA) >T
43 | PossDupFlag Boolean | Indicates possible retransmission of message with this | <LELEVENT PossDupFlag EMPTY> CBL?XT;::IS)T(ESE fg.' 1’{9 FI XTag
sequence number <! ATTLI ST PossDupFl ag Dat aType CDATA #FI XED
Valid values: FLXTag CDATA #FI XED ' 43' | UTCTI nest anp” >
Y = Possible duplicate Dat aType CDATA #FI XED ' Bool ean’
N = Original transmission Ful | Name CDATA #FI XED ' PossDupFl ag'

Conponent Type CDATA #FI XED ' Fiel d'
Value (Y | N) #REQUI RED
SDVal ue (_ PossDup | OrigTrans )

#1 MPLI ED >
Y __ - 7| Deleted: <! ELEMENT
- PossDupFl ag EMPTY>{
44 | Price Price Price per unit of quantity (e.g. per share) <! ELEMENT Px (#PCDATA)> Ff;(?;;LgLTKOZIS:P;EEI 2 1
<! ATTLI ST Px Dat aType CDATA #FI XED
R, ' Bool ean'
Fl XTag CDATA #FI XED ' 44 Value (Y | N) #REQU RED]
L Dp e SDVal ue (PossDup |
Dat aType CDATA #FI XED 'Price OrigTrans) # MPLIED >
Ful | Nane CDATA #FI XED ' Price'
Conponent Type CDATA #FI XED ' Fiel d' > { Deleted: April30, 2003
v .~ - | Deleted: <! ELEMENT Price
—, (#PCDATA) >1
<! ATTLI ST Price FIXTag
CDATA #FI XED ' 44' q
Dat aType CDATA #FI XED
"Price’ >
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45 | RefSeqNum

SeqNum

Reference message sequence number

<! ELEMENT Ref SegNum (#PCDATA) >

<! ATTLI ST Ref SegNum

Fl XTag CDATA #FI XED ' 45'

Dat aType CDATA #FI XED ' SegqNum

Ful | Name CDATA #FI XED ' Ref SeqNuni

Conponent Type CDATA #FIXED 'Field' >

Y

(no longer used)

String

No longer used as of FIX 4.3. Included here for
reference to prior versions.

[ na -

not used in FIXM. DID ]y

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT Ref SeqNum
(#PCDATA) >1
<! ATTLI ST Ref SeqNum FI XTag
CDATA #FI XED ' 45' {
\ Dat aType CDATA #F| XED
S|t Seqhum >

Deleted: [n/a for FIXM. —
repl aced]

-

_ { Deleted: April30, 2003




47 | Rule80A
(No Longer Used)

char

No longer used as of FIX.4.4. Included here for
reference to prior versions.

Valid values:

A = Agency single order

B = Short exempt transaction (refer to A type)

C = Program Order, non-index arb, for Member
firm/org

D = Program Order, index arb, for Member
firm/org

E = Short Exempt Transaction for Principal (was
incorrectly identified in the FIX spec as
“Registered Equity Market Maker trades™)

F = Short exempt transaction (refer to W type)

H = Short exempt transaction (refer to I type)

I = Individual Investor, single order

J = Program Order, index arb, for individual
customer

K = Program Order, non-index arb, for individual
customer

L = Short exempt transaction for member
competing market-maker affiliated with the
firm clearing the trade (refer to P and O types)

M = Program Order, index arb, for other member

N = Program Order, non-index arb, for other
member

(...values continued in next row....)

[ na - not used in FIXM. DTD ],

-| Deleted: <! ELEMENT Rul e80A

EMPTY>Y

1
<! ATTLI ST Rul e80A FI XTag
CDATA #FI XED ' 47' |

Dat aType CDATA #FI XED
‘char' |

Value (A| B| C| D| E|
FIl HI 1] J] K| L[| M|
N| Ol P| R| S| T| U]
W| X | Y| Z) #REQU REDY
SDVal ue (AgencySingle |
Sht ExTr anA |

Pr gNonl ndexAr bem |

Prgl ndexArbMem | Mar ket Maker
| Sht ExXTranW/| ShtExTranl |
I nvl nest or

Pr gNonl ndexAr bl nv |

Pr gl ndexAr bl nv |

Sht ExTranMem |

Pr gNonl ndexAr bGt hvem |

Pr gl ndexAr bt hMem |

Conpet i ngbeal er | Principal
| ConpDeal erl | Specialist
ConpDeal er 2 |

Pr gl ndexAr bQt hAgn |

Al'l O her Agn |

Sht ExTranMem WI' |

PrgNonl ndexAr bQt hAgn |

Sht ExTranNonMem ) #| MPLI ED >
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O = Proprietary transactions for competing
market-maker that is affiliated with the
clearing member (was incorrectly identified in
the FIX spec as “Competing dealer trades’)

P = Principal

R = Transactions for the account of a non-member
competing market maker (was incorrectly
identified in the FIX spec as “Competing
dealer trades™)

S = Specialist trades

T = Transactions for the account of an unaffiliated
member’s competing market maker (was
incorrectly identified in the FIX spec as
“Competing dealer trades”)

U = Program Order, index arb, for other agency

W = All other orders as agent for other member

X = Short exempt transaction for member
competing market-maker not affiliated with
the firm clearing the trade (refer to W and T

types)

Y = Program Order, non-index arb, for other

agency

Z = Short exempt transaction for non-member
competing market-maker (refer to A and R

types)

48 | SecuritylD

String

Security identifier value of SecurityIDSource (22) type
(e.g. CUSIP, SEDOL, ISIN, etc). Requires
SecurityIDSource.

<! ELEMENT Secl| D (#PCDATA) >
<! ATTLI ST SeclD
Fl XTag CDATA #FI XED ' 48'
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Securityl D
Conponent Type CDATA #FIXED 'Field >
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_ - | Deleted: <! ELEMENT Securityl D
(#PCDATA) >1
<! ATTLI ST Securityl D FI XTag
CDATA #FI XED ' 48' |
Dat aType CDATA #FI XED
"String' >

~~ { Deleted: April30, 2003




49 | SenderComplD String

Assigned value used to identify firm sending message.

<! ELEMENT SndConpl D (#PCDATA) >
<! ATTLI ST SndConpl D
FI XTag CDATA #FI XED ' 49'
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Sender Conpl D
Conponent Type CDATA #FIXED 'Field >

Y

50 | SenderSubID String

Assigned value used to identify specific message
originator (desk, trader, etc.)

<! ELEMENT SndSubl D (#PCDATA) >
<! ATTLI ST SndSubl D
Fl XTag CDATA #FI XED ' 50'
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Sender Subl D
Conponent Type CDATA #FIXED 'Field >

Y

LocalMkt

(no longer used) Date

No longer used. Included here for reference to prior
versions.

used in FIXM. DID ],

[ na - not

52 UTCTime

stamp

SendingTime

Time of message transmission (always expressed in
UTC (Universal Time Coordinated, also known as
“GMT”)

<! ELEMENT SndgTm ( #PCDATA) >
<! ATTLI ST SndgTm
FI XTag CDATA #FI XED ' 52'
Dat aType CDATA #FI XED ' UTCTi nest anp’
Ful | Name CDATA #FI XED ' Sendi ngTi ne'
Conponent Type CDATA #FIXED 'Field >

Y

53 | Quantity Qty

(formerly named:
Shares prior to FIX
4.3)

Overall/total quantity (e.g. number of shares)
(Prior to FIX 4.2 this field was of type int)

<! ELEMENT Qty (#PCDATA)>
<IATTLIST Q vy
Fl XTag CDATA #FI XED ' 53'
Dat aType CDATA #FIXED ' Qty'
Ful | Name CDATA #FI XED ' Quantity'
Conponent Type CDATA #FIXED 'Field >

!

]
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Deleted: <! ELEMENT Sender
Conpl D, SublD? ,
Locati onl D?) >

Deleted: <! ELEMENT Sender
(Conpl D, SublD? ,
Locat i onl D?) >

"~ Deleted: [n/a for FIXM. —
repl aced]

_ - | Deleted: <! ELEMENT

Sendi ngTi me (#PCDATA) >
<! ATTLI ST Sendi ngTi e

FI XTag CDATA #FI XED ' 52' q

Dat aType CDATA #FI XED

' UTCTi nest anp' >

_ | Deleted: <! ELEMENT Quantity
~ " | (#PCDATA) >

<I ATTLI ST Quantity FI XTag
CDATA #FI XED ' 53' |
Dat aType CDATA #FI XED ' Qty"
>

{ Deleted: April30, 2003




54 | Side char Side of order <! ELEMENT Si de ENPTY>
ATTLIST Sid
Valid values: A e e
1 = Buy Fl XTag CDATA #FI XED ' 54'
2 =Sell Dat aType CDATA #FI XED ' char'
3 = Buy minus Ful | Name CDATA #FI XED ' Si de'
4 = Sell plus Conponent Type CDATA #FI XED ' Fi el d'
5 =Sell short Value (1] 2| 3| 4| 5| 6] 7] 8
6 = Sell short exempt Il 91 Al Bl C| D| E| F| G) #REQU RED
7 = Undisclosed (valid for IOI and List Order SDval ue ( Buy | Sell BuyMn |
messages only) SelTPlus | SellSht | SellShtEx | Undisc |
— ; Cross | CrossShort | CrossShortEx |
8 = Cross (orders Where counterparty is an AsDefined | Opposite | Subscribe [ Redeem |
exchange, valid for all messages except I0Is) | LendFi nancing | BorrowFi nancing ) #l MPLI ED
9 = Cross short 2
A = Cross short exempt v
B =“As Defined” (for use with multileg
instruments)
C = “Opposite” (for use with multileg instruments)
D = Subscribe (e.g. CIV)
E = Redeem (e.g. CIV)
F = Lend (FINANCING - identifies direction of
collateral)
G = Borrow (FINANCING - identifies direction
of collateral)
(see Volume 1: "Glossary" for value definitions)
55 | Symbol String Ticker symbol. Common, "human understood" <L ELEMENT Sym (#PCDATA) >
representation of the security. SecuritylD (48) value <! ATTLI ST Sym
can be specified if no symbol exists (e.g. non-exchange FI XTag CDATA #FI XED ' 55'
traded Collective Investment Vehicles) Dat aType CDATA #FI XED ' String'
Use “[N/A]” for products which do not have a symbol. Ful | Name CDATA #FI XED ' Synbol '
Conponent Type CDATA #FIXED 'Field >
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_ -1 Deleted: <! ELEMENT Si de

EMPTY>Y
<! ATTLI ST Side FI XTag CDATA
#FI XED ' 54' 1

Dat aType CDATA #FI XED
‘char' |

Value (1| 2| 3| 4] 5]
6| 7] 8] 9] A|] B| ©
#REQUI REDY

SDval ue (Buy | 1

Sell | 1

BuyMn | 1

SellPlus | 1

Sellsht | 1

Sell ShtEx | 1

Undisc | 1

CrossShort | 1
CrossShort Ex | AsDefined |
Opposite | Subscribe |
Redeem) #| MPLI ED >

- - Deleted: <! ELEMENT Synbol
(#PCDATA) >
<! ATTLI ST Synbol FI XTag
CDATA #FI XED ' 55' |
Dat aType CDATA #FI XED
"String' >

~~ { Deleted: April30, 2003




<! ELEMENT Tgt Conpl D (#PCDATA) >

<! ATTLI ST Tgt Conpl D

56 | TargetComplD

String

Assigned value used to identify receiving firm.

Fl XTag CDATA #FI XED ' 56'

Dat aType CDATA #FI XED ' String'

Ful | Nane CDATA #FI XED ' Tar get Conpl D

>

Y

<! ELEMENT Tqgt Subl D (#PCDATA) >

57 | TargetSubID

String

<! ATTLI ST Tgt Subl D

Assigned value used to identify specific individual or
unit intended to receive message. “ADMIN” reserved
for administrative messages not intended for a specific

user.

Fl XTag CDATA #FI XED ' 57"

Dat aType CDATA #FIXED ' String'

Ful | Nane CDATA #FI XED ' Tar get Subl D
/
Conponent Type CDATA #FIXED 'Field > ,
/

v

<! ELEMENT Text (#PCDATA) >

58 | Text

String

Free format text string
(Note: this field does not have a specified maximum

length)

_ <IATTLIST Text
Fl XTag CDATA #FI XED ' 58'
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Text'
!

Conponent Type CDATA #FIXED 'Field' >
1

Y

<! ELEMENT Tm nForce EMPTY>
<! ATTLI ST Tml nForce

59 | TimelnForce

char

Specifies how long the order remains in effect.
Absence of this field is interpreted as DAY. NOTE not

applicable to CIV Orders.

Valid values:
0 = Day (or session)
1 = Good Till Cancel (GTC)
2 = At the Opening (OPG)
3 = Immediate or Cancel (I0C)
4 =Fill or Kill (FOK)
5 = Good Till Crossing (GTX)
- - -6 =Good Till Date-

Fl XTag CDATA #FI XED ' 59'

Dat aType CDATA #FI XED ' char'
Ful | Nane CDATA #FI XED ' Ti nel nFor ce'

Conponent Type CDATA #FI XED 'Fiel d'
Value (0] 1] 2] 3] 4| 5] 6] 7
) #REQUI RED
SDval ue (_ Day GoodTi | | Cancel |
At TheQpeni ng | | nredi at eOr Cancel |
FillOKi | CGoodTill Crossing
" | GoodTil1Date | AiTheCose ) #IMPLIED >~ =~~~ ~

Conponent Type CDATA #FI XED ' Fiel d'

7 = At the Close

(see Volume 1: "Glossary" for value definitions)
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Deleted: <! ELEMENT Tar get

(Compl D, SublD? ,
Locati onl D?) >

Deleted: <! ELEMENT Tar get
/| (Conmpl D, SublD? ,

Locati onl D?) >

Deleted: <! ELEMENT Text

|| (#PCDATA) >
<I ATTLI ST Text FlXTag CDATA

/| #F1 XED " 58" 1
Dat aType CDATA #FI XED

Iltstring' >

| [ Deleted: Apri30, 2003 )
'| Deleted: <! ELEMENT

'| Ti mel nForce EMPTY>{
<I ATTLI ST Ti nel nForce Fl XTag

|| CDATA #FI XED ' 59' |
| DataType CDATA #Fl XED

/'l cChar’q

f/’ Value (0| 1] 2| 3| 4|
|5 7 ) #REQU REDf

I SDVal ue (Day |

1| GoodTi I'l Cancel

I | At TheOpening |

)| | Lmmedi at eOr Cancel |
i FillOKill |
! GoodTill Crossing | 1

| At Thed ose) #l MPLI ED >
/ <! ELEMENT GTD_Ti nel nFor ce
(ExpireDate | ExpireTine)>1

gl

<! ATTLI ST GTD_Ti nel nFor ce
N FI XTag CDATA #FI XED ' 59'
N Dat aType CDATA #F| XED
1 ' i
I cChar' |
Iy Val ue CDATA #FI XED '6' 1
! SDVal ue CDATA #FI XED

i ' GoodTil | Date' >

Lo [ Inserted: c

o { Inserted: c




<! ELEMENT Tr ansact Tm (#PCDATA) >

60 | TransactTime UTCTime | Time of execution/order creation (expressed in UTC
stamp (Universal Time Coordinated, also known as “GMT”) <! ATTLI ST TransactTm
Fl XTag CDATA #FI XED ' 60
Dat aType CDATA #FI XED ' UTCTi nest anp’
Ful | Name CDATA #FI XED ' Tr ansact Ti e’
Conponent Type CDATA #FIXED 'Field >
Y
61 | Urgency char Urgency flag <L ELEMENT Urgency EMPTY>
Valid values: <! ATTLI ST Ur gency
0 = Normal FI XTag CDATA #FI XED ' 61'
1 = Flash Dat aType CDATA #FI XED ' char'
2 = Background Ful | Name CDATA #FI XED ' Ur gency'
Conponent Type CDATA #FI XED 'Field'
Value (0| 1| 2 ) #REQU RED
SDvVal ue (_ Normal | Flash | Backaround
) _#INPLIED >
Y
62 | ValidUntilTime UTCTime | Indicates expiration time of indication message (always | <LELEVENT Validuintil Tm (#PCDATA) >
stamp expressed in UTC (Universal Time Coordinated, also <! ATTLI ST ValidUntilTm

known as “GMT”)

Fl XTag CDATA #FI XED ' 62'
Dat aType CDATA #FI XED ' UTCTi nest anp’

Ful | Name CDATA #FI XED
'Validuntil Tine'

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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Deleted: <! ELEMVENT

Transact Ti me (#PCDATA) >
<! ATTLI ST Transact Ti me
FI XTag CDATA #FI XED ' 60'
Dat aType CDATA #FI XED

' UTCTi nest anp' >

Deleted: <! ELEMENT Ur gency
EMPTY>{

<! ATTLI ST Urgency FI XTag
CDATA #FI XED ' 61' §
Dat aType CDATA #FI XED ' char'
Value (0 | 1| 2) #REQUI REDT
SDval ue (Nornal | Flash |
Background) #l MPLI ED >

Deleted: <! ELEMENT

Val i dUnti | Ti me (#PCDATA) >
<! ATTLI ST Val i duntil Ti me

FI XTag CDATA #FI XED ' 62' |

Dat aType CDATA #FI XED

' UTCTi nest anp' >

_ { Deleted: April30, 2003 )




63 | SettlType char Indicates order settlement period. If present, SettlDate | <LELEVENT Sett|Typ EVPTY>
(formerly named (64) overrides this ﬁe}d. If both SettlType (63) and <I ATTLI ST SettlTyp
. SettDate (64) are omitted, the default for SettlType Fl XTag CDATA #FI XED ' 63"
SettlmntTyp prior to .
FIX 4.4) (63) is 0 (Regular) Dat aType CDATA #FI XED ' char’
Regular is defined as the default settlement period for Ful | Nanme CDATA #FI XED ' Sett| Type'
the particular security on the exchange of execution. Conponent Type CDATA #FI XED ' Fi el d'
In Fixed Income the contents of this field may Value ( 0 | 1| 2| 3| 4| 5] 6] 7
influence the instrument definition if the SecuritylD L8 19 ) “REQUIRED
(48) %s ambiguous. In the US an activo::: Treasury 7 T?S,Dlvall'glel ( Fstegglealr {/\hgﬁlsgshegjert %VI—L
offering may be re-opened, and for a time one CUSIP T1 ) #I MPLIED >
will apply to both the current and “when-issued”
securities. Supplying a value of “7” clarifies the T T T
instrument description; any other value or the absence
of this field should cause the respondent to default to
the active issue.
Valid values:
0 = Regular
1 =Cash
2 = Next Day (T+1)
3=T+2
4=T+3
5=T+4
6 = Future
7 = When And If Issued
8 = Sellers Option
9=T+5
A—=T+} (Removed in FIX 4.4, use "2 = Next
Day (T+1)" value)
64 | SettlDate LocalMkt | Specific date of trade settlement (SettlementDate) in <LELEMENT Sett|Dt (#PCDATA)>
Date YYYYMMDD format. <! ATTLI ST Settl Dt
(formerly named

FutSettDate prior to
FIX 4.4)

| value of SettlType (63).is 7 (When and If Issued) |

If present, this field overrides SettlType (63). This field
is required if the value of SettlType (63) is 6 (Future)
or 8 (Sellers Option). This field must be omitted if the

(expressed in local time at place of settlement)

Fl XTag CDATA #FI XED ' 64'

Dat aType CDATA #FI XED ' Local Mt Dat e’

Ful | Name CDATA #FI XED ' Settl Date'
fffff Conponent Type- CDATA #FI-XED * Field' - > -
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Deleted: <! ELEMENT Sett| ement
(Sett Type | FutureSettlenment
| SellersOptSettlenment)>
<! ELEMENT Sett Type
(Fut Set t Dat e?) >
<I ATTLI ST Sett Type FI XTag
CDATA #FI XED ' 63" |

Dat aType CDATA #FI XED
‘char'

Value (0| 1| 2| 3| 4|
5| 7| 9| A) #REQU REDf
SDVal ue (Regul ar | Cash |
NextDay | T2 | T3 | T4 |
Whenl ssued | T5 | T1 )
#1 MPLI ED >
<! ELEMENT Fut ur eSett| enent
(Fut Set t Dat e) >

1
<! ATTLI ST FutureSett! ement
FI XTag CDATA #FI XED ' 63' |
Dat aType CDATA #F| XED
‘char' |
Val ue CDATA #FI XED ' 6' 1
SDVal ue CDATA #FI XED
"Future' >9
<! ELEMENT
Sel | er sOpt Set t | enent
(Fut Set t Dat e) >

<! ATTLI ST
Sel | ersOpt Settl enent Fl XTag
CDATA #FI XED ' 63' |
Dat aType CDATA #FI XED
‘char' |
Val ue CDATA #FI XED ' 8' |
SDvVal ue CDATA #FI XED
"SellersOot' >

{ Deleted: April30, 2003 )

Deleted: <! ELEVENT

Fut Sett Dat e (#PCDATA) >
<! ATTLI ST Fut Sett Date

FI XTag CDATA #FI XED ' 64'

Dat aType CDATA #FI XED

' Local Mkt Date' >




65 | SymbolSfx String Additional information about the security (e.g. <! ELEMENT Syn®fx EMPTY>
preferred, warrants, etc.). Note also see SecurityType <! ATTLI ST Synsf x
(167). Fl XTag CDATA #FI XED ' 65'
Valid values: Dat aType CDATA #FIXED ' String'
As defined in the NYSE Stock and bond Symbol Ful | Name CDATA #FI XED ' Symbol Sf x'
Directory and in the AMEX Fitch Directory Conponent Type CDATA #FI XED ' Fi el d'
. Value (W | CD) #REQU RED
Fixed Income use:
WI = “When Issued” for a security to be EUCPLuEngﬁlmuﬁt gr \é\gfng Szf‘ﬁ,gl_l ED >
reissued under an old CUSIP or ISIN
CD = a EUCP with lump-sum interest rather T e
than discount price
66 | ListID String Unique identifier for list as assigned by institution, <LELEMENT ListlD (#PCDATA) >
used to associate multiple individual orders. <IATTLI ST ListID
Uniqueness must be guaranteed within a single trading Fl XTag CDATA #FI XED ' 66'
day. Firms which generate multi-day orders should Dat aType CDATA #FI XED ' String'
consider embedding a date within the ListID field to ]
assure uniqueness across days. Eullbare COATA #EIXED 'ListlD
Conponent Type CDATA #FIXED 'Field >
A 4
67 | ListSeqNo int Sequence of individual order within list (i.e. ListSeqNo | SLELEMENT Li st SeqNo (#PCDATA)>
of TotNoOrders (68), 2 of 25,3 of 25, ...) <! ATTLI ST Li st SeqNo
FI XTag CDATA #FI XED ' 67'
Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #FI XED ' Li st SegNo'
Conponent Type CDATA #FIXED 'Field >
A A
68 | TotNoOrders int Total number of list order entries across all messages. <L ELEMENT TotNoQrds (#PCDATA)>

(formerly named:

ListNoOrds)

Should be the sum of all NoOrders (73) in each
message that has repeating list order entries related to
the same ListID (66). Used to support fragmentation.

(Prior to FIX 4.2 this field was named "ListNoOrds")

<! ATTLI ST Tot NoOr ds
Fl XTag CDATA #FI XED ' 68'
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Tot NoOr der s’

Conponent Type CDATA #FIXED 'Field' > _
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Deleted: <! ELEMENT Synbol Sf x
(#PCDATA) >

<! ATTLI ST Synbol Sfx FI XTag
CDATA #FI XED ' 65' |

Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMENT ListID
(#PCDATA) >

<! ATTLI ST ListID FI XTag
CDATA #FI XED ' 66' |

Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMENT Li st SeqNo
(#PCDATA) >1

<! ATTLI ST Li st SeqNo FI XTag
CDATA #FI XED ' 67'

Dat aType CDATA #FI XED 'int'
>

{ Deleted: April30, 2003

Deleted: <! ELEMENT
Tot NoOrders (#PCDATA) >1
<! ATTLI ST Tot NoOrders FI XTag
CDATA #FI XED ' 68'

Dat aType CDATA #FI XED 'int'
>




69 | ListExecInst String Free format text message containing list handling and | </ELEVENT Li st Execlnst (#PCDATA)>
execution instructions. <I ATTLI ST Li st Execl nst
Fl XTag CDATA #FI XED ' 69'
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #FI XED ' Li st Execl nst'
Conponent Type CDATA #FIXED 'Field >
Y
70 | AllocID String Unique identifier for allocation message. <! ELEMENT AlloclD (#PCDATA) >
(Prior to FIX 4.1 this field was of type int) SLATILIST AlloclD
FI XTag CDATA #FI XED ' 70'
Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED ' Al l ocl D
Conponent Type CDATA #FIXED 'Field >
v
71 | AllocTransType char Identifies allocation transaction type <! ELEMENT AllocTransTyp ENVPTY>
Valid values: <I ATTLI ST AllocTransTyp
0 = New FI XTag CDATA #FI XED ' 71’
1 = Replace Dat aType CDATA #FI XED ' char’
2 = Cancel Ful | Nanme CDATA #FI XED
3= Preliminary-(without MiscEees-and "AllocTransType'
NetMeney) (Removed/Replaced) Conmponent Type CDATA #FI XED ‘ Fi el d'
4= i i Value (0| 1| 2| 3| 4] 5)
#REQUI RED
SDVal ue (_New | Replace | Cancel
Cal cul ated |

(Removed/Replaced)

NetMeney) (Removed/Replaced)

**%* SOME VALUES HAVE BEEN REPLACED -

Prelimnary

hout Prelimnary ) #l MPLIED >

Cal cul at edW

5 = Caleulated-without Preliminary-(sent
. W .

Deleted: <! ELEMVENT
Li st Execl nst (#PCDATA) >

/| <I'ATTLI ST Li st Execl nst
FI XTag CDATA #FI XED ' 69'
Dat aType CDATA #FI XED
"String' >
Deleted: <! ELEMENT Al l ocl D
I| (#PCDATA) >
<! ATTLI ST Al l ocl D FI XTag
;| CDATA #FI XED ' 70'
Dat aType CDATA #FI XED
// "String' >
, Deleted: <! ELEMENT
i | AllocTransType (Al | ocNew
''Al'l ocRepl ace | All ocCancel
B gl
ARl
<!--RefAlloclD required for
/ | Calc, replace, or cancel
Cal c includes fees and net

! " | monies -->9
<! ELEMENT Al | ocNew EMPTY>{
<! ATTLI ST Al |l ocNew FI XTag

! | COATA #FIXED ' 71'
Dat aType CDATA #FI XED

| ‘char' |
Val ue CDATA #FI XED ' 0" >Y

!
1

! <! ELEMENT Al | ocRepl ace
h (Ref Al | ocl D) >

| <! ATTLI ST Al | ocRepl ace
! FI XTag CDATA #FI XED ' 71'

Dat aType CDATA #F| XED

! ‘char'

Val ue CDATA #FI XED '1' >

[ 1

[ <! ELEMENT Al | ocCancel
(Ref Al | ocl D) >

| <! ATTLI ST Al l ocCancel

i CDATA #FIXED ' 71' |

I Dat aType CDATA #FI XED
‘char' ¥

Val ue CDATA #FI XED ' 2' > |

FI XTag

<! ELEMENT Al | ocCal ¢ EMPTY>Y

<! ATTLI ST Al l ocCal ¢ FI XTag
1

CDATA #FI XED ' 71"
Dat aType CDATA #FI XED

See "Replaced Features and Supported

‘char' |
Val ue CDATA #FI XED '4' >

1
<! ELEMENT Al | ocCal cXPrelim

Aggroach" kkk
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EMPTY>(
<! ATTLI ST Al l ocCal cXPrelim
FI XTag CDATA #FI XED ' 71| '[1]

{ Deleted: April30, 2003
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72 | RefAllocID String Reference identifier to be used with AllocTransType <! ELEMENT RefAllociD (#PCDATA) >
(71) =Replace or Cancel. <! ATTLI ST RefAlloclD
(Prior to FIX 4.1 this field was of type int) FI XTag CDATA #FI XED " 72
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Ref Al l ocl D
Conponent Type CDATA #FI XED ' Field' >
Y
73 | NoOrders NumInGr | Indicates number of orders to be combined for average | <!ELEVENT NoQrds (#PCDATA)>
oup pricing and allocation. <I ATTLI ST NoOrds
FI XTag CDATA #FI XED ' 73'
Dat aType CDATA #FI XED ' Numi nG oup’
Ful | Name CDATA #FI XED ' NoQr der s'
Conponent Type CDATA #FIXED 'Field >
Y
74 | AvgPxPrecision int Indicates number of decimal places to be used for <! ELEMENT AvgPxPrcsn (#PCDATA) >
average pricing. Absence of this field indicates that <! ATTLI ST AvgPxPrcsn
(formerly named default precision arranged by the broker/institution is 74
AvgPrxPrecision prior et Pd ged by FI XTag CDATA #FI XED ' 74
to FIX 4.4) 0 be used. Dat aType CDATA #FI XED 'int’
Ful | Nane CDATA #FI XED
' AvgPxPr eci si on’
Conponent Type CDATA #FIXED 'Field >
A A
75 | TradeDate LocalMkt | Indicates date of trade referenced in this message in <! ELEMENT TrdiX (#PCDATA)>
Date YYYYMMDD format. Absence of this field indicates <! ATTLI ST TrdDt

current day (expressed in local time at place of trade).

Fl XTag CDATA #FI XED ' 75'

Dat aType CDATA #FI XED ' Local Mt Dat e’

Ful | Nane CDATA #FI XED ' Tr adeDat e’

Conponent Type CDATA #FIXED 'Field' >
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_ - | Deleted: <! ELEMENT Ref Al | ocl D

( #PCDATA) >

<! ATTLI ST Ref Al l ocl D FI XTag
CDATA #FI XED ' 72' |

Dat aType CDATA #FI XED
"String' >

_ -~ | Deleted: <! ELEMENT NoOr ders

( #PCDATA) >

<! ATTLI ST NoOrders FI XTag
CDATA #FI XED ' 73' |

Dat aType CDATA #FI XED
" Num nG oup' >

_ - 7| Deleted: <! ELEMENT

AvgPr xPr eci si on (#PCDATA) >
<I' ATTLI ST AvgPr xPreci si on
FI XTag CDATA #FI XED ' 74' |
Dat aType CDATA #FI XED 'int'
>

_ -~ | Deleted: <! ELEMENT Tr adeDat e

(#PCDATA) >1

<! ATTLI ST TradeDate FI XTag
CDATA #FI XED ' 75' |

Dat aType CDATA #FI XED
' Local Mkt Date' >

" Deleted: Apri30, 2003 ]




76 | ExeeBroker String No longer used as of FIX 4.3. Included here for | [-na - not usedin FIXM. DID ], | - A{P:;T?:éd[]n/ a for FIXM. -
reference to prior versions.
(replaced) P
*** REPLACED FIELD - See "Replaced
Features and Supported Approach' ***
Identif . . brokerStandard NASE
77 | PositionEffect char Indicates whether the resulting position after a trade | <ELEVENT PosEfct EMPTY>
should be an opening position or closing position. <! ATTLI ST PoskEf ct
(formerly named: f . . h
OpenClose prior o Used for ommbus. accounting - where accounts are Fl XTag CDATA #FI XED ' 77"
FIX 4.3) held on a gross basis instead of being netted together. Dat aType CDATA #FIL XED ' char'
Valid Values: Ful | Name CDATA #FI XED
O=Open "PositionEffect’
C =Close Conponent Type CDATA #FI XED ' Fi el d'
R =Rolled Value ( O| C| R| F ) #REQU RED
F =FIFO SDVal ue (_Qpen | Cose | Rolled |
FIFO ) #I MPLIED >
Y - -| Deleted: <! ELEMENT
Posi ti onEf f ect EMPTY>{
1 1 <! ELEMENT NoAl | ocs (#PCDATA) > <! ATTLI ST Posi ti onEf f ect
78 | NoAllocs NumInGr | Number of repeating AllocAccount (79)/AllocPrice FI XTag CDATA #FI XED ' 77' 1
oup (366) entries. <! ATTLI ST NoAl | ocs Dat aType CDATA #FI XED
. ‘char'f
FI XTag CDATA #FI XED ' 78 Value (O] C| R| F)
. . #REQUI REDY
Dat aType CDATA #FI XED ' Num nG oup SDVal ue (Cpen | O ose |
Ful | Nane CDATA #FI XED ' NoAl | ocs'’ Rolled | FIFO #l MPLIED >
Conponent Type CDATA #FIXED 'Field >
- -| Deleted: <! ELEMENT NoAl | ocs
T (#PCDATA) >
: _ : <! ELEMENT Al | ocAcct (#PCDATA) > <! ATTLI ST NoAl | ocs FI XTag
79 | AllocAccount String Sub-account mnemonic CDATA #FI XED ' 78'
<! ATTLI ST Al | ocAcct Dat aType CDATA #FI XED
FI XTag CDATA #FI XED ' 79' hunt nG oup® >
Dat aType CDATA #FI XED ' String'
Ful | Name CDATA #FI XED ' Al | ocAccount’
Conponent Type CDATA #FIXED ' Field > | Deleted: Apriso, 2003
Y _ 7 - | Deleted: <! ELEMENT
_— - -rs s e - U 0 - 7 Al | ocAccount (#PCDATA) >
<! ATTLI ST Al | ocAccount
FI XTag CDATA #FI XED ' 79'
Dat aType CDATA #FI XED
"String' >
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<! ELEMENT AllocQy (#PCDATA) >

80 | AllocQty Qty Quantity to be allocated to specific sub-account
. . . <IATTLI ST AllocQy
(formerly named: (Prior to FIX 4.2 this field was of type int) .
AllocShares prior to FI XTag COATA #FI XED ' 80
FIX 4.3) Dat aType CDATA #FIXED ' Qy'
Ful | Nane CDATA #FIXED 'AllocQxy'
Conponent Type CDATA #FI XED ' Field' >
Y
81 | ProcessCode char Processing code for sub-account. Absence of this field | SLELEVENT ProcCode ENVPTY>
in AllocAccount (79) / AllocPrice (366) /AllocQty (80) <! ATTLI ST ProcCode
/ ProcessCode instance indicates regular trade. Fl XTag CDATA #FI XED ' 81"
Valid values: Dat aType CDATA #FI XED ' char'
0 =regular Ful | Nane CDATA #FI XED ' ProcessCode'
1 = soft dollar Conponent Type CDATA #FI XED ' Fi el d'
2 = step-in Value (0| 1| 2| 3| 4] 5] 6)
3 = step-out #REQUI RED
4 = soft-dollar step-in SDval ue (_Regular | SoftDollar |
5 = soft-dollar step-out Stepln | StepQut | SteplnSoft | StepOutSoft
6 = plan sponsor | Pl anSponsor ) #l MPLIED >
Y
82 | NoRpts NumInGr | Total number of reports within series. <! ELEVENT NoRpts (#PCDATA)>
oup <I ATTLI ST NoRpts
FI XTag CDATA #FI XED ' 82'
Dat aType CDATA #FI XED ' Num nGr oup’
Ful | Nane CDATA #FI XED ' NoRpt s’
Conponent Type CDATA #FIXED 'Field >
A 4
83 | RptSeq int Sequence number of message within report series. <! ELEMENT Rpt Seq (#PCDATA) >

<! ATTLI ST Rpt Seq
Fl XTag CDATA #FI XED ' 83'
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Rpt Seq’
Conponent Type CDATA #FIXED 'Field' >
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Deleted: <! ELEMENT Al l ocQy
(#PCDATA) >1

<! ATTLI ST AllocQy FI XTag
CDATA #FI XED ' 80" §

Dat aType CDATA #FIXED ' Qy'
>

Deleted: <! ELEVENT
ProcessCode EMPTY>
<! ATTLI ST ProcessCode Fl XTag
CDATA #FI XED ' 81' |

Dat aType CDATA #F| XED
‘char' |

Value (0| 1] 2| 3|
5| 6 ) #REQU RED |
SDVal ue (Regul ar |

4|

SoftDol lar | Stepln |
StepQut | Stepl nSoft

St epQut Soft | Pl anSponsor )
#1 MPLI ED >

7| Deleted: <! ELEMENT NoRpt s

( #PCDATA) >

<! ATTLI ST NoRpts FI XTag
CDATA #FI XED ' 82' |

Dat aType CDATA #FI XED
" Num nG oup' >

{ Deleted: April30, 2003

Deleted: <! ELEMENT Rpt Seq
(#PCDATA) >

<! ATTLI ST Rpt Seq FI XTag
CDATA #FI XED ' 83" {

Dat aType CDATA #FI XED 'int'
>




" | Deleted: <! ELEMENT

87 | AllocStatus

Valid values:
0 = accepted (successfully processed)

1 = block level reject

2 = account level reject

3 =received (received, not yet processed)
4 = incomplete

5 = rejected by intermediary

84 | CxIQty Qty Total quantity canceled for this order. <I ELEMENT O] Qty (#PCDATA) >
(Prior to FIX 4.2 this field was of type int) SLATILLST &L Qy
FI XTag CDATA #FI XED ' 84'
Dat aType CDATA #FIXED 'Qty'
Ful | Nane CDATA #FIXED 'Cxl Qty'
Conponent Type CDATA #FIXED 'Field >
Y s
85 | NoDlvylnst NumInGr | Number of delivery instruction fields in repeating <! ELEVENT NoDlvylnst (#PCDATA)>
oup group. <! ATTLI ST NoDl vyl nst
FI XTag CDATA #FI XED ' 85'
. A Dat aType CDATA #FI XED ' Numi nG oup’
ll(;rtlestt;l:dﬁ;k;;v;s‘::fnoved in FIX 4.1 and Ful | Nane CDATA #FI XED ' NoDl vyl nst'
Conponent Type CDATA #FIXED 'Field >
86 | Dlvylnst String Free format text field to indicate delivery instructions [ na - not used in FIXM DD ]y, |
(no longer used) No longer used. Included here for reference to prior
versions.
int Identifies status of allocation. <| ELEMENT Al |ocStat EMPTY>
<I ATTLI ST Al |l ocSt at

FI XTag CDATA #FI XED ' 87"

Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED ' Al | ocSt at us’
Conponent Type CDATA #FI XED ' Fi el d'

Value (0| 1| 2| 3| 4] 5)
#REQUI RED

SDval ue (
essful | yProcessed |

accept edSucc
| accountLevel Rej ect |

bl ockLevel Rej ect
recei vedRecel vedNot Yet Processed |
rejectedBylnternediary )

inconplete |

# MPLI ED >
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Deleted: <! ELEMENT Cxl Qy
(#PCDATA) >1
<I ATTLI ST CxI Qy FlI XTag

CDATA #FI XED ' 84° |
Dat aType CDATA #FI XED ' Qy'
>

Deleted: [n/a for FIXM. —
repl aced]

I Al'l ocSt at us

I (Al'l ocSt at usAccept ed |

Al'l ocSt at usRej ected |

Al'l ocStatusParti al Accept |

Al'l ocSt at usRecei ved) >

<! ELEMENT

Al'l ocSt at usAccept ed EMPTY>]

<! ATTLI ST

Al'l ocSt at usAccepted FI XTag

CDATA #FI XED ' 87' |

,‘ Dat aType CDATA #FIXED 'int'9¢
Val ue CDATA #FI XED ' 0" >Y

T
! <! ELEMENT
! Al'l ocSt at usRej ect ed
! (Al 'l ocRej Code) >
| <! ATTLI ST
Al'l ocSt at usRej ect ed FI XTag
CDATA #FI XED ' 87" |
Dat aType CDATA #FI XED 'int'(
Val ue CDATA #FI XED '1' >

1

<! ELEMENT

Al'l ocSt atusParti al Accept
EMPTY>|

<! ATTLI ST
Al l ocSt atusParti al Accept

FI XTag CDATA #FI XED ' 87' |
Dat aType CDATA #FIXED 'int'9§
Val ue CDATA #FI XED ' 2' >f

<! ELEMENT

Al | ocSt at usRecei ved EMPTY>
<! ATTLI ST
Al'l ocSt at usRecei ved FI XTag
CDATA #FI XED ' 87" |

N Dat aType CDATA #FIXED "int'(
N Val ue CDATA #FI XED ' 3' >

{ Deleted: April30, 2003 )




<! ELEMENT Al | ocRej Code EMPTY>

88 | AllocRejCode int Identifies reason for rejection.
Valid val <! ATTLI ST Al | ocRej Code
alid values:
0 = unknown account(s) Fl XTag CDATA #FI XED ' 88
1 = incorrect quantity Dat aType CDATA #FIXED 'int’
2 = incorrect average price Ful | Name CDATA #FI XED ' Al | ocRej Code'
3 = unknown executing broker mnemonic Conponent Type CDATA #FI XED ' Fi el d'
4 = commission difference Value (01 11 21 31 4151617
5 = unknown OrderID (37) | 81 9] 10| 11 | 12 | 13 ) #REQU RED
6 = unknown LIStI.D (66) SDval ue (_ UnknownAcct IncorrectQty
7 = other (further in Note 58=) [ nco; ][ ei:t Angr c | |dncolr rect BrkMhc I
_ : ComDi UnknownOrdl D | UnknownlLi st1D
8= 1ncorrec.t allo.cated quantity Qher | incorrectAllocatedQuantity |
9 = calculation difference cal cul ationDifference |
_ unknownOr St al eExecl D | ni smat chedData |
10 ugknown or stale ExecID (17) . unknownC Ordl D | war ehouseRequest Rej ected )
11 = mismatched data value (further in Note 58=) | #I MPLI ED >
12 = unknown ClOrdID (11) .
13 = warehouse request rejected |
89 | Signature data Electronic signature [ na - not used in FIXM
90 | SecureDatalen Length Length of encrypted message [ na - not used in FIXM
91 | SecureData data Actual encrypted data stream [ na - not used in FIXM
92 | BrokerOfCredit String No longer used as of FIX 4.3. Included here for | [ .na - not used in FIXM
reference to prior versions.
(replaced) p
*** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
93 | SignatureLength Length Number of bytes in signature field. [ na- not usedin FIXM DID Jy __________
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Deleted: <! ELEMENT
Al'l ocRej Code EMPTY>T

1

<! ATTLI ST Al | ocRej Code

Fl XTag CDATA #FI XED ' 88’
Dat aType CDATA #F| XED '
Value (O | 1| 2| 3|

5| 6| 7 ) #REQU REDf
SDval ue (UnknownAcct |

IncorrectQy |

I ncorrect AvgPrc |

I ncorrect Brkvnec |

UnknownOrdIiD | T

UnknownListID | 1

: Gt her ) #l MPLIED >

CommDi

E |

Deleted [n/a for FIXM —
used

Deleted [n/a for FIXM —
used

used]

not

Deleted: [n/a for FI XM
repl aced]

Deleted [n/a for FIXM. —
used

{Deleted [nfa for FIXM —

not

- { Deleted: April30, 2003

o o A




<! ELEMENT Enmil Typ EMPTY>

94 | EmailType char Email message type.
. <! ATTLI ST Enmai |l Typ
Valid values:
0 = New Fl XTag CDATA #FI XED ' 94'
1 = Reply Dat aType CDATA #FI XED ' char'
2 = Admin Reply Ful | Name CDATA #FI XED ' Emai | Type'
Conponent Type CDATA #FI XED ' Fi el d'
Value (0 | 1| 2 ) #REQU RED
SDValue (_ New | Reply | AdminReply )
#1 MPLI ED >
Y __ - | Deleted: <! ELEMENT Enmi | Type
- EMPTY>{
i <! ELEMENT RawDat aLengt h (#PCDATA) > <! ATTLI ST Enui | Type FI XTag
95 | RawDataLength Length Number of bytes in raw data field. CDATA #FI XED ' 94'
<! ATTLI ST Rawbatalength Dat aType CDATA #F| XED
' oc ‘char' |
Fl XTag CDATA #FI XED ' 95 value (0 | 1| 2) #REQU RED|
! ! SDVal ue (New | Reply |
Dat aType CDATA #FI XED ' Length Admi nReply) #I MPLI ED >
Ful | Nane CDATA #FI XED ' RawDat aLengt h'
Conponent Type CDATA #FIXED 'Field >
. __-"| Deleted: [n/a for FIXM. — not
- used]
96 | RawData data Unformatted raw data, can include bitmaps, word <! ELEMENT RawData (#PCDATA)>
processor documents, etc. <! ATTLI ST RawData
FI XTag CDATA #FI XED ' 96'
Dat aType CDATA #FI XED 'data'
Ful | Nane CDATA #FI XED ' RawDat a'
Conponent Type CDATA #FIXED 'Field > _-| Deleted: <! ELEMENT RawDat a
_- " | (#PCDATA) >
Y - <! ATTLI ST Rawbat a FI XTag
. .. . CDATA #FI XED ' 96' |
97 | PossResend Boolean Indicates that message may contain information that <! ELEMENT PossResend EMPTY> packed (base64 | none )

has been sent under another sequence number.

Valid Values:
Y=Possible resend
N=Original transmission

<! ATTLI ST PossResend
FI XTag CDATA #FI XED ' 97"
Dat aType CDATA #FI XED ' Bool ean’
Ful | Name CDATA #FI XED ' PossResend'
Conponent Type CDATA #FI XED 'Field'

Value (Y | N) #REQU RED
SDval ue (__PossResend | OrigTrans )
#| MPLI ED >

Y

#1 MPLI EDY
packedFl XTag CDATA #FI XED
XXX >

[ Deleted: April30, 2003 )

, 1 Deleted: <! ELEMENT PossResend
EMPTY>1

<! ATTLI ST PossResend FI XTag
CDATA #FI XED ' 97' |

L Dat aType CDATA #FI XED
/ ' Bool ean' 1
, value (Y| N) #REQU REDY

/ SDvVal ue (PossResend |
! OrigTrans) #l MPLIED >
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98 | EncryptMethod int Method of encryption. [ na - not used in FIXM. DD ]y |
Valid values:
0 = None / other
1 = PKCS (proprietary)
2 =DES (ECB mode)
3 =PKCS/DES (proprietary)
4 = PGP/DES (defunct)
5 =PGP/DES-MDS5 (see app note on FIX web
site)
6 = PEM/DES-MD5 (see app note on FIX web
site)
99 | StopPx Price Price per unit of quantity (e.g. per share) <! ELEVENT St opPx (#PCDATA) >
<I ATTLI ST St opPx
Fl XTag CDATA #FI XED ' 99'
Dat aType CDATA #FI XED 'Price’
Ful | Nane CDATA #FI XED ' St opPx’
Conponent Type CDATA #FIXED 'Field >
Y
100 | ExDestination Exchange | Execution destination as defined by institution when <! ELEVENT ExDest ENPTY>
order is entered. <! ATTLI ST ExDest
Valid values: FI XTag CDATA #FI XED ' 100"
See "Appendix 6-C" Dat aType CDATA #FI XED ' Exchange'
Ful | Nane CDATA #FI XED ' ExDesti nati on'
Conponent Type CDATA #FI XED 'Fiel d'
Val ue (_ % soM CCode; ) #REQUI RED >
101 | (Not Defined) n/a This field has not been defined. [ na - not used in FIXM. DID ]y |

v _ _ _ _ _
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__-"| Deleted: [n/a for FIXM. — not
- used]

_ - -| Deleted: <! ELEMENT St opPx
- (#PCDATA) >1

<! ATTLI ST StopPx FI XTag
CDATA #FI XED ' 99' §

Dat aType CDATA #FI XED
"Price’ >

_ - 7| Deleted: <! ELEMENT
- ExDesti nati on EMPTY>Y
<! ATTLI ST ExDesti nation

0 FI XTag CDATA #FI XED ' 100' |

N Dat aType CDATA #FI XED
\ ' Exchange' 1
. Val ue (% soM CCode; )

. | #REQUI RED >

Deleted: [n/a for FIXM. —
repl aced]
~ | Deleted: April30, 2003 )




102 | CxIRejReason int Code to identify reason for cancel rejection. <! ELEMENT Cx| Rej Rsn EMPTY>
Valid val <! ATTLI ST Cxl Rej Rsn
alid values:
0 = Too late to cancel Fl XTag CDATA #FI XED ' 102
1 = Unknown order Dat aType CDATA #FIXED 'int'
2 = Broker / Exchange Option Ful | Nane CDATA #FI XED ' Cxl Rej Reason'
3 = Order already in Pending Cancel or Pending Conponent Type CDATA #FI XED ' Fi el d'
Replace status Value (0] 11 21 3| 4151 6|
4 = Unable to process Order Mass Cancel Request | 99 ) #REQUI RED
5 = OrigOrdModTime (586) did not match last SDval ue ( Toolate | Unknown |
TransactTime (60) of order BrolgarQa Al re?vaendi SJOél | ¥ b
— : : Unabl eToPr ocess O i gO dvbdTi neM snat ¢
897 D(l)lp}ilcate CIOrdID (11) received Dupd G diD | O her ) #1NPLLED >
= Other
Y
103 | OrdRejReason int Code to identify reason for order rejection. <! ELEMENT OrdRej Rsn EMPTY>

Valid values:

0 = Broker / Exchange option

1 = Unknown symbol

2 = Exchange closed

3 = Order exceeds limit

4 =Too late to enter

5 = Unknown Order

6 = Duplicate Order (e.g. dupe ClOrdID (11))

7 = Duplicate of a verbally communicated order

8 = Stale Order

9 = Trade Along required

10 = Invalid Investor ID

11 = Unsupported order characteristicl2 =
Surveillence Option

13 = Incorrect quantity

14 = Incorrect allocated quantity

15 = Unknown account(s)

99 = Other

Note: Values 13, 14, and 15 will be used when
rejecting an order due to pre-allocation information

<I ATTLI ST OrdRej Rsn
FI XTag CDATA #FI XED ' 103’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Or dRej Reason’
Conponent Type CDATA #FI XED 'Fiel d'

value (0| 1| 2| 3| 4| 5] 6] 7
[ 8] O 10 11 | 12 [ 13 | 14 | 15| 99
#REQUI RED

SDVal ue (_ Broker Opt | UnknownSym
Exchd osed | ExceedsLim| ToolLate | Unknown
| Duplicate | DuplicateVerbal | Stale
TradeAl ongReq | InvlinvliD UnsuppOr der Char
| Surveillence | IncorrectQuantity |
Incorrect Al l ocatedQuantity
UnknownAccounts | Other ) # MPLIED >

Deleted: <! ELEVENT
Cxl Rej Reason EMPTY>Y
<! ATTLI ST Cx| Rej Reason
FI XTag CDATA #FI XED ' 102" |
Dat aType CDATA #FI XED "int'(
Value (0| 1| 2| 3| 4|
5| 6) #REQUI REDT
SDVal ue (ToolLate | Unknown
| Broker Opt |
Al r eadyPendi ngCx| |
Unabl eToProcess |
O i gOr dModTi neM smatch |
Dupd OrdI D ) #l MPLIED >
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Deleted: <! ELEVENT

Or der Rej Reason EMPTY>Y

<I ATTLI ST Order Rej Reason
FI XTag CDATA #FI XED ' 103' |
Dat aType CDATA #FI XED 'int'
Value (0| 1| 2| 3| 4|
51 6] 7| 8] 9] 10] 11
| 12) #REQUI REDT

SDVal ue (BrokerOpt | 1
UnknownSym | 1

ExchCl osed | 1

ExceedsLim | 1

TooLate | 1

Unknown | 1

Duplicate | ¢
DuplicateVerbal | 1

Stale | TradeAl ongReq |
InvinviD | UnsuppOrderChar |
Surveillence ) #l MPLIED >

)

{ Deleted: April30, 2003




104 | 10IQualifier char Code to qualify IOI use. <| ELEMENT | Ol Qual EMPTY>
. <! ATTLI ST 10 Qual
Valid values:
A = All or none FI XTag CDATA #FI XED ' 104’
B = Market On Close (MOC) (held to close) Dat aType CDATA #FI XED ' char’
C = At the close (around/not held to close) Ful | Name CDATA #FIXED ' 1O Qualifier’
D = VWAP (Volume Weighted Avg Price) Conponent Type CDATA #FI XED ' Fi el d'
I'=In touch with Value (A| B| C| D| 1 | L| M| O
L =Limit |l Pl QI R S| T[] V] W[ X]| Y] Z)
M = More behind #REQUI RED
O = At the open O TSDXaIuE_(_Ao VDNCXB:L_ABCIIOZ?QI)\N\IAP
— : ) niouc imt rebenin en
P = Taking a position X TakePosition | AtMarket | ReadyTrade |
Q = At the Market (previously called Current | PortShow | ThroughDay | Versus | | ndW kAway
Quote) | CrossQpp | AtMd | PreQpen ) # MPLIED >
R =Ready to trade v
S = Portfolio shown
T = Through the day
V = Versus
W = Indication - Working away
X = Crossing opportunity
Y = At the Midpoint
Z = Pre-open
(see Volume 1: "Glossary" for value definitions)
105 | WaveNeo String No longer used as of FIX 4.3. Included here for [ na - not used in FIXM. DID 1y |
reference to prior versions.
106 | Tssuer String Name of security issuer (e.g. International Business <l ELEVENT | ssr_(#PCDATA) >

Machines, GNMA).

see also Volume 7: "PRODUCT: FIXED
INCOME - Euro Issuer Values"

<! ATTLI ST |ssr
FI XTag CDATA #FI XED ' 106’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' | ssuer’
Conponent Type CDATA #FI XED 'Fiel d'
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- -1 Deleted: <! ELEMENT
10 _Qualifier EMPTY>Y
<IATTLIST 1O _Qualifier
FI XTag CDATA #FI XED ' 104'
Dat aType CDATA #FI XED
‘char' |
Value (A| C| D| I | L |
Ml O P| QI R S| T]
V]| W| X| Y| Z)
#REQUI REDY
SDVal ue (AON | Atd ose |
VAP | InTouch | Limt |
Mor eBehi nd | At Open |
TakePosition | AtMrket |
ReadyTrade | Port Show |
ThroughDay | Versus |
I ndW kAway | CrossOpp |
. |AAMd | PreCpen ) #l MPLIED >

Deleted: [n/a for FIXM. —
repl aced]

)

_ - -| Deleted: <! ELEMENT | ssuer

( #PCDATA) >

<! ATTLI ST | ssuer FI XTag
CDATA #FI XED ' 106' §

Dat aType CDATA #FI XED
"String' >

*{ Deleted: April30, 2003




_ - 7| Deleted: <! ELEMENT
- SecurityDesc (#PCDATA) >
<! ATTLI ST SecurityDesc
AN FI XTag CDATA #FI XED ' 107"
\ Dat aType CDATA #FI XED

. . |'String' >

NI
*._ | Deleted: [n/a for FIXM. - not
« | used]
| |

Deleted: [n/a for FIXM. —
repl aced]

_ - -| Deleted: <! ELEMENT M nQy
- (#PCDATA) >1
< ATTLI ST M nQy FI XTag
CDATA #FI XED ' 110" |
Dat aType CDATA #FIXED ' Qy'
>

Deleted: <! ELEMENT MaxFl oor
" | (#PCDATA) >{

4 <! ATTLI ST MaxFl oor
7 CDATA #FI XED ' 111' Y

FI XTag

107 | SecurityDesc String Security description. <! ELEMENT SecDesc (#PCDATA)>
<I ATTLI ST SecDesc
FI XTag CDATA #FI XED ' 107'
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Securi tyDesc’
Conponent Type CDATA #FI XED 'Field' >
Y
108 | HeartBtInt int Heartbeat interval (seconds) [ na - not used in FIXM. DID ], _________|
109 | ClicntD Streing No longer used as of FIX 4.3. Included here for [ [ na - not used in FIXM. DID ]y
reference to prior versions.
(replaced) p
*** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
e identif i third . 14
net-be-a-substitatetor
OnBehalfOfComplD/DeliverFoComplD):
110 | MinQty Qty Minimum quantity of an order to be executed. <IELEMENT M nQy (#PCDATA)>
<IATTLIST M nQty
(Prior to FIX 4.2 this field was of type int) Fl XTag CDATA #FIXED " 110
Dat aType CDATA #FIXED 'Qty'
Ful | Nane CDATA #FIXED 'M nQty'
Conponent Type CDATA #FI XED 'Field' >
Y
111 | MaxFloor Qty Maximum quantity (e.g. number of shares) within an <! ELEMENT MaxFl oor (#PCDATA) >
order to be shown on the exchange floor at any given <! ATTLI ST MaxFl oor
time. FI XTag CDATA #FI XED ' 111’
Dat aType CDATA #FIXED ' Qy'
(Prior to FIX 4.2 this field was of type int) Ful | Name CDATA #FI XED ' MaxFl oor’
Conponent Type CDATA #FIXED 'Field >
Y
v 112 ] TestReqID | String =~ _ | Identifier included in Test Request messagetobe |1 [ na - not used in FIXM. DD ]y |

returned in resulting Heartbeat
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’ Dat aType CDATA #FI XED ' Qy'
>

" { Deleted: April30, 2003

Deleted: [n/a for FIXM. — not
used]




113 | ReportToExch Boolean Identifies party of trade responsible for exchange <! ELEMENT Rpt ToExch EMPTY>
reporting. <! ATTLI ST Rpt ToExch
Valid values: FI XTag CDATA #FI XED ' 113'
Y = Indicates that party receiving message must DataType CDATA #FI XED ' Bool ean’
report trade Ful | Name CDATA #FI XED ' Report ToExch’
N = Indicates that party sending message will Conponent Type CDATA #FI XED ' Fi el d'
report trade Value (Y | N) #REQU RED
SDVal ue (_ PartyMist Rpt |
PartySendi ngW 1| Rpt ) #l MPLIED >
A 4
114 | LocateReqd Boolean Indicates whether the broker is to locate the stock in <! ELEMENT LocReqd EMPTY>
conjunction with a short sell order. <! ATTLI ST LocReqd
FI XTag CDATA #FI XED ' 114
Valid values: ] ] ] Dat aType CDATA #FI XED ' Bool ean’
Y = Indicates the broker is responsible for locating
the stock Ful | Nane CDATA #FI XED ' Locat eReqd’
N = Indicates the broker is not required to locate Conponent Type CDATA #FIXED 'Fiel d
Value (Y | N) #REQU RED
SDVal ue (_ BrokerLocates |
Broker Not Locate ) #| MPLIED >
A A
115 | OnBehalfOfCompID String Assigned value used to identify firm originating <! ELEVENT OnBhf Of Conpl D (#PCDATA) >

message if the message was delivered by a third party
i.e. the third party firm identifier would be delivered
in the SenderComplID field and the firm originating
the message in this field.

<! ATTLI ST OnBhf & Conpl D
Fl XTag CDATA #FI XED ' 115’
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' OnBehal f O Conpl D

Conponent Type CDATA #FI XED 'Fiel d'

>

v _ _ _ _ _
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Deleted: <! ELEMVENT

Report ToExch EMPTY>{
<! ATTLI ST Report ToExch

FI XTag CDATA #FI XED ' 113" |
Dat aType CDATA #FI XED

' Bool ean' 1
Value (Y | N) #REQU REDT
SDVal ue (PartyMust Rpt |

Part ySendi ngW | | Rpt)

#| MPLI ED >

Deleted: <! ELEMENT Locat eReqd
EMPTY>|
<! ATTLI ST Locat eReqd FI XTag
CDATA #FI XED ' 114' |
Dat aType CDATA #FI XED
' Bool ean' 1
Value (Y | N) #REQUI REDT
SDVal ue (BrokerLocates |
Br oker Not Locat e) #l MPLI ED >

Deleted: <! ELEMENT OnBehal f Of
(Conpl D, SublD? ,
Locat i onl D?) >

_ { Deleted: April30, 2003




116

OnBehalfOfSubID

String

Assigned value used to identify specific message
originator (i.e. trader) if the message was delivered by
a third party

<! ELEMENT OnBhf O Subl D (#PCDATA) >

<! ATTLI ST OnBhf Of Subl D

FI XTag CDATA #FI XED ' 116’

Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED

' OnBehal f O Subl D

Conponent Type CDATA #FIXED 'Field >

117

QuotelD

String

Unique identifier for quote

Y
<! ELEMENT Quot|D (#PCDATA) >

<! ATTLI ST QuotlID

FI XTag CDATA #FI XED ' 117"

Dat aType CDATA #FIXED 'Strin

Q2

Ful | Name CDATA #FI XED ' Quot el

Conponent Type CDATA #FI XED 'Field'

2

v

118

NetMoney

Amt

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

<! ELEMENT Net Mhy (#PCDATA) >

<! ATTLI ST Net Mhy

FI XTag CDATA #FI XED ' 118’

Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA #FI XED ' Net Money*

Conponent Type CDATA #FI XED 'Fiel d'

2

Yy

119

SettlCurrAmt

Amt

Total amount due expressed in settlement currency
(includes the effect of the forex transaction)

<! ELEMENT Sett| CurrAnt (#PCDATA) >

<! ATTLI ST Settl CurrAnt

FI XTag CDATA #FI XED ' 119’

Dat aType CDATA #FI XED ' Ant'

Ful | Namre CDATA #FI XED

"SettlCurrAnt'

Conponent Type CDATA #FIXED 'Field'

2
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(Compl D, SublD? ,

__ - | Deleted: <! ELEMENT OnBehal f Of
Locati onl D?) >

- - — — 7| Deleted: <! ELEMENT Quotel D

(#PCDATA) >1

<! ATTLI ST Quot el D FI XTag
CDATA #FI XED ' 117' |

Dat aType CDATA #FI XED
"String' >

_ - -| Deleted: <! ELEMENT Net Money
- (#PCDATA) >
<! ATTLI ST Net Money Fl XTag
CDATA #FI XED ' 118' |
Dat aType CDATA #FI XED ' Ant'
>

_ - 7| Deleted: <! ELEMENT
- Settl| Curr Amt (#PCDATA) >{
<! ATTLI ST Settl CurrAnt
FI XTag CDATA #FI XED ' 119'
Dat aType CDATA #FI XED ' Amt'
>

~ { Deleted: April30, 2003




<! ELEMENT Settl Ccy EMPTY>

120 | SettlCurrency Currency Currency code of settlement denomination.
<! ATTLI ST Settl Ccy
FI XTag CDATA #FI XED ' 120"
Dat aType CDATA #FI XED ' Currency'
Ful | Nanme CDATA #FI XED
"Settl Currency’
Conponent Type CDATA #FI XED ' Fi el d'
Val ue (_ % soCurrencyCode; )
#REQUI RED >
A A
<! ELEMENT ForexReq EMPTY>
121 | ForexReq Boolean Indicates request for forex accommodation trade to <IATTLIST ForexReq
be executed along with security transaction. Slatx E\?p(e:DgﬁTiFl ;(EIDXEéz'lBo ol ean’
. Ful | Name CDATA #FI XED ' For exReq'
Valid values: Conponent Type CDATA #FI XED ' Fi el d'
Y = Execute Forex after security trade \S/%'\/gfu(e Y| N) #REQUIRED
. (
N = Do not execute Forex after security trade Execut eFor exAf t er SecurityTrade |
DoNot Execut eFor exAft er SecurityTrade )
#| MPLI ED >
A 4
122 | OrigSendingTime UTCTime | Original time of message transmission (always [ na- not usedin IXM DDy
stamp expressed in UTC (Universal Time Coordinated, also
known as “GMT”) when transmitting orders as the
result of a resend request.
123 | GapFillFlag Boolean | Indicates that the Sequence Reset message is replacing | [-na - not used in FIXM. DD ly |
administrative or application messages which will not
be resent.
Valid values:
Y = Gap Fill message, MsgSeqNum field valid
N = Sequence Reset, ignore MsgSeqNum
124 | NoExecs NumInGr | No of execution repeating group entries to follow. <! ELEMENT NoExecs (#PCDATA)>
oup <! ATTLI ST NoExecs

————— Fut -Name -CDATA#F+ XED-"NoExecs’ =~~~ - -

FI XTag CDATA #FI XED ' 124"
Dat aType CDATA #FI XED ' Numl nG oup'

Conponent Type CDATA #FIXED 'Field' >
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Deleted: <! ELEVENT

Settl Currency (#PCDATA) >
<! ATTLI ST Settl Currency

FI XTag CDATA #FI XED ' 120" |
Dat aType CDATA #FI XED

"Currency' >

Deleted: <! ELEVENT
For exReqOr der
(Settl Currency) >

1

<I ATTLI ST For exReqOr der

FI XTag CDATA #FI XED ' 121' |
Dat aType CDATA #FI XED

' Bool ean' |
Val ue CDATA #FI XED 'Y'
SDVal ue CDATA #FI XED ' Yes'

>q

1

1
<! ELEMENT For exReq EMPTY>{

1
<! ATTLI ST For exReq FI XTag
CDATA #FI XED ' 121' |
Dat aType CDATA #FI XED
' Bool ean' |

Value (Y | N ) #REQU REDY
SDval ue (Yes | No )

: #| MPLI ED >

Deleted: [n/a for FIXM. — not
used]

Deleted: [n/a for FIXM. — not
used]

| Deleted: April30, 2003

Deleted: <! ELEMENT NoExecs
(#PCDATA) >1

<! ATTLI ST NoExecs Fl XTag
CDATA #FI XED ' 124'

Dat aType CDATA #FI XED
'Num nG oup' >

)
4




125 | ExFype char No longer used. Included here for reference to prior [ na - not used in FIXM DID ]y, _________|
versions.
(no longer used)
126 | ExpireTime UTCTime | Time/Date of order expiration (always expressed in <! ELEVENT ExpireTm (#PCDATA) >
stamp UTC (Universal Time Coordinated, also known as <! ATTLI ST ExpireTm
“GMT”) Fl XTag CDATA #FI XED ' 126'
The meaning of expiration is specific to the context Dat aType CDATA #FI XED ' UTCTi nest anp’
where the field is used. Ful | Nane CDATA #FI XED ' Expi reTi e’
e For orders, this is the expiration time of a Good Component Type CDATA #FI XED 'Field' >
Til Date TimeInForce. v
e  For Quotes - this is the expiration of the quote.
e Expiration time is provided across the quote
message dialog to control the length of time of the
overall quoting process.
e For collateral requests, this is the time by which
collateral must be assigned.
e  For collateral assignments, this is the time by
which a response to the assignment is expected.
127 | DKReason char Reason for execution rejection. <! ELEMENT DkRsn ENPTY>
. <! ATTLI ST DkRsn
Valid values:
A = Unknown symbol FI XTag CDATA #FI XED ' 127"
B = Wrong side Dat aType CDATA #FIXED ' char'
C = Quantity exceeds order Ful | Name CDATA #FI XED ' DKReason'
D = No matching order Conponent Type CDATA #FI XED ' Fi el d'
E:Prlceexgeeds'llmlt Value ( Al Bl C| DI ELELZ)
F = Calculation difference #REQUI RED
Z = Other SDVal ue (_ UnknownSynbol | ongSi de
QuantityExceedsOrder | NoMatch
PriceExceedsLinmt | CalculationDifference
G her ) # MPLIED >
A &
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Deleted: [n/a for FIXM. —
repl aced]

Deleted: <! ELEMENT Expi reTi ne
(#PCDATA) >1

<! ATTLI ST ExpireTi ne Fl XTag
CDATA #FI XED ' 126' |

Dat aType CDATA #FI XED
" UTCTi nest anp’ >

Deleted: <! ELEMENT DK_Reason
EMPTY>|

<! ATTLI ST DK_Reason Fl XTag
CDATA #FI XED ' 127' |

Dat aType CDATA #FI XED
‘char' |

Value (A| B| C| D| E|
Z ) #REQUI REDfY

SDVal ue (UnknownSynbol |
W ongSi de |
QuantityExceedsOrder |
NoMat ch | PriceExceedsLimt
| Cher ) # MPLIED >

{ Deleted: April30, 2003




<! ELEMENT Dl vr ToConpl D (#PCDATA) >

128 | DeliverToComplD String Assigned value used to identify the firm targeted to
receive the message if the message is delivered by a <! ATTLI ST Dl vr ToConpl D
third party i.e. the third party firm identifier would FI XTag CDATA #FI XED ' 128"
be .dellvered in the TargetCom_pID (56) field and the Dat aType CDATA #FI XED ' String'
ultimate receiver firm ID in this field.
Ful | Nanme CDATA #FI XED
" Deliver ToConpl D
Conponent Type CDATA #FI XED 'Field' >
Y
129 | DeliverToSubID String Assigned value used to identify specific message <LELEMENT Dl vr ToSubl D (#PCDATA) >
recipient (i.e. trader) if the message is delivered by a <! ATTLI ST Dl vr ToSubl D
third party FI XTag CDATA #FI XED ' 129'
Dat aType CDATA #FI XED ' String'
Ful | Name CDATA #FI XED
' Del i ver ToSubl D
Conponent Type CDATA #FIXED 'Field >
Y
130 | IOINaturalFlag Boolean Indicates that 101 is the result of an existing agency <! ELEMENT 1O Natural Fl ag EMPTY>
order or a facilitation position resulting from an <! ATTLI ST | O Natural Fl ag
agency order, not from principal trading or order FI XTag CDATA #FI XED ' 130'
solicitation activity. Dat aType CDATA #FI XED ' Bool ean’
Valid values: Ful | Nane CDATA #FI XED
Y = Natural "1 Natural Fl ag’
N = Not natural Conponent Type CDATA #FI XED ' Fi el d'
Value (Y | N) #REQU RED
SDVal ue (_ Natural | NotNatural )
#l MPLI ED >
A 4
131 | QuoteReqID String Unique identifier for quote request <! ELEVENT QuotReql D (#PCDATA) >

<! ATTLI ST Quot Reql D

Fl XTag CDATA #FI XED ' 131"

Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED ' Quot eReql D
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—

(Conmpl D, SublD? ,
Locati onl D?) >

- 1 Deleted: <! ELEMENT Del i ver To

Deleted: <! ELEMENT Del i ver To
Compl D, SublD? ,
Locat i onl D?) >

Deleted: <! ELEVENT

10 _Natural Fl ag EMPTY>T
<IATTLI ST 1O _Natural Fl ag

FI XTag CDATA #FI XED ' 130'
Dat aType CDATA #F| XED

' Bool ean' |
Value (Y | N) #REQU REDT
SDVal ue (Natural

Not Nat ural ) #l MPLI ED >

{ Deleted: April30, 2003

)

Deleted: <! ELEMENT Quot eReql D
(#PCDATA) >

<! ATTLI ST Quot eReql D FI XTag
CDATA #FI XED ' 131' |

Dat aType CDATA #F| XED
"String' >




132

BidPx

Price

Bid price/rate

<! ELEMENT Bi dPx (#PCDATA) >
<! ATTLI ST Bi dPx
FI XTag CDATA #FI XED ' 132"
Dat aType CDATA #FI XED ' Price’
Ful | Name CDATA #FI XED ' Bi dPx’
Conponent Type CDATA #FIXED 'Field >

Y

133

OfferPx

Price

Offer price/rate

<! ELEMENT Ofr Px (#PCDATA) >
<I ATTLI ST O rPx
Fl XTag CDATA #FI XED ' 133’
Dat aType CDATA #FI XED 'Price’
Ful | Nane CDATA #FI XED ' Of f er Px'
Conponent Type CDATA #FIXED 'Field >

L 2

134

BidSize

Qty

Quantity of bid
(Prior to FIX 4.2 this field was of type int)

<! ELEMENT Bi dSz (#PCDATA) >
<! ATTLI ST Bi dSz
FI XTag CDATA #FI XED ' 134’
Dat aType CDATA #FIXED 'Qy'
Ful | Nane CDATA #FI XED ' Bi dSi ze'
Conponent Type CDATA #FIXED 'Field >

v

135

OfferSize

Qty

Quantity of offer
(Prior to FIX 4.2 this field was of type int)

<! ELEMENT Ofr Sz (#PCDATA) >
<! ATTLI ST O rSz
FI XTag CDATA #FI XED ' 135’
Dat aType CDATA #FIXED 'Qy'
Ful | Name CDATA #FI XED ' Of f er Si ze'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT Bi dPx
(#PCDATA) >
<! ATTLI ST Bi dPx FI XTag
CDATA #FI XED ' 132' |
Dat aType CDATA #FI XED
"Price’ >

- -| Deleted: <! ELEMENT O f er Px
(#PCDATA) >
<I ATTLI ST O fer Px FI XTag
CDATA #FI XED ' 133' |
Dat aType CDATA #F| XED
"Price’ >

_ - -| Deleted: <! ELEMENT Bi dSi ze
(#PCDATA) >
<! ATTLI ST Bi dSi ze FI XTag
CDATA #FI XED ' 134' |
Dat aType CDATA #FIXED ' Qy'
>

_ - -| Deleted: <! ELEVMENT Offer Si ze
(#PCDATA) >
<I ATTLI ST O fer Si ze FI XTag
CDATA #FI XED ' 135" |
Dat aType CDATA #FIXED ' Qy'
>

~ { Deleted: April30, 2003




136

NoMiscFees

NumInGr
oup

Number of repeating groups of miscellaneous fees

<! ELEMENT NoM scFees (#PCDATA) >
<! ATTLI ST NoM scFees
Fl XTag CDATA #FI XED ' 136’
Dat aType CDATA #FI XED ' Numi nG oup’
Ful | Name CDATA #FI XED ' NoM scFees’
Conponent Type CDATA #FIXED 'Field >

Y

137

MiscFeeAmt

Amt

Miscellaneous fee value

<! ELEMENT M scFeeAnt (#PCDATA) >
<! ATTLI ST M scFeeAnt
FI XTag CDATA #FI XED ' 137’
Dat aType CDATA #FI XED ' Ant’
Ful | Nane CDATA #FI XED ' M scFeeAnt'
Conponent Type CDATA #FIXED 'Field >

v

138

MiscFeeCurr

Currency

Currency of miscellaneous fee

<! ELEMENT M scFeeCurr EMPTY>
<! ATTLI ST M scFeeCurr
FI XTag CDATA #FI XED ' 138’
Dat aType CDATA #FI XED ' Currency'
Ful | Name CDATA #FI XED ' M scFeeCurr’
Conponent Type CDATA #FI XED ' Fi el d'

Val ue (_ % soCurrencyCode; )
#REQUI RED >

Y

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT NoM scFees
(#PCDATA) >
<! ATTLI ST NoM scFees FI XTag
CDATA #FI XED ' 136' 1
Dat aType CDATA #F| XED
"Num nG oup' >

_ -~ | Deleted: <! ELEMENT M scFeeAnt
(#PCDATA) >
<! ATTLI ST M scFeeAnt FI XTag
CDATA #FI XED ' 137' |
Dat aType CDATA #FI XED ' Ant'
>

_ - 7| Deleted: <! ELEMENT
M scFeeCurr (#PCDATA) >1
<! ATTLI ST M scFeeCurr
FI XTag CDATA #FI XED ' 138'
Dat aType CDATA #FI XED
"Currency' >

_ { Deleted: April30, 2003




139 | MiscFeeType char Indicates type of miscellaneous fee. <! ELEMENT M scFeeTyp ENPTY>
. <! ATTLI ST M scFeeTyp
Valid values: . .
1 = Regulatory (e.g. SEC) FI XTag CDATA #FI XED ' 139
2 = Tax Dat aType CDATA #FIXED ' char'
3 = Local Commission Ful | Name CDATA #FI XED ' M scFeeType'
4 = Exchange Fees Conponent Type CDATA #FI XED ' Fi el d'
5 = Stamp Value (1] 2| 3] 4] 5] 6] 7]
6=Levy 8| 9] 10| 11 | 12 | 13 ) #REQU RED
7= Other SDVal ue ( Reg | Tax | Local Conm |
8 = Markup gchFee | st Ian? | Levy | QO hg’ | NB_rkupl |
— . nsunption ransaction nversion
?0 C}())ns;lmptlo?. Tax Agent | SeclLending ) #lMPLIED >
= Per transaction
11 = Conversion e
12 = Agent
140 | PrevClosePx Price Previous closing price of security. <! ELEVENT PrevC sPx (#PCDATA) >
<! ATTLI ST Prevd sPx
FI XTag CDATA #FI XED ' 140"
Dat aType CDATA #FI XED 'Price'
Ful | Nane CDATA #FI XED ' Prevd osePx'
Conponent Type CDATA #FIXED 'Field >
A &
141 | ResetSeqNumFlag Boolean Indicates that the both sides of the FIX session should [ na - not used in FIXM. DD Jy . _______|
reset sequence numbers.
Valid values:
Y = Yes, reset sequence numbers
N =No
142 | SenderLocationID String Assigned value used to identify specific message <LELEVENT Sndlctnl D (#PCDATA) >

originator’s location (i.e. geographic location and/or
desk, trader)

<! ATTLI ST SndLctnlID
Fl XTag CDATA #FI XED ' 142’
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' Sender Locat i onl D

“Conmponent Type “"CDATA” #FI XED “Fi eld* ~> ~
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- | Deleted: <! ELEVENT

M scFeeType EMPTY>{

<! ATTLI ST M scFeeType FI XTag
CDATA #FI XED ' 139' |

Dat aType CDATA #FI XED
‘char' |

Value (1| 2| 3| 4] 5]
6| 7| 8| 9) #REQU REDY
SDVal ue (Reg | Tax |

Local Conm | ExchFee | Stanp
| Levy | Other | Markup |
Consunption ) # MPLIED >

- -1 Deleted: <! ELEMENT

PrevC osePx (#PCDATA) >
<! ATTLI ST PrevC osePx

FI XTag CDATA #FI XED ' 140'
Dat aType CDATA #F| XED

. |'Price' >

Deleted: [n/a for FIXM. — not
used]

)

_ { Deleted: April30, 2003

__ - | Deleted: <! ELEMENT Sender

(Conmpl D, SublD? ,
Locati onl D?) >




(Compl D, SublD? ,

__ - | Deleted: <! ELEMENT Tar get
Locati onl D?) >

(Conmpl D, SublD? ,

__ - | Deleted: <! ELEMENT OnBehal f Of
Locat i onl D?) >

_ - | Deleted: <! ELEMENT Del i ver To

143 | TargetLocationID String Assigned value used to identify specific message <! ELEMENT Tgtlctnl D (#PCDATA) >
destination’s location (i.e. geographic location and/or <! ATTLI ST TgtlctnlD
desk, trader) Fl XTag CDATA #FI XED ' 143'
Dat aType CDATA #FI XED ' String'
Ful | Name CDATA #FI XED
"Tar get Locat i onl D
Conponent Type CDATA #FIXED 'Fiel d' >
Y
144 | OnBehalfOfLocationl | String Assigned value used to identify specific message <L ELEMENT OnBhff Letnl D (#PCDATA) >
D originator’s location (i.e. geographic location and/or <! ATTLI ST OnBhf & Lctnl D
desk, trader) if the message was delivered by a third FI XTag CDATA #FI XED ' 144"
party Dat aType CDATA #FI XED ' String'
Ful | Name CDATA #FI XED
' OnBehal f Of Locati onl D
Conponent Type CDATA #FIXED 'Field >
v
145 | DeliverToLocationID | String Assigned value used to identify specific message <! ELEMENT DlvrTolctnl D (#PCDATA) >
recipient’s location (i.e. geographic location and/or <! ATTLI ST DI vrToLctnl D
desk, trader) if the message was delivered by a third Fl XTag CDATA #FI XED ' 145'
party Dat aType CDATA _#FI XED ' String'
Ful | Nanme CDATA #FI XED
' DeliverTolLocationl D
Conponent Type CDATA #FIXED 'Fiel d' >
Y
146 | NoRelatedSym NumInGr Specifies the number of repeating symbols specified. <L ELEMENT NoRel t dSym (#PCDATA) >
oup <! ATTLI ST NoRel tdSym

FI XTag CDATA #FI XED ' 146’

Dat aType CDATA #FI XED ' Numi nG oup’

- (Conmpl D, SublD? ,
Locati onl D?) >

Ful | Name CDATA #FI XED ' NoRel at edSym

Conponent Type CDATA #FIXED 'Field >

_ - | Deleted: <! ELEMENT
- NoRel at edSym ( #PCDATA) >1
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<! ATTLI ST NoRel at edSym
FI XTag CDATA #FI XED ' 146'
N Dat aType CDATA #FI XED
. | " Num nGoup' >

{ Deleted: April30, 2003
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147

Subject

String

The subject of an Email message

<! ELEMENT Subj ect (#PCDATA) >
<! ATTLI ST Subj ect
Fl XTag CDATA #FI XED ' 147’
Dat aType CDATA #FI XED ' String'
Ful | Nanme CDATA #FI XED ' Subj ect'
Conponent Type CDATA #FI XED 'Fiel d'

Y

148

Headline

String

The headline of a News message

<! ELEMENT Headline (#PCDATA)>
<! ATTLI ST Headline
FI XTag CDATA #FI XED ' 148’
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Headl i ne'
Conponent Type CDATA #FI XED ' Fi el d'

>

v

149

URLLink

String

A URI (Uniform Resource Identifier) or URL
(Uniform Resource Locator) link to additional
information (i.e.

http://www.XYZ.com/research.html)

See "Appendix 6-B FIX Fields Based Upon
Other Standards"

<! ELEMENT URLLi nk (#PCDATA) >
<! ATTLI ST URLLi nk
Fl XTag CDATA #FI XED ' 149’
Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED ' URLLi nk'
Conponent Type CDATA #FI XED ' Fi el d'

>
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-1 Deleted: <! ELEMENT Subj ect

(#PCDATA) >

<! ATTLI ST Subj ect FI XTag
CDATA #FI XED ' 147' |
Dat aType CDATA #FI XED
"String' >

- - Deleted: <! ELEMENT Headl i ne

( #PCDATA) >

<! ATTLI ST Headl i ne FI XTag
CDATA #FI XED ' 148' |
Dat aType CDATA #FI XED
"String' >

- -1 Deleted: <! ELEMENT URLLi nk
(#PCDATA) >
<! ATTLI ST URLLi nk FI XTag
CDATA #FI XED ' 149' |
Dat aType CDATA #FI XED
"String' >

_ { Deleted: April30, 2003 )



http://www.xyz.com/research.html

150 | ExecType

char

Describes the specific ExecutionRpt (i.e. Pending
Cancel) while OrdStatus (39) will always identify the
current order status (i.e. Partially Filled)

Valid values:
0 = New
+=Partial il (Replaced)
2=Fill (Replaced)
3 =Done for day

4 = Canceled

5 = Replace

6 = Pending Cancel (e.g. result of Order Cancel
Request)

7 = Stopped

8 = Rejected

9 = Suspended

A =Pending New

B = Calculated

C = Expired

D = Restated (ExecutionRpt sent unsolicited by
sellside, with ExecRestatementReason (378)
set)

E = Pending Replace (e.g. result of Order
Cancel/Replace Request)

F = Trade (partial fill or fill)

G = Trade Correct (formerly an ExecTransType
(20))

H = Trade Cancel (formerly an ExecTransType)

I = Order Status (formerly an ExecTransType)

**%* SOME VALUES HAVE BEEN REPLACED -
See "Replaced Features and Supported

Approach" ***

<! ELEMENT ExecTyp EMPTY>
<! ATTLI ST ExecTyp
FI XTag CDATA #FI XED ' 150
Dat aType CDATA #FI XED ' char'
Ful | Name CDATA #FI XED ' ExecType'
Conponent Type CDATA #FI XED 'Fiel d'

Value (0] 3| 4| 5] 6| 7] 8] 9
|l Al B| C|D|EJF|G[H[| 1)
#REQUI RED

SDval ue (_New | Done | Canceled |
Repl aced | PendingCxl | Stopped | Rejected
Suspended | PendingNew | Cal culated |
Expired | Restated | Pendi ngReplace | Trade
TradeCorrect | TradeCancel | OrderStatus
#| MPLI ED >

v _ _ _ _ _
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EMPTY>Y
<! ATTLI ST ExecType FI XTag
CDATA #FI XED ' 150" {

Dat aType CDATA #FI XED

char' |

Value (0| 3| 4| 5| 6
71 8] 9] A| B|] C| D
E| F| G| H| 1)
#REQUI REDf

SDVal ue (New | Done |
Cancel ed | Repl aced |
Pendi ngCxl | Stopped |
Rej ected | Suspended |
Pendi ngNew | Cal cul ated |
Expired | Restated |
Pendi ngRepl ace | Trade |
TradeCorrect | TradeCancel
Order Status ) #l MPLI ED >

_ - | Deleted: <! ELEMENT ExecType

_ { Deleted: April30, 2003




<! ELEMENT LeavesQy (#PCDATA) >

151 | LeavesQty Qty Quantity open for further execution. If the OrdStatus
(39) is Canceled, DoneForTheDay, Expired, <! ATTLI ST LeavesQy
Calculated, or Rejected (in which case the order is no FI XTag CDATA #FI XED ' 151"
longer active) then LeavesQty could be 0, otherwise Dat aType CDATA #FI XED ' Qty'
L ty = OrderQty (38) — C ty (14).
cavesQty rderQty (38) umQty (14) Ful | Name CDATA #FI XED ' LeavesQy'
(Prior to FIX 4.2 this field was of type int) Conponent Type CDATA #FI XED 'Fiel d' >
Y
152 | CashOrderQty Qty Specifies the approximate order quantity desired in | LELEVMENT Csh@dQy (#PCDATA)>
total monetary units vs. as tradeable units (e.g. number <! ATTLI ST CshOrdQty
of shares). The broker or fund manager (for CIV Fl XTag CDATA #FI XED ' 152"
orders) would be responsible for converting and Dat aType CDATA #FIXED ' Qty'
calculating a tradeable unit (e.g. share) quantity Ful | Nare CDATA #FL XED * CashQy der G v
(OrderQty (38)) based upon this amount to be used for U e S . Sy
the actual order and subsequent messages. Conponent Type CDATA #FIXED 'Field' >
Y
153 | AllocAvgPx Price AvgPx (6) for a specific AllocAccount (79) <! ELEVENT AllocAvgPx (#PCDATA) >
. . <! ATTLI ST Al | ocAvgPx
For Fixed Income this is always expressed as “percent
ofpar” price type. FI XTag CDATA #FI XED ' 153"
Dat aType CDATA #FI XED ' Price'
Ful | Name CDATA #FI XED ' Al | ocAvgPx'
Conponent Type CDATA #FIXED 'Field >
A A
154 | AllocNetMoney Amt NetMoney (118) for a specific AllocAccount (79) <LELEMENT AllocNet My (#PCDATA)>

<! ATTLI ST Al | ocNet vhy

Fl XTag CDATA #FI XED ' 154’

Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA #FI XED ' Al | ocNet Money'

Conponent Type CDATA #FIXED 'Field' >
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_ - | Deleted: <! ELEMENT LeavesQy

( #PCDATA) >

<! ATTLI ST LeavesQy FI XTag
CDATA #FI XED ' 151' §
Dat aType CDATA #FI XED ' Qy'
>

{ Deleted: approximate order

_ -~ | Deleted: <! ELEMENT

CashOrder @y
(#PCDATA) >
<! ATTLI ST CashOrderQy
FI XTag CDATA #FI XED ' 152' |
Dat aType CDATA #FI XED ' Q'
>

- -1 Deleted: <! ELEMENT Al | ocAvgPx
(#PCDATA) >
<! ATTLI ST Al | ocAvgPx FI XTag
CDATA #FI XED ' 153' |
Dat aType CDATA #FI XED
"Price’ >

- -1 Deleted: <! ELEMENT
Al'l ocNet Money (#PCDATA) >
<! ATTLI ST Al | ocNet Mboney
FI XTag CDATA #FI XED ' 154"
Dat aType CDATA #FI XED ' Ant'
>

~ { Deleted: April30, 2003




155 | SettlCurrFxRate

float

Foreign exchange rate used to compute SettlCurrAmt
(119) from Currency (15) to SettlCurrency (120)

<! ELEMENT Settl CurrFxRt (#PCDATA)>
<! ATTLI ST Settl CurrFxRt
Fl XTag CDATA #FI XED ' 155’
Dat aType CDATA #FI XED 'fl oat'

Ful | Name CDATA #FI XED
"Settl| CurrFxRate'

Conponent Type CDATA #FIXED 'Field >

Y

156 | SettlCurrFxRateCalc

char

Specifies whether or not SettlCurrFxRate (155)
should be multiplied or divided.

M = Multiply

D = Divide

<! ELEMENT Settl| CurrFxRt Cal ¢ (#PCDATA) >
<! ATTLI ST Settl| CurrFxRtCalc
Fl XTag CDATA #FI XED ' 156’
Dat aType CDATA #FI XED ' char'

Ful | Nane CDATA #FI XED
"Settl Curr FxRat eCal ¢’

Conponent Type CDATA #FIXED 'Field >

Yy

157 | NumDayslnterest

int

Number of Days of Interest for convertible bonds and
fixed income. Note value may be negative.

<! ELEMENT NunDaysl| nt (#PCDATA) >

<! ATTLI ST NunDaysl nt

Fl XTag CDATA #FI XED ' 157’

Dat aType CDATA #FI XED 'int'

Ful | Name CDATA #FI XED

' NunDaysl nt erest’

Conponent Type CDATA #FIXED 'Field' >

Y

158 | AccruedInterestRate

Percentag
e

The amount the buyer compensates the seller for the
portion of the next coupon interest payment the seller
has earned but will not receive from the issuer because
the issuer will send the next coupon payment to the
buyer.  Accrued Interest Rate is the annualized
Accrued Interest amount divided by the purchase price
of the bond.

<! ELEMENT AcrdlntRt (#PCDATA)>
<! ATTLI ST AcrdlntRt
Fl XTag CDATA #FI XED ' 158’
Dat aType CDATA #FI XED ' Per cent age'

Ful | Nane CDATA #FI XED
" Accruedl nt er est Rat e’

Conponent Type CDATA #FIXED 'Field >
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Deleted: <! ELEVENT
Sett| Curr FxRate (#PCDATA)>1

<! ATTLI ST Settl| Curr FxRat e
FI XTag CDATA #FI XED ' 155'
Dat aType CDATA #FI XED
"float' >

Deleted: <! ELEMENT
Set t| Curr FxRat eCal c
(#PCDATA) >

<! ATTLI ST
Set t| Curr FxRat eCal ¢ FI XTag
CDATA #FI XED ' 156' |
Dat aType CDATA #FI XED ' char'
>

Deleted: <! ELEVENT

NunDaysl nt er est (#PCDATA) >
<! ATTLI ST NunDaysl nt er est

FI XTag CDATA #FI XED ' 157"

Dat aType CDATA #FI XED "int'

>

Deleted: <! ELEMVENT
Accruedl nterest Rate
(#PCDATA) >

<! ATTLI ST
Accruedl nt erest Rat e FlI XTag
CDATA #FI XED ' 158' |
Dat aType CDATA #FI XED
"float' >

Deleted: April30, 2003




<! ELEMENT Acrdl nt Ant (#PCDATA) >

Deleted: <! ELEMENT
Accruedl| nt er est Ant
(#PCDATA) >1

<! ATTLI ST
Accruedl nt erest Ant Fl XTag
CDATA #FI XED ' 159' Dat aType
CDATA #FI XED ' Amt"' >

159 | AccruedInterestAmt Amt Amount of Accrued Interest for convertible bonds and
fixed income <! ATTLI ST Acrdl nt Ant
FI XTag CDATA #FI XED ' 159"
Dat aType CDATA #FI XED ' Ant'
Ful | Nane CDATA #FI XED
" Accruedl nterest Ant'
Conponent Type CDATA #FI XED 'Field' >
Y
160 | SettlinstMode char Indicates mode used for Settlement Instructions | SLELEMENT Settl|nstNode ENPTY>
message. <! ATTLI ST Settl|nstMde
Valid values: FI XTag CDATA #FI XED ' 160'
0= Default (Replaced) Dat aType CDATA _#FI XED ' char’
1 = Standing Instructions Provided Ful | Name CDATA #FI XED ' Set tl | nst Mbde'
= i i Conponent Type CDATA #FI XED ' Fiel d'
(Replaced) Value (0] 1] 2] 3| 4]5)
= #REQUI RED
(Replaced) . SDVal ue (_ Default | SIProvided |
4 = Specific Order for a single account (for CIV) Account Overriding | Account Standing |
5= Request reject ClVOrderSingleAcct | Reject ) #I MPLIED >
v .- - )
*** SOME VALUES HAVE BEEN REPLACED -
See "Replaced Features and Supported
Approach" ***
161 | AllocText String Free format text related to a specific AllocAccount | SLELEVENT AllocText (#PCDATA)>

(79).

<! ATTLI ST Al | ocText
FI XTag CDATA #FI XED ' 161’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Al | ocText'
Conponent Type CDATA #FIXED 'Field >

Deleted: <! ELEMENT
Settl | nst Mode EMPTY>
<! ATTLI ST Settl | nst Mode
FI XTag CDATA #FI XED ' 160' 1
Dat aType CDATA #F| XED
‘char' |
Value (0| 1| 2| 3| 4)
#REQUI REDT
SDVal ue (Default |
Sl Provi ded |
Account Overri ding |
Account Standing | 1
Cl VOr der Si ngl eAcct )
#1 MPLI ED >
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Deleted: <! ELEMENT Al | ocText
(#PCDATA) >1

<! ATTLI ST Al l ocText FI XTag
CDATA #FI XED ' 161' |

Dat aType CDATA #FI XED
"String' >

~ { Deleted: April3o, 2003




162 | SettlInstID String Unique identifier for Settlement Instruction. <L ELEVENT Settllnst|D (#PCDATA)>
<! ATTLI ST SettllInstlD
FI XTag CDATA #FI XED ' 162’
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #FI XED 'SettllnstID
Conponent Type CDATA #FI XED ' Field >
Y
163 | SettllnstTransType char Settlement Instructions message transaction type <LELEMENT SettlinstTransTyp EMPTY>
Valid values: <I ATTLI ST SettllnstTransTyp
N = New FI XTag CDATA #FI XED ' 163"
C = Cancel Dat aType CDATA #FI XED ' char’
R = Replace Ful | Nane CDATA #FI XED
T = Restate (used where the Settlement Instruction | —SettllnstTransType’
is being used to communicate standing Conponent Type CDATA #FI XED ' Fi el d'
instructions which have not been changed or Value ( N| C| R| T ) #REQU RED
added to) SDval ue (_ New | Cancel | Replace |
Restate ) # MPLIED >
Y
164 | EmailThreadID String Unique identifier for an email thread (new and chain of | <.ELEMVENT Emai| Threadl D (#PCDATA) >

replies)

<! ATTLI ST Enmi | Threadl D
Fl XTag CDATA #FI XED ' 164’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Emai | Thr eadl D
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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Deleted: <! ELEVENT
SettlInstl D (#PCDATA) >{

<! ATTLI ST SettlInstID
FI XTag CDATA #FI XED ' 162'
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMVENT
Settl | nstTransType EMPTY>{

<! ATTLI ST
Settl | nstTransType FI XTag
CDATA #FI XED ' 163" |
Dat aType CDATA #FI XED ' char'
value (N | C| R #REQUI REDY
SDVal ue (New | Cancel |
Repl ace) #| MPLI ED >

Deleted: <! ELEVENT

Enwi | Threadl D (#PCDATA) >
<! ATTLI ST Emai | Thr eadl D

FI XTag CDATA #FI XED ' 164"

Dat aType CDATA #FI XED

"String' >

_ { Deleted: April30, 2003




165 | SettlinstSource char Indicates source of Settlement Instructions <! ELEMENT SettllnstSrc EVPTY>
. <I ATTLI ST SettllInstSrc
Valid values: . .
1 = Broker’s Instructions Fl XTag CDATA #FI XED ' 165
2 = Institution’s Instructions Dat aType CDATA #FI XED ' char’
3 = Investor (e.g. CIV use) Ful | Name CDATA #FI XED
'SettllnstSource'
Conponent Type CDATA #FI XED ' Fiel d'
Value (1| 2| 3 ) #REQU RED
SDVal ue (_ Brokerlnstr | Instlnstr |
InvestorClV ) #l MPLIED >
A 4
166 | Settllocation String No longer used as of FIX 4.3. Included here for [ [ na - not used in FIXM. DID ]y, = |
reference to prior versions.
(replaced) p

*%% REPLACED FIELD - See "Reglaced
Features and Supported Approach' ***

v _ _ _ _ _
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__ - | Deleted: <! ELEMENT
- Settl | nst Source EMPTY>Y
<! ATTLI ST Sett!l | nst Source
N FI XTag CDATA #FI XED ' 165' 1
\ Dat aType CDATA #FI XED ' char'
\ value (1 | 2) #REQUI REDf

‘. | SDhval ue (Brokerinstr |

v | Instlnstr ) #l MPLIED >
\

Deleted: [n/a for FIXM. —
repl aced]

-

_ { Deleted: April30, 2003 )




<! ELEMENT SecTyp EMPTY>

<! ATTLI ST SecTyp

FI XTag CDATA #FI XED ' 167"

Dat aType CDATA #FIXED 'String'

Example values (grouped by Product field value) Ful | Nane CDATA #FI XED ' Securi tyType'

(Note: additional values may be used by mutual Conponent Type CDATA #FI XED ' Fi el d'
Val ue EUSUPRA | FAC | FADN | PEF |

agreement of the counterparties):
SUPRA | FUT | OPT | CORP | CPP | CB | DUAL

| EUCORP | XLINKD | STRUCT | YANK | FOR |
CS | PS | BRADY EUSOV | TBOND | TINT |
TIPS | TCAL | TPRN | UST | USTB | TNOTE |
TBILL | REPO | FORWARD | BUYSELL SECLOAN

167 | SecurityType String Indicates type of security. See also the Product (460)
and CFICode (461) fields. It is recommended that

CFICode be used instead of SecurityType for non-
Fixed Income instruments.

| SECPLEDGE | TERM | RVLV | RVLVTRM
BRIDGE | LOFC | SWNG | DINP | DEFLTED |
THDRN | REPLACD | NMATURED | AMENDED |
RETIRED | BA| BN | BOX | CD| CL | CP | DN
EUCD | EUCP | LON | MIN | ONITE | PN |
PZFJ STN | TD | XCi YCD | ABS | CMBS |
CMO ET| MBS| MO | MPO PP | MPT |
PEAND | TBA | AN | COFO | COFP | GO | M |
RAN REV | SPCLA | SPCLO | SPCLT | TAN |
TAXA | TECP | TRAN | VRDN | WAR | MF | MEG

| NONE | WD ) #REQUI RED

SDVal ue (_ Eur oSupranati onal Coupons |
Feder al AgencyCoupon |

Feder al AgencyDi scount Note |

Pri vat eExport Fundi ng |

USDSupr anat i onal Coupons | Future | Option |
Cor por at eBond | Cor poratePrivatePl acenent |
Convertibl eBond | Dual Currency |

Eur oCor por at eBond | | ndexedLi nked |
StructuredNotes | YankeeCor por at eBond |

For ei gnExchangeContract | ConmonSt ock |
BradyBond | EuroSoverei gns

PreferredStock |
USTr easur yBond |
nt er est St ri pFr omAnyBondOr Not e
TreasurylnflationProtectedSecurities |
Princi pal StripCOf ACal | abl eBondOr Not e
Princi pal Stri pFromANoncal | abl eBondOr Not e |
USTr easur yNot eDepr ecat edVal ueUseTNOTE
USTr easur yBi | | Depr ecat edVal ueUseTBI LL
USTreasuryNote | USTreasuryBill |
Repur chase | Forward | BuySel | back | -
SecuritieslLoan | SecuritiesPl edge | /{Deleted: April30, 2003
Ternloan | RevolverlLoan | Revolver TernLoan y
| BridgelLoan | LetterOfCredit /| Deleted: <! ELEMENT
SwinglineFacility | DebtorlnPossession | ,/ | SecurityType (Agency |
Defaulted | Wthdrawn | Replaced | Matured / | Option | Future | Corporate
A e B H |- AnmendedRestated {-Retired |-~~~ - - /| | ForeignExchange | Equity |
Banker sAccept ance | BankNot es /| Government | Loan |
Bi | | Of Exchanges | CertificateOf Deposit | Il MoneyMarket | Mrtgage |
Cal | Loans | Conmerci al Paper | Deposi t Not es /| Muni cipal | Mitual Fund |
EuroCertificateCf Deposit | , (Warrant )>
Eur oCo rcj al Paper Li quj dit e l
June 18 2003 59 e kb dew it Giata dyOB0B B Volume 6 [
Promi ssoryNote | PlazosFijos | |
Copyright 2003 FIX Protocol Limited Short Ter nLoanNote | Ti meDeposit | |
Ext endedCommNot e | |
!

YankeeCertificateCO Deposit |

Asset backedSecurities | !
Cor pMor t gagebackedSecuri ties | |
Col | ateral i zedMort gageObl i gation | |
| CETTEMor t gage Mor t gagebackedSecurities | |
Mort gagel nterestOnly | !




AGENCY
EUSUPRA = Euro Supranational Coupons *
FAC = Federal Agency Coupon
FADN = Federal Agency Discount Note
PEF = Private Export Funding *
SUPRA = USD Supranational Coupons *
* Identify the Issuer in the "Issuer" field(106)

Fedek

REPLACED values - See "Replaced
Features and Supported Approach" ***

-COMMODITY
—FUF=Future
PT — Oni

Note: COMMODITY Product includes Bond, Interest
Rate, Currency, Currency Spot Options, Crops/Grains,
Foodstuffs, Livestock, Fibers, Lumber/Rubber,
Oil/Gas/Electricity,  Precious/Major  Metal, and
Industrial Metal. Use CFICode (461) for more
granular definition if necessary.

CORPORATE
CORP = Corporate Bond
CPP = Corporate Private Placement
CB = Convertible Bond
DUAL = Dual Currency
EUCORP = Euro Corporate Bond
XLINKD = Indexed Linked
STRUCT = Structured Notes
YANK = Yankee Corporate Bond

CURRENCY
FOR = Foreign Exchange Contract

EQUITY
CS = Common Stock
PS = Preferred Stock
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WAR - Warrant now is listed under Municipals for
consistency with Bloomberg fixed income product
types. For equity warrants - use the CFICode (461)
instead.

GOVERNMENT

BRADY = Brady Bond

EUSOV = Euro Sovereigns *

TBOND = US Treasury Bond

TINT = Interest strip from any bond or note

TIPS = Treasury Inflation Protected Securities

TCAL = Principal strip of a callable bond or note

TPRN = Principal strip from a non-callable bond
or note

UST = US Treasury Note (deprecated value, use
"TNOTE")

USTB = US Treasury Bill (deprecated value, use
"TBILL")

TNOTE = US Treasury Note

TBILL = US Treasury Bill

“_»

* ]dentify the Issuer Name in Issuer (106)

FINANCING
REPO = Repurchase
FORWARD = Forward
BUYSELL = Buy Sellback
SECLOAN = Securities Loan
SECPLEDGE = Securities Pledge

INDEX

Note: "Indices" includes: Stock, Index Spot Options,
Commodity, Physical Index Options, Share/Ratio, and
Spreads. For index types use the CFICode (461).

v _ _ _ _ _
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LOAN

TERM = Term Loan

RVLYV = Revolver Loan
RVLVTRM = Revolver/Term Loan
BRIDGE = Bridge Loan

LOFC = Letter of Credit

SWING = Swing Line Facility
DINP = Debtor in Possession
DEFLTED = Defaulted
WITHDRN = Withdrawn
REPLACD = Replaced
MATURED = Matured
AMENDED = Amended & Restated
RETIRED = Retired

MONEYMARKET

BA = Bankers Acceptance

BN = Bank Notes

BOX = Bill of Exchanges

CD = Certificate of Deposit

CL = Call Loans

CP = Commercial Paper

DN = Deposit Notes

EUCD = Euro Certificate of Deposit
EUCP = Euro Commercial Paper
LQN = Liquidity Note

MTN = Medium Term Notes
ONITE = Overnight

PN = Promissory Note

PZF] = Plazos Fijos

STN = Short Term Loan Note

TD = Time Deposit

XCN = Extended Comm Note

YCD = Yankee Certificate of Deposit
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MORTGAGE

ABS = Asset-backed Securities
CMBS = Corp. Mortgage-backed Securities
CMO = Collateralized Mortgage Obligation
IET = IOETTE Mortgage
MBS = Mortgage-backed Securities
MIO = Mortgage Interest Only
MPO = Mortgage Principal Only
MPP = Mortgage Private Placement
MPT = Miscellaneous Pass-through
PFAND = Pfandbriefe *
TBA = To be Announced
* Identify the Issuer Name in Issuer (106)

MUNICIPAL
AN = Other Anticipation Notes BAN, GAN, etc.
COFO = Certificate of Obligation
COFP = Certificate of Participation
GO = General Obligation Bonds
MT = Mandatory Tender
RAN = Revenue Anticipation Note
REV = Revenue Bonds
SPCLA = Special Assessment
SPCLO = Special Obligation
SPCLT = Special Tax
TAN = Tax Anticipation Note
TAXA = Tax Allocation
TECP = Tax Exempt Commercial Paper
TRAN = Tax & Revenue Anticipation Note
VRDN = Variable Rate Demand Note
WAR = Warrant

v _ _ _ _ _
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OTHER

MF = Mutual Fund (i.e. any kind of open-ended
“Collective Investment Vehicle”)

MLEG = Multi-leg instrument (e.g. options
strategy or futures spread. CFICode (461) can
be used to identify if options-based, futures-
based, etc.)

NONE = No Security Type

? = “Wildcard” entry (used on Security Definition
Request message)

NOTE: Additional values may be used by mutual
agreement of the counterparties)

<! ELEMENT Ef ctvTm (#PCDATA) >

168 | EffectiveTime UTCTime | Time the details within the message should take effect
stamp (always expressed in UTC (Universal Time <! ATTLI ST EfctvTm
Coordinated, also known as “GMT”) Fl XTag CDATA #FI XED ' 168"
Dat aType CDATA #FI XED ' UTCTi nest anp'
Ful | Nane CDATA #FI XED 'EffectiveTi ne'
Conponent Type CDATA #FIXED 'Field >
. __ - | Deleted: <! ELEMENT
Ef fectiveTi me (#PCDATA) >
. . : : <! ELEMENT St andl nst DoTyp EMPTY> <! ATTLI ST EffectiveTi me
169 | StandInstDbType int Identifies the Standing Instruction database used FI XTag CDATA #FI XED ' 168"
) <! ATTLI ST St andl nst DoTyp Dat aType CDATA #FI XED
Valid values: ' UTCTi nest anp' >
0 = Other FI XTag CDATA #FI XED ' 169"
1=DTC SID Dat aType CDATA #FIXED 'int'
2 = Thomson ALERT Ful | Name CDATA #FI XED
3 = A Global Custodian (StandInstDbName (170) | ~Standlnst DoType’
. CEield Deleted: <! ELEMENT
must be provided) Conponent Type CDATA #FI XED ' Fi e /| Stand nst DbType EMPTY>|
4 = AccountNet ;| <ATTLI ST St andl nst DbType
4 = AcCOountinet Value (0| 1| 2| 3] 4 ) #REQU RED , FI XTag CDATA #FI XED ' 169’ {
SDValue ( Gther | SID| ALERT | /’ Dat aType CDATA #FI XED 'int'f(
Custodian | AccountNet ) #I MPLIED > / Value (0| 1| 2| 3| 4)
/ #REQUI REDT
e SDvVal ue (Qther | SID |
N ALERT | Custodian |
‘. [AccountNet ) # MPLIED >
e « {Inserted: | 4
\
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170 | StandInstDbName String Name of the Standing Instruction database represented | SLELEVENT Standinst DoNane (#PCDATA) >
with  StandInstDbType (169) (i.e. the Global <! ATTLI ST St andl nst DbName
Custodian’s name). Fl XTag CDATA #FI XED ' 170
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED
' St andl nst DoNane'
Conponent Type CDATA #FIXED 'Field >
v Deleted: <! ELEMVENT
St andl nst DbNane (#PCDATA) >
171 | StandInstDbID String Unique identifier used on the Standing Instructions | <LELEVENT StandlnstDbl D (#PCDATA) > F|<!)<¢1a-;LI(J§LT2t zgldlx'ésDt D'i’;‘g”ﬁ
database for the Standing Instructions to be referenced. <! ATTLI ST St andl nst Dbl D Dat aType CDATA #F| XED
FI XTag CDATA #FI XED ' 171" String'’ >
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #FI XED ' St andl nst Dbl D
Conponent Type CDATA #FIXED 'Field >
Y Deleted: <! ELEVENT
St andl nst Dbl D (#PCDATA) >
3 z : <! ELEMENT Settl| D vryTyp (#PCDATA)> <! ATTLI ST St andl nst Dbl D
172 | SettlDeliveryType int Identifies type of settlement . . FI XTag CDATA #FI XED ' 171' |
0 = “Versus. Payment”: Deliver (if Sell) or <! ATTLI ST SettlDivryTyp Dat aType CDATA #FI XED
Receive (if Buy) vs. (Against) Payment Fl XTag CDATA #FI XED ' 172 String' >
1= FFree : Deliver (if Sell) or Receive (if Buy) Dat aType CDATA #FI XED 'int'
ree
. Ful | Nane CDATA #FI XED
2 = Tri-Party ' SettlDeliveryType'
3 = Hold In Custody Conponent Type CDATA #FI XED ' Fiel d' >
. Deleted: <! ELEMVENT
Settl Del i veryType (#PCDATA) >
H i [ na - not used in FIXM. DID ], <! ATTLI ST Settl DeliveryType
173 | SettiBepesiteryCode String No longer usc_id as qf FIX 4.4. Included here for | L.-N& - Not used in =LAV DID Ly ________ | FI XTag CDATA #FI XED ' 172" §
reference to prior versions. Dat aType CDATA #FI XED 'int'
(replaced) >
Tk _ "
REPLACED FIELD : fff Replaced Features Deleted: <! ELEVENT
and Supported Approach Set t | Deposi t or yCode
. . (#PCDATA) >1
Broker—ecotnteodentthedeposttors{e—CEDEL <! ATTLI ST
ID—for CEDEL; FINS for DTC e+ Euroclear 1Dfor Sett| Deposi t oryCode FI XTag
X 2 o, N CDATA #FI XED ' 173" |
Euroclear)-H Scttlement-Locationts-a-depository Dat aType CDATA #FI XED
"String' >
ol _ - - { Deleted: April3, 2003
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-| Deleted: <! ELEMENT

Set t | Br kr Code (#PCDATA) >
<! ATTLI ST Sett| Br kr Code

FI XTag CDATA #FI XED ' 174" |

Dat aType CDATA #FI XED

"String' >

Deleted: <! ELEVENT

Settl | nst Code (#PCDATA) >
<! ATTLI ST Settl | nst Code

FI XTag CDATA #FI XED ' 175'

Dat aType CDATA #FI XED

"String' >

-| Deleted: <! ELEMENT

SecuritySettl| Agent Name
( #PCDATA) >

<! ATTLI ST
SecuritySettl| Agent Name
FI XTag CDATA #FI XED ' 176" |
Dat aType CDATA #FI XED
"String' >

174 | SettBrkrCode String No longer used as of FIX 4.4. Included here for na - not used in FIXM DD}, —________|
aesd) reference to prior versions.
**%* REPLACED FIELD - See "Replaced Features
and Supported Approach' ***
Eglll'll'..? ].g}
brokerage firms)
175 | SettiastCode String No longer used as of FIX 4.4. Included here for [ [ na - not used in FIXM. DID], = _______ |
reference to prior versions.
(replaced)
**%* REPLACED FIELD - See "Replaced Features
and Supported Approach' ***
¢ A o & )
stittion b ¢ compay
176 | SeeuritySettlAgentNa | String No longer used as of FIX 4.4. Included here for na - not used in FIXM. DID ]y, ~________|
me reference to prior versions.
(replaced) *#* REPLACED FIELD - See "Replaced
Features and Supported Approach' ***
Name—eotf—SettHastSeuree's—loecal—agent—bank—if
: . .
177 | SecuritySetttAgentCo | String No longer used as of FIX 4.4. Included here for na - not used in FIXM. DD ]y _________|

de
(replaced)

reference to prior versions.

**%* REPLACED FIELD - See "Reglaced
Features and Supported Approach" ***

BIC (Benk Identifoation_Code—Swifi B cod

-| Deleted: <! ELEMENT

SecuritySettl| Agent Code
(#PCDATA) >

<! ATTLI ST
SecuritySettl| Agent Code

FI XTag CDATA #FI XED ' 177"
Dat aType CDATA #FI XED
"String' >
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178

SceurityScttAgentAee
Num
(replaced)

String

No longer used as of FIX 4.4. Included here for

reference to prior versions.

#*%* REPLACED FIELD - See "Replaced
Features and Supported Approach" ***

SettHnstSource's-account-number-atlocal-agent bankif
: i .

- not used in FIXM. DTD ]y

179

SeeuritySetthAuentiAee
Name
(replaced)

String

No longer used as of FIX 4.4. Included here for

reference to prior versions.

*** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
Name-of SettHnstSouree’s—aceount-atoecalagent-bank
£ Settll . ] .

- not used in FIXM. DID ]y

180

SeeuritySetttAgentCo
ntactName
(replaced)

String

No longer used as of FIX 4.4. Included here for

reference to prior versions.

**%* REPLACED FIELD - See "Replaced

Features and Supported Approach" ***

Name—of —contaet—at—local —agent—bank—for
5 £ .

depeository

- _not used in FIXM. DID ]y

181

SeeuritySetttAgentCo
ntactPhone
(replaced)

String

No longer used as of FIX 4.4. Included here for

reference to prior versions.

**%* REPLACED FIELD - See "Replaced
Features and Supported Approach" ***

Phone—number—for—contact—atlocal agentbank—if
: S .

- _not used in FIXM. DID ]y

182

CashSetbiuentume
(replaced)

String

No longer used as of FIX 4.4. Included here for

reference to prior versions.

**%* REPLACED FIELD - See "Reglaced
Features and Supported Approach" ***

Mrre—of—SettHhstSotrees—Joenh—nuent—bank—H
SettiDeliveryType=Free

- not used in FIXM. DID ]y
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-| Deleted: <! ELEMENT

SecuritySettl| Agent Acct Num
(#PCDATA) >

<l ATTLI ST
SecuritySettl| Agent Acct Num
FI XTag CDATA #FI XED ' 178' 1
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMVENT
SecuritySettl| Agent Acct Nanme
(#PCDATA) >1

<! ATTLI ST
SecuritySettl| Agent Acct Nanme
FI XTag CDATA #FI XED ' 179'
Dat aType CDATA #FI XED
"String' >

-| Deleted: <! ELEMENT

SecuritySettl| Agent Cont act Nam
e (#PCDATA) >

<! ATTLI ST
SecuritySettl| Agent Cont act Nam
e Fl XTag CDATA #FI XED ' 180" |
Dat aType CDATA #FI XED
"String' >

-| Deleted: <! ELEMENT

SecuritySettl| Agent Cont act Pho
ne (#PCDATA) >

<! ATTLI ST
SecuritySettl| Agent Cont act Pho
ne FlI XTag CDATA #FI XED ' 181' |
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMENT
CashSet t | Agent Nane
(#PCDATA) >

<! ATTLI ST
CashSet t | Agent Nane Fl XTag
CDATA #FI XED ' 182' |
Dat aType CDATA #FI XED
"String' >

*{ Deleted: April30, 2003




183 | CashSettlAgentCode String No longer used as of FIX 4.4. Included here for | [ .na - not used in FIXM. DID ], _________|
(replaced) reference to prior versions.
*** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
BIC (Bank Identification_Code—Swif P cod
of——the—SetthnstSource's—local—agent—bank—if
SetttDeliveryFype=Free
184 | CashSettlAgentAeetN | String No longer used as of FIX 4.4. Included here for | [ .na - not used in FIXM. DID ], _________|
um reference to prior versions.
(replaced) #** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
SettHhtSourechreconuntmmberattoeabnuent-bank
SettiDeliveryType=FEree
185 | CashSettlAgentAeetN | String No longer used as of FIX 4.4. Included here for | [ ha - not used in FIXM. DID ]y |
ame reference to prior versions.
(replaced) *** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
Name-of-SettnstSouree’s—account-atloealagent-bank
£ SettDelivervTyvpe—E
186 | CashSettlAgentContac | String No longer used as of FIX 4.4. Included here for | [ na - not used in FIXM DID ]y |
Nante reference to prior versions.
(replaced) *#* REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
Name—of —contaet—at—local —agent—bank —for
SE““ E‘g E EE'E EEEE]]Ht ifg %ﬁ I)E i‘l%]ﬂ_[ 5ljs%_l FE%
187 | CashSettlAgentContae | String No longer used as of FIX 4.4. Included here for [ [ na - not used in FIXM. DID ], |
tPhene reference to prior versions.
(replaced) *** REPLACED FIELD - See "Replaced

Features and Supported Approach" ***

Phone—number—tor—contact—at—loeal—agent—bank—tor
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~
~

- -1 Deleted: <! ELEMENT
CashSet t | Agent Code
(#PCDATA) >

<! ATTLI ST
CashSet t | Agent Code FI XTag
CDATA #FI XED ' 183' |
Dat aType CDATA #FI XED
"String' >

- -1 Deleted: <! ELEMENT
CashSett | Agent Acct Num
( #PCDATA) >

<! ATTLI ST

CDATA #FI XED ' 184' |
Dat aType CDATA #FI XED
"String' >

CashSet t | Agent Acct Num FI XTag

- | Deleted: <! ELEVENT
CashSet t | Agent Acct Name
(#PCDATA) >

<! ATTLI ST
CashSet t | Agent Acct Nane
FI XTag CDATA #FI XED ' 185'
Dat aType CDATA #FI XED
"String' >

- -1 Deleted: <! ELEMENT
CashSet t | Agent Cont act Nane
( #PCDATA) >

<! ATTLI ST
CashSet t | Agent Cont act Nane
FI XTag CDATA #FI XED ' 186" |
Dat aType CDATA #FI XED
"String' >

- -| Deleted: <! ELEVENT
CashSet t | Agent Cont act Phone
(#PCDATA) >

<! ATTLI ST
CashSet t | Agent Cont act Phone
FI XTag CDATA #FI XED ' 187"
Dat aType CDATA #FI XED
"String' >

*{ Deleted: April30, 2003




188

BidSpotRate

Price

Bid F/X spot rate.

<! ELEMENT Bi dSpot Rt (#PCDATA) >
<! ATTLI ST Bi dSpot Rt
Fl XTag CDATA #FI XED ' 188’
Dat aType CDATA #FI XED ' Price’
Ful | Nane CDATA #FI XED ' Bi dSpot Rat e’
Conponent Type CDATA #FIXED 'Field >

A 2

189

BidForwardPoints

PriceOffse
t

Bid F/X forward points added to spot rate. May be a
negative value.

<! ELEMENT Bi dFwdPnts (#PCDATA) >
<! ATTLI ST Bi dFwdPnt s
Fl XTag CDATA #FI XED ' 189"
Dat aType CDATA #FIXED 'PriceO fset'

Ful | Name CDATA #FI XED
' Bi dFor war dPoi nt s’

Conponent Type CDATA #FIXED 'Field' >

Y

Deleted: <! ELEMVENT
Bi dSpot Rat e (#PCDATA) >1

<! ATTLI ST Bi dSpot Rat e
FI XTag CDATA #FI XED ' 188' |
Dat aType CDATA #FI XED
"Price’ >

190

OfferSpotRate

Price

Offer F/X spot rate.

<! ELEMENT Ofr Spot Rt (#PCDATA) >
<I ATTLI ST O r Spot Rt
Fl XTag CDATA #FI XED ' 190
Dat aType CDATA #FI XED ' Price’

Ful | Nane CDATA #FI XED ' Of f er Spot Rat e’

Conponent Type CDATA #FIXED 'Field' >

Yy

Deleted: <! ELEVENT

Bi dFor war dPoi nt's (#PCDATA) >
<! ATTLI ST Bi dFor war dPoi nt's

FI XTag CDATA #FI XED ' 189'

Dat aType CDATA #FI XED

"PriceCfset' >

191

OfferForwardPoints

PriceOffse
t

Offer F/X forward points added to spot rate. May be a
negative value.

<! ELEMENT O r FwdPnts (#PCDATA) >
<! ATTLI ST O r FwdPnt s
FI XTag CDATA #FI XED ' 191"
Dat aType CDATA #FIXED 'PriceO fset'

Deleted: <! ELEMENT

O f er Spot Rat e (#PCDATA) >
<! ATTLI ST O f er Spot Rat e

FI XTag CDATA #FI XED ' 190" |
Dat aType CDATA #FI XED

"Price’ >

Ful | Name CDATA #FI XED
'O f erForwardPoints'

Conponent Type CDATA #FIXED 'Field' >
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Deleted: <! ELEVENT
O f er For war dPoi nt s
(#PCDATA) >

<! ATTLI ST
O f er For war dPoi nt s FI XTag
CDATA #FI XED ' 191' §
Dat aType CDATA #FI XED
"PriceOfset' >

{ Deleted: April30, 2003 ]




192

OrderQty2

Qty

OrderQty (38) of the future part of a F/X swap order.

<IELEMENT OrdQty2 (#PCDATA)>
<IATTLI ST OrdQty2
Fl XTag CDATA #FI XED ' 192’
Dat aType CDATA #FIXED 'Qty'
Ful | Name CDATA #FI XED ' Order Qty2'
Conponent Type CDATA #FIXED 'Field >

Y

193

SettlDate2

(formerly named

FutSettDate2)

LocalMkt
Date

SettDate (64) of the future part of a F/X swap order.

<! ELEMENT Settl| Dt2 (#PCDATA) >
<I ATTLI ST Settl|Dt2
Fl XTag CDATA #FI XED ' 193’
Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Nane CDATA #FI XED ' Sett| Dat e2'
Conponent Type CDATA #FIXED 'Field >

L 2

Deleted: <! ELEVENT O der Qy2
( #PCDATA) >

<! ATTLI ST Order @y2 FI XTag
CDATA #FI XED ' 192" |
Dat aType CDATA #FI XED ' Qty'
>

194

LastSpotRate

Price

F/X spot rate.

<! ELEMENT Last Spot Rt (#PCDATA) >
<! ATTLI ST Last Spot Rt
FI XTag CDATA #FI XED ' 194’
Dat aType CDATA #FI XED ' Price'
Ful | Name CDATA #FI XED ' Last Spot Rat e’
Conponent Type CDATA #FIXED 'Field >

Y

Deleted: <! ELEMVENT

Fut Set t Dat e2 (#PCDATA) >
<! ATTLI ST Fut Sett Dat e2

FI XTag CDATA #FI XED ' 193" |

Dat aType CDATA #FI XED

' Local Mkt Date' >

195

LastForwardPoints

PriceOffse
t

F/X forward points added to LastSpotRate (194). May
be a negative value.

<! ELEMENT Last FwdPnts (#PCDATA) >
<! ATTLI ST Last FwdPnts
Fl XTag CDATA #FI XED ' 195
Dat aType CDATA #FIXED 'PriceO fset'

Ful | Name CDATA #FI XED
' Last Forwar dPoi nt s’

Conponent Type CDATA #FIXED 'Field' >

Deleted: <! ELEMVENT

Last Spot Rat e (#PCDATA) >1
<l ATTLI ST Last Spot Rat e

FI XTag CDATA #FI XED ' 194" |
Dat aType CDATA #F| XED

"Price’ >
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Deleted: <! ELEMENT

Last For war dPoi nt s (#PCDATA) >{
<! ATTLI ST Last For war dPoi nt's

FI XTag CDATA #FI XED ' 195" |

Dat aType CDATA #FI XED

"PriceOfset' >

" Deleted: Apri30, 2003




<! ELEMENT Al |l ocLinkl D (#PCDATA) >

196 | AllocLinkID String Can be used to link two different Allocation messages
(each with unique AllocID (70)) together, i.e. for F/X <I ATTLI ST Al | ocLi nkl D
“Netting” or “Swaps”. Should be unique. Fl XTag CDATA #FI XED ' 196
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Al | ocLi nkl D
Conponent Type CDATA #FI XED ' Field >
. __ - | Deleted: <! ELEVMENT
_ Al'l ocLinkl D (#PCDATA) >1
197 | AllocLinkType int Identiﬁfes the type of Allocation linkage when | <LELEMENT AllocLinkTyp EVPTY> F|<!x¢1a-;LICSI‘Tﬁ| Lgflf(:zgk'l ?96‘ 1
AllocLinkID (196) is used. <! ATTLI ST Al l ocLi nkTyp Dat aType CDATA #Fl XED
Valid values: FI XTag CDATA #FI XED ' 197" _String' >
0= F/X Netting Dat aType CDATA #FIXED 'int’
1 =F/X Swap Ful | Name CDATA #FI XED ' Al | ocLi nkType'

Conponent Type CDATA #FI XED 'Fiel d'
Value (0 | 1 ) #REQUI RED
SDVal ue (_ FXNetting | FXSwap )

#I VPLI ED >
_ - 7| Deleted: <! ELEMENT
= - Al'l ocLi nkType EMPTY>{

198 | SecondaryOrderID String Assigned by the party which accepts the order. Can <! ELEVENT ScndQrdi D (#PCDATA) > F|<!)(¢1a"g|;-LICSI‘Tﬁ| Lgfl)‘('EBk.T{g?. q
be used to provide the OrderID (37) used by an <! ATTLI ST ScndOrdI D Dat aType CDATA #FI XED 'int'
exchange or executing system. FI XTag CDATA #FI XED ' 198" ‘S’%{,;Fugo( Lx%l)et flREgU I RE)?TSMD)

Dat aType CDATA #FI XED ' String' #I MPLIED >

Ful | Name CDATA #FI XED
' SecondaryOrder | D

Conponent Type CDATA #FIXED 'Field >

_ - | Deleted: <! ELEMENT

T - Secondar yOr der | D ( #PCDATA) >
i 3 : <! ELEMENT Nol O Qual s ( #PCDATA) > <! ATTLI ST SecondaryOrder| D
199 | NolOIQualifiers NumInGr Number of repeating groups of I0IQualifiers (104). FI XTag CDATA #FI XED ' 198' |
oup <! ATTLI ST Nol Ol Qual s Dat aType CDATA #Fl XED
"String' >

FI XTag CDATA #FI XED ' 199’

Dat aType CDATA #FI XED ' Num nG oup'

Ful | Nae CDATA #FI XED | Deleted: April30, 2003

"NolO Qualifiers' p
- ' .~ 1 Deleted: <! ELEMENT
,,,,,, Conponent Type CDATA #FIXED "Field > | © “|\oja Qualifiers (#PCDATA)>|
/ <I ATTLI ST Nol O _Qualifiers

- 7 FI XTag CDATA #FI XED ' 199' 1
Dat aType CDATA #FI XED
'"Num nG oup' >
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200

MaturityMonthY ear

month-
year

Can be used with standardized derivatives vs. the
MaturityDate (541) field. Month and Year of the
maturity (used for standardized futures and options).

Format:
YYYYMM  (i.e. 199903)
YYYYMMDD (20030323)
YYYYMMwN (200303w1) for week

A specific date or can be appended to the
MaturityMonthYear. For instance, if multiple
standard products exist that mature in the same Year
and Month, but actually mature at a different time, a
value can be appended, such as "w1" or "w2" to
indicate week 1 as opposed to week 2 expiration.
Likewise, the date (01-31) can be appended to
indicate a specific expiration (maturity date).

<! ELEMENT Mat MoYr (#PCDATA) >
<! ATTLI ST Mat MoYr
Fl XTag CDATA #FI XED ' 200’
Dat aType CDATA #FI XED ' nont h-year'

Ful | Name CDATA #FI XED
" MaturityMont hyear'

Conponent Type CDATA #FIXED 'Field >

v -

PutOrCall
(replaced)

No longer used as of FIX 4.3. Included here for

reference to prior versions.

**+ REPLACED FIELD - See "Replaced
Features and Supported Approach" ***

used in FIXM. DTD ]y

[ _na - not

202

StrikePrice

Price

Strike Price for an Option.

<! ELEMENT StrKkPx (#PCDATA) >
<! ATTLI ST StrkPx
Fl XTag CDATA #FI XED ' 202’
Dat aType CDATA #FI XED ' Price’
Ful | Nane CDATA #FI XED ' StrikePrice'
Conponent Type CDATA #FIXED 'Field >
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_ - 7| Deleted: <! ELEMENT

Mat uri t yMont hYear (#PCDATA) >
<! ATTLI ST MaturityMont hYear

FI XTag CDATA #FI XED ' 200' |

Dat aType CDATA #FI XED

"nmont h-year' >

repl aced]

- ‘[ Deleted: [n/a for FIXM. - }

_ -~ | Deleted: <! ELEMENT

N

StrikePrice (#PCDATA) >

<! ATTLI ST StrikePrice
FI XTag CDATA #FI XED ' 202' |
Dat aType CDATA #FI XED
"Price’ >

{ Deleted: April30, 2003 ]




<! ELEMENT Cover edOr Uncovered EMPTY>

203 | CoveredOrUncovered | int Used for derivative products, such as options
Valid values <! ATTLI ST Cover edOr Uncovered
id values:
0 = Covered Fl XTag CDATA #FI XED ' 203'
1 = Uncovered Dat aType CDATA #FI XED 'int’
Ful | Nane CDATA #FI XED
' Cover edOr Uncover ed'
Conponent Type CDATA #FI XED ' Fi el d'
Value (0 | 1) #REQU RED
SDVal ue (_Covered | Uncovered )
#1 MPLI ED >
A 4
204 | CustomerOrFirm int No longer used as of FIX 4.3. Included here for | [ -na - not used in FIXM. DID ]y, |
reference to prior versions.
(replaced) p
*** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
N ] € il or-is f
O—=Customer
+=Firm
205 | MaturityDay day-of- No longer used as of FIX 4.3. Included here for [ [ na - not used in FIXM. DID], |
month reference to prior versions.
(replaced)

b

REPLACED FIELD - See "ReQIaced
Features and Supported Approach' ***

”3.” Y j'g] v datef
—iLaL
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- -1 Deleted: <! ELEMENT

Cover edOr Uncover ed EMPTY>(

<! ATTLI ST

N Cover edOr Uncover ed Fl XTag
\ CDATA #FI XED ' 203" |
\ Dat aType CDATA #FI XED 'int'q
\ Val ue” (0 | 1) #REQUI REDT
. | SDval ue (Covered |
" Uncovered) #l MPLIED >

Deleted: [n/a for FIXM. —
repl aced]

-

__-| Deleted: [n/a for FIXM. —
- repl aced]

_ { Deleted: April30, 2003




<! ELEMENT OptAttribute (#PCDATA)>

206 | OptAttribute char Can be used for SecurityType (167) =OPT to identify
a particular security. <I ATTLI ST OptAttribute
FI XTag CDATA #FI XED ' 206’
. . Dat aType CDATA #FI XED ' char’
Valid values vary by SecurityExchange: Ful | Namre CDATA #F1 XED ' Ot ALt but &'
#**%* REPLACED values - See "Replaced Conponent Type CDATA #FIXED 'Field' >
Features and Supported Approach" *** L
For Exchanges: DTB (Frankfurt), HKSE (Hong
Kong), and SOFFEX (Zurich)
0-9 = single digit “version” number assigned
by exchange following capital adjustments
(O=current, 1=prior, 2=prior to 1, etc).
207 | SecurityExchange Exchange Market used to help identify a security. <! ELEVENT SecExch ENPTY>

Valid values:

See "Appendix 6-C"

<! ATTLI ST SecExch
Fl XTag CDATA #FI XED ' 207’
Dat aType CDATA #FI XED ' Exchange'

Ful | Nane CDATA #FI XED
' Securi t yExchange'

Conponent Type CDATA #FIXED 'Fiel d'
% soM CCode; ) #REQUI RED >

Val ue (

v _ _ _ _ _
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__ - 7| Deleted: <! ELEMENT
- Opt Attribute (#PCDATA)>Y
<IATTLI ST OptAttribute
FI XTag CDATA #FI XED ' 206" |
Dat aType CDATA #F| XED
‘char' >

_ - 7| Deleted: <! ELEMENT
- SecurityExchange EMPTY>{
<! ATTLI ST SecurityExchange
FI XTag CDATA #FI XED ' 207" |
Dat aType CDATA #FI XED
' Exchange' 1
Val ue (% soM CCode; )
#REQUI RED >

_ { Deleted: April30, 2003




208 | NotifyBrokerOfCredit | Boolean Indicates whether or not details should be <! ELEMENT NotifyBrkrOfCredit EMPTY>
communicated to BrokerOfCredit (i.e. step-in broker). <! ATTLI ST NotifyBrkrOf Credit
Valid values: FI XTag CDATA #FI XED ' 208’
Y = Details should be communicated DataType CDATA #FI XED ' Bool ean’
N = Details should not be communicated Ful | Name CDATA #FI XED
"NotifyBrokerOf Credit’
Conponent Type CDATA #FI XED ' Fiel d'
Value (_Y | N) #REQUI RED
SDValue (_Yes | No ) # MPLIED >
A 4
209 | AllocHandlInst int Indicates how the receiver (i.e. third party) of <! ELEMENT Al | ocHandl |nst EMPTY>
Allocation message should handle/process the account <! ATTLI ST Al | ocHandl I nst
details. FI XTag CDATA #FI XED ' 209'
Valid values: Dat aType CDATA #FI XED 'int’
1 = Match Ful | Name CDATA #FI XED
2 = Forward "All ocHandl I nst'’
3 = Forward and Match Conponent Type CDATA #FI XED 'Fiel d'
Value (1| 2| 3) #REQU RED
SDvVal ue (_Match | Forward |
Forwardvatch ) #l MPLIED >
A A
210 | MaxShow Qty Maximum quantity (e.g. number of shares) within an | SLELEVENT MaxShow (#PCDATA) >

order to be shown to other customers (i.e. sent via an
I0D).

(Prior to FIX 4.2 this field was of type int)

<I ATTLI ST MaxShow

Fl XTag CDATA #FI XED ' 210’

Dat aType CDATA #FIXED 'Qty'

Ful | Nane CDATA #FI XED ' MaxShow

Conponent Type CDATA #FI XED 'Fiel d'

>
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Deleted: <! ELEMENT

Not i f yBroker Of Credit EMPTY>
<! ATTLI ST

Not i f yBr oker Of Credit FI XTag

CDATA #FI XED ' 208' |

Dat aType CDATA #FI XED

' Bool ean' 1

value (Y | N) #REQUI REDT

SDVal ue (Yes | No ) #l MPLI ED

>

Deleted: <! ELEMENT
Al | ocHandl nst EMPTY>T

<! ATTLI ST Al | ocHandlI nst
FI XTag CDATA #FI XED ' 209'
Dat aType CDATA #FIXED 'int'q
Value (1| 2 | 3) #REQUI REDf
SDVal ue (Match | Forward |
For war dvat ch) #l MPLI ED >

Deleted: <! ELEMENT MaxShow
(#PCDATA) >

<! ATTLI ST MaxShow FI XTag
CDATA #FI XED ' 210' 1
Dat aType CDATA #FI XED ' Qty"
>

Deleted: April30, 2003




211 | PegOffsetValue foat | Amount (signed) added to the peg for a pegged order | < ELEVENT PeaOfstvalu (#PCDATA)> | -~ pelete: ¥ )
in the context of the PegOffsetType (836) <I ATTLI ST PegOfstValu
(formerly named o
PegDifference prior to (Prior to FIX 4.4 this field was of type PriceOffset) FI XTag CDATA #FI XED ' 211
FIX 4.4) Dat aType CDATA #FIXED 'float'
Ful | Nane CDATA #FI XED
' PegO f set Val ue’
Conponent Type CDATA #FIXED ' Field >
__ - 7| Deleted: <! ELEMENT
T - PegDi ff erence (#PCDATA) >
- i <I' ATTLI ST PegDi f f
212 | XmlDataLen Length Length of the XmlData data block. [ na-not usedin AIXM DID]ly | . FI XTag ATA JFI XED * 217" 1
. ; \ Dat aType CDATA #FI XED
213 | XmlData data Actual XML data stream (e.g. FIXML). See approriate | [-ha - not used in FIXM. DID J, __________ - 0 P cg%fset- >
XML reference (e.g. FIXML). Note: may contain - {Deleted: [n/a for FIXM — not
embedded SOH characters. . | used]
214 | SettlInstRefID String Reference identifier for the SettlInstID (162) with <LELEMENT SettllnstRef|D (#PCDATA)> {Bseé?ﬁed: [n/a for FIXM. - not }
Cancel and Replace SettlInstTransType (163) <IATTLI ST SettlInstRefID
transaction types. Fl XTag CDATA #FI XED ' 214"
Dat aType CDATA #FI XED ' String'
Ful | Nane CDATA #FI XED
'SettllnstRefI D
Conponent Type CDATA #FIXED 'Field >
__ - 7| Deleted: <! ELEMENT
T - Settl I nstReflD l(#PCDATA) >q
i i i <! ELEMENT NoRt gl Ds ( #PCDATA) > < ATTLI ST Settl | nstReflD
215 | NoRoutingIDs NumInGr Number of repeating groups of RoutingID (217) and FI XTag CDATA #FI XED ' 214' §
oup RoutingType (216) values. <! ATTLI ST NoRt gl Ds Dat aType CDATA #FI XED
FI XTag CDATA #FI XED ' 215' String’ >
Dat aType CDATA #FI XED ' Num nG oup’
See Volume 3: "Pre-Trade Message ] ) ;
Targeting/Routing" Ful | Name CDATA #FI XED ' NoRout i ngl Ds
Conponent Type CDATA #FI XED ' Field >
v __ - | Deleted: <! ELEMENT
- NoRout i ngl Ds ( #PCDATA) >
<! ATTLI ST NoRout i ngl Ds
FI XTag CDATA #FI XED ' 215'
Dat aType CDATA #FI XED
'Num nG oup' >
_ { Deleted: April30, 2003 )
e -
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<! ELEMENT RtgTyp EMPTY>

216 | RoutingType int Indicates the type of RoutingID (217) specified.
Valid values: SLATTLLST RuaTyp
1= Térget Firm Fl XTag CDATA #FI XED ' 216'
2 = Target List Dat aType CDATA #FI XED 'int’
3 = Block Firm Ful | Name CDATA #FI XED ' Rout i ngType'
4 = Block List Conponent Type CDATA #FI XED ' Fi el d'
Value (1| 2| 3| 4) #REQU RED
SDVal ue (_ TargetFirm| Targetlist |
Bl ockFirm | BlockList ) # MPLIED >
A 4
217 | RoutingID String Assigned value used to identify a specific routing < ELEMENT RiqID (#PCDATA) >
destination. <! ATTLI ST RiglD
Fl XTag CDATA #FI XED ' 217"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Routingl D
Conponent Type CDATA #FIXED 'Field >
Y
218 | Spread PriceOffse | For Fixed Income. Either Swap Spread or Spread to | <!ELEMENT Spread (#PCDATA)>
(formerly named: t Benchmark depending upon the order type. <! ATTLI ST Spread
SpreadToBenchmark Spread to Benchmark: Basis points relative to a FIXTag CDATA #FIXED 218
prior to FIX 4.3) benchmark. To be expressed as "count of basis points" Dat aType CDATA #FIXED 'Pricedffset’

(vs. an absolute value). E.g. High Grade Corporate
Bonds may express price as basis points relative to
benchmark (the BenchmarkCurveName (221) field).
Note: Basis points can be negative.

Swap Spread: Target spread for a swap.

Ful | Nane CDATA #FI XED ' Spr ead'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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_ - 7| Deleted: <! ELEMENT

- Rout i ngType EMPTY>{

<! ATTLI ST Routi ngType
FI XTag CDATA #FI XED ' 216" 1
Dat aType CDATA #FI XED 'int'q
Value (1| 2| 3| 4)
#REQUI REDf|
SDVal ue (TargetFirm |
TargetList | BlockFirm|
Bl ockLi st) # MPLI ED >

_ - -| Deleted: <! ELEVMENT Rout i ngl D
- (#PCDATA) >1

<! ATTLI ST Routi ngl D FI XTag
CDATA #FI XED ' 217" |
Dat aType CDATA #FI XED
"String' >

_ - | Deleted: <! ELEVMENT Spr ead
- (#PCDATA) >

<! ATTLI ST Spread FI XTag
CDATA #FI XED ' 218' |

Dat aType CDATA #FI XED
"PriceCf fset' >

_ { Deleted: April30, 2003




219 | Benehmark char No longer used. Included here for reference to prior [ [ na - not used in FIXM. DID ], ~________ |
versions.
(no longer used)
For Fixed Income. Identifies the benchmark (e.g. used
in conjunction with the Spread field).
Valid values:
1=CURVE
2=5-YR
3 =0LD-5
4=10-YR
5=0LD-10
6=30-YR
7 =OLD-30
8 = 3-MO-LIBOR
9 = 6-MO-LIBOR
220 | BenchmarkCurveCurr | Currency | Identifies currency used for benchmark curve. See | <LELEMENT BnchnkCrvCey ENVPTY>
ency "Appendix 6-A: Valid Currency Codes" for <L ATTLI ST BnchnkCrvCey

information on obtaining valid values.

(Note tag # was reserved in FIX 4.1, added in FIX 4.3)

Fl XTag CDATA #FI XED ' 220’
Dat aType CDATA #FI XED ' Currency’

Ful | Name CDATA #FI XED
' Benchmar kCur veCurrency'

Conponent Type CDATA #FI XED 'Field'
Val ue (_ % soCurrencyCode; ) #REQU RED

v
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_ - -1 Deleted: <! ELEMENT Benchnar k

EMPTY>Y

1

<! ATTLI ST Benchmark FI XTag
CDATA #FI XED ' 219' §

Dat aType CDATA #F| XED
‘char' |

Value (1| 2| 3| 4] 5|
6| 7| 8| 9) #REQU REDY
SDVal ue (CURVE | 5-YR |
OLD-5 | 10-YR| OLD-10 | 30-
YR| OLD-30 | 3-MDLIBOR |
6- MO LI BOR ) #l MPLI ED >

_ - 7| Deleted: <! ELEMENT

Benchmar kCur veCur r ency
EMPTY>Y

<! ATTLI ST
Benchmar kCur veCur r ency
FI XTag CDATA #FI XED ' 220' |
Dat aType CDATA #FI XED
"Currency' |

Val ue (% soCurrencyCode;)
#REQUI RED>

_ { Deleted: April30, 2003




221 | BenchmarkCurveNam | String Name of benchmark curve. <! ELEMVENT BnchnkCrvName EMVPTY>
€ Valid values <! ATTLI ST BnchnkCr vNane
id values:
MumAAA FI XTag CDATA #FI XED ' 221"
FutureSWAP Dat aType CDATA #FIXED ' String'
LIBID i Ful | Nane CDATA #F| XED
LIBOR (London Inter-Bank Offers) “Benchmar kCur veName'
OTHER Conponent Type CDATA #FI XED 'Fiel d'
SWAP Val ue (_Muni AAA | FutureSWAP | LIBID
| LIBOR| OTHER | SWAP | Treasury | Euribor
g;?;giy [ Pfandbriefe ) #REQU RED >
Pfandbriefe v
EONIA
SONIA
EUREPO
(Note tag # was reserved in FIX 4.1, added in FI1X 4.3)
222 | BenchmarkCurvePoint | String Point on benchmark curve. Free form values: e.g. | <LELEVENT BnchnkCrvPoint (#PCDATA)>

“1Y”, “7Y”, “INTERPOLATED”.

Sample values:
1M = combination of a number between 1-12 and
a "M" for month
1Y = combination of number between 1-100 and a

"Y" for year}

10Y-OLD = see above, then add "-OLD" when
appropriate

INTERPOLATED = the point is mathematically
derived

2/2031 5 3/8 = the point is stated via a
combination of maturity month / year and
coupon

See Fixed Income-specific documentation at
http://www.fixprotocol.org for additional values.

(Note tag # was reserved in FIX 4.1, added in FIX 4.3)

<! ATTLI ST BnchnkCr vPoi nt
FI XTag CDATA #FI XED ' 222"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' Benchmar kCur vePoi nt '

Conponent Type CDATA #FIXED 'Field' >

Deleted: <! ELEMENT
Benchmar kCur veNane EMPTY>(
<l ATTLI ST
Benchnar kCur veNanme Fl XTag
CDATA #FI XED ' 221' §
Dat aType CDATA #FI XED
"String' 1
Val ue ( Muni AAA | Fut ur eSWAP
| LIBID| LIBOR| 1
OTHER | SWAP | Treasury |
Euribor | ¢
Pfandbriefe ) #REQUI RED >

Deleted: <! ELEVENT
Benchmar kCur vePoi nt
( #PCDATA) >

<! ATTLI ST
Benchmar kCur vePoi nt Fl XTag
CDATA #FI XED ' 222' |

Dat aType CDATA #FI XED
"String' >

v _ _ _ _ _
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223 | CouponRate Percentag | The rate of interest that, when multiplied by the | SLELEVENT CpnRt (#PCDATA) >
e principal, par value, or face value of a bond, provides <! ATTLI ST CpnRt
the currency amount of the periodic interest payment. Fl XTag CDATA #FI XED ' 223'
The coupon is always c1.ted, along with maturity, in any Dat aType CDATA #FI XED ' Per cent age'
quotation of a bond's price.
Ful | Name CDATA #FI XED ' CouponRat e’
Conponent Type CDATA #FIXED 'Field >
A 4
224 | CouponPaymentDate | LocalMkt | Date interest is to be paid. Used in identifying | <LELEVENT CpnPmtDt (#PCDATA) >
Date Corporate Bond issues. <! ATTLI ST CpnPnt Dt
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Fl XTag CDATA #FI XED ' 224
. FIX 4.4 field c UTCD Dat aType CDATA #FI XED ' Local Mkt Dat e'
(prior to 4 field was of type ate) Ful | Name CDATA #F1 XED
' CouponPaynent Dat e’
Conponent Type CDATA #FIXED 'Field >
Y
225 | IssueDate LocalMkt | The date on which a bond or stock offering is issued. | SLELEVENT |ssDt (#PCDATA) >
Date It may or may not be the same as the effective date <! ATTLI ST |ssDt
("Dated Date") or the date on which interest begins to Fl XTag CDATA #FI XED ' 225'
n "n
accrue ("Interest Accrual Date") Dat aType CDATA #FIXED ' Local Mkt Dat &'
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Ful | Nane CDATA #FI XED ' | ssueDat e’
(prior to FIX 4.4 field was of type UTCDate) Conponent Type CDATA #FIXED 'Field' >
Y
226 | RepurchaseTerm int ##% DEPRECATED FIELD - See "Deprecated | <-ELEVENT RepoTrm (#PCDATA) >
= <! ATTLI ST RepoTrm
(Deprecated) (Phased-out) Features and Supported

Approach" ***
Number-of-bustness-davs-before repurchase-ofarepo:
(Note tag # was reserved in FIX 4.1, added in FIX 4.3)

Fl XTag CDATA #FI XED ' 226'

Dat aType CDATA #FI XED 'int'

Ful | Name CDATA #FI XED

' Repur chaseTer ni

Conponent Type CDATA #FIXED 'Field' >
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~

- - Deleted: <! ELEMENT CouponRat e

( #PCDATA) >

<! ATTLI ST CouponRat e FI XTag
CDATA #FI XED ' 223' |

Dat aType CDATA #FI XED
"float’ >

- -1 Deleted: <! ELEMENT

CouponPaynent Dat e (#PCDATA) >
<! ATTLI ST CouponPaynent Dat e

FI XTag CDATA #FI XED ' 224' q
Dat aType CDATA #F| XED

' Local Mkt Date' >

- -| Deleted: <! ELEMENT | ssueDat e

(#PCDATA) >1

<! ATTLI ST | ssueDate Fl XTag
CDATA #FI XED ' 225' |

Dat aType CDATA #FI XED
' Local Mkt Date' >

- -1 Deleted: <! ELEMENT

Repur chaseTer m ( #PCDATA) >
<! ATTLI ST Repur chaseTerm
FI XTag CDATA #FI XED ' 226'
Dat aType CDATA #FI XED 'int'
>

{ Deleted: April30, 2003 )




227 | RepurchaseRate Percentag | *** DEPRECATED FIELD - See "Deprecated | < ELEVENT RepoRt (#PCDATA)>
[§ - <I ATTLI ST RepoRt
(Deprecated) (Phased-out) Features and Supported
Approach" #** FI XTag CDATA #FI XED ' 227"
3 hi . id Dat aType CDATA #FI XED ' Per cent age’
R%-p-l:%s%ﬂt%d as-a-pereent—e-g—9525 represents-95 1/4 Ful | Nane CDATA #FI XED
v e ' Repur chaseRat e’
pereent-ofpar:
Conponent Type CDATA #FIXED 'Field >
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) .
228 | Factor float For Fixed Income: Amorization Factor for deriving <LELEMENT Fctr (#PCDATA)>
Current face from Original face for ABS or MBS <! ATTLI ST Fctr
securities, note the fraction may be greater than, equal FI XTag CDATA #FI XED ' 228"
Fo (;)r less than 1. In TIPS securities this is the Inflation Dat aType CDATA #FIXED ' float’
index.
X Ful | Nane CDATA #FI XED ' Fact or’
Qty * Factor * Price = Gross Trade Amount Conponent Type CDATA #FIXED 'Field' >
For Derivatives; Contract Value Factor by whichprice e |
must be adjusted to determine the true nominal value
of one futures/options contract.
(Qty * Price) * Factor = Nominal Value
(Note tag # was reserved in FIX 4.1, added in FIX 4.3)
229 | TradeOriginationDate | LocalMkt | Used with Fixed Income for Muncipal New Issue | SLELEVENT TrdOrigntnDt (#PCDATA)>
Date Market. Agreement in principal between counter- <! ATTLI ST TrdOrigntnDt

parties prior to actual trade date.
(Note tag # was reserved in FIX 4.1, added in FIX 4.3)
(prior to FIX 4.4 field was of type UTCDate)

Fl XTag CDATA #FI XED ' 229’
Dat aType CDATA #FI XED ' Local Mt Dat e’

Ful | Name CDATA #FI XED
' TradeOri gi nati onDat e’

Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _

June 18, 2003

81
Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

__ - 7| Deleted: <! ELEMENT
- Repur chaseRat e (#PCDATA) >
<! ATTLI ST Repur chaseRate
FI XTag CDATA #FI XED ' 227"
Dat aType CDATA #F| XED
' Percent age' >

- { Deleted: : Contract

Deleted: <! ELEMENT Fact or
(#PCDATA) >

<! ATTLI ST Factor FI XTag
CDATA #FI XED ' 228' |

Dat aType CDATA #FI XED
"float' >

_ - 7| Deleted: <! ELEMENT
TradeOri gi nati onDat e
( #PCDATA) >
<! ATTLI ST
TradeOri gi nati onDate Fl XTag
CDATA #FI XED ' 229' |
Dat aType CDATA #FI XED
' Local Mkt Date' >

o { Deleted: April30, 2003




230 | ExDate LocalMkt | The date when a distribution of interest is deducted | <! ELEVENT ExDt (#PCDATA)>
Date from a securities assets or set aside for payment to <! ATTLI ST ExDt
bondholders. On the ex-date, the securities price drops FI XTag CDATA #FI XED ' 230
by the am_m_mt of the distribution (plus or minus any Dat aType CDATA #FIL XED ' Local Nkt Dat e
market activity).
Ful | Nane CDATA #FI XED ' ExDat e’
(Note tag # was reserved in FIX 41, added in FIX 43) Conponent Type CDATA #FIXED 'Field >
i _ - 7| Deleted: <! ELEMENT ExDat e
(prior to FIX 4.4 field was of type UTCDate) v _________] _- (#PCDATA) >
- . . . Sl <! ATTLI ST ExDate FI XT
231 | ContractMultiplier float Specifies the ratio or multiply factor to convert from | <LELEVENT CntractMiltiplier (#PCDATA)> CDATA #FI XED ' 238- q ad
"nominal" units (e.g. contracts) to total units (e.g. <! ATTLI ST CntractMiltiplier Dat aType CDATA #FI XED
. . ' Local Mkt Date' >
shares) (e.g. 1.0, 100, 1000, etc). Applicable For Fixed Fl XTag CDATA #FI XED ' 231"
Income, Convertible Bonds, Derivatives, etc. Dat aType CDATA #FIXED ' float’
In general quantities for all calsses should be expressed Ful | Name CDATA #FI XED
in the basic unit of the instrument, e.g. shares for | ~ContractMiltiplier
equities, norminal or par amount for bonds, currency Conponent Type CDATA #FIXED 'Field >
for foreign exchange. When quantity is expressed in |, __ - Deleted: <! ELENENT
: c ot nnd teada | T T - ContractMul tiplier
contracts, e.g. financing transactions and bond trade (#PCDATA) >
reporting, ContractMutliplier should contain the <IATTLIST
number of units in one contract and can be omitted if CO'BRtTka;HA;(IEE' .p|2'3(19.r .ﬂF' XTag
the multiplier is the default amount for the instrument, Dat aType CDATA #FI XED
i.e. 1,000 par of bonds, 1,000,000 par for financing float’ >
transactions.
232 | NoStipulations NumInGr | Number of stipulation entries <! ELEMENT NoStips (#PCDATA)>
ou . . <! ATTLI ST NoSti ps
p (Note tag # was reserved in FIX 4.1, added in FIX 4.3).
FI XTag CDATA #FI XED ' 232"
Dat aType CDATA #FI XED ' Num nG oup’
Ful | Name CDATA #FI XED
' NoSti pul ati ons’
Conponent Type CDATA #FIXED 'Field >
v __ - | Deleted: <! ELEMENT
- NoSti pul ati ons (#PCDATA) >
<! ATTLI ST NoSti pul ati ons
FI XTag CDATA #FI XED ' 232'
Dat aType CDATA #FI XED
"Num nG oup' >
2 - - - { Deleted: April30, 2003
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233

June 18

StipulationType

String

For Fixed Income. Type of Stipulation.

Values include:
AMT = AMT (y/n)
AUTOREINV = Auto Reinvestment at <rate> or better
BANKQUAL = Bank qualified (y/n)
BGNCON = Bargain Conditions— see (234) for values
COUPON = Coupon range
CURRENCY = ISO Currency code
CUSTOMDATE = Custom start/end date
GEOG =
[minimum of 80% California assets])
HAIRCUT = Valuation discount
INSURED = Insured (y/n)
ISSUE = Year or Year/Month of Issue (ex. 234=2002/09)
ISSUER = Issuer’s ticker
ISSUESIZE = issue size range
LOOKBACK = Lookback days
LOT = Explicit lot identifier

under-allocation allowed)

MAT = Maturity Year and Month
MATURITY = Maturity range
MAXSUBS = Maximum substitutions (Repo
MINQTY = Minimum quantity

MININCR = Minimum increment
MINDNOM = Minimum denomination
PAYFREQ = Payment frequency, calendar
PIECES = Number of Pieces

PMAX = Pools Maximum

PPM = Pools per Million

PPL = Pools per Lot

PPT = Pools per Trade

PRICE = Price range

PRICEFREQ = Pricing frequency

PROD = Production Year

PROTECT = Call protection

PURPOSE = Purpose

(...values continued in next row....)

83
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Geographics and % Range (ex. 234=CA 0-80

LOTVAR = Lot Variance (value in percent maximum over- or

<! ELEMENT StipTyp EMPTY>

<! ATTLI ST StipTyp

Fl XTag CDATA #FI XED ' 233’

Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED

' StipulationType'

Conponent Type CDATA #FI XED ' Fiel d'

””””””””””””””””””””””” erall

Val ue (_AMI | AUTOREI | BANKQUAL |
BGNCON | COUPON | CURRENCY | CUSTOVDATE |
GEOG | HAIRCUT | INSURED | ISSUE | | SSUER |
I SSUESI ZE | LOOKBACK | LOT | LOTVAR | NAT |
MATURITY | MAXSUBS | M NQTY | M NINCR |

NDNOM | MAXDNOM | PAYFREQ | PIECES | PM N

PVAX | PPM | PPL | PPT | PRICE |
PRI CEFREQ | PROD | PROTECT | PURPOSE |
PXSOQURCE | RATING | REDEMPTION | RESTRI CTED
| SECTOR | SECTYPE | STRUCT | SUBSFREQ |
SUBSLEFT | TEXT | TRDVAR | WAC | WAL | WALA
L WM| WHOLE | YIELD| SMM| CPR | CPY |
CPP | ABS | MPR| PSA | PPC HP | HEP )
#REQUI RED

SDval ue (__AMT |
Aut oRei nvest ment At RateOrBetter |
BankQual i fied Bar gai nCondi ti ons |
CouponRange | | SOCurrencyCode |
Custonft art endDat e | Geogr aphi csAndRange |
Val uationDi scount | |nsured
Year O Year Mont hOf | ssue | | ssuersTicker |
ssueSi zeRange | LookbackDays |
ExplicitlLotldentifier
Lot Var i anceVal uel nPer cent Maxi munOver Or Unde
al |l ocati onAl | owed Mat uri t yYear AndMont h
Bt urityRange | MaxinunBubstituti onsRepo
ni munfuantity M ni num ncrenent |
ni munDenomi nation | Maxi nunDenomni nation |
Paynent Fr equencyCal endar Nunber O Pi eces |
Pool sM ni num | Poo i
Pool sPerM I lion
Pool sPerTrade | PriceRange |
Pri ci ngFrequency
Cal |l Protection | Purpose
Benchmar kPri ceSource | Ra
TypeXf Redenpt i onVal uesAre: |
Mar ket Sect or
SecurityTypel ncl udedO Excl uded |
| SubstitutionsFrequencyRepo |
SubstitutionsLeftRepo | Freefornilext |
TradeVari anceVal uel nPer cent Maxi nunOver O Und

=

i ngSour ceAndRange
Restricted |

Structure

|_\Wei ght edAver ageLi f eCoupon |
Wi ght edAver ageLoanAge |

Wi ght edAver ageMaturity | Wol ePool |
Yi el dRange | SingleMonthlyMrtality |

Constan Reepoy it Bal &4k 20030618- Volume 6

Const ant Pr epaynent Penal ty |

Absol ut ePr epaynent Speed |

bnt hl yPr epaynent Rat e

Per cent Of BMAPr epaynent Curve |

Per cent O Prospect usPr epaynent Curve |
Per cent O Manuf act ur edHousi ngPr epaynent Curve
|_final CPRO HomeEqui t yPr epaynent Curve )
#| MPLI ED >

L2

( Deleted: April30, 2003 ]

Deleted: <! ELEVENT

Stipul ati onType (#PCDATA) >
<! ATTLI ST Sti pul ati onType
FI XTag CDATA #FI XED ' 233' |
Dat aType CDATA #FI XED

"String' 1

Value (GEOG | ISSUE | LOTVAR
| MAT | PIECES | 1

PVAX | PPM | PPL | PPT |
PROD | 1

TRDVAR | WAC | WAL | WALA |
WM | | CPR| CPY | CPP |
ABS | MPR| PSA | PPC | MP

| HEP ) #REQUI RED 1
SDVal ue (Geographics |
Year of | ssue | LotVariance | ¢
Mat urityYear |

Nunber of Pi eces |

Pool sMaxi mum | 1

Pool sPerM I lion |

Pool sPer Lot | Pool sPer Trade

[l

Producti onYear |

TradeVari ance |

Wei ght edAvgCoupon | 1

Wi ght edAvgLife |

Wi ght edAvgLoanAge |

Wi ght edAvgMaturity | 1
Singl eMonthl yMortality |
Const ant PrepaynentRate | 1
Const ant PrepaynentYiel d |
Const ant Prepaynent Penal ty | I
Absol ut ePr epaynent Speed |
Mont hl yPrepaynment Rate |
BMAPr epaynent Curve |

Pct Prospect usPr epaynent Cur ve

1
Pct Manuf act ur edHousi ngPr epay
ment Curve | 1
Fi nal CPRHonmeEqui t yPr epaynent

Curve) #l MPLIED >




or the following Prepayment Speeds

Other types may be used by mutual agreement of the
counterparties.

t —(Nete tag# wasreserved in FEX-4-1-added in FIX 4.3} ———————

PXSOURCE = Benchmark price source

RATING = Rating source and range

REDEMPTION = Type of redemption — values are:

NonCallable
Callable

Prefunded
EscrowedToMaturity
Putable

Convertible

RESTRICTED = Restricted (y/n)

SECTOR = Market sector

SECTYPE = SecurityType included or excluded

STRUCT = Structure

SUBSFREQ = Substitutions frequency (Repo)

SUBSLEFT = Substitutions left (Repo)

TEXT = Freeform text

TRDVAR = Trade Variance (value in percent maximum over-
or under-allocation allowed)

WAC = Weighted Average Coupon:value in percent (exact or
range) plus ‘Gross’ or ‘Net” of servicing spread (the
default) (ex. 234=6.5- Net [minimum of 6.5% net of
servicing fee])

WAL = Weighted Average Life Coupon: value in percent
(exact or range)

WALA = Weighted Average Loan Age: value in months (exact
or range)

WAM = Weighted Average Maturity : value in months (exact
or range)

WHOLE = Whole Pool (y/n)

YIELD = Yield range

SMM = Single Monthly Mortality

CPR = Constant Prepayment Rate

CPY = Constant Prepayment Yield

CPP = Constant Prepayment Penalty

ABS = Absolute Prepayment Speed

MPR = Monthly Prepayment Rate

PSA =% of BMA Prepayment Curve

PPC = % of Prospectus Prepayment Curve

MHP = % of Manufactured Housing Prepayment Curve

HEP = final CPR of Home Equity Prepayment Curve
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<! ELEMENT Sti pVal u (#PCDATA) >
<! ATTLI ST StipValu
Fl XTag CDATA #FI XED ' 234’

234 | StipulationValue String For Fixed Income. Value of stipulation.

The expression can be an absolute single value or a combination of
values and logical operators:

<value Dat aType CDATA #FI XED ' String'

> value

<= value Ful | Nane CDATA #FI XED

>= value ' Stipul ationVal ue'

value Conponent Type CDATA #FIXED 'Field >

Vaiuei 6;""“612 5 . __ - | Deleted: <! ELEVENT

vauel OR values P oo - Stipul ationVal ue (#PCDATA) >

valuel AND value2 <I ATTLI ST Stipul ati onVal ue

YES Fl XTag CDATA #FI XED ' 234' |

NO Dat aType CDATA #FI XED
"String' >

Bargain conditions recognized by the London Stock Exchange — to
be used when StipulationType is “BGNCON”.

CD = Special cum Dividend

XD = Special ex Dividend

CC = Special cum Coupon

XC = Special ex Coupon

CB = Special cum Bonus

XB = Special ex Bonus

CR = Special cum Rights

XR = Special ex Rights

CP = Special cum Capital Repayments

XP = Special ex Capital Repayments

CS = Cash Settlement

SP = Special Price

TR = Report for European Equity Market Securities in

accordance with Chapter 8 of the Rules.
GD = Guaranteed Delivery

_ { Deleted: April30, 2003
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Values for StipulationType = "PXSOURCE":
BB GENERIC
BB FAIRVALUE
BROKERTEC
ESPEED
GOVPX
HILLIARD FARBER
ICAP
TRADEWEB
TULLETT LIBERTY
If a particular side of the market is wanted append /BID
/OFFER or /MID.

plus appropriate combinations of the above and other expressions by
mutual agreement of the counterparties.

Examples: “>=60", “.25”, “ORANGE OR CONTRACOSTA”, etc.
(Note tag # was reserved in FIX 4.1, added in FIX 4.3)
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235 | YieldType

String

Type of yield.

AFTERTAX = After Tax Yield (Municipals)

ANNUAL = Annual Yield
ATISSUE = Yield At Issue (Municipals)

AVGMATURITY = Yield To Average Maturity
BOOK = Book Yield

CALL = Yield to Next Call

CHANGE = Yield Change Since Close
(...values continued in next row....)

<! ELEMENT Yl dTyp EMPTY>
<! ATTLI ST Yl dTyp
FI XTag CDATA #FI XED ' 235"
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Yi el dType'
Conponent Type CDATA #FI XED 'Fi el d'

Val ue (_ AFTERTAX | ANNUAL | ATI SSUE
AVGVATURITY | BOOK | CALL | CHANGE
CLOSE | COVPOUND | CURRENT | GROSS
GOVTEQUI V | | NFLATI ON
| N\VERSEFLOATER | LASTCLOSE
LASTMONTH | LASTQUARTER | LASTYEAR
LONGAVGLIFE | NMARK | NMATURI TY
NEXTREFUND | OPENAVG | PUT
PREVCLOSE | PROCEEDS | SEM ANNUAL
SHORTAVGLIFE | SIMPLE | TAXEQUIV
TENDER | TRUE | VALUE1 32 | WORST

#REQUI RED

SDvValue (_ AfterTaxYield | Annual Yield
| _YieldAtlssue | YieldToAvghaturity
| BookYield | Yi el dToNext Cal | |
Yi el dChangeSi nceC ose | d osingYield
| ConpoundYield | CurrentYield |
TrueGossYield | GvntEquivalentYield
| Yi el dI nfl ati onAssunpti on
I nvFl oat er BondYi el d

bst Recent d osi ngYi el d
osi ngYi el dMbst Recent Mont h
osi ngYi el dMbst Recent Quart er
osi ngYi el dvbst Recent Year
el dToLongest Aver ageLi fe
hr kToMarketYield | YieldToMaturit
Yi el dToNext Ref undSi nki ng
enAverageYield | YieldToNext Put
revi ousC oseYield | ProceedsYield
em_ | YieldToShortestAveragelife
npleYield | TaxEquivalentYield
el dtoTenderDate | TrueYield

el dval uex 132

el dToWbr st Convention ) # MPLIED >

=q(e]/e]e]

o

<|X|X|L|®V|D
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Deleted: <! ELEMENT Yi el dType
(#PCDATA) >
<! ATTLI ST Yi el dType FI XTag
CDATA #FI XED ' 235" |
Dat aType CDATA #FI XED
"String' 1
Val ue (AFTERTAX | ANNUAL |
ATI SSUE | AVGLIFE |
AVGVATURITY | 1

BOOK | CALL | CHANGE |
CLOSE | COVPOUND | CURRENT |
GROSS | GOVTEQUI V |
I NFLATI ON | | NVERSEFLOATER |
LASTCLOSE | LASTMONTH |
LASTQUARTER | LASTYEAR |
LONGAVGLIFE | 1

LONGEST | MARK | MATURITY |
NEXTREFUND | OPENAVG | 1
PUT | PREVCLOSE | PROCEEDS
| SEM ANNUAL | SHORTAVGLI FE

[ 1
SHORTEST | SI MPLE |
TAXEQUIV | TENDER | TRUE |
VALUEL_32 |

WORST ) #REQUI RED 1

SDVal ue ( AfterTaxYield ...

{ Deleted: April30, 2003




(...values continued in next row....)

CLOSE = Closing Yield

COMPOUND = Compound Yield

CURRENT = Current Yield

GROSS = True Gross Yield

GOVTEQUIV = Government Equivalent Yield

INFLATION = Yield with Inflation Assumption

INVERSEFLOATER = Inverse Floater Bond
Yield

(...values continued in next row....)

LASTCLOSE = Most Recent Closing Yield

LASTMONTH = Closing Yield Most Recent
Month

LASTQUARTER = Closing Yield Most Recent
Quarter

LASTYEAR = Closing Yield Most Recent Year
LONGAVGLIFE = Yield to Longest Average Life

(...values continued in next row....)

MARK = Mark To Market Yield

MATURITY = Yield to Maturity

NEXTREFUND = Yield To Next Refund (Sinking
Fund Bonds)

OPENAVG = Open Average Yield

PUT = Yield to Next Put

PREVCLOSE = Previous Close Yield

PROCEEDS = Proceeds Yield

(...values continued in next row....)

SEMIANNUAL = Semi-annual Yield
SHORTAVGLIFE = Yield to Shortest Average
Life

SIMPLE = Simple Yield
TAXEQUIV = Tax Equivalent Yield
TENDER = Yield to Tender Date
TRUE = True Yield

| - - -VALUE1/32 =Yijeld ValueOf1/32 - - - ____ |

(...values continued in next row....)

WORST = Yield To Worst
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(Note tag # was reserved in FIX 4.1, added in FIX 4.3)

<! ELEMENT Yl d (#PCDATA) >

236 | Yield Percentag Yield percentage.
¢ (Note tag # was reserved in FIX 4.1, added in FIX <LATILIST ¥Id
4.3) Fl XTag CDATA #FI XED ' 236’
Dat aType CDATA #FI XED ' Per cent age'
Ful | Name CDATA #FI XED ' Yiel d'
Conponent Type CDATA #FIXED 'Field >
A 4
237 | TotalTakedown Amt The price at which the securities are distributed to the | SLELEMENT Tot Takedown (#PCDATA)>
different members of an underwriting group for the <! ATTLI ST Tot Takedown
primary market in Municipals, total gross underwriter's Fl XTag CDATA #FI XED ' 237
spread. Dat aType CDATA _#FI XED ' Ant'
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Ful | Name CDATA #FI XED ' Tot al Takedown'
Conponent Type CDATA #FIXED 'Field >
v
238 | Concession Amt Provides the reduction in price for the secondary | SLELEMVENT Concession (#PCDATA)>

market in Muncipals.

(Note tag # was reserved in FIX 4.1, added in FIX 4.3)

<! ATTLI ST Concessi on

Fl XTag CDATA #FI XED ' 238’

Dat aType CDATA #FI XED ' Ant'

Ful | Nane CDATA #FI XED ' Concessi on'

Conponent Type CDATA #FI XED ' Fi el d'

>

v _ _ _ _ _
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_ -~ Deleted: <! ELEMENT Yi el d
- (#PCDATA) >
<I ATTLI ST Yi el d FI XTag
CDATA #FI XED ' 236' |
Dat aType CDATA #FI XED
' Percent age' >

_ - | Deleted: <! ELEMENT
- Tot al Takedown (#PCDATA) >
<! ATTLI ST Tot al Takedown
FI XTag CDATA #FI XED ' 237" |
Dat aType CDATA #FI XED ' Ant'
>

_ -~ 1 Deleted: <! ELEMENT Concessi on
- (#PCDATA) >1
<! ATTLI ST Concessi on Fl XTag
CDATA #FI XED ' 238' |
Dat aType CDATA #FI XED ' Ant'
>

_ { Deleted: April30, 2003 )




239

RepoCollateralSecurit
yType
(Deprecated)

June 18, 2003

int

*** DEPRECATED FIELD - See "Deprecated
(Phased-out) Features and _Supported

Approach" ***

fies the-coll il o
. : oot :

(Note tag # was reserved in FIX 4.1, added in FIX 4.3)

Copyright 2003 FIX Protocol Limited

<! ELEMENT RepoCol | SecTyp EMPTY>

<! ATTLI ST RepoCol | SecTyp
Fl XTag CDATA #FI XED ' 239’

Dat aType CDATA #FI XED i

nt'

Ful | Name CDATA #FI XED
' RepoCol | at eral SecurityType'

Conponent Type CDATA #FI XED 'Field'

Val ue EUSUPRA | FAC |

FADN | PEF |

SUPRA | FUT | OPT | CORP | CPP |

CB | DUAL

| EUCORP | XLINKD | STRUCT | YANK | FOR |

CS | PS | BRADY EUSOV | TBOND | TINT |

TIPS | TCAL | TPRN | UST | USTB | TNOTE |

TBILL | REPO | FORWARD | BUYSELL | SECLOAN

| SECPLEDGE | TERM | RVLV | RVLVIRM

BRIDGE | LOFC | SWNG | DINP | DEFLTED |
W THDRN | REPLACD | MATURED | AMENDED |
RETIRED | BA| BN | BOX | CD| CL | CP | DN

EUCD | EUCP | LON | MIN | ONITE | PN |

PZFJ | STN | TD | XCI YCD

ET | MBS| MO | M

[eY/e] (0]
PEAND | TBA | AN | COFO | COFP | GO | M |
P

RAN | REV | SPCLA | SPCL

—
S
Z

TAXA | TECP |

| NONE | WD ) #REQUI REI

O |
VRDN | WAR | MF | MEG
D

SDVal ue (__Eur oSupr anat i onal Coupons |

Feder al AgencyCoupon |

Feder al AgencyDi scount Note |
Privat eExport Fundi ng |
USDSupr anat i onal Coupons

Cor porate

Future tion
Bond | CorporatePrivatePl acenent |

Convertibl eBond | Dual Currency |

Eur oCor por at eBond | | ndexedLi nked |

StructuredNotes | YankeeCor por at eBond |

For ei gnExchangeContract | CommonStock |

PreferredStock | BradyBond |

Eur oSover ei gns

USTr easur yBond

nt erest Stri pFromAnyBondOr Not e |

Treasurylnflati onProtectedSecurities |

Principal StripOf ACal | abl eBondOr Not e |

Princi pal Stri pFromANoncal | abl

eBondOr Not e |

USTr easur yNot eDepr ecat edVal ueUseTNOTE

USTr easur yBi | | Depr ecat edVal u

USTreasuryNote | USTreasuryBi

eUseTBI LL
|

Repurchase | Forward | BuySe

back |

SecuritieslLoan SecuritiesPl

edge |

Term

Loan | RevolverLoan Revol ver Ter nLoan

| BridgeLoan LetterOf Credi t

Swi ngLineFacility | DebtorlnPossession |

Defaulted |- Wthdrawn | Replraced | NMhtured |

AnendedRest at ed Retired |

Banker sAccept ance BankNot es |

Bi | | O Exchanges | CertificateCf Deposit |

| _Deposi t Not es

Cal | Loans Conmer ci al Paper
Yo I

Eur oﬁﬁbk )
Eur 0oCo

L
Medi unifer mNot es | _Over ni ght

3+ Volume 6

Proni ssoryNote | PlazosFijos |

Short Ter nioanNote | Ti nmeDeposit |

Ext endedCommNot e |
YankeeCertificateO Deposit |

Asset backedSecurities |

Cor pMor t gagebackedSecurities |

Col lateral i zedVbrt gageQbl i gation |

| OFTTEMhr t nane Mhrt nane

hackedSecurities |

( Deleted: April30, 2003
/

Deleted: <! ELEVENT
| RepoCol | at er al SecurityType
| EMPTY>1
<! ATTLI ST
| RepoCol | at eral SecurityType
| FI XTag CDATA #FI XED ' 239" |
'| Dat aType CDATA #FI XED
"|"string' Value ( RP | RVRP)
| | #REQUI REDY

1| SDval ue (

Repur chaseAgr eenent
Rever seRepur chaseAgr eement )

#| MPLI ED >




240 | RedemptionDate LocalMkt | *#+ DEPRECATED FIELD - See "Deprecated | <! ELEVENT RedDt (#PCDATA) >
- | ATTLI ST RedDt
(Deprecated) Date (Phased-out) Features and Supported < e
Approach" *** FI XTag CDATA #FI XED ' 240"
= , L . . Bond Dat aType CDATA #FI XED ' Local Mkt Dat e’
redemption-can-oceur before maturity date- . Ful | Name CDATA #Fl XED
: ' Redenpt i onDat e’
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Conponent Type CDATA #FIXED 'Field' >
(prior to FIX 4.4 field was of type UTCDate) 2 —
241 | UnderlyingCouponPay | LocalMkt | Underlying security’s CouponPaymentDate. <L ELEMVENT UndCpnPnt Dt (#PCDATA) >
C L. ! ATTLI ST Und Pnt Dt
mentDate Date See CouponPaymentDate (224) field for description : can
FI XTag CDATA #FI XED ' 241’
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Dat aType CDATA #FI XED ' Local Nkt Dat e
(prior to FIX 4.4 field was of type UTCDate) Ful | Nane CDATA #FI XED
' Under | yi ngCouponPaynent Dat e’
Conponent Type CDATA #FIXED 'Field >
242 | UnderlyinglssueDate | LocalMkt | Underlying security’s IssueDate. <! ELEMENT UndissDt (#PCDATA) >
Date <! ATTLI ST Undl ssDt

See IssueDate (225) field for description
(Note tag # was reserved in FIX 4.1, added in FIX 4.3)
(prior to FIX 4.4 field was of type UTCDate)

FI XTag CDATA #FI XED ' 242"
Dat aType CDATA #FI XED ' Local Mkt Dat e’

Ful | Name CDATA #FI XED
" Under | yi ngl ssuebDat e’

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT
Redenpti onDat e (#PCDATA) >
<! ATTLI ST Redenpti onDate
FI XTag CDATA #FI XED ' 240'
Dat aType CDATA #FI XED
' Local Mkt Date' >

_ - 7| Deleted: <! ELEMENT
Under | yi ngCouponPaynent Dat e
(#PCDATA) >

<! ATTLI ST

Under | yi ngCouponPaynent Dat e
FI XTag CDATA #FI XED ' 241" |
Dat aType CDATA #F| XED
' Local Mkt Date' >

_ - 7| Deleted: <! ELEMENT
Under | yi ngl ssueDat e
(#PCDATA) >
<! ATTLI ST
Under | yi ngl ssueDat e Fl XTag
CDATA #FI XED ' 242' |
Dat aType CDATA #FI XED
' Local Mkt Date' >

_ { Deleted: April30, 2003




243

UnderlyingRepoCollat
eralSecurityType

(Deprecated)

June 18, 2003

int

*** DEPRECATED FIELD - See "Deprecated
(Phased-out) Features and _Supported

Approach" ***

. o - : . .
—Sce—RepoColateralSceurity Fype—(239)—field—tfor
osorinti

(Note tag # was reserved in FIX 4.1, added in FIX 4.3)
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<! ELEMENT UndRepoCol | SecTyp EMPTY>
<! ATTLI ST UndRepoCol | SecTyp

Fl XTag CDATA #FI XED ' 243’

Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
" Under | yi ngRepoCol | at eral SecurityType'

Conponent Type CDATA #FI XED 'Field'

Val ue EUSUPRA | FAC | FADN | PEF |
SUPRA | FUT | OPT | CORP | CPP | CB DUAL
| EUCORP | XLINKD | STRUCT | YANK | FOR |
CS | PS | BRADY EUSOV | TBOND | TINT |
TIPS | TCAL | TPRN | UST | USTB
TBILL | REPO | FORWARD | BUYSELL | SECLOAN
| SECPLEDGE | TERM | RVLV | RVLVIRM
BRIDGE | LOFC | SWNG | DINP | DEFLTED |

W THDRN | REPLACD | MATURED | AMENDED |
RETIRED | BA | BN BOX | CD | CL | CP | DN
EUCD | EUCP | LQ MIN | ONITE | PN |
PZFJ | STN | TD | XCI YCD | ABS | CMBS |
cMo ET | MBS| MO | M

PFAND | TBA | AN |

RAN REV | SPCLA | SPCLO |

TAXA | TECP | TRAN | VRDN | WAR | M |
| NONE | WD ) #REQUI RED

SDVal ue (__Eur oSupr anat i onal Coupons |
Feder al AgencyCoupon |

Feder al AgencyDi scount Note |
Privat eExport Fundi ng |
USDSupr anat i onal Coupons Future tion
Cor por at eBond | Cor por at ePrivat ePl acenent |
Convertibl eBond | Dual Currency |

Eur oCor por at eBond | ndexedLi nked |
StructuredNotes | YankeeCor por at eBond |
For ei gnExchangeContract | CommonStock |
PreferredStock | BradyBond | EuroSovereigns
USTr easur yBond
nt erest Stri pFromAnyBondOr Not e |
Treasurylnflati onProtectedSecurities |
Principal StripOf ACal | abl eBondOr Not e |
Princi pal Stri pFromANoncal | abl eBondOr Not e |
USTr easur yNot eDepr ecat edVal ueUseTNOTE
USTr easur yBi | | Depr ecat edVal ueUseTBI LL
USTr easuryNot e | USTr easur yBi |
Repurchase | Forward | BuySel | back |
SecuritiesPl edge |

M.EG

SecuritieslLoan
Ternloan | Revol verlLoan Revol ver Ter nLoan
| BridgeLoan LetterOf Credit

Swi ngLineFacility | DebtorlnPossession |

~ | Defaurted |- Wthdrawn | Replaced | _Matured |~

AnendedRest at ed Retired |

Banker sAccept ance BankNot es |

Bi | | O Exchanges | CertificateCf Deposit |

Cal | Loans Conmer ci al Paper | Deposit Not es
Yo I

Euro .
Eur 0Co 9 3+ Volume 6

I ’
Medi unTer mNot es | Over ni ght |
Proni ssoryNote | PlazosFijos |
Short Ter nioanNote | Ti nmeDeposit |
Ext endedCommNot e |
YankeeCertificateO Deposit |

Asset backedSecurities |

Cor pMor t gagebackedSecurities |

Col lateral i zedVbrt gageQbl i gation |
| OFTTEMhr t nane Mhrt nanehackedSecurities |

[ Deleted: April30, 2003
!

Deleted: <! ELEMENT
| Under | yi ngRepoCol | at er al Secu
rityType (#PCDATA) >

<! ATTLI ST
I| Under | yi ngRepoCol | at er al Secu
Il rityType Fl XTag CDATA #FI XED

"1 243"

@
-
]
Q
=

( RP| RVRP)
#REQUI REDY
SDVal ue (

5
c
[¢]

! Repur chaseAgr eenent

Rever seRepur chaseAgr eement )
#1 MPLI ED >




244 | UnderlyingRepurchase | int ##* DEPRECATED FIELD - See "Deprecated | </ ELEVENT UndRepoTrm (#PCDATA) >
Term (Phased-out) Features and Supported <! ATTLI ST UndRepoTrm
(Deprecated) AQQroach" wkk FI XTag CDATA #FI XED ' 244’
Undeslvi e R haseT Dat aType CDATA #FIXED 'int’
' Ful | Name CDATA #FI XED
—SceRepurchaseFerm-(226)-field-tor-deseription " Under | yi ngRepur chaseTer m
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Conponent Type CDATA #FIXED "Field' >
Y
245 | UnderlyingRepurchase | Percentag | *#* DEPRECATED FIELD - See "Deprecated | < ELEVENT UndRepoRt (#PCDATA) >
Rate e (Phased-out) Features and Supported <! ATTLI ST UndRepoRt
(Deprecated) Approach' #** FI XTag CDATA #FI XED ' 245'
Underlvi s R haseR Dat aType CDATA #FI XED ' Per cent age'
' Ful | Name CDATA #FI XED
—SeeRepurchaseRate-(22 7 HickdHor-deseription " Under | yi ngRepur chaseRat e’
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) conpunent Type COATA SRIXED "hield! =
246 | UnderlyingFactor float Underlying security’s Factor. <! ELEVENT UndFctr (#PCDATA)>
I ATTLI ST UndFct
See Factor (228) field for description : e
FI XTag CDATA #FI XED ' 246'
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Dat aType CDATA #FIXED ' float’
Ful | Name CDATA #FI XED
' Under | yi ngFact or"’
Conponent Type CDATA #FI XED ' Field >
Y
247 | UnderlyingRedemptio | LocalMkt | *#* DEPRECATED FIELD - See "Deprecated | <'ELEVENT UndRedDX (#PCDATA)>
nDate Date (Phased-out) Features and Supported <! ATTLI ST UndRedDt
(Deprecated) Approach" #** FI XTag CDATA #FI XED ' 247
Underlying security’s RedemptionDate. bl LDALA SLEAED Losa BhLste
Ful | Name CDATA #FI XED
See RedemptionDate (240) field for description " Under | yi ngRedenpt i onDat e’
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) conpunent Type COATA SRIXED "hield! =
L2 T S | (prior to FIX 4.4 field was of type UTCDate) | o
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Deleted: <! ELEMENT
Under | yi ngRepur chaseTerm
(#PCDATA) >

<! ATTLI ST
Under | yi ngRepur chaseTer m
FI XTag CDATA #FI XED ' 244'
Dat aType CDATA #FI XED "int'
>

Deleted: <! ELEVENT
Under | yi ngRepur chaseRat e
(#PCDATA) >

<! ATTLI ST
Under | yi ngRepur chaseRat e
FI XTag CDATA #FI XED ' 245' |
Dat aType CDATA #FI XED
' Percent age' >

Deleted: <! ELEMENT

Under | yi ngFact or (#PCDATA) >
<! ATTLI ST Under | yi ngFact or

FI XTag CDATA #FI XED ' 246'

Dat aType CDATA #FI XED

"float' >

Deleted: <! ELEVENT
Under | yi ngRedenpti onDat e
(#PCDATA) >

<! ATTLI ST
Under | yi ngRedenpti onDat e
FI XTag CDATA #FI XED ' 247" |
Dat aType CDATA #FI XED
' Local Mkt Date' >

N

Deleted: April30, 2003




<! ELEMENT LegCpnPnt Dt (#PCDATA) >

248 | LegCouponPaymentD | LocalMkt | Multileg instrument's individual leg security’s
ate Date CouponPaymentDate. <! ATTLI ST LegCpnPnt Dt
See CouponPaymentDate (224) field for description FI XTag CDATA #FI XED ' 248'
. . Dat aType CDATA #FI XED ' Local Mt Dat e’
(Note tag # was reserved in FIX 4.1, added in FIX 4.3)
i Ful | Name CDATA :‘#FI XED
(prior to FIX 4.4 field was of type UTCDate) LegCouponPaynent Dat e
Conponent Type CDATA #FIXED ' Field >
Y
249 | LeglssueDate LocalMkt | Multileg instrument's individual leg security’s | SLELEVENT LeglssDt (#PCDATA) >
Date IssueDate. <! ATTLI ST Legl ssDt

See IssueDate (225) field for description
(Note tag # was reserved in FIX 4.1, added in FIX 4.3)
(prior to FIX 4.4 field was of type UTCDate)

FI XTag CDATA #FI XED ' 249’

Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Nanme CDATA #FI XED ' Legl ssueDat e’

Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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Deleted: <! ELEVENT
LegCouponPaynent Dat e
(#PCDATA) >

<! ATTLI ST
LegCouponPaynent Dat e FI XTag
CDATA #FI XED ' 248' q
Dat aType CDATA #FI XED
' Local Mkt Date' >

Deleted: <! ELEVENT

Legl ssueDat e (#PCDATA) >
<I'ATTLI ST Legl ssueDat e

FI XTag CDATA #FI XED ' 249' |
Dat aType CDATA #FI XED

' Local Mkt Date' >

_ { Deleted: April30, 2003




250

LegRepoCollateralSec
urityType

(Deprecated)

June 18, 2003

int

*** DEPRECATED FIELD - See "Deprecated
(Phased-out) Features and _Supported

Approach" ***

il . s individual ] -
RepotobuterdSeenrinFype:
—See—RepoCothterttSeenriyType 230y feld—tor

N

(Note tag # was reserved in FIX 4.1, added in FIX 4.3)

95
Copyright 2003 FIX Protocol Limited

<! ELEMENT LegRepoCol | SecTyp EMPTY>
<! ATTLI ST LegRepoCol | SecTyp

Fl XTag CDATA #FI XED ' 250’

Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
' LegRepoCol | at eral SecurityType'

Conponent Type CDATA #FI XED 'Field'

Val ue EUSUPRA | FAC | FADN | PEF |
SUPRA | FUT | OPT | CORP | CPP | CB DUAL
| EUCORP | XLINKD | STRUCT | YANK | FOR |
CS | PS | BRADY EUSOV | TBOND | TINT |
TIPS | TCAL | TPRN | UST | USTB | TNOTE |
TBILL | REPO | FORWARD | BUYSELL | SECLOAN
| SECPLEDGE | TERM | RVLV | RVLVIRM
BRIDGE | LOFC | SWNG | DINP | DEFLTED |

W THDRN | REPLACD | MATURED | AMENDED |
RETIRED | BA | BN BOX | CD | CL | CP | DN
EUCD | EUCP |
PZFJ | STN | TD
cMo ET | MBS| MO | MPO

PEAND | TBA | AN | COFO | COFP | GO | M |
RAN REV | SPCLA | SPCLO | SP!

TAXA | TECP | TRAN | VRDN | WAR | MF | M EG
| NONE | WD ) #REQUI RED

SDVal ue (__Eur oSupr anat i onal Coupons |

Feder al AgencyCoupon |
Feder al AgencyDi scount Note |
Privat eExport Fundi ng |
Future tion

USDSupr anat i onal Coupons
Cor por at eBond | Cor por at ePrivat ePl acenent |

Convertibl eBond | Dual Currency |

Eur oCor por at eBond | ndexedLi nked |
StructuredNotes | YankeeCor por at eBond |
For ei gnExchangeContract | CommonStock |
PreferredStock | BradyBond | EuroSovereigns
USTr easur yBond
nt erest Stri pFromAnyBondOr Not e |
Treasurylnflati onProtectedSecurities |
Principal StripOf ACal | abl eBondOr Not e |
Princi pal Stri pFromANoncal | abl eBondOr Not e |
USTr easur yNot eDepr ecat edVal ueUseTNOTE
USTr easur yBi | | Depr ecat edVal ueUseTBI LL
USTr easuryNot e | USTr easur yBi |
Repurchase | Forward | BuySel | back |
Securitiesloan | SecuritiesPledge |
Ternloan | Revol verlLoan Revol ver Ter nLoan
| BridgeLoan LetterOf Credi t
Swi ngLineFacility | DebtorlnPossession |

" | Defaulted |~ Wthdrawn | Replaced | NMutured |

AnendedRest at ed Retired |

Banker sAccept ance BankNot es |

Bi | | O Exchanges | CertificateCf Deposit |

Cal | Loans Conmer ci al Paper | Deposit Not es
Yo I

Eur o .
Eur 0Co G4 3+ Volume 6

I ’
Medi unTer mNot es | Over ni ght |
Proni ssoryNote | PlazosFijos |
Short Ter nioanNote | Ti nmeDeposit |
Ext endedCommNot e |
YankeeCertificateO Deposit |
Asset backedSecurities |
Cor pMor t gagebackedSecurities |
Col lateral i zedVbrt gageQbl i gation |
| OFTTEMhr t nane Mhrt nanehackedSecurities |

[ Deleted: April30, 2003
I

/| Deleted: <! ELEMENT
| LegRepoCol | at er al SecurityTyp
/| e (#PCDATA) >
/ < ATTLI ST
| LegRepoCol | at eral SecurityTyp
Il e FI XTag CDATA #FI XED ' 250"
'l DataType CDATA #FI XED
| string' 1
Value ( RP | RVRP)
| | #REQUI REDT
| SDval ue (
" Repur chaseAgr eenment
Rever seRepur chaseAgr eement )
#1 MPLI ED >




<! ELEMENT LegRepoTr m (#PCDATA) >

251 | LegRepurchaseTerm int **% DEPRECATED FIELD - See "Deprecated
(Deprecated) (Phased-out) Features and Supported <L ATTLI ST LegRepolrm
Approach" *** FI XTag CDATA #FI XED ' 251'
il . s indivi | - Dat aType CDATA #FI XED 'int'
RepurchaseTerm: Ful | Name CDATA #FI XED
: ' LegRepur chaseTer m
—SeeRepurchaseTerm-(226)field-for deseription Conponent Type CDATA #FI XED ' Fiel d' >
(Note tag # was reserved in FIX 4.1, added in FIX4.3) |» . ____|
252 | LegRepurchaseRate Percentag | *** DEPRECATED FIELD - See "Deprecated | </ ELEVENT LegRepoRt (#PCDATA) >
(Deprecated) e (Phased-out) Features and Supported <! ATTLI ST LegRepoRt
Approach" ##* FI XTag CDATA #FI XED ' 252
Mkl . s individual ] o Dat aType CDATA #FI XED ' Per cent age’
RepurchaseRate- Ful | Name CDATA #FI XED
' ' LegRepur chaseRat e'
—See-RepurchaseRate(227)-field for deseription Conponent Type CDATA #FIXED 'Field' >
(Note tag # was reserved in FIX 4.1, added in F1IX4.3) (» .|
253 | LegFactor float Multileg instrument's individual leg security’s Factor. | SLELEVENT LegFctr (#PCDATA)>
See Factor (228) field for description <LATILLST LeaFetr
FI XTag CDATA #FI XED ' 253'
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Dat aType CDATA #FLXED ' fl oat’
Ful | Name CDATA #FI XED ' LegFactor'
Conponent Type CDATA #FI XED ' Field >
Y
254 | LegRedemptionDate LocalMkt | *#* DEPRECATED FIELD - See "Deprecated <! ELEMENT LegRedDt (#PCDATA)>
(Deprecated) Date (Phased-out) Features and Supported < ATTLI ST LegRedDxt

Approach" ***

Multileg  instrument's
RedemptionDate.

individual leg security’s

See RedemptionDate (240) field for description
(Note tag # was reserved in FIX 4.1, added in FIX 4.3)

(prior to FIX 4.4 field was of type UTCDate)

Fl XTag CDATA #FI XED ' 254’
Dat aType CDATA #FI XED ' Local Mt Dat e’

Ful | Name CDATA #FI XED
' LegRedenpt i onDat e’

Conponent Type CDATA #FIXED 'Field' >
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_ - 7| Deleted: <! ELEMENT

- LegRepur chaseTer m ( #PCDATA) >1

<I'ATTLI ST LegRepurchaseTerm
FI XTag CDATA #FI XED ' 251'
Dat aType CDATA #FI XED "int'
>

_ - | Deleted: <! ELEMENT

- LegRepur chaseRat e (#PCDATA) >

<I' ATTLI ST LegRepurchaseRat e
FI XTag CDATA #FI XED ' 252' |
Dat aType CDATA #FI XED
' Percentage' >

_ - -| Deleted: <! ELEMENT LegFact or

- (#PCDATA) >1

<! ATTLI ST LegFactor FI XTag
CDATA #FI XED ' 253" |
Dat aType CDATA #FI XED
"float' >

_ - Deleted: <! ELEMENT
.7 LegRedenpt i onDat e (#PCDATA) >{
- <I' ATTLI ST LegRedenpti onDat e
FI XTag CDATA #FI XED ' 254" |
N Dat aType CDATA #FI XED
“. | 'Local «tDate' >

{ Deleted: April30, 2003 )




255 | CreditRating String An evaluation of a company's ability to repay | SLELEVENT CreditRtng (#PCDATA)>
obligations or its likelihood of not defaulting. These <! ATTLI ST CreditRtng
evaluation are provided by Credit Rating Agencies, i.e. Fl XTag CDATA #FI XED ' 255'
1
S&P, Moody's. Dat aType CDATA #FIXED ' String’
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Ful | Name CDATA #FI XED ' Credi t Rati ng'
Conponent Type CDATA #FI XED ' Field >
Y
256 | UnderlyingCreditRatin | String Underlying security’s CreditRating. <! ELEMENT UndCreditRing (#PCDATA) >
sy . <! ATTLI ST UndCredi t Rt ng
& See CreditRating (255) field for description
Fl XTag CDATA #FI XED ' 256’
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED
" UnderlyingCreditRating'
Conponent Type CDATA #FIXED 'Field >
A 4
257 | LegCreditRating String Multileg  instrument's individual leg security’s | SLELEVENT LeqCreditRtng (#PCDATA) >
CreditRating. <! ATTLI ST LegCreditRtng
See CreditRating (255) field for description FI XTag CDATA #FIXED © 257
4 din FIX 4.1. added in FIX 4.3 Dat aType CDATA #FIXED ' String'
te ta, as reserved in .1, a in .
(NO ¢ fag 7 was reserve ’ ¢ ) Ful | Name CDATA #FI XED
'LegCredi tRating'
Conponent Type CDATA #FI XED ' Field >
Y
258 | TradedFlatSwitch Boolean Driver and part of trade in the event that the Security | SLELEVENT TrddFlat Swi tch EVPTY>
Master file was wrong at the point of entry <! ATTLI ST TrddFl at Swi tch
Valid Values: Fl XTag CDATA #FI XED ' 258’
Y = Traded Flat Dat aType CDATA _#FI XED ' Bool ean'
N = Not Traded Flat Ful | Nane CDATA #FI XED
) . ' Tr adedFl at Swi t ch’
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Component Type CDATA #FL XED ' Fi el d'
Value (Y | N) #REQUI RED
v SDval ue (_TradedFlat | Not TradedFl at
77777777777777777777777777777777777777777777777777777777777777777 ) #IMPLIED >
A A
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Deleted: <! ELEMENT

Credi t Rati ng (#PCDATA) >1
<! ATTLI ST CreditRating

FI XTag CDATA #FI XED ' 255'

Dat aType CDATA #FI XED

"String' >

Deleted: <! ELEVENT
Under | yi ngCredi t Rati ng
( #PCDATA) >1
<! ATTLI ST
Under | yi ngCredi t Rati ng
FI XTag CDATA #FI XED ' 256" |
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMVENT

LegCredi t Rati ng (#PCDATA) >
<I'ATTLI ST LegCreditRating

FI XTag CDATA #FI XED ' 257"

Dat aType CDATA #FI XED

"String' >

[ Deteted: April30, 2003 )
Deleted: <! ELEMENT

/| TradedFl at Swi t ch EMPTY>

<! ATTLI ST TradedFl at Swi tch

FI XTag CDATA #FI XED ' 258' |
Dat aType CDATA #FI XED

' Bool ean'
Value (Y| N) #REQU REDf
SDVal ue (TradedFl at |

Not Tr adedFl at ) #l MPLI ED >




259 | BasisFeatureDate LocalMkt | BasisFeatureDate allows requesting firms within fixed | <. ELEMENT BasisFeatureDt (#PCDATA)>
Date income the ability to request an alternative yield-to- <! ATTLI ST Basi sFeatureDt
worst, -maturity, -extended or other call. This flows Fl XTag CDATA #FI XED ' 259'
through the confirm process. Dat aType CDATA _#FI XED ' Local Nkt Dat e’
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Ful | Name CDATA #FI XED
) ' Basi sFeat ur eDat e’
(prior to FIX 4.4 field was of type UTCDate) Conponent Type CDATA #FIXED ' Field >
A 4
260 | BasisFeaturePrice Price Price for BasisFeatureDate. <! ELEMENT Basi sFeaturePx (#PCDATA)>
. <! ATTLI ST Basi sFeat ur ePx
See BasisFeatureDate (259)
FI XTag CDATA #FI XED ' 260"
(Note tag # was reserved in FIX 4.1, added in FIX 4.3) Dat aType CDATA #FI XED ' Pri ce'
Ful | Nane CDATA #FI XED
' Basi sFeaturePrice’
Conponent Type CDATA #FIXED 'Field >
Y
261 | Reserved/Allocated to [ na - not used in IXM DID],
the Fixed Income
proposal
262 | MDReqID String Unique identifier for Market Data Request <! ELEMENT MDReql D (#PCDATA) >

<! ATTLI ST MDRegl D
Fl XTag CDATA #FI XED ' 262’
Dat aType CDATA #FI XED ' String'
Ful | Name CDATA #FI XED ' MDReql D

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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_ - 7| Deleted: <! ELEMENT
- Basi sFeat ur eDat e (#PCDATA) >
<! ATTLI ST Basi sFeat ureDat e
FI XTag CDATA #FI XED ' 259" |
Dat aType CDATA #FI XED
' Local Mkt Date' >1

_ - 7| Deleted: <! ELEMENT

- Basi sFeat urePri ce (#PCDATA) >{

<! ATTLI ST Basi sFeaturePrice
AN FI XTag CDATA #FI XED ' 260"
\ Dat aType CDATA #FI XED
.| 'Price’ >

Deleted: [n/a for FIXM. — not
used]

)

__ - | Deleted: <! ELEMENT MDReql D
- (#PCDATA) >1
<! ATTLI ST MDReql D FI XTag
CDATA #FI XED ' 262' |
Dat aType CDATA #FI XED
"String' >

_ { Deleted: April30, 2003




<! ELEMENT SubReqTyp EMPTY>

Deleted: <! ELEVENT
Subscri pti onRequest Type
EMPTY>|
<! ATTLI ST
Subscri pti onRequest Type
FI XTag CDATA #FI XED ' 263"
Dat aType CDATA #FI XED ' char'
Value (0| 1| 2)
#REQUI REDf|
SDVal ue (Snapshot |
SnapUpdate | Unsubscribe )
#| MPLI ED >

263 | SubscriptionRequestT | char Subscription Request Type
ype Valid values: <! ATTLI ST SubReqTyp
0 = Snapshot Fl XTag CDATA #FI XED ' 263'
1 = Snapshot + Updates (Subscribe) Dat aType CDATA #FI XED ' char’
2 = Disable previous Snapshot + Update Request Ful | Name CDATA #FI XED
(Unsubscribe) ' Subscri pti onRequest Type'
Conponent Type CDATA #FI XED ' Fi el d'
Value (0| 1| 2 ) #REQU RED
SDVal ue (_Snapshot | Snapshot Update |
Unsubscribe ) #l MPLIED >
A 4
264 | MarketDepth int Depth of market for Book Snapshot <! ELEVENT Mkt Depth (#PCDATA) >
. <! ATTLI ST Mkt Dept h
Vah((i) \;a;lfl?BOOk FI XTag CDATA #FI XED ' 264'
1 = Top of Book Dat aType CDATA #FI XED 'int’
N>1 = Report best N price tiers of data Ful | Name CDATA #FI XED ' Mar ket Dept h'
Conponent Type CDATA #FIXED 'Field >
A A
265 | MDUpdateType int Specifies the type of Market Data update. <! ELEMENT MDupdateTyp EMPTY>

Valid values:
0 = Full Refresh
1 = Incremental Refresh

<! ATTLI ST MDUpdat eTyp
Fl XTag CDATA #FI XED ' 265’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' MDUpdat eType'
Conponent Type CDATA #FI XED 'Fiel d'
Value (0 | 1) #REQU RED

SDvalue (_ Full | Increnental )
#| MPLI ED >

Y

Deleted: <! ELEMENT
Mar ket Dept h (#PCDATA) >{
<! ATTLI ST Mar ket Dept h FI XTag
CDATA #FI XED ' 264' |

Dat aType CDATA #FI XED 'int'
>

v _ _ _ _ _
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Deleted: <! ELEVENT

MDUpdat eType EMPTY>{

<! ATTLI ST MDUpdat eType

FI XTag CDATA #FI XED ' 265' |
Dat aType CDATA #FI XED "int'
Value (0 | 1) #REQUI REDf
SDval ue (Full | Increnental
) #l MPLIED >

| Deleted: April30, 2003




266 | AggregatedBook

Boolean

Specifies whether or not book entries should be

aggregated.

Valid values:
Y = one book entry per side per price

N = Multiple entries per side per price allowed

(Not specified) = broker option

<! ELEMENT AggBook EMPTY>
<! ATTLI ST AggBook
FI XTag CDATA #FI XED ' 266"
Dat aType CDATA #FI XED ' char'

Ful | Name CDATA #FI XED
' Aggr egat edBook'
Conponent Type CDATA #FI XED ' Fiel d'
Value (Y| N | Not_specified)
#REQUI RED

SDval ue (_ OnePer | Miltiple |
BrokerOption ) #l MPLIED >

Y

267 | NoMDEntryTypes

NumlInGr
oup

Number of MDEntryType (269) fields requested.

<! ELEMENT NoMDEnt ryTyps (#PCDATA) >
<! ATTLI ST NoMDEnt r yTyps
Fl XTag CDATA #FI XED ' 267’
Dat aType CDATA #FI XED ' Numl nG oup'

Ful | Name CDATA #FI XED
' NoMDENnt ryTypes'

Conponent Type CDATA #FI XED 'Fiel d'

>

A 2

268 | NoMDEntries

NumInGr
oup

Number of entries in Market Data message.

<! ELEMENT NoMDEntries (#PCDATA)>
<! ATTLI ST NoMDEntries
Fl XTag CDATA #FI XED ' 268’
Dat aType CDATA #FI XED ' Numi nG oup’

Ful | Name CDATA #FI XED ' NoMDEntri es’

Conponent Type CDATA #FI XED ' Fiel d'

>
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- -1 Deleted: <! ELEMENT

Aggr egat edBook EMPTY>{
<I' ATTLI ST Aggr egat edBook
FI XTag CDATA #FI XED ' 266'
Dat aType CDATA #F| XED
' Bool ean' 1
value (Y | N) #REQU REDf
SDVal ue (OnePer | Miltiple
) #I MPLIED >

- - Deleted: <! ELENMENT

NoMDENt ryTypes (#PCDATA) >
<! ATTLI ST NoMDEnt ryTypes
FI XTag CDATA #FI XED ' 267" |
Dat aType CDATA #FI XED

" Num nG oup' >

- - Deleted: <! ELENMENT
NoMDEnt ri es (#PCDATA) >
<! ATTLI ST NoMDEntri es
FI XTag CDATA #FI XED ' 268" 1
Dat aType CDATA #FI XED
'Num nG oup' >

_ { Deleted: April30, 2003




269 | MDEntryType char Type Market Data entry. <! ELENENT MXEntryTyp EMPTY>
) <! ATTLI ST MDEntryTyp
Valid values:
0= Bid Fl XTag CDATA #FI XED ' 269'
1 = Offer Dat aType CDATA #FI XED ' char’
2 = Trade Ful | Name CDATA #FI XED ' MDEnt ryType'
3 = Index Value Conponent Type CDATA #FI XED ' Fi el d'
4 = Opening Price Value (0] 1] 2] 3] 4] 5] 6] 7
5 = Closing Price | 8] 91 Al B| C) #REQU RED
6 = Settlement Price SDValue ( Bid | Ofer | Trade |
7 = Trading Session High Price ndexgal ue | hOf)eni ng | d osiI ng | dSet tl emelnt
— : : : Tradi ngHi g Tradi nglow | Tradi ngVWAP
8= Trad%ng Sess?"n Low PI‘ICC. nbal ance | TradeVolune | Openlnterest )
9 = Trading Session VWAP Price #1 MPLI ED >
A = Imbalance . Deleted: <! ELEMENT
- Trade Volaome ... (A= "7"7"""""""/"7">"/™"7/=>"/"">"">"""7/"7/"7/"”/"”/7 MDEnt ryType EMPTY>{
B =Trade Volume <I ATTLI ST MDEntryType Fl XTag
C = Open Interest CDATA #FI XED ' 269' {
Dat aType CDATA #FI XED
270 | MDEntryPx Price Price of the Market Data Entry. <L ELEMVENT MDEntryPx (#PCDATA)> "char’ |
| ATTLI ST NDEnt ryPx Value (O | 1] 21 3] 4|
= v 5161 7]8]9]A
Vo #REQUI REDY
FI XTag CDATA #FI XED ' 270 SDval ue (Bid | Offer |
Dat aType CDATA #FI XED ' Pri ce' Trade | |ndexVal ue | Opening
Closing | Settlenent |
Ful | Name CDATA #FI XED ' NDEnt ryPx' Tradi ngHi gh | Tradi ngLow |
- , Tradi ngVWAP | | nbal
Conponent Type CDATA #FI XED ' Field' > 4y adi ngyWie |1 mbal ance)
Y | Deleted: <! ELEMENT NMDENt r yPx
. . #PCDATA) >
271 | MDEntrySize Qty Quantity or volume represented by the Market Data | </ ELEVENT MDEntrySz (#PCDATA)> AT T DEnt ryPx Fl XTag
Entry. <! ATTLI ST MDEntrySz CDATA #FI XED ' 270" §
Dat aType CDATA #FI XED
FI XTag CDATA #FI XED ' 271" “Price’ >
Dat aType CDATA #FIXED 'Qty'
Ful | Name CDATA #FI XED ' MDEntrySi ze'
Conponent Type CDATA #FIXED 'Field >
. Deleted: <! ELEMENT
MDEnt rySi ze (#PCDATA) >
<! ATTLI ST MDEntrySize
FI XTag CDATA #FI XED ' 271'
Dat aType CDATA #FI XED ' Q y'
>
et e R e e -~ { Deleted: April3, 2003
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<! ELEMENT MDEntryDt (#PCDATA) >

, | TickDirection EMPTY>

272 | MDEntryDate UTCDate | Date of Market Data Entry.
Only (prior to FIX 4.4 field was of type UTCDate) SLATTLLST WDEntryDX
FI XTag CDATA #FI XED ' 272"
Dat aType CDATA #FI XED ' UTCDat eOnl y'
Ful | Nane CDATA #FI XED ' MDEnt ryDat e’
Conponent Type CDATA #FIXED 'Field >
Y
273 | MDEntryTime UTCTime | Time of Market Data Entry. <! ELEVENT MDEntryTm (#PCDATA) >
Only <! ATTLI ST MDEntryTm
FI XTag CDATA #FI XED ' 273"
Dat aType CDATA #FI XED ' UTCTi neOnl y'
Ful | Nane CDATA #FI XED ' MDEnt ryTi ne'
Conponent Type CDATA #FIXED 'Field >
v
274 | TickDirection char Direction of the "tick". <! ELEVENT TickDirctn EVPTY>
Valid values: <I ATTLI ST TickDirctn
0 = Plus Tick FI XTag CDATA #FI XED ' 274'
1 = Zero-Plus Tick Dat aType CDATA _#FI XED ' char'
2 = Minus Tick Ful | Name CDATA #FI XED ' Ti ckDi recti on'
3 = Zero-Minus Tick Conponent Type CDATA #FI XED " Fi el d'
Value (0| 1| 2| 3 ) #REQUI RED
SDValue (_Plus | ZeroPlus | Mnus |
ZeroM nus ) #| MPLIED >
v
275 | MDMkt Exchange | Market posting quote / trade. <! ELEVENT MDWKt EMPTY>

Valid values:

See "Appendix 6-C"

<! ATTLI ST MDDkt
FI XTag CDATA #FI XED ' 275"
Dat aType CDATA #FI XED ' Exchange'
Ful | Name CDATA #FI XED ' MDWkt'
Conponent Type CDATA #FI XED 'Field'
Val ue (_ % soM CCode; ) #REQUI RED >

/ Deleted: <! ELEMENT MDIKt
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_ - 7| Deleted: <! ELEMENT

MDEnt r yDat e (#PCDATA) >

<! ATTLI ST MDEnt r yDat e

FI XTag CDATA #FI XED ' 272'
Dat aType CDATA #FI XED
"UTCDateOnly' >

_ -~ | Deleted: <! ELEMENT

MDENnt ryTi me ( #PCDATA) >1

<! ATTLI ST MDEntryTi me
FI XTag CDATA #FI XED ' 273' |
Dat aType CDATA #FI XED
"UTCTI meOnl y' >

Deleted: <! ELEMENT

<! ATTLI ST Ti ckDirection

FI XTag CDATA #FI XED ' 274' |
Dat aType CDATA #FI XED ' char'
Value (0| 1] 2| 3)
#REQUI REDY

SDvVal ue (Plus | ZeroPlus |

M nus | ZeroM nus ) #l MPLI ED
>

{ Deleted: April30, 2003 )

/| EMPTY>T
<I ATTLI ST MDMWKt FI XTag CDATA
#FI XED ' 275"
Dat aType CDATA #FI XED
' Exchange' 1
Val ue (% exchanges; )
#REQUI RED >




276 | QuoteCondition MultipleV | Space-delimited list of conditions describing a quote. <! ELEVENT Quot Condi tion ENVPTY>
alueString Valid values: <! ATTLI ST Quot Condi ti on
A = Open / Active FI XTag CDATA #FI XED ' 276'
5 Clod! i A e
= Exchange Bes
g:f:él;:(liidated Best T eg'n'd!\‘?i”gn@ATA #FI XED
F = Crossed Conponent Type CDATA #FI XED ' Fi el d'
G = Depth _value (Al BICIDIE|IE|G|H
H = Fast Trading
I =Non-Firm Consol gg\s/?l JeLE)cESgnl : Crdogzgg I gg?ﬁeft :
Fast | NonFirm) #I MPLIED >
Y
277 | TradeCondition MultipleV | Space-delimited list of conditions describing a trade <! ELEMENT TrdCondition ENPTY>
alueString <I ATTLI ST TrdCondi tion

Valid values:
A = Cash (only) Market
B = Average Price Trade
C = Cash Trade (same day clearing)
D = Next Day (only) Market
E = Opening / Reopening Trade Detail
F = Intraday Trade Detail
G =Rule 127 Trade (NYSE)
H = Rule 155 Trade (Amex)
I = Sold Last (late reporting)
J = Next Day Trade (next day clearing)
K = Opened (late report of opened trade)
L = Seller
M = Sold (out of sequence)

N = Stopped Stock (guarantee of price but does

not execute the order)

P = Imbalance More Buyers (Cannot be used in

combination with Q)

Q = Imbalance More Sellers (Cannot be used in

combination with P)

| .- R=OpeningPrice. - - - ____

Fl XTag CDATA #FI XED ' 277"

Dat aType CDATA #FI XED
"MultipleValueString'

Ful | Name CDATA #FI XED
' TradeCondi ti on’

Conponent Type CDATA #FI XED 'Fiel d'

Value (A| B| C| D| E| F| G| H
L] J Kl LIM|N|]P|] Q| R)
#REQUI RED

SDVal ue (CashMkt | AvgPx | CashTrade
| NextDay | Opening | Intraday | Rulel27 |
Rul e155 | SoldLast | NextDay | Opened |
Seller | Sold | Stopped
| nbal anceMor eBuyer s | nbal anceMoreSel | ers
| _OpeningPrice ) #l MPLIED >
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- -1 Deleted: <! ELEMENT
Quot eCondi ti on EMPTY>Y

<! ATTLI ST Quot eCon

Dat aType CDATA #F
‘char' |

Value (A| B| C
F|] G| H| I
SDVal ue (Open |
ExchBest |
Locked | Crossed |
Fast | NonFirm) #

FI XTag CDATA #FI XED ' 276"

) #REQUI REDY
Cl osed |
Consol Best |

dition
| XED
| DI E|

Depth |
| MPLI ED >

Deleted: <! ELEMENT
<! ATTLI ST TradeCo

Dat aType CDATA #F
‘char' |
Value (A| B| C

M| N| P| Q| R
SDVal ue (CashMkt
CashTr ade |
Openi ng | | nstaday
| Rulel55 | Sol dLa
Next Day | Opened |
Sold | Stopped ) #

TradeCondi ti on EMPTY>Y
FI XTag CDATA #FI XED ' 277" |

Fl Gl H] L] J]

Next Day

ndi tion
| XED

| D| E|
K| L|

#REQUI REDS

| AvgPx |

| Rul e127
st |
Seller |
| MPLI ED >

{ Deleted: April30, 2003

)




278 | MDEntryID

String

Unique Market Data Entry identifier.

<! ELEMENT MDEntryl D (#PCDATA) >

<! ATTLI ST MDEntrylD

Fl XTag CDATA #FI XED ' 278’

Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED ' MDEntryl D

Conponent Type CDATA #FIXED 'Field' >

Y

279 | MDUpdateAction

char

Type of Market Data update action.

Valid values:
0 =New
1 = Change
2 = Delete

<! ELEMENT MDUpdat eActn EMPTY>

<! ATTLI ST MDUpdat eActn

Fl XTag CDATA #FI XED ' 279’

Dat aType CDATA #FI XED ' char’

Ful | Nane CDATA #FI XED

! dat eActi on’

Conponent Type CDATA #FI XED 'Fiel d'

Value (0| 1| 2 ) #REQU RED

SDVal ue (_ New | Change | Delete )

#| MPLI ED >

Y

280 | MDEntryRefID

String

Refers to a previous MDEntryID (278).

<! ELEMENT MDEntryRef| D (#PCDATA) >

<! ATTLI ST MDEntryRefl|D

Fl XTag CDATA #FI XED ' 280'

Dat aType CDATA #FIXED 'String'

Ful | Name CDATA #FI XED ' MDEntryRef | D

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT MDEntryl D
( #PCDATA) >
<! ATTLI ST MDEntryl D FI XTag
CDATA #FI XED ' 278" |
Dat aType CDATA #FI XED
"String' >

_ - 7| Deleted: <! ELEMENT
MDUpdat eAct i on EMPTY>{

<! ATTLI ST MDUpdat eActi on
FI XTag CDATA #FI XED ' 279'
Dat aType CDATA #FI XED ' char'
value (0 | 1| 2) #REQUI REDY
SDVal ue (New | Change |

Del ete) # MPLIED >

_ - | Deleted: <! ELEMENT

MDENt r yRef | D ( #PCDATA) >
<! ATTLI ST MDEntryRef| D

FI XTag CDATA #FI XED ' 280" 1

Dat aType CDATA #FI XED

"String' >

_ { Deleted: April30, 2003




281 | MDReqRejReason char Reason for the rejection of a Market Data request. <! ELEMENT MDReqRej Rsn EMPTY>
Valid val <! ATTLI ST MDRegRej Rsn
alid values:
0 = Unknown symbol Fl XTag CDATA #FI XED ' 281
1 = Duplicate MDReqID Dat aType CDATA #FI XED ' char'
2 = Insufficient Bandwidth Ful | Name CDATA #FI XED
3 = Insufficient Permissions “MDRegRe] Reason’.
4 = Unsupported SubscriptionRequestType Conponent Type CDATA #FI XED ' Fiel d'
5 = Unsupported MarketDepth Value (0] 1| 2| 3| 4| 5] 6] 7
6 = Unsupported MDUpdateType | 8] 9] A[ B| C) #REQURED
7 = Unsupported AggregatedBook gDIVaI ue ( Unrnovmsvm | bDrpl D |
- I nsBan I nsPerm | UnsuppSu
8 = Unsupported MDEntryType UnsuppMkt Depth | UnsuppMDUpdat e |
9 = Unsupported TradingSessionID UnsuppAggBk | UnsuppEntry |
_ UnsuppTrdSessionl D | UnsuppScope |
A = Unsupported Scope UnsuppPosi ti onEff ect Settl eFl ag
B = Unsupported OpenCloseSettleFlag UnsuppMDinplicitDelete ) # MPLIED >
C = Unsupported MDImplicitDelete .
282 | MDEntryOriginator String Originator of a Market Data Entry <! ELEMENT MDEntryQrigi nator (#PCDATA)>
<! ATTLI ST MDEntryQri gi nat or
FI XTag CDATA #FI XED ' 282’
Dat aType CDATA #FI XED ' String'
Ful | Nane CDATA #FI XED
' MDEntryOrigi nator'
Conponent Type CDATA #FIXED 'Field >
A 4
283 | LocationlD String Identification of a Market Maker’s location < ELEMENT LctniD (#PCDATA) >

<! ATTLI ST LctnlD
Fl XTag CDATA #FI XED ' 283’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Locationl D
Conponent Type CDATA #FIXED 'Field >
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_ - | Deleted: <! ELEMENT

MDReqRej Reason EMPTY>{
<! ATTLI ST MDReqRej Reason

FI XTag CDATA #FI XED ' 281'
Dat aType CDATA #FI XED
‘char' |

Value (0| 1| 2| 3| 4|
5|1 6| 7| 8] 9| A| B
C ) #REQU REDY

SDVal ue (UnknownSym | Dupl D
| I'nsBand | InsPerm |
UnsuppSub | UnsuppMkt Depth |
UnsuppMbUpdat e | UnsuppAggBk
| UnsuppEntry |
UnsuppTr dSessionl D |
UnsuppScope |
UnsuppPosi ti onEf fect Sett | eFl
N ag | UnsuppMDl nplicitDel ete
v |) #I MPLIED >

Deleted: <! ELEMVENT

MDEnt ryOri gi nat or (#PCDATA) >1
<! ATTLI ST MDEntryQOri gi nat or

FI XTag CDATA #FI XED ' 282'

Dat aType CDATA #FI XED

"String' >

~ ~ 1 Deleted: <! ELEMENT

MWLocat i onl D (#PCDATA) >
<! ATTLI ST MML.ocat i onl D

FI XTag CDATA #FI XED ' 283" |

Dat aType CDATA #FI XED

"String' >

" { Deleted: Aprii30, 2003 )




284 | DeskID String Identification of a Market Maker’s desk <! ELEVENT DeskiD (#PCDATA) >
<! ATTLI ST DeskID
FI XTag CDATA #FI XED ' 284'
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #FI XED ' Deskl D
Conponent Type CDATA #FIXED 'Field' >
. _ - | Deleted: <! ELEMENT Deskl D
- (#PCDATA) >1
285 | DeleteReason char Reason for deletion. <L ELEMENT Del Rsn EMPTY> CB!/-@XT;::ISI(EBE?EEB ;' XTag
X <! ATTLI ST Del Rsn Dat aType CDATA #FI XED
Valid values: o "String >
0 = Cancelation / Trade Bust Fl XTag CDATA #FI XED ' 285
1 = Error Dat aType CDATA #FI XED ' char’ Deleted: <! ELENENT
, , /| Del et eReason EMPTY>T
Ful | Name CDATA #FI XED ' Del et eReason /| "<U ATTLI ST Del et eReason
= . /| FI XTag CDATA #FI XED ' 285' {
Conponent Type CDATA #FI XED 'Field , Dat aType CDATA #FI XED ' char' |
Value ( 0 | 1) #REQUI RED /| value (0 | 1) #REQU REDY
/ SDVal ue (Cancel _TradeBust |
s EBVaI ue (_Cancel TradeBust | Error ) / Error) #l MPLIED >
> /
Deleted: <! ELEMENT
v _ | Opend osePosi ti onEf fect Settl
i ; ; | a | El /| eFl ag EMPTY>1
286 | OpenCloseSettlFla MultipleV | Flag that identifies a market data entry. <! ELEMENT (penCl sSettlFl ag EMPTY> /| <V ATTLI ST
p g p g ry Al
alueStrin ] <I ATTLI ST Opend sSettl Fl ag | PositionEffectSettleFl ag
(formerly named & | Valid values: o | 8%2?2 2??3&3! 5'829 FI XTag
OpenCloseSettlFlag 0 = Daily Open / Close / Settlement entry FIXTag CDATA #FIXED 286 ! | DataType CDATA' #FI e
prior to FIX 4.4) 1 = Session Open / Close / Settlement entry . _DataType CDATA #FI XED | *Mul'tipleval ueString
_ K Ml ti pl eVal ueSt ri ng i |vValue (0| 1| 2] 3| 4)
2 = Delivery Settlement entry I | #REQUI REDY
3 = Expected entry : Ful | Name CDATA #F) XED ' | SDval ue (DailyOpen |
3 . Opend oseSett| Fl ag ! Sessi onOpen |
4 = Entry from previous business day ) ! Del i verySettiement |
_ . . Conponent Type CDATA #FI XED ' Fiel d' / y !
5 = Theoretical Price value ! Expected_EntyrPrice |
i i Value (0| 1] 2] 3| 4] 5) Entry_from Pri cePrevBusi ness
(Prior to FIX 4.3 this field was of type char) FRECURED ’, Day | “Theoret i cal Price )
, i / #| MPLI ED >
___SDvValue (_DailyOpen | SessionCpen | |
DeliverySettlenent | ExpectedEntry | ! {Inserted: Opend ose J
Ent ryFr onPr evBusi nessDay | Theoretical Price [
#IVPLILED > ! " { Inserted: opena osesetti Flag |
- L//é// { Inserted: | ement J
\\\i N ‘[ Inserted: Entyr J
e N N {Inserted: Entry_from J
N \
AN {Inserted: | Theoretical Price J
{ Deleted: April30, 2003 )
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287

SellerDays

int

Specifies the number of days that may elapse before
delivery of the security

<! ELEMENT Sel | er Days (#PCDATA) >
<! ATTLI ST Sel | er Days
FI XTag CDATA #FI XED ' 287"
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Sel | er Days'
Conponent Type CDATA #FI XED 'Fi el d'

>

Y

_ - | Deleted: <! ELEMENT Sel | er Days

288

MDEntryBuyer

String

Buying party in a trade

<! ELEMENT MDEntryBuyer (#PCDATA) >
<! ATTLI ST MDEnt ryBuyer
Fl XTag CDATA #FI XED ' 288’
Dat aType CDATA #FIXED ' String'

Ful | Nanme CDATA #FI XED ' MDEnt ryBuyer"'

- ( #PCDATA) >
<! ATTLI ST Sel | er Days FI XTag
CDATA #FI XED ' 287' |
Dat aType CDATA #FI XED 'int'
>

Conponent Type CDATA #FI XED 'Fiel d'

>

L 2

_ - | Deleted: <! ELEMENT

289

MDEntrySeller

String

Selling party in a trade

<! ELEMENT MDEntrySeller (#PCDATA)>
<! ATTLI ST MDEntrySeller
Fl XTag CDATA #FI XED ' 289"
Dat aType CDATA #FIXED ' String'

Ful | Nane CDATA #FI XED ' MDEntrySel |l er'

- MDENt r yBuyer (#PCDATA) >
<! ATTLI ST MDEnt ryBuyer
FI XTag CDATA #FI XED ' 288" |
Dat aType CDATA #FI XED
"String' >

Conponent Type CDATA #FI XED ' Fiel d'

>

Y

_ - -| Deleted: <! ELEMENT

290

MDEntryPositionNo

int

Display position of a bid or offer, numbered from most
competitive to least competitive, per market side,
beginning with 1.

<! ELEMENT MDEnt ryPosNo (#PCDATA) >
<! ATTLI ST MDEnt r yPosNo
Fl XTag CDATA #FI XED ' 290’
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
' MDENnt r yPosi ti onNo'

Conponent Type CDATA #FI XED 'Fiel d'

- MDEnt rySel | er (#PCDATA) >
<! ATTLI ST MDEntrySel |l er
FI XTag CDATA #FI XED ' 289" |
Dat aType CDATA #FI XED
"String' >

>

_ - | Deleted: <! ELEMENT
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- MDENt r yPosi ti onNo (#PCDATA) >{
<! ATTLI ST MDEnt r yPosi ti onNo

FI XTag CDATA #FI XED ' 290" |

Dat aType CDATA #FI XED 'int"'

>

" Deleted: Apri30, 2003 ]
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291 | FinancialStatus

MultipleV | Identifies a firm’s financial status. <! ELEMENT Fincl Stat EMPTY>
alueString <! ATTLI ST Fi ncl St at

Valid values:
Fl XTag CDATA #FI XED ' 291"

1 = Bankrupt
2 = Pending delistin: Dat aType CDATA #FI XED
& & "Mul tipleValueString'
Ful | Name CDATA #FI XED
' Fi nanci al St at us’
Conponent Type CDATA #FI XED ' Fi el d'
Value (1 | 2 ) #REQUI RED
SDVal ue (_ Bankrupt | PendingDelisting
) #l MPLI ED >
. __ - | Deleted: <! ELEMENT
- Fi nanci al St at us EMPTY>Y
. . . - <! ELEMENT Cor pAct n_EMPTY> <! ATTLI ST Fi nanci al St at us
292 | CorporateAction Multlpl'eV Identifies the type of Corporate Action. FI XTag CDATA #FI XED ' 291"
alueString . <! ATTLI ST Cor pActn Dat aType CDATA #FI XED ' char'
Valid values:
alid values: , , Val ue CDATA #FIXED '1' 1
A = Ex-Dividend FI XTag CDATA #FI XED ' 292 SDval ue CDATA #FI XED
B = Ex-Distribution Dat aType CDATA #FI XED Bankrupt’ >
. "Mul tipleValueString'
C = Ex-Rights . d
D = New Ful | Nane CDATA #FI XED

' Cor por at eAction'
Conponent Type CDATA #FI XED 'Fiel d'
Value ( A| B| C| D| E) #REQU RED

SDVal ue ( ExDi vidend | ExDist |
ExRights | New | Exlnterest ) #l MPLIED >

E = Ex-Interest

_ - | Deleted: <! ELEMENT

- - Cor por at eActi on EMPTY>Y
A o <! ELEMENT Def Bi dSz_(#PCDATA) > <! ATTLI ST Cor por at eActi on

293 | DefBidSize Qty Default Bid Size. ‘ FI XTag CDATA #FI XED ' 292" |

<! ATTLI ST Def Bi dSz Dat aType CDATA #FI XED

s s ‘char' |
FI XTag CDATA #FI XED ' 293 Value (A| B| C| D| E)
! . #REQUI RED SDval ue
Dat aType CDATA #FIXED 'Qy (ExDividend | ExDist
Ful | Nane CDATA #FI XED ' Def Bi dSi ze' ExRi ghts | New | Exlnterest
) # MPLI ED >

Conponent Type CDATA #FIXED 'Field' >

Y - - Deleted: <! ELEMENT Def Bi dSi ze
- (#PCDATA) >

v _ . _ _ _ _
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294

DefOfferSize

Qty

Default Offer Size.

<! ELEMENT Def Ofr Sz (#PCDATA) >
<! ATTLI ST DefOfr Sz
FI XTag CDATA #FI XED ' 294"
Dat aType CDATA #FIXED 'Qty’
Ful | Name CDATA #FI XED ' Def Of f er Si ze'

Conponent Type CDATA #FIXED 'Field' >

Y

295

NoQuoteEntries

NumInGr
oup

The number of quote entries for a QuoteSet.

<! ELEMENT NoQuot Entries (#PCDATA)>
<! ATTLI ST NoQuotEntries
FI XTag CDATA #FI XED ' 295"
Dat aType CDATA #FI XED ' Numi nG oup’

Ful | Name CDATA #FI XED
' NoQuot eEntri es’

Conponent Type CDATA #FIXED 'Field >

Deleted: <! ELEVENT
Def O f er Si ze (#PCDATA) >1

<! ATTLI ST Def Of fer Si ze
FI XTag CDATA #FI XED ' 294'
Dat aType CDATA #FI XED ' Qy'
>

A 2

296

NoQuoteSets

NumlInGr
oup

The number of sets of quotes in the message.

<! ELEMENT NoQuot Sets (#PCDATA) >
<I ATTLI ST NoQuot Set s
FI XTag CDATA #FI XED ' 296’
Dat aType CDATA #FI XED ' Num nG oup’
Ful | Nane CDATA #FI XED ' NoQuot eSet s’
Conponent Type CDATA #FIXED 'Field >

Deleted: <! ELEMENT

NoQuot eEntri es (#PCDATA) >
<I' ATTLI ST NoQuoteEntries

FI XTag CDATA #FI XED ' 295' |

Dat aType CDATA #FI XED

" Num nGoup' >
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Deleted: <! ELEVENT
NoQuot eSet s ( #PCDATA) >

<! ATTLI ST NoQuot eSet s
FI XTag CDATA #FI XED ' 296'
Dat aType CDATA #FI XED
'Num nG oup' >

_ { Deleted: April30, 2003




297 | QuoteStatus int Identifies the status of the quote acknowledgement. <! ELEMENT Quot Stat EMPTY>
. <! ATTLI ST t St at
(formerly named: Valid values: QuoLSta ) )
QuoteAckStatus prior 0= Accepted Fl XTag CDATA #FI XED * 297
to FIX 4.3) 1 = Canceled for Symbol(s) DataType CDATA #FIXED 'int'
2 = Canceled for Security Type(s) Ful | Name CDATA #FI XED ' Quot eSt at us’
3 = Canceled for Underlying Conponent Type CDATA #FI XED ' Fi el d'
4= Canceled All Value (0| 1] 2| 3| 4] 5] 6]7
5=Rejected | 81 9 10 | 11 | 12 | 13 | 14 | 15)
6 = Removed from Market #REQU RED
7 = Expired SDval ue (_ Accpt | CxlI Sym | CxI SecType
8 = Que | CxlUnder | CxIAIL | Rej Renoved |
Ty Expired | Query | QuoteNotFound | Pending |
9 = Quote Not Found Pass | LockedNar ket War ni ng |
= i CrossMar ket War ni ng |
10 = Pending Cancel edDueToLockMar ket |
11 = Pass Cancel edDueToCr ossMarket ) #| MPLI ED >
12 = Locked Market Warning .
13 = Cross Market Warning | ]
14 = Canceled due to lock market
15 = Canceled due to cross market
298 | QuoteCancelType int Identifies the type of quote cancel. <! ELEVENT QuotCxl Typ ENPTY>
Valid Values <! ATTLI ST Quot CxI Typ
ues:
I = Cancel for Symbol(s) FI XTag CDATA #FI XED ' 298
2 = Cancel for Security Type(s) Dat aType CDATA #FIXED 'int’
3 = Cancel for Underlying Symbol Ful | Nane CDATA #FI XED
4 = Cancel All Quotes ~Quot eCancel Type'
Conponent Type CDATA #FIXED 'Field'
Value (1| 2| 3| 4 ) #REQUI RED
SDval ue (_ Cxl Sym | Cxl SecType |
Cxl Under | CxIAIl ) # MPLIED >
A4
299 | QuoteEntryID String Uniquely identifies the quote as part of a QuoteSet. <! ELEVENT QuotEntrylD (#PCDATA)>

<! ATTLI ST QuotEntrylD
FI XTag CDATA #FI XED ' 299’
Dat aType CDATA #FIXED 'String'
————— Ful ENanme CDATA-#FI XED-' QuoteEntryl D — -
Conponent Type CDATA #FIXED 'Field >
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Deleted: <! ELEVENT

Quot eSt at us EMPTY>

<I ATTLI ST QuoteStatus Fl XTag
CDATA #FI XED ' 297" |

Dat aType CDATA #FI XED 'i
Value (O | 1| 2] 3| 4
5| 6] 7| 8] 9] 10)
#REQUI REDY

SDVal ue (Accpt | Cxl Sym |
Cxl SecType | Cxl Under |
CxIAl'l | Rej | Renopved |
Expired | Query |

Quot eNot Found | Pendi ng)
#1 MPLI ED >

nt'y
|

Deleted: <! ELEMENT

Quot eCancel Type EMPTY>Y

<! ATTLI ST Quot eCancel Type

FI XTag CDATA #FI XED ' 298'
Dat aType CDATA #FI XED "int'(
Value (1| 2| 3| 4)

#REQUI REDY
SDVal ue (Cxl Sym |

Cxl SecType | Cxl Under |

CxI Al'l ) # MPLI ED >

{ Deleted: April30, 2003 )

Deleted: <! ELEMENT

Quot eEntryl D (#PCDATA) >
<! ATTLI ST QuoteEntryl D

FI XTag CDATA #FI XED ' 299'

Dat aType CDATA #FI XED

"String' >




<! ELEMENT Quot Rej Rsn EMPTY>

Deleted: <! ELEMENT

Quot eRej Reason EMPTY>{

<! ATTLI ST Quot eRej Reason

FI XTag CDATA #FI XED ' 300'
Dat aType CDATA #FIXED 'int'(

Value (1| 2| 3| 4] 5|

6| 7| 8| 9) #REQU REDY
SDVal ue (UnknSym | Exchd sd
OrdExLi m | ToolLate |

UnknOrd | DupOrd | | nvSpread

| InvPx | NotAuth ) #l MPLI ED

>

300 | QuoteRejectReason int Reason Quote was rejected:
. <! ATTLI ST Quot Rej Rsn
Valid Values: 200"
1 = Unknown symbol (Security) Fi XTag CDATA #FI XED ' 300
2 = Exchange(Security) closed Dat aType CDATA #FIXED 'int’
3 = Quote Request exceeds limit Ful | Name CDATA #FI XED
4 =Too late to enter “Quot eRej ect Reason’
5 = Unknown Quote Conponent Type CDATA #FI XED ' Fi el d'
6 = Duplicate Quote Value ( 1| 2| 3| 4| 5| 6| 7| 8
7 = Invalid bid/ask spread [ 9] 99 ) #REQUI RED
8 = Invalid price SDval ue (_UnknSym | Exchd sd |
— : : O dExLim | ToolLate | UnknOrd | DupOrd |
9 = Not authorized to quote security TnvSpread | [nvPx [ NotAuth [ Gther )
99 = Other # MPLI ED >
Y
301 | QuoteResponseLevel | int Level of Response requested from receiver of quote | < ELEMENT QuotRspLevel EMPTY>
messages. <! ATTLI ST Quot Rsplevel
Valid Values: Fl XTag CDATA #FI XED ' 301"
0 =No Acknowledgement (Default) Dat aType CDATA #FIXED 'int’
1 = Acknowledge only negative or erroneous Ful | Name CDATA #FI XED
quotes ' Quot eResponseLevel '
2 = Acknowledge each quote messages Conponent Type CDATA #FI XED ' Fi el d'
Value (0 | 1| 2 ) #REQU RED
SDVal ue (_ NoAck | AckNeg | AckEach )
# MPLIED >
Y
302 | QuoteSetID String Unique id for the Quote Set. <! ELEMENT Quot Set|D (#PCDATA)>

<! ATTLI ST Quot Set|D
Fl XTag CDATA #FI XED ' 302
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Quot eSet | D
Conponent Type CDATA #FI XED 'Fiel d'

>

Deleted: <! ELEMENT

Quot eResponselLevel EMPTY>{

<! ATTLI ST Quot eResponseLevel

FI XTag CDATA #FI XED ' 301' |
Dat aType CDATA #FIXED "int'(
Value (O | 1| 2)

#REQUI REDY
SDVal ue (NoAck | AckNeg |

AckEach ) #l MPLI ED >

June 18, 2003

111
Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

Deleted: <! ELEMENT Quot eSet | D
(#PCDATA) >

<I ATTLI ST QuoteSet| D FI XTag
CDATA #FI XED ' 302' |
Dat aType CDATA #FI XED
"String' >

{ Deleted: April30, 2003




303 | QuoteRequestType

int

Indicates the type of Quote Request being generated

Valid values:
1 = Manual
2 = Automatic

<! ELEMENT Quot ReqTyp EMPTY>
<! ATTLI ST Quot RegqTyp
FI XTag CDATA #FI XED ' 303"
Dat aType CDATA #FI XED 'int'

Ful | Name CDATA #FI XED
' Quot eRequest Type'

Conponent Type CDATA #FI XED ' Fiel d'
Value (1| 2 ) #REQU RED
SDval ue (_Man | Auto ) #IMPLIED >

Yy

304 | TotNoQuoteEntries

int

Total number of quotes for the quote set across all
messages. Should be the sum of all NoQuoteEntries
(295) in each message that has repeating quotes that
are part of the same quote set.

(Prior to FIX 4.4 this
TotQuoteEntries)

field was named

<! ELEMENT Tot NoQuot Entries (#PCDATA)>
<I ATTLI ST Tot NoQuotEntries
FI XTag CDATA #FI XED ' 304"
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
' Tot NoQuot eEntries’

Conponent Type CDATA #FIXED 'Field' >

Y

305 | UnderlyingSecuritylD

Source

(formerly named:
UnderlyingIDSource
prior to FIX 4.3)

String

Underlying security’s SecuritylDSource.
Valid values: see SecuritylDSource (22) field

<! ELEMENT UndSecl| DSrc EMPTY>
<! ATTLI ST UndSecl DSr c
Fl XTag CDATA #FI XED ' 305’
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' Under | yi ngSecuri t yl DSour ce'

Conponent Type CDATA #FI XED 'Fiel d'

Val 11 2] 3] 4] 5] 6] 7] 8
| 9l Al Bl C|D|E]JF|G|]H[ I |
#REQUI RED

SDval ue (_ CUSIP |
| RIC | 1SCQCurr_|

ue (

SEDOL | QUK | ISIN
| SOCountry | ExchSynb |
CTA | Blnbrg | Wertpapier | Dutch Val oren
| Sicovam | Belgian | Conmon |

C earingHouse | FpM. |

ot ionPriceReportingAuthority ) #l MPLIED >
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"/| Under I yi ngSecuri t yl DSour ce

Deleted: <! ELEVENT

Quot eRequest Type EMPTY>{

<! ATTLI ST Quot eRequest Type

FI XTag CDATA #FI XED ' 303' |
Dat aType CDATA #FI XED 'int'f

Value (1 | 2 ) #REQU REDf
SDval ue (Man | Auto )
#| MPLI ED >

Deleted: <! ELEMVENT

Tot Quot eEntri es (#PCDATA) >1
<! ATTLI ST Tot QuoteEntries

FI XTag CDATA #FI XED ' 304" |

Dat aType CDATA #FI XED 'int"'

>

( Deleted: April30, 2003 )
Deleted: <! ELEMENT

EMPTY>Y

<! ATTLI ST

Under | yi ngSecuri tyl DSour ce

FI XTag CDATA #FI XED ' 305" |
Dat aType CDATA #FI XED

"String' 1

Value (1| 2| 3| 4| 5|
6| 7] 8] 9| A)

#REQUI REDT
SDVal ue (CUSIP | SEDOL |
QUK ]| ISIN| RC]| ISOCurr
| 1SCCountry | ExchSynb |
CTA | Blnbrg) #l MPLIED >




306

Underlyinglssuer

String

Underlying security’s Issuer.

See Issuer (106) field for description

<! ELEMENT Undl ssr_(#PCDATA) >
<! ATTLI ST Undl ssr
FI XTag CDATA #FI XED ' 306"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
" Underlyi ngl ssuer’

Conponent Type CDATA #FIXED 'Field' >

Y

307

UnderlyingSecurityDe
sc

String

Underlying security’s SecurityDesc.

See SecurityDesc (107) field for description

<! ELEMENT UndSecDesc (#PCDATA) >
<! ATTLI ST UndSecDesc
FI XTag CDATA #FI XED ' 307"
Dat aType CDATA #FIXED 'String'

Ful | Name CDATA #FI XED
" Under | yi ngSecuri t yDesc'

Conponent Type CDATA #FIXED 'Field' >

Yy

308

UnderlyingSecurityEx
change

Exchange

Underlying security’s SecurityExchange. Can be used
to identify the underlying security.

Valid values: see SecurityExchange (207)

<! ELEMENT UndSecExch EMPTY>
<! ATTLI ST UndSecExch
FI XTag CDATA #FI XED ' 308"
Dat aType CDATA #FI XED ' Exchange'

Ful | Name CDATA #FI XED
' Under | yi ngSecuri t yExchange'

Conponent Type CDATA #FI XED ' Fiel d'
% soM CCode; ) #REQUI RED >

Val ue (

A 4

309

UnderlyingSecurityID

String

Underlying security’s SecuritylD.
See SecuritylD (48) field for description

<! ELEMENT UndSecl| D (#PCDATA) >
<! ATTLI ST UndSecl D
Fl XTag CDATA #FI XED ' 309
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
" UnderlyingSecurityl D

Conponent Type CDATA #FIXED 'Field' >
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Deleted: <! ELEMENT

Under | yi ngl ssuer (#PCDATA) >
<! ATTLI ST Under | yi ngl ssuer

FI XTag CDATA #FI XED ' 306'

Dat aType CDATA #FI XED

"String' >

Deleted: <! ELEVENT
Under | yi ngSecuri tyDesc
(#PCDATA) >

<! ATTLI ST
Under | yi ngSecuri tyDesc
FI XTag CDATA #FI XED ' 307" 1
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMVENT
Under | yi ngSecuri t yExchange
EMPTY>Y
<! ATTLI ST
Under | yi ngSecuri t yExchange
FI XTag CDATA #FI XED ' 308"
Dat aType CDATA #FI XED
' Exchange'
Val ue (%exchanges; )
#REQUI RED >

{ Deleted: April30, 2003

Deleted: <! ELEMVENT
Under | yi ngSecurityl D
(#PCDATA) >

<! ATTLI ST
Under | yi ngSecurityl D FI XTag
CDATA #FI XED ' 309" 1
Dat aType CDATA #FI XED
"String' >




310

UnderlyingSecurity Ty
pe

String

Underlying security’s Security Type.
Valid values: see SecurityType (167) field

(see below for details concerning this fields use in
conjunction with SecurityType=REPO)

<! ELEMENT UndSecTyp (#PCDATA) >
<! ATTLI ST UndSecTyp
FI XTag CDATA #FI XED ' 310"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
" Underlyi ngSecurityType'

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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__ - 7| Deleted: <! ELEVENT
Under | yi ngSynbol (#PCDATA) >1
<! ATTLI ST Under | yi ngSynbol
FI XTag CDATA #FI XED ' 311'
Dat aType CDATA #FI XED
"String' >

_ { Deleted: April30, 2003




The following applies when used in conjunction
with SecurityType=REPO

Represents the general or specific type of security that
underlies a financing agreement

Valid values for SecurityType=REPO:
TREASURY = Federal government or treasury
PROVINCE = State, province, region, etc.
AGENCY = Federal agency
MORTGAGE = Mortgage passthrough
CP = Commercial paper
CORP = Corporate
EQUITY = Equity
SUPRA = Supra-national agency
CASH

If bonds of a particular issuer or country are wanted in
an Order or are in the basket of an Execution and the
SecurityType is not granular enough, include the
Underlyinglssuer (306), UnderlyingCountryOflssue
(592), UnderlyingProgram, UnderlyingRegType and/or
<UnderlyingStipulations> block e.g.:

SecurityType=REPO

UnderlyingSecurityType=MORTGAGE

Underlyinglssuer=GNMA

or

SecurityType=REPO

UnderlyingSecurityType=AGENCY

Underlyinglssuer=CA Housing Trust

UnderlyingCountryOflssue=CA

or

SecurityType=REPO

UnderlyingSecurity Type=CORP

UnderlyingNoStipulations=1

UnderlyingStipulationType=RATING

UnderlyingStipulationValue=>bbb-

v _ _ _ _ _
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311 | UnderlyingSymbol String Underlying security’s Symbol. <! ELEVENT UndSym (#PCDATA) >
.. VATTLI ST UndS!
See Symbol (55) field for description : v
Fl XTag CDATA #FI XED ' 311’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED
" Under | yi ngSynbol *
Conponent Type CDATA #FIXED 'Field' >
Y
312 | UnderlyingSymbolSfx | String Underlying security’s SymbolSfx. <! ELEVENT UndSynsf x EVPTY>
.. ' ATTLI ST UndSynff
See SymbolSfx (65) field for description : VB
FI XTag CDATA #FI XED ' 312"
Dat aType CDATA #FIXED 'String'
Ful | Nanme CDATA #FI XED
' Under | yi ngSynbol Sf x'
Conponent Type CDATA #FI XED 'Fiel d'
Value (W | CD ) #REQU RED
SDval ue (_ Whenl ssued |
EUCPLunpsum nterest ) #|I MPLIED >
A A
313 | UnderlyingMaturityM | month- Underlying security’s MaturityMonthYear. Can be | <LELEMENT UndMat MoYr (#PCDATA) >
onthYear year used with standardized derivatives vs. the <! ATTLI ST UndMat MoYr
UnderlyingMaturityDate (542) field. Fl XTag CDATA #FI XED ' 313'
See MaturityMonthYear (200) field for description DataType CDATA #FI XED ' nonth-year’
Ful | Nane CDATA #FI XED
' Under | yi nghvat uri t yMont hYear'
Conponent Type CDATA #FIXED 'Field' >
A 4
314 | UndeslyingMaturityDa | day-of- No longer used as of FIX 4.3. Included here for [ [ na - not used in FIXM. DID ]y, |
¥ wmonth reference to prior versions.
(replaced) *** REPLACED FIELD - See "Replaced
Features and Supported Approach' ***
. ., . '
See MaturitvDay_fieldfor deserinti
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- | Deleted: <! ELEVENT
Under | yi ngSymbol ( #PCDATA) >
<! ATTLI ST Under | yi ngSynbol
FI XTag CDATA #FI XED ' 311'
Dat aType CDATA #FI XED
"String' >

- -| Deleted: <! ELEMENT
Under | yi ngSynbol Sf x
( #PCDATA) >
<! ATTLI ST
Under | yi ngSynbol Sf x Fl XTag
CDATA #FI XED ' 312' |
Dat aType CDATA #FI XED
"String' >

- -1 Deleted: <! ELEMENT
Under | yi ngMat uri t yMont hYear
(#PCDATA) >
<! ATTLI ST
Under | yi ngMat uri t yMont hYear
FI XTag CDATA #FI XED ' 313"

. | DataType CDATA #FI XED

\ | "nonth-year' >

Deleted: [n/a for FIXM. —
repl aced]

*~ { Deleted: Aprii30, 2003

o J




315 | UnderlyingPutOrCall | int No longer used as of FIX 4.3. Included here for | [ na - not used in FIXM. DD ]
reference to prior versions.
(replaced) eference to prior versions
*** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
Usndeslvi s PtOrCall
See PutOrCall field for deserioti
316 | UnderlyingStrikePrice | Price Underlying security’s StrikePrice. <LELEMENT UndStrkPx (#PCDATA) >
. . .. <! ATTLI ST UndSt r kPx
See StrikePrice (202) field for description
FI XTag CDATA #FI XED ' 316"
Dat aType CDATA #FI XED ' Price’
Ful | Nane CDATA #FI XED
" UnderlyingStrikePrice'
Conponent Type CDATA #FIXED 'Field >
A 4
317 | UnderlyingOptAttribut | char Underlying security’s OptAttribute. <! ELEMENT UndOptAttribute (#PCDATA)>
€ . L. <! ATTLI ST UndOptAttribute
See OptAttribute (206) field for description
FI XTag CDATA #FI XED ' 317"
Dat aType CDATA _#FI XED ' char’
Ful | Nane CDATA #FI XED
" UnderlyingOpt Attribute’
Conponent Type CDATA #FIXED 'Field >
A 4
318 | UnderlyingCurrency Currenc Underlying security’s Currency. <! ELEVENT UndCcy ENPTY>
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<! ATTLI ST UndCcy
FI XTag CDATA #FI XED ' 318"
Dat aType CDATA #FI XED ' Currency'

Ful | Nane CDATA #FI XED
' Under | yi ngCurrency’

Conponent Type CDATA #FI XED 'Fiel d'
Val ue (_ % soCurrencyCode; ) #REQU RED

FIX 4.4 with Errata 20030618- Volume 6

Deleted: <! ELEVENT
Under | yi ngStrikePrice
( #PCDATA) >1

<! ATTLI ST
Under | yi ngStri kePrice Fl XTag
CDATA #FI XED ' 316' |

Dat aType CDATA #FI XED
"Price’ >

Deleted: <! ELEVENT
Under | yi ngOpt Attri bute
(#PCDATA) >
<! ATTLI ST
Under | yi ngOpt Attri bute
FI XTag CDATA #FI XED ' 317"
Dat aType CDATA #FI XED
‘char' >

\{ Deleted:

{ Deleted: April30, 2003

Deleted: <! ELEVENT
| Under | yi ngCurrency EMPTY>
<! ATTLI ST
Under | yi ngCurrency FI XTag
CDATA #FI XED ' 318" |
Dat aType CDATA #FI XED
"Currency'
Val ue (%urr Codes;)
#REQUI RED>




319 | RatioQty Qy | No longer used as of FIX 43. Included here for | [na-not used in XM DD 1. ________J
reference to prior versions.
aesd) eference to prior versions
*** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
: i of culartoe ind T
320 | SecurityReqID String Unique ID of a Security Definition Request. <! ELEMENT SecReql D (#PCDATA) >
<! ATTLI ST SecReql D
Fl XTag CDATA #FI XED ' 320’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Securi t yReql D
Conponent Type CDATA #FIXED 'Field >
Y
321 | SecurityRequestType | int Type of Security Definition Request. <! ELEMENT SecReqTyp ENMPTY>
Valid val <! ATTLI ST SecReqTyp
alid values:
0 = Request Security identity and specifications FI XTag CDATA #FIXED * 321
1 = Request Security identity for the specifications Dat aType CDATA #FIXED 'int’
provided (Name of the security is not Ful | Nane CDATA #FI XED
supplied) ' Securi t yRequest Type'
2 = Request List Security Types Conponent Type CDATA #FI XED ' Fiel d'
3 = Request List Securities (Can be qualified with Value ( 0| 1| 2| 3) #REQU RED
Symbpl, SecurityType, .TradmgSessmnI].), SDVal ue ( ReqSecl D | ReqSecl DPRov |
SecurityExchange. If provided then only list | ReqSecLi st Types | ReqSecList ) #I MPLIED >
Securities for the specific type) Y
322 | SecurityResponselD String Unique ID of a Security Definition message. <! ELEVENT SecRspl D (#PCDATA) >

<I ATTLI ST SecRspl D
Fl XTag CDATA #FI XED ' 322’

Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' SecurityResponsel D

Conponent Type CDATA #FI XED ' Fi el d'

>
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{ Deleted: April30, 2003

- { Deleted: Quantity

Deleted: <! ELEMENT Rati oQy
(#PCDATA) >1

<! ATTLI ST Rati oQy FI XTag
CDATA #FI XED ' 319" §
Dat aType CDATA #FI XED
"Quantity' >

Deleted: <! ELEVENT
SecurityReql D (#PCDATA) >

<I ATTLI ST SecurityReql D
FI XTag CDATA #FI XED ' 320' 1
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEVENT
SecurityRequest Type EMPTY>{
<! ATTLI ST
SecurityRequest Type Fl XTag
CDATA #FI XED ' 321' |

Dat aType CDATA #FI XED 'int'(
Value (0] 1] 2| 3)
#REQUI REDf|

SDVal ue (ReqSecl D |

ReqSecl| DPRov |
ReqSeclLi st Types |
) #I MPLIED >

ReqSeclLi st

Deleted: <! ELEMVENT
SecurityResponsel D
(#PCDATA) >

<! ATTLI ST
SecurityResponsel D Fl XTag
CDATA #FI XED ' 322' |
Dat aType CDATA #FI XED
"String' >




Deleted: <! ELEMENT
SecurityResponseType EMPTY>{
<! ATTLI ST
SecurityResponseType Fl XTag
CDATA #FI XED ' 323" |

Dat aType CDATA #FIXED "int'(
Value (1| 2| 3| 4] 5]
6 ) #REQU REDY

SDVal ue (Accpt SecProp |
Accpt SecPr opRev |
SecLi st TypesRet | SeclLi st Ret
| Rej SecProp | NoMatch )
#| MPLI ED >

323 | SecurityResponseType | int Type of Security Definition message response. <! ELEMENT SecRspTyp EMPTY>
) <I ATTLI ST SecRspTyp
Valid values: DA aoar
1 = Accept security proposal as is FixTag TA #FI XED ' 323
2 = Accept security proposal with revisions as DataType CDATA #FIXED 'int'
indicated in the message Ful | Name CDATA #FI XED
3 =Fist of security typesreturned perrequest ' Securit yResponseType'
4;I:1st—ef—seeuﬂt-1es—1=etm=ﬂed—per—reques{ Conponent Type CDATA #FI XED 'Field'
5 = Reject security proposal Value (1] 2| 3| 4] 5] 6)
6 = Can not match selection criteria #REQUI RED
SDval ue (_ Accpt SecProp |
Accpt SecPropRev | Secli st TypesRet |
SecListRet | Rej SecProp | NoMatch )
# VPLI ED >
Y
324 | SecurityStatusReqID String Unique ID of a Security Status Request message. <! ELEMENT SecStatReql D (#PCDATA) >
<! ATTLI ST SecSt at Regl D
FI XTag CDATA #FI XED ' 324"
Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED
' SecuritySt at usReql D
Conponent Type CDATA #FI XED 'Fiel d'
A 4
325 | UnsolicitedIndicator | Boolean | Indicates whether or not message is being sent as a | <LELEMENT Unsol ctdind EVPTY>

result of a subscription request or not.

Valid values:
Y = Message is being sent unsolicited
N = Message is being sent as a result of a prior
request

<! ATTLI ST Unsol ctdl nd
FI XTag CDATA #FI XED ' 325"
Dat aType CDATA #FI XED ' Bool ean’

Ful | Name CDATA #FI XED
" Unsolicitedlndicator'

Conponent Type CDATA #FI XED ' Fiel d'

Deleted: <! ELEMVENT
SecurityStatusReql D
( #PCDATA) >

<! ATTLI ST
SecurityStatusReql D Fl XTag
CDATA #FI XED ' 324' |
Dat aType CDATA #FI XED
"String' >

Value (Y | N) #REQU RED
SDVal ue (_Yes | No ) #I MPLIED >
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Deleted: <! ELEMENT
Unsol i ci tedl ndi cat or EMPTY>{
<! ATTLI ST
Unsol i ci tedl ndi cat or FI XTag
CDATA #FI XED ' 325" |
Dat aType CDATA #FI XED
' Bool ean' |
Value (Y | N #REQUI REDf
SDVal ue (Yes | No )
#| MPLI ED >

{ Deleted: April30, 2003




326 | SecurityTradingStatus | int Identifies the trading status applicable to the | SLELEMENT SecTrdgStat ENMPTY>

transaction. <! ATTLI ST SecTr dgst at
Valid values: Fl XTag CDATA #FI XED ' 326"
1 = Opening Delay Dat aType CDATA #FI XED 'int’
2 = Trading Halt Ful | Name CDATA #FI XED
3 = Resume ' SecurityTradi ngSt at us'
4 = No Open/No Resume Conponent Type CDATA #FI XED ' Fi el d'
5 = Price Indication Value (1| 2| 3| 4] 5| 6] 7| 8
= i icati | 9] 10| 11 | 12 | 13 | 14 | 15 16 | 17
6 = Trading Range Indication T 18T 10 [ 20T 21 22 [ 23 ] FREGURED
7 = Market Imbalance Buy | ( | | Trdrale |
_ SDVal ue (pnDelay | TrdHalt | Resune
8 = Market Imbalance Sell [ _NoOpen | Pxind [ TrdRngind | NkilnbBuy |
9 = Market On Close Imbalance Buy Mkt Bal Sel | | Mkt Ond s| nbBuy |
_ MtOnd slnbSell | na | NoMktlnb |
10 = Market Qn Close Imbalance Sell Nolkt ondl's mb | TTSPretpn | Newpxl nd |
11 = (not assigned) TrdDisTinme | Ready | NotAvail | NotTraded |
- Unknown | Pre-Qpen Openi ngRot ation |
12 = No Market Imbalance Fast Marker ) ZINPLIED >
13 = No Market On Close Imbalance _ { Deleted: <! ELENENT
14 =ITS Pre-Opening e ity -7 | securityTradingStatus EMPTY>
_ . At <! ATTLI ST
15 = New Prl?e lnd.lcat'lon . SecurityTradi ngSt at us Fl XTag
16 = Trade Dissemination Time CDATA #FI XED ' 326' |
17 = Ready to trade (start of session) 32? SD’F!; ICDQTiL\ gFI XEDl ' Isn} 9
18 = Not Available for trading (end of session) 6] 71 8] 9] 10] 11] 12
19 = Not Traded on this Market |1813 |1914 |2015 |2116 |2217 |23
20 = Unknown or Invalid #REIQJI REI:)'n I I I 23)
21 = Pre-Open SDval ue (QpnDel ay | TrdHalt
_ : . | Resunme | NoQpen | PxlInd |
22 = Opening Rotation TrdRngl nd | Mkt | mbBuy |
23 = Fast Market Mkt Bal Sel | | Mkt OnCl sl mbBuy
| Mtond sinbSell | na |
NoMkt I b | NoMkt Ondl sl nb |
I TSPreQpn | NewPxlInd |
TrdDi sTime | Ready |
Not Avai | | NotTraded |
Unknown | Pre-Qpen |
Openi ngRot ati on | Fast Mar ket
) # MPLIED >
_ { Deleted: April30, 2003 )
e -
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<! ELEMENT Hal t Rsn EMPTY>

Deleted: <! ELEMENT Hal t Reason
EMPTY>Y

<! ATTLI ST Hal t Reason FI XTag
CDATA #FI XED ' 327' |

Dat aType CDATA #FI XED
‘char' |

Value (I | X| P| D| E|
M) #REQUI REDY

SDVal ue (Ordinb |

Equi pChange | NewsPend |
NewsDi ss | Ordinfl | Addlnfo
) #I MPLIED >

327 | HaltReason char Denotes the reason for the Opening Delay or Trading
Halt. <I ATTLI ST Hal tRsn
Valid values: Fl XTag CDATA #FI XED ' 327"
I = Order Imbalance Dat aType CDATA #FI XED ' char'
X = Equipment Changeover Ful | Name CDATA #FI XED ' Hal t Reason’
P =News Pending Conponent Type CDATA #FI XED ' Fi el d'
D = News Dissemination Value (1| | X1 PL DL EL M)
E = Order Influx #REQUI RED
M = Additional Information SDval ue (Ordimb | Equi pChange |
NewsPend | NewsDiss | Ordinfl | Addinfo )
#1 MPLI ED >
A A
328 | InViewOfCommon Boolean Indicates whether or not the halt was due to Common | <LELEVENT | nVi ewcf Cm_ ENPTY>
Stock trading being halted. <I ATTLI ST | nVi ewf Cm
Valid values: FI XTag CDATA #FI XED ' 328"
Y = Halt was due to common stock being halted Dat aType CDATA #FI XED ' Bool ean’
N = Halt was not related to a halt of the common Ful | Nanme CDATA #FI XED
stock "1 nVi ewd Conmon’
Conponent Type CDATA #FI XED 'Field'
Value (Y | N) #REQU RED
SDValue (_Yes | No ) # MPLIED >
Y
329 | DueToRelated Boolean Indicates whether or not the halt was due to the Related | </ELEMENT DueToReltd EVPTY>

Security being halted.

Valid values:
Y = Halt was due to related security being halted
N = Halt was not related to a halt of the related
security

<! ATTLI ST DueToRel td
Fl XTag CDATA #FI XED ' 329’
Dat aType CDATA #FI XED ' Bool ean’
Ful | Name CDATA #FI XED ' DueToRel at ed'

Deleted: <! ELEVENT
I nVi ewOf Common  EMPTY>1
<! ATTLI ST | nVi ewOf Conmon
FI XTag CDATA #FI XED ' 328'
Dat aType CDATA #F| XED
' Bool ean' |
Value (Y | N) #REQUI REDT
SDVal ue (Yes | No )
#| MPLI ED >

Conponent Type CDATA #FI XED 'Fiel d'
Value (Y | N) #REQUI RED
SDvalue (_Yes | No ) #l MPLIED >
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Deleted: <! ELEVENT

DueToRel at ed EMPTY>{
<! ATTLI ST DueToRel at ed

FI XTag CDATA #FI XED ' 329'
Dat aType CDATA #F| XED

' Bool ean' |
Value (Y | N #REQU REDfY
SDVal ue (Yes | No )

#1 MPLI ED >

{ Deleted: April30, 2003




330

BuyVolume

Qty

Quantity bought.

<! ELEMENT BuyVol (#PCDATA) >
<! ATTLI ST BuyVol
FI XTag CDATA #FI XED ' 330"
Dat aType CDATA #FIXED 'Qty’
Ful | Name CDATA #FI XED ' BuyVol unge'
Conponent Type CDATA #FI XED 'Fi el d'

Y

331

SellVolume

Qty

Quantity sold.

<! ELEMENT Sel | Vol (#PCDATA) >
<! ATTLI ST Sel | Vol
Fl XTag CDATA #FI XED ' 331"
Dat aType CDATA #FIXED ' Qty'
Ful | Nane CDATA #FI XED ' Sel | Vol une’

Conponent Type CDATA #FI XED 'Fiel d'

L 2

332

HighPx

Price

Represents an indication of the high end of the price

range for a security prior to the open or reopen

<! ELEMENT Hi ghPx (#PCDATA) >
<! ATTLI ST Hi ghPx
FI XTag CDATA #FI XED ' 332"
Dat aType CDATA #FI XED ' Price'
Ful | Nane CDATA #FI XED ' Hi ghPx'
Conponent Type CDATA #FI XED ' Fi el d'

Y

333

LowPx

Price

Represents an indication of the low end of the price

range for a security prior to the open or reopen

<! ELEMENT LowPx (#PCDATA) >
<I ATTLI ST LowPx
Fl XTag CDATA #FI XED ' 333'
Dat aType CDATA #FI XED ' Price’
Ful | Name CDATA #FI XED ' LowPx'
Conponent Type CDATA #FI XED 'Field'
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- -1 Deleted: <! ELEMENT BuyVol unme

( #PCDATA) >

<! ATTLI ST BuyVol une FI XTag
CDATA #FI XED ' 330' |

Dat aType CDATA #FIXED ' Qty'
>

- - Deleted: <! ELEMENT Sel | Vol une

(#PCDATA) >1
<I ATTLI ST Sel | Vol ume FI XTag
CDATA #FI XED ' 331'
Dat aType CDATA #FI XED ' Qy'
>

- -1 Deleted: <! ELEMENT Hi ghPx

(#PCDATA) >1

<! ATTLI ST Hi ghPx FI XTag
CDATA #FI XED ' 332' |

Dat aType CDATA #FI XED
"Price’ >

-1 Deleted: <! ELEMENT LowPx

(#PCDATA) >1

<! ATTLI ST LowPx FI XTag
CDATA #FI XED ' 333" |

Dat aType CDATA #FI XED
"Price’ >

~ { Deleted: April30, 2003 ]




334 | Adjustment int Identifies the type of adjustment. <! ELEMENT Adj nt EMPTY>
Valid values: <! ATTLI ST Adj nt
1 = Cancel
2 = Error Fl XTag CDATA #FI XED ' 334’
3 = Correction Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Adj ust nent’
Conponent Type CDATA #FI XED 'Fiel d'
Value (1| 2| 3 ) #REQU RED
SDVal ue (_ Cancel | Error | Correction
# MPLI ED >
A 4
335 | TradSesReqID String Unique ID of a Trading Session Status message. <! ELEMENT TradSesReql D (#PCDATA) >
<! ATTLI ST Tr adSesReql D
Fl XTag CDATA #FI XED ' 335’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Tr adSesReql D
Conponent Type CDATA #FIXED 'Field >
Y
336 | TradingSessionID String Identifier for Trading Session <! ELEMENT TrdgSess|D (#PCDATA) >

Can be used to represent a specific market trading
session (e.g. “PRE-OPEN", "CROSS 2", "AFTER-
HOURS", "TOSTNET!1", "TOSTNET2", etc).

To specify good for session where session spans more
than one calendar day, use TimeInForce Day in
conjunction with TradingSessionID.

Values should be bi-laterally agreed to between
counterparties.

Firms may register Trading Session values on the FIX

“ECN and Exchanges” working group section).

<! ATTLI ST TrdgSess|ID
Fl XTag CDATA #FI XED ' 336’
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' Tr adi ngSessi onl D

Conponent Type CDATA #FIXED 'Field' >
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_ -1 Deleted: <! ELEMENT Adj ust nent
Pid EMPTY>{
<! ATTLI ST Adj ust nent
CDATA #FI XED ' 334" |
Dat aType CDATA #FIXED 'int'9¢
Value (1 | 2 | 3) #REQU REDY
SDval ue (Cancel | Error |
Correct) #l MPLIED >

FI XTag

_ - 7| Deleted: <! ELENMENT
- TradSesReql D (#PCDATA) >
<! ATTLI ST TradSesReql D
FI XTag CDATA #FI XED ' 335' |
Dat aType CDATA #FI XED
"String' >

_ - | Deleted: <! ELEMENT
- Tradi ngSessi onl D (#PCDATA) >1
<! ATTLI ST Tradi ngSessi onl D
FI XTag CDATA #FI XED ' 336'
Dat aType CDATA #FI XED
"String' >

- { Deleted: April30, 2003 )




337 | ContraTrader String Identifies the trader (e.g. "badge number") of the | <LELEMENT CntraTrdr (#PCDATA)>
ContraBroker. <I ATTLI ST CntraTrdr
FI XTag CDATA #FI XED ' 337"
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #FI XED ' ContraTr ader’
Conponent Type CDATA #FIXED 'Field >
. Deleted: <! ELEMENT
ContraTrader (#PCDATA) >
; H <! ELEMENT Tr adSesMet hod EMPTY> <! ATTLI ST ContraTrader
338 | TradSesMethod int Method of trading FI XTag CDATA #FI XED ' 337" |
X <! ATTLI ST Tr adSesMet hod Dat aType CDATA #FI XED
Valid values: "String >
1 = Electronic FI XTag CDATA #FI XED ' 338"
2 = Open Outcry Dat aType CDATA #FIXED 'int’
3 =Two Party Ful | Name CDATA #FI XED ' Tr adSesMet hod"
Conponent Type CDATA #FI XED 'Fiel d'
Value (1] 2 | 3 ) #REQU RED
SDval ue (_ Electronic | OpenQutcry |
TwoParty ) #l MPLIED >
. Deleted: <! ELEMVENT
TradSesMet hod EMPTY>{
; ; ; <! ELEMENT TradSesMbde EMPTY> <! ATTLI ST Tr adSesMet hod
339 | TradSesMode int Trading Session Mode FI XTag CDATA #FI XED * 338' |
Valid values: <! ATTLI ST Tr adSesMde Dat aType CDATA #FI XED 'int'{
: . Value (1| 2| 3) #REQUI REDT
1 = Testing Fl XTag CDATA #FI XED ' 339 SDval ue (El ectronic |
2 = Simulated Dat aType CDATA #FIXED 'int’ Spendutcry | TwoParty)
3 = Production Ful | Nane CDATA #FI XED ' Tr adSesMbde'
Conponent Type CDATA #FI XED 'Fiel d'
Value (1] 2 | 3 ) #REQU RED
SDVal ue (_Testing | Sinulated |
Production ) # MPLIED >
v Deleted: <! ELEMENT
TradSesMbde EMPTY>Y
<! ATTLI ST Tr adSesMde
FI XTag CDATA #FI XED ' 339'
Dat aType CDATA #FI XED "int' |
Value (1| 2 | 3) #REQUI REDf
SDVal ue (Testing | Sinul ated
| Production) #l MPLIED >
Yo ~ - - - | Deleted: April30, 2003 )
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<! ELEMENT Tr adSesStat EMPTY>

340 | TradSesStatus int State of the trading session.
. <! ATTLI ST Tr adSesSt at
Valid values:
0 = Unknown Fl XTag CDATA #FI XED ' 340'
1 = Halted Dat aType CDATA #FI XED 'int’
2 =Open Ful | Name CDATA #FI XED ' Tr adSesSt at us'
3 = Closed Conponent Type CDATA #FI XED " Fi el d'
4 = Pre-Open Value (0] 1] 2| 3] 4] 5] 6)
5 = Pre-Close #REQUI RED
6 = Request Rejected SDval ue (_Unknown | Halted | Open |
d osed PreCpen | PreClose | ReqRej )
#| MPLI ED >
A &
341 | TradSesStartTime UTCTime | Starting time of the trading session <! ELEVENT TradSesStartTm (#PCDATA) >
stamp <I ATTLI ST TradSesStartTm
FI XTag CDATA #FI XED ' 341'
Dat aType CDATA #FI XED ' UTCTi nest anp'
Ful | Nanme CDATA #FI XED
' TradSesStart Ti ne'
Conponent Type CDATA #FIXED 'Field >
A 4
342 | TradSesOpenTime UTCTime | Time of the opening of the trading session <l ELEVENT Tr adSesCpenTm (#PCDATA) >
stamp <! ATTLI ST Tr adSesOpenTm

FI XTag CDATA #FI XED ' 342’
Dat aType CDATA #FI XED ' UTCTi nest anp’

Ful | Name CDATA #FI XED
' TradSesOpenTi ne'

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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Deleted: <! ELEMENT
TradSesSt at us EMPTY>T

<! ATTLI ST TradSesSt at us

FI XTag CDATA #FI XED ' 340'
Dat aType CDATA #FI XED 'int'
Value (1| 2| 3] 4| 5| 6
) #REQUI REDY

SDVal ue (Halted | Open |
Closed | Pre-Open | Pre-
Close | ReqRej) # MPLIED >

Deleted: <! ELEMENT
TradSesStart Ti me (#PCDATA) >
<! ATTLI ST TradSesStartTi me
FI XTag CDATA #FI XED ' 341' |

Dat aType CDATA #FI XED
' UTCTi nest anp' >

Deleted: <! ELEMENT
TradSesOpenTi ne (#PCDATA) >1
<! ATTLI ST TradSesOpenTi nme
FI XTag CDATA #FI XED ' 342'
Dat aType CDATA #FI XED

' UTCTi nest anp' >

_ { Deleted: April30, 2003




343 | TradSesPreCloseTime

UTCTime
stamp

Time of the pre-closed of the trading session

<! ELEMENT Tr adSesPred sTm (#PCDATA) >
<! ATTLI ST TradSesPred sTm
FI XTag CDATA #FI XED ' 343"
Dat aType CDATA #FI XED ' UTCTi nest anp’

Ful | Name CDATA #FI XED
' TradSesPr ed oseTi ne'

Conponent Type CDATA #FIXED 'Field' >

Y

344 | TradSesCloseTime

UTCTime
stamp

Closing time of the trading session

<! ELEMENT Tr adSesC sTm (#PCDATA) >
<! ATTLI ST TradSesd sTm
FI XTag CDATA #FI XED ' 344'
Dat aType CDATA #FI XED ' UTCTi nest anp'

Ful | Name CDATA #FI XED
' TradSesd oseTi ne'

Conponent Type CDATA #FIXED 'Field' >

Yy

Deleted: <! ELEMENT
TradSesPreC oseTi ne
( #PCDATA) >1
<! ATTLI ST
TradSesPreC oseTi ne Fl XTag
CDATA #FI XED ' 343" |
Dat aType CDATA #FI XED
" UTCTi nest anp’ >

345 | TradSesEndTime

UTCTime
stamp

End time of the trading session

<! ELEMENT Tr adSesEndTm (#PCDATA) >
<! ATTLI ST TradSesEndTm
FI XTag CDATA #FI XED ' 345"
Dat aType CDATA #FI XED ' UTCTi nest anp’

Deleted: <! ELEMENT

TradSesCl oseTi me (#PCDATA) >
<! ATTLI ST TradSesd oseTi ne

FI XTag CDATA #FI XED ' 344" |

Dat aType CDATA #FI XED

' UTCTi nest anp' >

Ful | Name CDATA #FI XED
' Tr adSesEndTi ne’

Conponent Type CDATA #FIXED 'Field' >

Y

346 | NumberOfOrders

int

Number of orders in the market.

<! ELEMENT Nunmf Ords (#PCDATA) >
<! ATTLI ST NunCX Or ds
Fl XTag CDATA #FI XED ' 346’
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
' Nunber Of Orders’

Conponent Type CDATA #FIXED 'Field' >

Deleted: <! ELEVENT
TradSesEndTi ne (#PCDATA) >
<! ATTLI ST TradSesEndTi ne
FI XTag CDATA #FI XED ' 345'
Dat aType CDATA #FI XED

' UTCTi nest anp' >
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Deleted: <! ELEMENT

Nunber OF Or der s ( #PCDATA) >
<! ATTLI ST Nunber Of Orders

FI XTag CDATA #FI XED ' 346' |

Dat aType CDATA #FI XED 'int"'

>

{ Deleted: April30, 2003 )




347 | MessageEncoding String Type of message encoding (non-ASCIIT (non-English) | <LELEVENT MsgEncoding (#PCDATA)>
characters) used in a message’s “Encoded” fields. <! ATTLI ST MsgEncodi ng
Valid values: FI XTag CDATA #FI XED ' 347"
ISO-2022-JP (for using JIS) Dat aType CDATA #FIXED 'String'
EUC-JP (for using EUC) : Ful | Name CDATA #FI XED
Shift_JIS (for using SJIS) “MessageEncoding’
UTF-8  (for using Unicode) Conponent Type CDATA #FIXED 'Field' >
Y
348 | EncodedIssuerLen Length Byte length of encoded (non-ASCII characters) | <LELEMENT Enclssrlen (#PCDATA)>
Encodedlssuer (349) field. <! ATTLI ST Enclssrlen
FI XTag CDATA #FI XED ' 348’
Dat aType CDATA #FI XED ' Length'
Ful | Name CDATA #FI XED
' Encodedl ssuer Len’
Conponent Type CDATA #FIXED 'Field >
349 | EncodedIssuer data Encoded (non-ASCII characters) representation of the | SLELEVENT Enclssr (#PCDATA)>
Issuer field in the encoded format specified via the <! ATTLI ST Encl ssr
MessageEncoding (347) field. If used, the ASCII FI XTag CDATA #FI XED ' 349'
(English) representation should also be specified in the Dat aType CDATA #Fl XED ' dat &'
Issuer field.
Ful | Name CDATA #FI XED ' Encodedl ssuer"’
Conponent Type CDATA #FI XED ' Field >
Y
350 | EncodedSecurityDesc | Length Byte length of encoded (non-ASCII characters) | SLELEVENT EncSecDesclen (#PCDATA)>

Len

EncodedSecurityDesc (351) field.

<I ATTLI ST EncSecDesclLen

Fl XTag CDATA #FI XED ' 350

Dat aType CDATA #FI XED ' Length’

Ful | Nane CDATA #FI XED

' EncodedSecurityDesclLen'

Conponent Type CDATA #FI XED 'Fiel d'

>
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- -1 Deleted: <! ELEMENT

MessageEncodi ng EMPTY>]

<! ATTLI ST MessageEncodi ng
FI XTag CDATA #FI XED ' 347"
Dat aType CDATA #FI XED
"String' 1
Val ue (IS0 2022-JP | EUC JP
| Shift_JIS | UTF-8)
#REQUI REDY

SDValue ( JIS| EUC| SJIS |
Uni code ) #l MPLIED >

- - Deleted: <! ELENENT

Encodedl ssuer Len (#PCDATA) >

<! ATTLI ST Encodedl ssuerLen
FI XTag CDATA #FI XED ' 348' |
Dat aType CDATA #FI XED
‘Length' >

- -1 Deleted: <! ELEMENT

N

Encodedl ssuer (#PCDATA) >

<! ATTLI ST Encodedl| ssuer
FI XTag CDATA #FI XED ' 349'
Dat aType CDATA #FI XED ' dat a'
>

Deleted: <! ELEMENT
EncodedSecuri t yDescLen
(#PCDATA) >

<! ATTLI ST
EncodedSecuri t yDescLen
Fl XTag CDATA #FI XED ' 350'
Dat aType CDATA #FI XED
'Length' >

{ Deleted: April30, 2003




351 | EncodedSecurityDesc | data Encoded (non-ASCII characters) representation of the | <LELEVENT EncSecDesc (#PCDATA)>
SecurityDesc  (107) field in the encoded format <! ATTLI ST EncSecDesc
specified via the MessageEncoding (347) field. If used, FI XTag CDATA #FI XED ' 351"
the .ASCH (English)_ representation should also be Dat aType CDATA #Fl XED ' dat &'
specified in the SecurityDesc field.
Ful | Nane CDATA #FI XED
' EncodedSecuri t yDesc'
Conponent Type CDATA #FI XED ' Fiel d'
Y
352 | EncodedListExeclInstL | Length Byte length of encoded (non-ASCII characters) | <LELEMENT EncListExeclnstlen (#PCDATA)>
en EncodedListExeclnst (353) field. <I ATTLI ST EncLi st Execl nstLen
Fl XTag CDATA #FI XED ' 352"
Dat aType CDATA #FI XED ' Length'
Ful | Name CDATA #FI XED
' EncodedLi st Execl nst Len’
Conponent Type CDATA #FI XED 'Fiel d'
A 4
353 | EncodedListExecInst | data Encoded (non-ASCII characters) representation of the | <LELEVENT EncListExeclnst (#PCDATA)>
ListExeclnst (69) field in the encoded format specified <! ATTLI ST EnclLi st Execl nst
via the MessageEncoding (347) field. If used, the Fl XTag CDATA #FI XED ' 353"
ASQII (Enghsh) representation should also be Dat aType CDATA #FI XED ' dat &
specified in the ListExeclnst field.
Ful | Nane CDATA #FI XED
' EncodedLi st Execl nst’
Conponent Type CDATA #FI XED ' Fiel d'
Y
354 | EncodedTextLen Length Byte length of encoded (non-ASCII characters) | <LELEMENT EncTextlen (#PCDATA)>

EncodedText (355) field.

<I ATTLI ST EncText Len
FI XTag CDATA #FI XED ' 354'
Dat aType CDATA #FI XED ' Length'

Ful | Name CDATA #FI XED
' EncodedText Len'

Conponent Type CDATA #FI XED 'Fiel d'
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- -1 Deleted: <! ELEMENT

EncodedSecuri t yDesc
(#PCDATA) >

<! ATTLI ST
EncodedSecuri tyDesc Fl XTag
CDATA #FI XED ' 351' |
Dat aType CDATA #FI XED ' dat a'
>

- - Deleted: <! ELENMENT

EncodedLi st Execl nstLen
(#PCDATA) >

<! ATTLI ST
EncodedLi st Execl nst Len
FI XTag CDATA #FI XED ' 352" |
Dat aType CDATA #FI XED
'Length' >

- -1 Deleted: <! ELEMENT

EncodedLi st Execl nst
(#PCDATA) >1

<! ATTLI ST
EncodedLi st Execl nst Fl XTag
CDATA #FI XED ' 353" |
Dat aType CDATA #FI XED ' dat a'
>

_- Deleted: <! ELEMENT

EncodedText Len (#PCDATA) >
<! ATTLI ST EncodedText Len
FI XTag CDATA #FI XED ' 354" |
Dat aType CDATA #FI XED

'Length' >

{ Deleted: April30, 2003




Deleted: <! ELEVENT
EncodedText (#PCDATA) >

<! ATTLI ST EncodedText
FI XTag CDATA #FI XED ' 355'
Dat aType CDATA #FI XED ' dat a'
>

Deleted: <! ELEVENT

EncodedSubj ect Len (#PCDATA) >{
<! ATTLI ST EncodedSubj ect Len

FI XTag CDATA #FI XED ' 356" |

Dat aType CDATA #FI XED

‘Length' >

355 | EncodedText data Encoded (non-ASCII characters) representation of the | <LELEVENT EncText (#PCDATA)>
Text (58) field in the encoded format specified via the <! ATTLI ST EncText
MessageEncoding (347) field. If used, the ASCII Fl XTag CDATA #FI XED ' 355'
(English) representation should also be specified in the Dat aType CDATA #Fl XED ' dat &'
Text field.
Ful | Name CDATA #FI XED ' EncodedText'
Conponent Type CDATA #FI XED ' Field >
Y
356 | EncodedSubjectLen Length Byte length of encoded (non-ASCII characters) | SLELEVENT EncSubjectlen (#PCDATA)>
EncodedSubject (357) field. <! ATTLI ST EncSubj ect Len
Fl XTag CDATA #FI XED ' 356’
Dat aType CDATA #FI XED ' Length'
Ful | Name CDATA #FI XED
' EncodedSubj ect Len'
Conponent Type CDATA #FIXED 'Field >
A 4
357 | EncodedSubject data Encoded (non-ASCII characters) representation of the | SLELEVENT EncSubj ect (#PCDATA) >
Subject (147) field in the encoded format specified via <! ATTLI ST EncSubj ect
the MessageEncoding (347) field. If used, the ASCII FI XTag CDATA #FI XED ' 357
(English) representation should also be specified in the Dat aType CDATA #Fl XED ' dat &'
Subject field.
Ful | Nane CDATA #FI XED
' EncodedSubj ect’
Conponent Type CDATA #FI XED ' Field >
Y
358 | EncodedHeadlineLen | Length Byte length of encoded (non-ASCII characters) | SLELEVENT EnchHead|inelen (#PCDATA)>

EncodedHeadline (359) field.

<I ATTLI ST EncHeadl i neLen
FI XTag CDATA #FI XED ' 358"
Dat aType CDATA #FI XED ' Length'

Ful | Name CDATA #FI XED
' EncodedHeadl i neLen’

Conponent Type CDATA #FI XED 'Fiel d'

>

Deleted: <! ELEVENT

EncodedSubj ect (#PCDATA) >
<! ATTLI ST EncodedSubj ect

FI XTag CDATA #FI XED ' 357"

Dat aType CDATA #FI XED ' dat a'

>
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Deleted: <! ELEMVENT
EncodedHeadl i neLen
(#PCDATA) >

<! ATTLI ST
EncodedHeadl i neLen Fl XTag
CDATA #FI XED ' 358' |
Dat aType CDATA #FI XED
'Length' >

{ Deleted: April30, 2003 )




359 | EncodedHeadline data Encoded (non-ASCII characters) representation of the | <LELEVENT EncHeadline (#PCDATA)>
Headline (148) field in the encoded format specified <! ATTLI ST EncHeadl ine
via the MessageEncoding (347) field. If used, the Fl XTag CDATA #FI XED ' 359'
ASQII (English) re.:presentation should also be Dat aType CDATA #FI XED ' dat &
specified in the Headline field.
Ful | Nane CDATA #FI XED
' EncodedHeadl i ne'
Conponent Type CDATA #FIXED ' Field >
Y
360 | EncodedAllocTextLen | Length Byte length of encoded (non-ASCII characters) | SLELEVENT EncAllocText Len (#PCDATA)>
EncodedAllocText (361) field. <I ATTLI ST EncAl | ocText Len
FI XTag CDATA #FI XED ' 360’
Dat aType CDATA #FI XED ' Length'
Ful | Name CDATA #FI XED
' EncodedAl | ocText Len’
Conponent Type CDATA #FIXED 'Field >
361 | EncodedAllocText data Encoded (non-ASCII characters) representation of the | <LELEVENT EncAllocText (#PCDATA)>
AllocText (161) field in the encoded format specified <! ATTLI ST EncAl | ocText
via the MessageEncoding (347) field. If used, the Fl XTag CDATA #FI XED ' 361
ASQII (English) representation should also be Dat aType CDATA #FI XED ' dat &
specified in the AllocText field.
Ful | Nane CDATA #FI XED
' EncodedAl | ocText'
Conponent Type CDATA #FIXED ' Field >
Y
362 | EncodedUnderlyinglss | Length Byte length of encoded (non-ASCII characters) | <LELEVENT Encindlssrlen (#PCDATA)>
uerLen EncodedUnderlyinglssuer (363) field. <! ATTLI ST EncUndl ssrlen

Fl XTag CDATA #FI XED ' 362
Dat aType CDATA #FI XED ' Length’

Ful | Name CDATA #FI XED
' EncodedUnder | yi ngl ssuer Len'

Conponent Type CDATA #FIXED 'Field' >
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N

Deleted: <! ELEVENT
EncodedHeadl i ne (#PCDATA) >
<! ATTLI ST EncodedHeadl i ne
FI XTag CDATA #FI XED ' 359'
Dat aType CDATA #FI XED ' dat a'

>

Deleted: <! ELEMENT
EncodedAl | ocText Len
(#PCDATA) >

<! ATTLI ST
EncodedAl | ocText Len FI XTag
CDATA #FI XED ' 360" |
Dat aType CDATA #FI XED
'Length' >

Deleted: <! ELEMVENT

EncodedAl | ocText (#PCDATA) >
<! ATTLI ST EncodedAl | ocText

FI XTag CDATA #FI XED ' 361'

Dat aType CDATA #FI XED ' dat a'

>

Deleted: <! ELEVENT
EncodedUnder | yi ngl ssuer Len
(#PCDATA) >

<! ATTLI ST
EncodedUnder | yi ngl ssuer Len
FI XTag CDATA #FI XED ' 362" 1
Dat aType CDATA #FI XED
'Length' >

e

Deleted: April30, 2003




363 | EncodedUnderlyinglss | data Encoded (non-ASCII characters) representation of the | </ ELEVENT EncUndlssr (#PCDATA) >
uer Underlyinglssuer (306) field in the encoded format <! ATTLI ST EncUndl ssr
specified via the MessageEncoding (347) field. If used, Fl XTag CDATA #FI XED ' 363'
the .ASCH (English) r'epresentation should also be Dat aType CDATA #Fl XED ' dat &'
specified in the Underlyinglssuer field.
Ful | Nane CDATA #FI XED
' EncodedUnder | yi ngl ssuer’
Conponent Type CDATA #FIXED ' Field >
Y
364 | EncodedUnderlyingSe | Length Byte length of encoded (non-ASCII characters) | <LELEMENT EnclndSecDesclen (#PCDATA)>
curityDescLen EncodedUnderlyingSecurityDesc (365) field. <! ATTLI ST EncUndSecDescLen
FI XTag CDATA #FI XED ' 364’
Dat aType CDATA #FI XED ' Length'
Ful | Name CDATA #FI XED
' EncodedUnder | yi ngSecuri tyDesclLen'
Conponent Type CDATA #FIXED 'Field >
A 4
365 | EncodedUnderlyingSe | data Encoded (non-ASCII characters) representation of the | <L ELEVENT EncUndSecDesc (#PCDATA) >
curityDesc UnderlyingSecurityDesc (307) field in the encoded <! ATTLI ST EncUndSecDesc
format specified via the MessageEncoding (347) field. Fl XTag CDATA #FI XED ' 365'
If used,.the /_\SCH (English_) represe?ntation should also Dat aType CDATA #Fl XED ' dat &'
be specified in the UnderlyingSecurityeDesc field.
Ful | Nane CDATA #FI XED
' EncodedUnder | yi ngSecurityDesc’
Conponent Type CDATA #FIXED ' Field >
Y
366 | AllocPrice Price Executed price for an AllocAccount (79) entry used | LELEVENT AllocPx (#PCDATA) >

when using “executed price” vs. “average price”

allocations (e.g. Japan).

<! ATTLI ST Al |l ocPx
Fl XTag CDATA #FI XED ' 366’
Dat aType CDATA #FIXED ' Price’
Ful | Nane CDATA #FI XED ' Al l ocPrice’

Conponent Type CDATA #FI XED 'Fiel d'

>
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- -1 Deleted: <! ELEMENT

EncodedUnder | yi ngl ssuer
(#PCDATA) >1

<! ATTLI ST
EncodedUnder | yi ngl ssuer
FI XTag CDATA #FI XED ' 363"
Dat aType CDATA #FI XED ' dat a'
>

- - Deleted: <! ELENENT

EncodedUnder | yi ngSecuri t yDes
cLen (#PCDATA) >

<! ATTLI ST

EncodedUnder | yi ngSecuri t yDes
cLen Fl XTag CDATA #FI XED
' 364' 1

Dat aType CDATA #FI XED
'Length' >

- -1 Deleted: <! ELEMENT

EncodedUnder | yi ngSecuri t yDes
c (#PCDATA) >

<I ATTLI ST

EncodedUnder | yi ngSecuri tyDes
c FI XTag CDATA #FI XED ' 365' |
Dat aType CDATA #FI XED ' dat a'
>

~ -1 Deleted: <! ELEMENT Al | ocPrice

( #PCDATA) >

<I ATTLI ST Al l ocPrice FI XTag
CDATA #FI XED ' 366' |
Dat aType CDATA #FI XED
"Price’ >

{ Deleted: April30, 2003




367 | QuoteSetValidUntilTi | UTCTime | Indicates expiration time of this particular QuoteSet <! ELEMENT Quot Set Val i dunti| Tm (#PCDATA) >
me stamp (always expressed in UTC (Universal Time <! ATTLI ST Quot Set Val i duntil Tm
Coordinated, also known as “GMT”) FI XTag CDATA #FI XED ' 367"
Dat aType CDATA #FI XED ' UTCTi nest anp’
Ful | Nane CDATA #FI XED
' Quot eSet Val i dunti | Ti ne’
Conponent Type CDATA #FI XED ' Field >
Y
368 | QuoteEntryRejectReas | int Reason Quote Entry was rejected: <L ELEMENT QuotEntryRej Rsn EMPTY>
on . <! ATTLI ST Quot EntryRej Rsn
Valid values: ] )
1 = Unknown symbol (Security) Fl XTag CDATA #FI XED * 368
2 = Exchange(Security) closed Dat aType CDATA #FIXED 'int’
3 = Quote exceeds limit Ful | Name CDATA #FI XED
4 =Too late to enter ' Quot eEnt r yRej ect Reason’
5 = Unknown Quote Conponent Type CDATA #FI XED ' Fi el d'
6 = Duplicate Quote Value (1| 2| 3| 4| 5| 6] 7] 8
7 = Invalid bid/ask spread | 9] 99) #REQU RED
8 = Invalid price - SDval ue ( Lhkn\(\/n&/rkn | Exi:hd sd |d |
— . . O dExcLim | ToolLate UnknOr DupOr
9 = Not authorized to quote security nvBi dAsk | 1nvPx [ NotAuth | Cther )
99 = Other # MPLI ED >
A 4
369 | LastMsgSeqNumProc | SeqNum | The last MsgSeqNum (34) value received by the FIX | [-na - not used in IXM. DD ly
essed engine and processed by downstream application, such
as trading engine or order routing system. Can be
specified on every message sent. Useful for detecting
a backlog with a counterparty.

v _ _ _ _ _
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Deleted: <! ELEMENT
Quot eSet Val i dunti | Ti me
(#PCDATA) >
<! ATTLI ST
Quot eSet Val i dunti | Ti me
FI XTag CDATA #FI XED ' 367"
Dat aType CDATA #FI XED
" UTCTi nest anp’ >

Deleted: <! ELEVENT
Quot eEnt r yRej Reason EMPTY>Y
<l ATTLI ST
Quot eEnt r yRej Reason FI XTag
CDATA #FI XED ' 368" |
Dat aType CDATA #FIXED 'int'9¢
Value (1| 2| 3| 4| 5|
6| 7| 8] 9) #REQU REDY
SDVal ue (UnknwnSym |
ExchCd sd | O dExcLim|
TooLate | UnknOrd | DupOrd |
I nvBi dAsk | InvPx | NotAuth
) #I MPLIED >

{

Deleted: [n/a for FIXM. — not
used]

_ { Deleted: April30, 2003 )




370 | OnBehalfOfSendingTi | UTCTime | No longer used as of FIX.4.4. [ na - not used in FIXM. DID ], ~________|
me stamp Included here for reference to prior
(No Longer Used) versions.
Used when a message is sent via a
“hub” or “service bureau”. If A
sends to Q (the hub) who then sends
to B via a separate FIX session, then
when Q sends to B the value of this
field should represent the
SendingTime on the message A sent
to Q. (always expressed in UTC
(Universal Time Coordinated, also
known as “GMT”)
371 | RefTagID int The tag number of the FIX field being referenced. <! ELEMENT RefTaglD (#PCDATA) >
<I ATTLI ST RefTaglD
FI XTag CDATA #FI XED ' 371"
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Ref Tagl D
Conponent Type CDATA #FI XED 'Field' >
Y
372 | RefMsgType String The MsgType (35) of the FIX message being <! ELEMVENT Ref MsgTyp (#PCDATA)>

referenced.

<! ATTLI ST Ref MsgTyp
Fl XTag CDATA #FI XED ' 372’
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Ref MsgType'

Conponent Type CDATA #FI XED 'Field'

>

v _ _ _ _ _
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//,/‘{Deleted:[n/a for FIXM. — not

used]

J

__ - | Deleted: <! ELEMENT Ref Tagl D

(#PCDATA) >1

<! ATTLI ST Ref Tagl D Fl XTag
CDATA #FI XED ' 371" |
Dat aType CDATA #FI XED 'int'
>

_ - Deleted: [n/a for FIXM. — not
used]

J

_ { Deleted: April30, 2003




373 | SessionRejectReason

int

Code to identify reason for a session-level Reject
message.

Valid values:

0 = Invalid tag number

1 = Required tag missing

2 = Tag not defined for this message type

3 = Undefined Tag

4 = Tag specified without 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 = ComplID problem

10 = SendingTime accuracy problem

11 =Invalid MsgType

12 = XML Validation error

13 = Tag appears 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 “data” value includes field delimiter
(SOH character)

99 = Other

[ na - not used in FIXM. DTD ]y

374 | BidRequestTransType

char

Identifies the Bid Request message type.
Valid values:

N = New

C = Cancel

<! ELEMENT Bi dReqTransTyp EMPTY>
<! ATTLI ST Bi dReqTr ansTyp
Fl XTag CDATA #FI XED ' 374’
Dat aType CDATA #FI XED ' char'

Ful | Name CDATA #FI XED
' Bi dRequest Tr ansType'

Conponent Type CDATA #FI XED ' Fiel d'

Value (N | C) #REQU RED

SDVal ue (_New | Cancel ) #IMPLIED >

__-| Deleted: [n/a for FIXM. — not
- used]

Deleted: <! ELEMVENT
,/| Bi dRequest TransType EMPTY>{
/ <! ATTLI ST
/ Bi dRequest TransType Fl XTag
; CDATA #FI XED ' 374" |
7 Dat aType CDATA #FI XED ' char'
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/ Val ue” (N | C) #REQUI REDf

N SDVal ue (New | Cancel)
“. | #I MPLI ED >

{ Deleted: April30, 2003 )




375

ContraBroker

String

Identifies contra broker. Standard NASD market-
maker mnemonic is preferred.

<! ELEMENT CntraBrkr (#PCDATA) >
<! ATTLI ST CntraBrkr
FI XTag CDATA #FI XED ' 375"
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Cont r aBr oker'
Conponent Type CDATA #FIXED 'Field >

Y

376

CompliancelD

String

ID used to represent this transaction for compliance
purposes (e.g. OATS reporting).

<! ELEMENT Conpl i ancel D (#PCDATA) >
<! ATTLI ST Conpliancel D
Fl XTag CDATA #FI XED ' 376’
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Conpl i ancel D

Deleted: <! ELEMVENT

Cont r aBr oker (#PCDATA) >
<! ATTLI ST Contr aBr oker

FI XTag CDATA #FI XED ' 375'

Dat aType CDATA #FI XED

"String' >

Conponent Type CDATA #FIXED 'Field >

L 2

371

SolicitedFlag

Boolean

Indicates whether or not the order was solicited.

Valid values:
Y = Was solcitied
N = Was not solicited

<! ELEMENT SolicitedFlag EMPTY>
<! ATTLI ST SolicitedFl ag
Fl XTag CDATA #FI XED ' 377"
Dat aType CDATA #FI XED ' Bool ean'

Ful | Nane CDATA #FI XED ' SolicitedFl ag'

Deleted: <! ELEVENT

Conpl i ancel D (#PCDATA) >
<! ATTLI ST Conpl i ancel D

FI XTag CDATA #FI XED ' 376" |

Dat aType CDATA #FI XED

"String' >

Conponent Type CDATA #FI XED ' Fiel d'
Value (Y | N) #REQUI RED
SDValue (_Yes | No ) #I MPLIED >
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Deleted: <! ELEMENT

Sol i ci tedFl ag EMPTY>Y
<! ATTLI ST Sol i citedFl ag

FI XTag CDATA #FI XED ' 377" |
Dat aType CDATA #F| XED

' Bool ean'
Value (Y | N) #REQU REDT
SDval ue (Yes | No )

#1 MPLI ED >

_ { Deleted: April30, 2003




<! ELEMENT ExecRstnt Rsn EMPTY>

378 | ExecRestatementReas | int Code to identify reason for an ExecutionRpt message
on sent with ExecType=Restated or used when <! ATTLI ST ExecRstntRsn
communicating an unsolicited cancel. Fl XTag CDATA #FI XED ' 378'
Valid values: Dat aType CDATA #FIXED 'int'
0= GT Corporate action Ful | Name CDATA #FI XED
1 = GT renewal / restatement (no corporate action) | —ExecRestatement Reason
2 = Verbal change Conponent Type CDATA #FI XED ' Fi el d'
3 = Repricing of order Value (0| 1] 2| 3| 4| 5] 6] 7
4 = Broker option [ 8] 9] 10| 99 ) #REQU RED
5 = Partial decline of OrderQty (e.g. exchange- - SDval ue l( GTEor DACT | GTRenew |
o : Ver ba RePx | BrkrQpt | PartDec
initiated partlal. cancel) I TradingHalt | Cxl Systenfailure
6 = Cancel on Trading Halt M kt Option | Cancel edNot Best
7 = Cancel on System Failure War ehouseRecap | Qther ) #I MPLIED >
8 = Market (Exchange) Option v
9 = Canceled, Not Best
10 = Warehouse recap
99 = Other
379 | BusinessRejectRefID String The value of the business-level “ID” field on the <L ELEMENT Bi zRej Ref | D (#PCDATA) >

message being referenced.

<! ATTLI ST Bi zRej Ref I D
FI XTag CDATA #FI XED ' 379’
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' Busi nessRej ect Ref | D

Conponent Type CDATA #FIXED 'Field' >

Deleted: <! ELEVENT

ExecRest at ement Reason EMPTY>{
<! ATTLI ST

ExecRest at ement Reason Fl XTag
CDATA #FI XED ' 378" |

Dat aType CDATA #F| XED
‘char' |

Value (O | 1| 2] 3| 4
5| 6| 7| 8) #REQU REDT
SDVal ue (GTCorpAct | 1
GIRenew | 1

Verbal |

RePx | 1

BrkrOpt | 1

PartDec | Cxl TradingHalt |
Cxl Systenfailure |

Mkt Option ) #l MPLI ED >

v _ _ _ _ _

June 18, 2003

136
Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

Deleted: <! ELEVENT
Busi nessRej ect Ref I D
(#PCDATA) >

<! ATTLI ST
Busi nessRej ect Ref | D FI XTag
CDATA #FI XED ' 379' 1
Dat aType CDATA #FI XED
"String' >

_ { Deleted: April30, 2003




)

380 | BusinessRejectReason | int Code to identify reason for a Business Message Reject | <LELEVENT Bi zRej Rsn EMPTY>
message. <! ATTLI ST Bi zRej Rsn
Valid values: Fl XTag CDATA #FI XED ' 380'
0 = Other Dat aType CDATA #FI XED 'int’
1 = Unkown ID Ful | Name CDATA #FI XED
2 = Unknown Security ' Busi nessRej ect Reason’
3 = Unsupported Message Type Conponent Type CDATA #FI XED ' Fiel d'
4 = Application not available Value (0| 1| 2| 3| 4| 5] 6] 7
5 = Conditionally Required Field Missing #REQUI RED
6 = Not authorized SDVal ue (_ Other | UnknlD | UnknSec |
_ : : fe UnknMsgType | AppNA | CondFl dM ss | Not Auth
7 = DeliverTo firm not available at this time | NoDellvToFirm) #IMPLLED >
. __ - 7| Deleted: <! ELEMENT
- Busi nessRej Reason EMPTY>{
* <! ELEMENT GrossTrdAnt ( #PCDATA) > <! ATTLI ST Busi nessRej Reason
381 | GrossTradeAmt Amt Total amopnt tr.aded (e.g. CumQty (14) * AvgPx (6)) FI XTag CDATA #FI XED ’ 380" {
expressed in units of currency. <! ATTLI ST GrossTr dAnt Dat aType CDATA #FI XED 'int' {
. , Value (0| 1| 2| 3| 4|
FI XTag CDATA #FI XED ' 381 51 6| 7) #REQU REDY
! ! SDval ue (Gther | ¢
Dat aType CDATA #FI XED ' Ant Unkni D | §
Ful | Name CDATA #FI XED ' GrossTradeAnt ' UnknSec | 1
. UnknMsgType | 1
Conponent Type CDATA #FIXED 'Field > AppNA | 1
CondFl dM ss | NotAuth |
Y ~_ NoDel i vToFi rm ) #l MPLIED >
382 | NoContraBrokers NumInGr | The number of ContraBroker (375) entries. <! ELENENT NoCntraBrkrs (#PCDATA)> " Deleted: <! ELENENT
| GrossTradeAnt (#PCDATA) >
oup <LATTLIST NoCnt raBrkrs <UATTLI ST G ossTr adeAnt
FI XTag CDATA #FI XED ' 382" FI XTag CDATA #FI XED ' 381'
Dat aType CDATA #FI XED ' Ant'
Dat aType CDATA #FI XED ' Num nG oup’ >
Ful | Nane CDATA #FI XED
' NoCont r aBr oker s’
Conponent Type CDATA #FIXED 'Field >
. __ - | Deleted: <! ELEMENT
- NoCont r aBr oker s ( #PCDATA) >
1 3 H [ na - not used in FIXM. DTD ]y <! ATTLI ST NoContr aBrokers
383 | MaxMessageSize Length Maximum number of bytes supported for a single | L-na - not used itn BLAVL DID 1y _________ . FI XTag CDATA #FI XED ' 382" |
message. N Dat aType CDATA #FI XED
[ d in FIXM. DTD ] L NumnGroup’ >
H H na - not used in v \
384 | NoMsgTypes NumInGr | Number of MsgTypes (35) in repeating group. . Deleted: [n/a for FIXM. — not
oup AN used]
oSS . Deleted: [n/a for FIXM. — not
s used]
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)

{ Deleted: April30, 2003

)




385 | MsgDirection char Specifies the direction of the messsage. [ na - not used in FIXM. DID ]y _________|
Valid values:
S = Send
R = Receive
386 | NoTradingSessions NumInGr | Number of TradingSessionIDs (336) in repeating | <LELEMENT NoTrdgSesss (#PCDATA)>
oup group. <! ATTLI ST NoTrdgSesss
FI XTag CDATA #FI XED ' 386'
Dat aType CDATA #FI XED ' Num nG oup'
Ful | Name CDATA #FI XED
' NoTr adi ngSessi ons'
Conponent Type CDATA #FI XED ' Field' >
Y
387 | TotalVolumeTraded Qty Total volume (quantity) traded. <L ELEMVENT Tot Vol Trdd (#PCDATA) >
<! ATTLI ST Tot Vol Trdd
FI XTag CDATA #FI XED ' 387’
Dat aType CDATA #FIXED 'Qy'
Ful | Name CDATA #FI XED
' Tot al Vol uneTr aded'
Conponent Type CDATA #FIXED 'Field >
Y
388 | Discretionlnst char Code to identify the price a DiscretionOffsetValue <! ELEMENT Dsctnlnst EMPTY>
(389) is related to and should be mathematically added <! ATTLI ST Dsctnl nst
to. FI XTag CDATA #FI XED ' 388"
Valid values: Dat aType CDATA #FI XED ' char'
0 = Related to displayed price i Ful | Name CDATA #FI XED
1 = Related to market price “Discretioninst’
2 = Related to primary price Conponent Type CDATA #FI XED ' Fi el d'
3 = Related to local primary price Value (0] 1] 21 3| 41 5] 6)
4 = Related to midpoint price #REQUI RED
5 = Related to last trade price _SDVal ue (_Rel DispPx | Rel Mt Px |
6= Related 1 VWAP TP L e nb T el
A A%
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;| Di scretionlnst EMPTY>Y

Deleted: [n/a for FIXM. — not
used]

Deleted: <! ELEMENT

NoTr adi ngSessi ons (#PCDATA) >1
<! ATTLI ST NoTr adi ngSessi ons

FI XTag CDATA #FI XED ' 386'

Dat aType CDATA #FI XED

'Num nG oup' >

Deleted: <! ELEMENT

Tot al Vol umeTr aded (#PCDATA) >
<! ATTLI ST Tot al Vol uneTr aded

FI XTag CDATA #FI XED ' 387" |

Dat aType CDATA #FI XED ' Qy'

>

[ Deleted: April30, 2003 ]
Deleted: <! ELEMVENT

<! ATTLI ST Di scretionl nst
FI XTag CDATA #FI XED ' 388' |
Dat aType CDATA #FI XED
1]

‘char'f
Val ue (0 | 2] 3|
5 ) #REQUI REDT

SDVal ue (Rel Di spPx |

Rel Mkt Px | Rel PrinPx |
Rel LocPrinPx | Rel M dPx |
Rel Lst Px ) #l MPLI ED >

4|




389 | DiscretionOffsetValue | float | Amount (signed) added to the “related to” price | SLELEVENT DscinGistvalu (#PCDATA)> |
specified via Discretionlnst (388), in the context of <I ATTLI ST DsctnCf st Valu
(formerly  named DiscretionOffsetType (842) FI XTag CDATA #FI XED ' 389"
DiscretionOffset prior ag
to FIX 4.4) (Prior to FIX 4.4 this field was of type PriceOffset) DataType CDATA #FI XED 'float’
Ful | Nane CDATA #FI XED
'DiscretionCfsetVal ue'
Conponent Type CDATA #FIXED 'Field >
Y
390 | BidID String Unique identifier for Bid Response as assigned by sell- | <L.ELEVENT Bi di D (#PCDATA) >
side (broker, exchange, ECN). Uniqueness must be <! ATTLI ST Bi dI D
guaranteed within a single trading day. Fl XTag CDATA #FI XED ' 390'
Dat aType CDATA #FIXED 'String'
Ful | Nanme CDATA #FI XED ' Bi dI D
Conponent Type CDATA #FIXED 'Field >
A 4
391 | ClientBidID String Unique identifier for a Bid Request as assigned by | SLELEMENT CIBidiD (#PCDATA) >
institution. Uniqueness must be guaranteed within a <! ATTLI ST A BidID
single trading day. Fl XTag CDATA #FI XED ' 391'
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FIXED 'CientBidl D
Conponent Type CDATA #FIXED 'Field >
A A
392 | ListName String Descriptive name for list order. <! ELEMENT Li st Nane (#PCDATA)>

<! ATTLI ST Li st Nane

Fl XTag CDATA #FI XED ' 392

Dat aType CDATA #FIXED 'String'

Ful | Nane CDATA #FI XED ' Li st Nane'

Conponent Type CDATA #FI XED 'Fiel d'
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e { Deleted: F

Deleted: <! ELEMVENT
Di screti onOf f set (#PCDATA) >
<! ATTLI ST Di scretionO fset
FI XTag CDATA #FI XED ' 389'
Dat aType CDATA #FI XED
"PriceOfset' >

Deleted: <! ELEMENT Bi dI D
(#PCDATA) >

<l ATTLI ST Bi dI D FI XTag
CDATA #FI XED ' 390' |
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMENT
Client Bi dl D (#PCDATA) >1

<! ATTLI ST Cli entBi dl D
FI XTag CDATA #FI XED ' 391'
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMENT Li st Nanme
(#PCDATA) >

<! ATTLI ST Li st Nane FI XTag
CDATA #FI XED ' 392' |
Dat aType CDATA #FI XED
"String' >

" Deleted: Apri30, 2003




393

TotNoRelatedSym

int

Total number of securities.

(Prior to FIX 44
TotalNumSecurities)

this field was

named

<! ELEMENT Tot NoRel t dSym (#PCDATA) >
<! ATTLI ST Tot NoRel t dSym
FI XTag CDATA #FI XED ' 393"
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
' Tot NoRel at edSymi

Conponent Type CDATA #FIXED 'Field' >

Y

394

BidType

int

Code to identify the type of Bid Request.

Valid values:
1 =*“Non Disclosed” Style (e.g. US/European)
2 =“Disclosed” Style (e.g. Japanese)
3 = No Bidding Process

<! ELEMENT Bi dTyp EMPTY>
<! ATTLI ST Bi dTyp
Fl XTag CDATA #FI XED ' 394’
Dat aType CDATA #FI XED 'int’
Ful | Nane CDATA #FI XED ' Bi dType'
Conponent Type CDATA #FI XED 'Fiel d'
Value (1| 2| 3 ) #REQU RED

SDval ue (_ NonDisc | Disc | NoBid )
#1 MPLI ED >

Y

- -1 Deleted: <! ELEMENT Bi dType

395

NumTickets

int

Total number of tickets.

<! ELEMENT Nunirkts (#PCDATA) >
<! ATTLI ST NuniTkts
Fl XTag CDATA #FI XED ' 395’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' NunTi cket s’
Conponent Type CDATA #FIXED 'Field >

Yy

396

SideValuel

Amt

Amounts in currency

<! ELEMENT Si deVal ul (#PCDATA) >
<! ATTLI ST Si deVal ul
Fl XTag CDATA #FI XED ' 396'
Dat aType CDATA #FI XED ' Ant'
Ful | Name CDATA #FI XED ' Si deVal uel'
Conponent Type CDATA #FIXED 'Field >
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- -1 Deleted: <! ELEMENT

Tot al NunSecurities
( #PCDATA) >

<! ATTLI ST
Tot al NunBSecurities Fl XTag
CDATA #FI XED ' 393" |
Dat aType CDATA #FI XED "int'
>

EMPTY>q
<! ATTLI ST Bi dType Fl XTag
CDATA #FI XED ' 394' |
Dat aType CDATA #FIXED 'int'f
Value (1| 2| 3)
#REQUI REDY
SDval ue (NonDi sc |
NoBi d ) #l MPLIED >

Disc |

-1 Deleted: <! ELEMENT Nunfli ckets
(#PCDATA) >

<I ATTLI ST Nuni ckets FI XTag
CDATA #FI XED ' 395' |
Dat aType CDATA #FI XED 'int'
>

| Deleted: April30, 2003 )

_ | Deleted: <! ELEVENT Si deVal uel
(#PCDATA) >
<! ATTLI ST Si deVal uel FI XTag
CDATA #FI XED ' 396' 1
Dat aType CDATA #FI XED ' At
>




397

SideValue2

Amt

Amounts in currency

<! ELEMENT Si deVal u2 (#PCDATA) >
<! ATTLI ST Si deVal u2
Fl XTag CDATA #FI XED ' 397’
Dat aType CDATA #FI XED ' Ant'
Ful | Name CDATA #FI XED ' Si deVal ue2'
Conponent Type CDATA #FIXED 'Field >

Y

398

NoBidDescriptors

NumlInGr
oup

Number of BidDescriptor (400) entries.

<! ELEMENT NoBi dDescptrs (#PCDATA) >
<! ATTLI ST NoBi dDescptrs
Fl XTag CDATA #FI XED ' 398’
Dat aType CDATA #FI XED ' Num nG oup’

Ful | Name CDATA #FI XED
' NoBi dDescriptors'

Conponent Type CDATA #FIXED 'Field >

A 2

Deleted: <! ELEMENT Si deVal ue2
(#PCDATA) >1

<! ATTLI ST Si deVal ue2 FI XTag
CDATA #FI XED ' 397' 1
Dat aType CDATA #FI XED ' At
>

399

BidDescriptorType

int

Code to identify the type of BidDescriptor (400).

Valid values:

1 = Sector
2 = Country
3 = Index

<! ELEMENT Bi dDescptrTyp EMPTY>
<! ATTLI ST Bi dDescptrTyp
Fl XTag CDATA #FI XED ' 399
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
' Bi dDescr i pt or Type'

Conponent Type CDATA #FI XED ' Fiel d'
Value (1] 2| 3 ) #REQU RED

SDVal ue (_Sector | Country | Index )
#| MPLI ED >

2

Deleted: <! ELEMVENT

NoBi dDescri pt ors (#PCDATA) >
<! ATTLI ST NoBi dDescri ptors

FI XTag CDATA #FI XED ' 398" |

Dat aType CDATA #FI XED

" Num nGoup' >
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Deleted: <! ELEVENT

Bi dDescri pt or Type EMPTY>Y

<! ATTLI ST Bi dDescri ptor Type
FI XTag CDATA #FI XED ' 399" |
Dat aType CDATA #FIXED 'int'9¢
Value (1| 2| 3)

#REQUI REDf|
SDVal ue (Sector | Country |
I ndex ) #l MPLI ED >

_ { Deleted: April30, 2003 )




<! ELEMENT Bi dDescptr (#PCDATA) >

400 | BidDescriptor String BidDescriptor  value. Usage depends upon
BidDescriptorTyp (399). <! ATTLI ST Bi dDescptr
If BidDescriptorType =1 Fl XTag CDATA #FI XED ' 400'
. Dat aType CDATA #FIXED ' String'
Industrials etc - Free text ) )
Ful | Name CDATA #FI XED ' Bi dDescri ptor'
If BidDescriptorType =2 Conponent Type CDATA #FI XED ' Fiel d' >
"FR" etc - ISO Country Codes . ]
If BidDescriptorType =3
FT100, FT250, STOX - Free text
401 | SideValuelnd int Code to identify which "SideValue" the value refers to. | <L.ELEVENT Si deVal ulnd EMPTY>
SideValuel and SideValue2 are used as opposed to <! ATTLI ST Si deVal ul nd
Buy or Sell so that the basket can be quoted either way FI XTag CDATA #FI XED ' 401'
as Buy or Sell. DataType CDATA #FI XED 'int’
Valid values: Ful | Name CDATA #FI XED ' Si deVal uel nd'
1 =SideValuel Conponent Type CDATA #FI XED ' Fi el d'
2 = SideValue 2 Value (1| 2 ) #REQU RED
SDVal ue (_ SideVal uel | SideVal ue2 )
#1 MPLI ED >
402 | LiquidityPctLow Percentag | Liquidity  indicator — or  lower  limit  if | SLELEMENT LadtyPctLow (#PCDATA) >
e TotalNumSecurities (393) > 1. Represented as a <! ATTLI ST LqdtyPct Low

percentage.

FI XTag CDATA #FI XED ' 402’
Dat aType CDATA #FI XED ' Per cent age’

Ful | Name CDATA #FI XED
"LiquidityPctlLow

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT
- Bi dDescri pt or (#PCDATA) >
<! ATTLI ST Bi dDescri ptor
FI XTag CDATA #FI XED ' 400'
Dat aType CDATA #FI XED
"String' >

_ -~ | Deleted: <! ELEMENT
- Si deVal uel nd EMPTY>Y

<! ATTLI ST Si deVal uel nd

FI XTag CDATA #FI XED ' 401'
Dat aType CDATA #FIXED "int'(
Value (1 | 2 ) #REQU REDf
SDVal ue (' SideVal uel |

Si deVal ue2 ) #l MPLI ED >

_ - | Deleted: <! ELEMENT
- Li qui di t yPct Low ( #PCDATA) >
<I'ATTLI ST Li qui di tyPct Low
FI XTag CDATA #FI XED ' 402' |
Dat aType CDATA #FI XED
' Percent age' >

_ - { Deleted: April3o, 2003 )




403

LiquidityPctHigh

Percentag
e

Upper liquidity indicator if TotalNumSecurities (393)
> 1. Represented as a percentage.

<! ELEMENT LqdtyPct H gh (#PCDATA) >
<! ATTLI ST LqgdtyPct Hi gh
FI XTag CDATA #FI XED ' 403"
Dat aType CDATA #FI XED ' Per cent age’

Ful | Name CDATA #FI XED
"LiquidityPctH gh'

Conponent Type CDATA #FI XED ' Fiel d'

>

Y

404

LiquidityValue

Amt

Value  between  LiquidityPctLow  (402) and

LiquidityPctHigh (403) in Currency

<! ELEMENT LqdtyVal u (#PCDATA) >
<! ATTLI ST LqdtyValu
Fl XTag CDATA #FI XED ' 404’
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA #FI XED
'Li quidityVal ue'
Conponent Type CDATA #FI XED 'Fiel d'

>

Yy

Deleted: <! ELEMENT

Li qui di t yPct Hi gh (#PCDATA) >1
<I'ATTLI ST Li qui di tyPct Hi gh

FI XTag CDATA #FI XED ' 403" |

Dat aType CDATA #FI XED

' Percent age' >

405

EFPTrackingError

Percentag
e

Eg Used in EFP trades 12% (EFP — Exchange for
Physical ). Represented as a percentage.

<! ELEMENT EFPTrkngErr (#PCDATA) >
<! ATTLI ST EFPTrkngErr
FI XTag CDATA #FI XED ' 405"
Dat aType CDATA #FI XED ' Per cent age'

Ful | Name CDATA #FI XED
' EFPTr acki ngError'

Conponent Type CDATA #FI XED ' Fiel d'

Deleted: <! ELEVENT

Li qui di t yVal ue (#PCDATA) >
< ATTLI ST Li qui di tyVal ue

FI XTag CDATA #FI XED ' 404' |

Dat aType CDATA #FI XED ' Ant'

>

Y

406

FairValue

Amt

Used in EFP trades

<! ELEMENT Fai rVal u (#PCDATA) >
<I ATTLI ST FairValu
Fl XTag CDATA #FI XED ' 406’
Dat aType CDATA #FI XED ' Ant'
Ful | Nane CDATA #FI XED ' Fai r Val ue'
Conponent Type CDATA #FI XED 'Fiel d'

Deleted: <! ELEMENT

EFPTr acki ngError (#PCDATA) >1
<! ATTLI ST EFPTr acki ngError

FI XTag CDATA #FI XED ' 405' |

Dat aType CDATA #FI XED

' Percentage' >
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Deleted: <! ELEMENT Fai r Val ue
(#PCDATA) >

<! ATTLI ST Fai rVal ue FI XTag
CDATA #FI XED ' 406' |
Dat aType CDATA #FI XED ' Ant'
>

{ Deleted: April30, 2003




407 | OutsideIndexPct

Percentag
e

Used in EFP trades. Represented as a percentage.

<! ELEMENT CQut si deNdxPct (#PCDATA) >
<! ATTLI ST Qut si deNdxPct
FI XTag CDATA #FI XED ' 407"
Dat aType CDATA #FI XED ' Per cent age’

Ful | Name CDATA #FI XED
' Qut si del ndexPct '

Conponent Type CDATA #FI XED ' Fiel d'

>

Y

408 | ValueOfFutures

Amt

Used in EFP trades

<! ELEMENT Val uXf Futs (#PCDATA) >
<! ATTLI ST Val uxf Fut s
Fl XTag CDATA #FI XED ' 408’
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA #FI XED
' Val ueX Fut ur es’

Conponent Type CDATA #FI XED 'Fiel d'

>

Yy

409 | LiquidityIndType

int

Code to identify the type of liquidity indicator.

Valid values:
1 = 5day moving average
2 =20 day moving average
3 = Normal Market Size
4 = Other

<! ELEMENT Lqdtyl ndTyp EMPTY>
<! ATTLI ST Lqdtyl ndTyp
FI XTag CDATA #FI XED ' 409"
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
"LiquiditylndType'

Conponent Type CDATA #FI XED ' Fiel d'
Value (1| 2| 3| 4 ) #REQUI RED

SDVal ue (_5Day | 20Day | Normal |
) #l MPLI ED >

Q her

Yy

410 | WtAverageLiquidity

Percentag
e

Overall weighted average liquidity expressed as a % of
average daily volume. Represented as a percentage.

<! ELEMENT W AvglLqgdty (#PCDATA) >
<! ATTLI ST W AvgLqdty
Fl XTag CDATA #FI XED ' 410
Dat aType CDATA #FI XED ' Per cent age'
Ful | Name CDATA #FI XED

Conponent Type CDATA #FI XED 'Fiel d'
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{ Deleted: April30, 2003 )

Deleted: <! ELEMVENT

Qut si del ndexPct (#PCDATA) >
<! ATTLI ST CQut si del ndexPct

FI XTag CDATA #FI XED ' 407"

Dat aType CDATA #FI XED

' Percent age' >

Deleted: <! ELEMENT

Val ueOf Fut ures (#PCDATA) >
<! ATTLI ST Val ueOf Fut ur es

FI XTag CDATA #FI XED ' 408' |

Dat aType CDATA #FI XED ' Ant "'

>

Deleted: <! ELEMVENT

Li qui di tyl ndType EMPTY>{

<I ATTLI ST Li qui di tyl ndType

FI XTag CDATA #FI XED ' 409' |
Dat aType CDATA #FI XED 'int'(

Value (1| 2| 3| 4)
#REQUI REDY
SDVal ue (5Day | 20Day |

Normal | Other ) #l MPLIED >

Deleted: <! ELEVENT
W Aver ageLi qui di ty
(#PCDATA) >
<l ATTLI ST
W Aver ageLi qui dity FI XTag
CDATA #FI XED ' 410" 1
Dat aType CDATA #FI XED
' Percent age' >




411 | ExchangeForPhysical

Boolean

Indicates whether or not to exchange for phsyical.

Valid values:

Y =True
N = False

<! ELEMENT EFP EMPTY>
_ <IATTLI ST EFP
FI XTag CDATA #FI XED ' 411"
Dat aType CDATA #FI XED ' Bool ean’

Ful | Name CDATA #FI XED
' ExchangeFor Physi cal '

Conponent Type CDATA #FI XED ' Fiel d'
Value (Y | N) #REQU RED
SDVal ue (_True | False ) #IMPLIED >

Yy

412 | OutMainCntryUIndex

Amt

Value of stocks in Currency

<! ELEMENT Qut Mai nCnt r yUNdx ( #PCDATA) >
<! ATTLI ST Qut Mai nCnt r yUNdx
Fl XTag CDATA #FI XED ' 412"
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA #FI XED
' Qut Mai nCnt r yUl ndex'

Conponent Type CDATA #FI XED ' Fi el d'

>

Deleted: <! ELEVENT
ExchangeFor Physi cal
<! ATTLI ST

ExchangeFor Physi cal
CDATA #FI XED ' 411' |
Dat aType CDATA #FI XED

' Bool ean' 1

value (Y | N) #REQU REDT
SDVal ue (True | False)

#1 MPLI ED >

EMPTY>]
FI XTag

Y

413 | CrossPercent

Percentag
e

Percentage of program that crosses in Currency.

Represented as a percentage.

<! ELEMENT CrssPct (#PCDATA) >
<! ATTLI ST CrssPct
Fl XTag CDATA #FI XED ' 413’
Dat aType CDATA #FI XED ' Per cent age’

Ful | Nane CDATA #FI XED ' CrossPer cent

Deleted: <! ELEMVENT
Qut Mai nCnt r yUl ndex
(#PCDATA) >

<! ATTLI ST
Qut Mai nCnt ryUl ndex FI XTag
CDATA #FI XED ' 412' §
Dat aType CDATA #FI XED ' Ant'
>

Conponent Type CDATA #FI XED 'Fiel d'

>

v _ _ _ _ _
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Deleted: <! ELEMENT

CrossPercent (#PCDATA) >
<! ATTLI ST CrossPercent

FI XTag CDATA #FI XED ' 413" |

Dat aType CDATA #FI XED

' Percent age' >

_ { Deleted: April30, 2003




<! ELEMENT ProgRpt Reqgs EMPTY>

Deleted: <! ELEMENT
ProgRpt Reqs EMPTY>
<I ATTLI ST ProgRpt Reqs FI XTag
CDATA #FI XED " 414"
Dat aType CDATA #FIXED 'int'9¢
Value (1| 2| 3)
#REQUI REDY
SDVal ue (BuySide | Sell Side
| Real Time ) #l MPLIED >

414 | ProgRptReqs int Code to identify the desired frequency of progress
reports. <! ATTLI ST ProgRpt Reqgs
Valid values: Fl XTag CDATA #FI XED ' 414'
1 = BuySide explicitly requests status using DataType CDATA #FIXED 'int'
StatusRequest (Default) The sell-side firm can Ful | Name CDATA #FI XED ' Pr ogRpt Regs’
however, ;end a DONE status List Status Conponent Type CDATA #FI XED ' Fi el d'
Resppnse inan unsolicited fashion ' Value ( 1] 2| 3 ) #REQU RED
2 = SellSide periodically sends status using | O sid
ListStatus. Period optionally specified in real T fﬁwﬁ szfDLFLé}SS; el SellSide]
ProgressPeriod
3 = Real-time execution reports (to be T e
discouraged)
415 | ProgPeriodInterval int Time in minutes between each ListStatus report sent by | SLELEVENT ProgPeriodintvl (#PCDATA)>
SellSide. Zero means don’t send status. <! ATTLI ST ProgPeri odl nt vl
FI XTag CDATA #FI XED ' 415’
Dat aType CDATA #FIXED 'int’
Ful | Nane CDATA #FI XED
' ProgPeriodl nterval'
Conponent Type CDATA #FIXED 'Field >
A 4
416 | IncTaxInd int Code to represent whether value is net (inclusive of <! ELEVENT IncTaxind ENVPTY>

tax) or gross.

Valid values:
1 =Net
2 = Gross

<! ATTLI ST | ncTaxl nd
FI XTag CDATA #FI XED ' 416"
Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #FI XED ' | ncTaxl nd’
Conponent Type CDATA #FI XED 'Field'
Value (1] 2 ) #REQU RED
SDvalue (_Net | Gross ) #I MPLIED >

Deleted: <! ELEMVENT
ProgPeri odl nt erval
(#PCDATA) >

<! ATTLI ST
ProgPeri odl nterval FI XTag
CDATA #FI XED ' 415' |
Dat aType CDATA #FI XED 'int'
>
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Deleted: <! ELEVENT | ncTax!| nd
EMPTY>Y
<! ATTLI ST | ncTaxl nd FI XTag
CDATA #FI XED ' 416' |
Dat aType CDATA #FIXED 'int'(
Value (1 | 2 ) #REQU REDf
SDVal ue (Net | Gross )
#| MPLI ED >

" { Deleted: April30, 2003 )




417 | NumBidders int Indicates the total number of bidders on the list <! ELEVENT NunBi dders (#PCDATA)>
<! ATTLI ST NunBi dders
Fl XTag CDATA #FI XED ' 417"
Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #FI XED ' NunBi dder s’
Conponent Type CDATA #FIXED 'Field >
Y
418 | BidTradeType char Code to represent the type of trade. <! ELEMENT Bi dTrdTyp EMPTY>
Valid values: <! ATTLI ST Bi dTrdTyp
R = Risk Trade FI XTag CDATA #FI XED ' 418"
G = VWAP Guarantee Dat aType CDATA #FI XED ' char’
A = Agency Ful | Nane CDATA #FI XED ' Bi dTr adeType'
J=Guaranteed Close Conponent Type CDATA #FI XED " Fi el d'
EP;::;eTtyope"l;IX 4.4 this field was named Value ( R] G| A J ) #REQU RED
SDvVal ue (_ Ri skTrade | VWAPGuarantee |
Agency | Guaranteedd ose ) # MPLIED >
419 | BasisPxType char Code to represent the basis price type. <L ELEMENT BasisPxTyp EVPTY>

Valid values:

2 = Closing Price at morning session

3 = Closing Price

4 = Current price

5=8Q

6 = VWAP through a day

7 = VWAP through a morning session

8 = VWAP through an afternoon session

9 = VWAP through a day except "YORI" (an
opening auction)

A = VWAP through a morning session except
"YORI" (an opening auction)

B = VWAP through an afternoon session except
"YORI" (an opening auction)

| C=Swike |
D = Open
Z = Others

<! ATTLI ST Basi sPxTyp
Fl XTag CDATA #FI XED ' 419'
Dat aType CDATA #FI XED ' char'
Ful | Name CDATA #FI XED ' Basi sPxType'
Conponent Type CDATA #FI XED 'Fiel d'

Value (2] 3| 4] 5| 6] 7] 8] 9
B| C| D| Z) #REQU RED

SDVal ue (_ d sPxMorn A sPx | CurrPx
| SQ | VWAPDay | VWAPMbrn VWAPAft |
VWAPDay XYORI | VWAPMbr nXYORI | VWAPAF t XYORI
| Strike | Open | OGhers ) # MPLIED >

L A|
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_ - | Deleted: <! ELEMENT NunBi dder s
(#PCDATA) >
<! ATTLI ST NunBi dders FI XTag
CDATA #FI XED ' 417' |
Dat aType CDATA #FI XED 'int'
>

Deleted: <! ELEVENT
/| Basi sPxType EMPTY>{
;| <V ATTLI ST Basi sPxType FI XTag
/ CDATA #FI XED ' 419'
/ Dat aType CDATA #FI XED

, ‘char' |

/ Value (2 | 3| 4] 5] 6|
71 8] 9| Al B|] C| D]
Z ) #REQUI REDY

SDVal ue (Cl sPxMorn | C sPx

| CurrPx | SQ| WWAPDay |
VWAPMDr n | VWMAPAft |
VWAPDay XYORI | VWAPMbr nXYORI
| VWAPAft XYORI | Strike

|
N Qpen | Cthers ) #1 MPLIED >
l

{ Deleted: April30, 2003




420

NoBidComponents

NumInGr
oup

Indicates the number of list entries.

<! ELEMENT NoBi dConponent s (#PCDATA) >
<! ATTLI ST NoBi dConponent s
FI XTag CDATA #FI XED ' 420"
Dat aType CDATA #FI XED ' Num nG oup’

Ful | Name CDATA #FI XED
' NoBi dConponent s’

Conponent Type CDATA #FIXED 'Field' >

Y

421

Country

Country

ISO Country Code in field

<!ELEMENT Ciry (#PCDATA)>
<IATTLIST Cry
Fl XTag CDATA #FI XED ' 421’
Dat aType CDATA #FI XED ' Country’
Ful | Nane CDATA #FI XED ' Country'
Conponent Type CDATA #FIXED 'Field >

A 2

422

TotNoStrikes

int

Total number of strike price entries across all
messages. Should be the sum of all NoStrikes (428) in
each message that has repeating strike price entries
related to the same ListID (66). Used to support
fragmentation.

<! ELEMENT Tot NoStrks (#PCDATA) >
<! ATTLI ST Tot NoStrks
FI XTag CDATA #FI XED ' 422"
Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #FI XED ' Tot NoStri kes'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT
NoBi dConponent s ( #PCDATA) >
<! ATTLI ST NoBi dConponent s
FI XTag CDATA #FI XED ' 420'
Dat aType CDATA #FI XED
"Num nG oup' >

_ - | Deleted: <! ELEMENT Country
(#PCDATA) >
<! ATTLI ST Country FI XTag
CDATA #FI XED ' 421" §
Dat aType CDATA #FI XED
"Country' >

_ - 7| Deleted: <! ELEMENT
Tot NoStri kes (#PCDATA) >
<! ATTLI ST Tot NoStri kes
FI XTag CDATA #FI XED ' 422' q
Dat aType CDATA #FI XED 'int'
>

_ { Deleted: April30, 2003 )




<! ELEMENT PxTyp EMPTY>

423 | PriceType int Code to represent the price type.
! ATTLI ST PxT
Valid values: = ve .
1 = Percentage (e.g. percent of par) (often called FI XTag CDATA #FI XED ' 423
"dollar price" for fixed income) DataType CDATA #FIXED 'int'
2 = Per unit (i.e. per share or contract) Ful | Name CDATA #FI XED ' Pri ceType'
3 = Fixed Amount (absolute value) Conponent Type CDATA #FI XED ' Fi el d'
4= D13co_unt — percentage p01.nts below par Value (11 21 3] 4151 61 718
5 = Premium — percentage points over par | 9] 10| 11 ) #REQU RED
6 = Spread SDvalue (_Pct | Cps | Abs | Discount
7 = TED price | Premium| BpsBenchmark | TEDPrice
— : TEDYield | Yield | FixedCabinetTradePrice |
g_y?ll)dyleld Var i abl eCabi net TradePrice ) #I MPLIED >
=Yie
10 = Fixed cabinet trade price (primarily for listed |*~ - -~ - ~~~~-~---~~~~—--—--—-———-—————1
futures and options)
11 = Variable cabinet trade price (primarily for
listed futures and options)
(For Financing transactions PriceType implies the
“repo type” — Fixed or Floating — 9 (Yield) or 6
(Spread) respectively - and Price (44) gives the
corresponding “repo rate”.
See Volume 1: "Glossary" for further value definitions)
424 | DayOrderQty Qty For GT orders, the OrderQty (38) less all quantity <! ELEMENT DayQrdQy (#PCDATA)>
(adjusted for stock splits) that traded on previous <! ATTLI ST DayOrdQty
days. DayOrderQty (424) = OrderQty — (CumQty Fl XTag CDATA #FI XED ' 424'
(14) — DayCumQty (425)) Dat aType CDATA #FIXED ' Qy'
Ful | Nane CDATA #FI XED ' DayOrder Qty'
Conponent Type CDATA #FI XED ' Field >
Y
425 | DayCumQty Qty Quantity on a GT order that has traded today. <! ELEVENT DayQumiXy (#PCDATA)>

<! ATTLI ST DayCuntXty
Fl XTag CDATA #FI XED ' 425'
Dat aType CDATA #FIXED ' Qty'
Ful | Name CDATA #FI XED ' DayCunt y'

Conponent Type CDATA #FIXED 'Field >
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Deleted: <! ELEVENT Pri ceType
EMPTY>|

<! ATTLI ST PriceType Fl XTag
CDATA #FI XED ' 423" |
Dat aType CDATA #FI XED "int'q
Value (1| 2| 3| 4] 5] 6
| 7] 8) #REQU REDY
SDVal ue (Pct | Cps |
Di scount | Prem um |
BpsBenchmark | TEDPrice |
TEDYi el d) #l MPLI ED >

Abs |

Deleted: <! ELEVENT
DayOrder @y (#PCDATA) >

<I ATTLI ST DayOrderQy
FI XTag CDATA #FI XED ' 424' q
Dat aType CDATA #FI XED ' Qty'
>

{ Deleted: April30, 2003

Deleted: <! ELEVENT DayCunQty
(#PCDATA) >

<! ATTLI ST DayCunty FI XTag
CDATA #FI XED ' 425' |

Dat aType CDATA #FI XED ' Qty'
>




<! ELEMENT DayAvgPx (#PCDATA) >

426 | DayAvgPx Price The average price for quantity on a GT order that has
traded today. <! ATTLI ST DayAvgPx
FI XTag CDATA #FI XED ' 426'
Dat aType CDATA #FI XED ' Price'
Ful | Name CDATA #FI XED ' DayAvgPx'
Conponent Type CDATA #FI XED ' Field >
Y
427 | GTBookinglnst int Code to identify whether to book out executions on a | <LELEVENT GTBkngl nst EMPTY>
part-filled GT order on the day of execution or to <! ATTLI ST GTBkngl nst
accumulate. Fl XTag CDATA #FI XED ' 427’
Valid values: Dat aType CDATA #FI XED 'int'
0 = book out all trades on day of execution Ful | Name CDATA #FI XED ' GTBooki ngl nst'
1= accqmulate executions until order is filled or Component Type CDATA #FI XED ' Fi el d'
expires
. . . Value (0 | 1| 2 ) #REQU RED
2 = accumulate until verbally notified otherwise o
SDval ue ( BookAll | AccunmbntilFill |
Accunmntil Notify ) #l MPLIED >
4
428 | NoStrikes NumInGr | Number of list strike price entries. <! ELEMENT NoStrks (#PCDATA)>
oup <! ATTLI ST NoStrks

Fl XTag CDATA #FI XED ' 428’

Dat aType CDATA #FI XED ' Numi nGr oup’
Ful | Name CDATA #FI XED ' NoStri kes'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT DayAvgPx
( #PCDATA) >
<! ATTLI ST DayAvgPx FI XTag
CDATA #FI XED ' 426' |
Dat aType CDATA #FI XED
"Price’ >

_ - | Deleted: <! ELEMENT

GTIBooki ngl nst EMPTY>Y

<! ATTLI ST GTBooki ngl nst

FI XTag CDATA #FI XED ' 427" |
Dat aType CDATA #FIXED 'int'(
Value (O | 1| 2)

#REQUI REDY
SDVal ue (BookAl | |

Accunmnti I Fill

Accumntil Notify ) #l MPLI ED

>

- - Deleted: <! ELEMENT NoStri kes
(#PCDATA) >

<I ATTLI ST NoStri kes FI XTag
CDATA #FI XED ' 428' |
Dat aType CDATA #FI XED
" Num nGoup' >

_ { Deleted: April30, 2003




429 | ListStatusType int Code to represent the status type. < ELEMENT ListStatTyp EMPTY>
. <! ATTLI ST ListStatTyp
Valid values:
1= Ack FI XTag CDATA #FI XED ' 429'
2 = Response Dat aType CDATA #FI XED 'int'
3 =Timed Ful | Name CDATA #FI XED
4 = ExecStarted "ListStatusType'
5 = AllDone Conponent Type CDATA #FI XED ' Fiel d'
6 = Alert Value (1| 2| 3| 4| 5] 6)
#REQUI RED
SDvVal ue (_Ack | Resp | Tined |
ExecStart | AllDone | Alert ) # MPLIED >
. Deleted: <! ELEVENT
Li st St at usType EMPTY>Y
. : ; ; <! ELEMENT Net Grosslnd EMPTY> < ATTLI ST Li st Stat usType
430 int Code to represent whether value is net (inclusive of FI XTag CDATA #FI XED ' 429" {
tax) Or gross. <! ATTLI ST Net Grossl nd Dat aType CDATA #FIXED 'int'(
. Value (1| 2| 3| 4| 5] 6
Valid values: FI XTag CDATA #FI XED ' 430 )sﬁﬁEf” ng]k reen | 7 med
_ it al ue (Ac sp i me
1 = Net Dat aType CDATA #FI XED 'int | ExecStart | AllDone |
2 = Gross Ful | Name CDATA #FI XED ' Net Gross| nd’ Alert ) # MPLIED >
Conponent Type CDATA #FI XED ' Fi el d'
Value (1 | 2 ) #REQUI RED
SDValue (_Net | Gross ) # MPLIED >
. Deleted: <! ELEVENT
Net Grossl nd EMPTY>]
1 1 i <! ELEMENT ListOrdStat EMPTY> <! ATTLI ST Net Grossl nd Fl XTag
431 | ListOrderStatus int Code to represent the status of a list order. _ CDATA #FI XED ' 430' |
Valid values: <! ATTLI ST ListO dStat Dat aType CDATA #FI XED 'int'{
: R Value (1 | 2 ) #REQUI RED]
1 = InBiddingProcess Fl XTag CDATA #FI XED ' 431 SDval ue (Net | Gross )
2 = ReceivedForExecution Dat aType CDATA #FIXED 'int’ #I MPLI ED >
3 = Executing Ful | Name CDATA #FI XED
4= Canceling 'ListOrderStatus'
5= Alert Conponent Type CDATA #FI XED ' Fi el d [ Deleted: Aprii30, 2003
6 = All Done
=Rej #RE( |\I4%:3ue( 112 s8]lalslel7) " | Deleted: <! ELENENT
7= Reject Li st Order Status EMPTY>(
SDVal ue (_ I nBidProc | RecvForExec | /s | <VATTLIST ListQrderStatus
Exec | &l | Alert | AllDone | Rej ) /// FI XTag CDATA #FI XED '431fﬂ
#| NPLI ED > , Dat aType CDATA #FI XED 'int'{
/ Value (1| 2| 3| 4| 5|
L L e —— v L 6 | 7 ) #REQU REDT
SDval ue (I nBidProc |
RecvFor Exec | Exec | Cxl |
Alert | AllDone | Rej )
#| MPLI ED >
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Deleted: <! ELEMENT ExpireDate
(#PCDATA) >

<! ATTLI ST ExpireDate Fl XTag
CDATA #FI XED ' 432' |
Dat aType CDATA #FI XED
' Local Mkt Date' >

432 | ExpireDate LocalMkt | Date of order expiration (last day the order can trade), | <LELEVENT ExpireDt (#PCDATA)>
Date always expressed in terms of the local market date. <! ATTLI ST Expi reDt
The time at which the order expires is determined by FI XTag CDATA #FI XED ' 432
the local market’s business practices Dat aType CDATA #FI XED ' Local Mkt Dat &'
Ful | Name CDATA #FI XED ' Expi r eDat €'
Conponent Type CDATA #FI XED ' Field >
Y
433 | ListExeclnstType char Identifies the type of ListExecInst (69). <! ELEMENT ListExeclnstTyp EMPTY>
Valid values: <! ATTLI ST Li st Execl nstTyp
1 = Immediate FI XTag CDATA #FI XED ' 433"
2 = Wait for Execute Instruction (e.g. a List Dat aType CDATA #FI XED ' char’
Execute message or phone call before i Ful | Name CDATA #FI XED
proceeding with execution of the list) “ListExeclnstType'

3 = Exchange/switch CIV order — Sell driven Conponent Type CDATA #FI XED ' Fi el d'

4 = Exchange/switch CIV order — Buy driven, Value (1| 2| 3| 4| 5) #REQU RED
cash top-up (i.e. additional cash will be SDval ue ( Imred | Wait | Exchcl Vel |
provided to fulfil the order) |_ExchCl VBuyTop | ExchCl VBuyWD ) #I MPLI ED >

5 = Exchange/switch CIV order — Buy driven, .
cash withdraw (i.e. additional cash will not be
provided to fulfil the order)

434 | CxIRejResponseTo char Identifies the type of request that a Cancel Reject is in | SLELEVENT Cxl Rej RspTo EMPTY>

response to.

Valid values:
1 = Order Cancel Request
2 = Order Cancel/Replace Request

<! ATTLI ST Cxl Rej RspTo
FI XTag CDATA #FI XED ' 434’
Dat aType CDATA #FI XED ' char'

Ful | Name CDATA #FI XED
' Cxl Rej ResponseTo'

Conponent Type CDATA #FI XED ' Fiel d'
Value (1 | 2 ) #REQUI RED

SDVal ue (_ OrdCxl Req | O dCxl RepReq )
#| MPLI ED >

Deleted: <! ELEMVENT

Li st Execl nst Type EMPTY>{
<! ATTLI ST Li st Execl nst Type
FI XTag CDATA #FI XED ' 433"

Dat aType CDATA #FI XED
‘char' |

Value (1| 2| 3| 4] 5)
#REQUI REDY

SDVal ue (I mmed | Wit
ExchCl VSel | | ExchCl VBuyTop
| ExchCl VBuyWD) #| MPLI ED >
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Deleted: <! ELEVENT
Cxl Rej ResponseTo EMPTY>{
<! ATTLI ST Cxl Rej ResponseTo
FI XTag CDATA #FI XED ' 434'
Dat aType CDATA #FI XED
"char' |
Value (1 | 2 ) #REQU REDf
SDval ue (OrdCxl Req
O dCxl RepReq ) #l MPLI ED >

{ Deleted: April30, 2003 )




435

UnderlyingCouponRat
e

Percentag
e

Underlying security’s CouponRate.

See CouponRate (223) field for description

<! ELEMENT UndCpnRt (#PCDATA) >
<! ATTLI ST UndCpnRt
FI XTag CDATA #FI XED ' 435"
Dat aType CDATA #FI XED ' Per cent age'

Ful | Name CDATA #FI XED
" Under | yi ngCouponRat e’

Conponent Type CDATA #FIXED 'Field' >

Y

436

UnderlyingContractM
ultiplier

float

Underlying security’s ContractMultiplier.
See ContractMultiplier (231) field for description

<! ELEMENT UndCntract Ml tiplier (#PCDATA)>
<! ATTLI ST UndCntractMultiplier
FI XTag CDATA #FI XED ' 436"
Dat aType CDATA #FI XED 'fl oat’

Ful | Name CDATA #FI XED
" UnderlyingContractMul tiplier'

Conponent Type CDATA #FIXED 'Field' >

Yy

437

ContraTradeQty

Qty

Quantity traded with the ContraBroker (375).

<! ELEMENT CntraTrdQy (#PCDATA)>
<! ATTLI ST CntraTrdQy
FI XTag CDATA #FI XED ' 437"
Dat aType CDATA #FIXED 'Qty’

Ful | Name CDATA #FI XED
' ContraTradeQy’

Conponent Type CDATA #FIXED 'Field' >

Y

438

ContraTradeTime

UTCTime
stamp

Identifes the time of the trade with the ContraBroker
(always expressed in UTC (Universal Time

(37%).
Coordinated, also known as “GMT”)

<! ELEMENT CntraTrdTm (#PCDATA) >
<I ATTLI ST CntraTrdTm
Fl XTag CDATA #FI XED ' 438’
Dat aType CDATA #FI XED ' UTCTi nest anp’

Ful | Name CDATA #FI XED
' Cont raTradeTi ne'

Conponent Type CDATA #FIXED 'Field' >
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- -1 Deleted: <! ELEMENT

Under | yi ngCouponRat e
(#PCDATA) >

<! ATTLI ST
Under | yi ngCouponRat e Fl XTag
CDATA #FI XED ' 435' |
Dat aType CDATA #FI XED
"float' >

- - Deleted: <! ELENMENT

Under | yi ngContract Mul tiplier
(#PCDATA) >

<! ATTLI ST
Under | yi ngContract Ml tiplier
FI XTag CDATA #FI XED ' 436' 1
Dat aType CDATA #FI XED
"float' >

- -1 Deleted: <! ELEMENT

N

ContraTradeQy (#PCDATA) >
<! ATTLI ST ContraTradeQy
FI XTag CDATA #FI XED ' 437"
Dat aType CDATA #FI XED ' Qy'

>

Deleted: <! ELEMENT

Cont raTr adeTi ne (#PCDATA) >
<! ATTLI ST ContraTr adeTi ne

FI XTag CDATA #FI XED ' 438' |

Dat aType CDATA #FI XED

' UTCTi nest anp' >

{ Deleted: April30, 2003




439 | ClearingFirm String No longer used as of FIX 4.3. Included here for [ [ na - not used in FIXM. DID ], ~_______ |
reference to prior versions.
(replaced)
*** REPLACED FIELD - See "Replaced
Features and Supported Approach' ***
Eirmtl el l o Used_if-diff ;
the-exeeuting firm-
4490 | ClearingAecount String No longer used as of FIX 4.3. Included here for [ [ na - not used in FIXM. DID ]y, |
reference to prior versions.
(replaced)
*** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
: . ik . ;
cleartns-house firme
441 | LiquidityNumSecuritie | int Number of Securites between LiquidityPctLow (402) | SLELEVENT LadtyNunbecurities (#PCDATA)>
s and LiquidityPctHigh (403) in Currency. <! ATTLI ST LgdtyNunSecurities
FI XTag CDATA #FI XED ' 441"
Dat aType CDATA #FI XED 'int'
Ful | Name CDATA #FI XED
' LiquidityNunfecurities'
Conponent Type CDATA #FIXED 'Field >
442 | MultiLegReportingTy | char Used to indicate what an Execution Report represents | </ ELEVENT Mul tilegRotingTyp EVPTY>
pe (e.g. used with multi-leg securities, such as option <IATTLI ST MiltiLlegRptingTyp

strategies, spreads, etc.).

Valid Values:
1 = Single Security (default if not specified)
2 = Individual leg of a multi-leg security
3 = Multi-leg security

FI XTag CDATA #FI XED ' 442'
Dat aType CDATA #FI XED ' char'

Ful | Name CDATA #FI XED
'"MultilLegReportingType'

Conponent Type CDATA #FI XED 'Fiel d'
Value (1] 2| 3 ) #REQU RED

SDvValue (__Single |
Miltileg ) # MPLIED >

I ndivLeg |
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-

-~

Deleted: [n/a for FIXM. —
repl aced]

Deleted: [n/a for FI XM —
repl aced]

Deleted: <! ELEMENT
Li qui di t yNunBecurities
(#PCDATA) >

<! ATTLI ST

Li qui di t yNunBecurities

FI XTag CDATA #FI XED ' 441' |
Dat aType CDATA #FI XED 'int'
>

{ Deleted: April30, 2003

)

Deleted: <! ELEVENT
Ml ti LegReporti ngType EMPTY>Y

<! ATTLI ST

Mul ti LegReportingType Fl XTag
CDATA #FI XED ' 442' |
Dat aType CDATA #FI XED ' char' |

Value (1 |
SDVal ue ( Single |

2 | 3) #REQUI REDf
I ndi vLeg

Mul tiLeg ) #l MPLIED >




443 | StrikeTime

UTCTime
stamp

The time at which current market prices are used to

determine the value of a basket.

<! ELEMENT St rkTm (#PCDATA) >

<! ATTLI ST StrkTm

Fl XTag CDATA #FI XED ' 443’

Dat aType CDATA #FI XED ' UTCTi nest anp'

Ful | Name CDATA #FI XED ' Stri keTi ne'

Conponent Type CDATA #FIXED 'Field' >

Y

444 | ListStatusText

String

Free format text string related to List Status.

<! ELEMENT Li st St at Text (#PCDATA) >

<! ATTLI ST Li st St at Text

Fl XTag CDATA #FI XED ' 444’

Dat aType CDATA #FIXED ' String'

Ful | Nane CDATA #FI XED

'ListStatusText'

Conponent Type CDATA #FIXED 'Field >

A 2

445 | EncodedListStatusTex
tLen

Length

Byte length of encoded (non-ASCII characters)

EncodedListStatusText (446) field.

<! ELEMENT Encli st St at Text Len (#PCDATA) >

<! ATTLI ST EnclLi st St at Text Len

Fl XTag CDATA #FI XED ' 445’

Dat aType CDATA #FI XED ' Length'

Ful | Name CDATA #FI XED

' EncodedLi st St at usText Len'

Conponent Type CDATA #FIXED 'Field' >

Y

446 | EncodedListStatusTex
t

data

Encoded (non-ASCII characters) representation of the
ListStatusText (444) field in the encoded format
specified via the MessageEncoding (347) field. If used,
the ASCII (English) representation should also be

specified in the ListStatusText field.

<! ELEMENT EnclLi st St at Text (#PCDATA) >

<! ATTLI ST EnclLi st St at Text

Fl XTag CDATA #FI XED ' 446’

Dat aType CDATA #FI XED ' dat a'

Ful | Nane CDATA #FI XED

' EncodedLi st St at usText'

Conponent Type CDATA #FIXED 'Field >
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-1 Deleted: <! ELEMENT StrikeTi ne

( #PCDATA) >
<! ATTLI ST StrikeTi me Fl XTag
CDATA #FI XED ' 443' |
Dat aType CDATA #FI XED
' UTCTi nest anp' >

- - Deleted: <! ELENMENT

Li st St at usText (#PCDATA) >
<l ATTLI ST Li st St at usText
FI XTag CDATA #FI XED ' 444' |
Dat aType CDATA #FI XED

"String' >

- -1 Deleted: <! ELEMENT

EncodedLi st St at usText Len
( #PCDATA) >1

<! ATTLI ST
EncodedLi st St at usText Len
FI XTag CDATA #FI XED ' 445'
Dat aType CDATA #FI XED
'Length' >

Deleted: <! ELEMVENT
EncodedLi st St at usText
(#PCDATA) >

<! ATTLI ST
EncodedLi st St at usText Fl XTag
CDATA #FI XED ' 446' |
Dat aType CDATA #FI XED ' dat a'
>

{ Deleted: April30, 2003




447 | PartyIDSource

char

<! ELEMENT Ptyl DSrc EMPTY>

Identifies class or source of the PartylD (448) value.

<! ATTLI ST Ptyl DSrc

Required if PartyID is specified. Note: applicable
values depend upon PartyRole (452) specified.

Fl XTag CDATA #FI XED ' 447"

See “Appendix 6-G — Use of <Parties>

Dat aType CDATA #FI XED ' char'

Ful | Nane CDATA #FI XED ' Part yl DSour ce'

Component Block”

Conponent Type CDATA #FI XED 'Field'

Valid values:

Applicable to all PartyRoles unless otherwise | 5 ga uﬁl( g} gl ?{ g} g { 2} P; 1
specified: #REQUI RED

B = BIC (Bank Identification Code—Swift

SDval ue (_BIC | AccptMarketPart |

PropCode | 1SCCode | SettlEntlLoc | MC |

managed) code (ISO 9362 - See "Appendix 6-

CSDPart Code | KoreanlnvestorlD |

B") Tai waneseQual i fi ed Tai waneseTr adi ngAcct |
C = Generally accepted market participant MCDnunber | Chi neseBShare | ] ]

: . : UKNat i onal | nsPenNunber | USSoci al Security |

identifier (e.g. NASD mnemonic) USEnpl oyer | DNunber

D = Proprietary/Custom code

Austral | anBusi nessNunber |

E =ISO Country Code

Aust ral i anTaxFi | eNunber |

F = Settlement Entity Location (note if Local

DirectedDefinedl SITC) #l MPLIED >

Market Settlement use “E = ISO Country
Code”) (see “Appendix 6-G” for valid
values)

G = MIC (ISO 10383 - Market Identifier Code)
(See "Appendix 6-C")

H = CSD participant/member code (e.g. Euroclear,
DTC, CREST or Kassenverein number)

For PartyRole="1Investor ID" and for Equities:
1 = Korean Investor ID
2 = Taiwanese Qualified Foreign Investor ID QFII
/ FID
3 = Taiwanese Trading Account
4 = Malaysian Central Depository (MCD) number
5 = Chinese B Share (Shezhen and Shanghai)

See Volume 4: “Example

PartyRole="Investor ID"

Usage of

v _ _ _ _ _
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Deleted: <! ELEMENT
Partyl DSour ce EMPTY>{
<! ATTLI ST Partyl DSour ce
FI XTag CDATA #FI XED ' 447"
Dat aType CDATA #FI XED ' char'
Value (B| C| D| E| 1|
| 31 4] 5| 6] 7] 8] 9
| A #REQUI REDf
SDVal ue (BIC |
Accpt Mar ket Part | PropCode |
| SOCode | Koreanl nvestorlID |
Tai waneseQual i fied |
Tai waneseTr adi ngAcct |
MCDnunber | Chi neseBShare |
UKNat i onal | nsPenNunber |
USSoci al Security |
USEnpl oyer | DNunber |
Austral i anBusi nessNunber |
Austral i anTaxFi | eNunber)
#1 MPLI ED >

_ { Deleted: April30, 2003




For PartyRole="Investor ID" and for CIV:
6 = UK National Insurance or Pension Number
7 = US Social Security Number
8 = US Employer Identification Number
9 = Australian Business Number
A = Australian Tax File Number

For PartyRole="Broker of Credit":
I = Directed broker three character acronym as
defined in ISITC °‘ETC Best Practice’
guidelines document

Deleted: <! ELEMENT Partyl D
(#PCDATA) >

<! ATTLI ST Partyl D FI XTag
CDATA #FI XED ' 448' |

Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEVENT
Tot al Vol umeTr adedDat e( #PCDAT
A>T

<! ATTLI ST
Tot al Vol uneTr adedDat e FlI XTag
CDATA #FI XED ' 449'

Dat aType CDATA #FI XED
' UTCDateOnly' >

448 | PartylD String Party identifier/code. See PartyIDSource (447) and | SLELEMENT Pty D (#PCDATA) >
PartyRole (452). <! ATTLI ST PtylD
See “Appendix 6-G — Use of <Parties> Fl XTag COATA #FI XED 448
Component Block” Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Partyl D
Conponent Type CDATA #FIXED 'Field >
449 | FotalVolumeTradedD | UTCDate | No longer used as of FIX 4.4. Included here for | [-na - not used in FIXM DID1ly |
ate Only reference to prior versions.
(replaced) *** REPLACED FIELD - See "Replaced
Features and Supported Approach' ***
Pate-of TotalVolumeTraded- (387
{priorto-FIX-44-field was-of type UTFCDate)
450 | FotalVolumeTraded | UTCTime | No longer used as of FIX 4.4. Included here for | [.na - not used in FIXM. DIDJy |
Fime Only reference to prior versions.
(replaced) *** REPLACED FIELD - See "Replaced
Features and Supported Approach" ***
| | TmeotdetalVolmelmdee@®dh. 00000000 | 0000000000000
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Deleted: <! ELEMENT
Tot al Vol uneTr adedTi nme
(#PCDATA) >

<! ATTLI ST
Tot al Vol uneTr adedTi me Fl XTag
CDATA #FI XED ' 450" |

Dat aType CDATA #FI XED
" UTCTi mreOnly' >

~ { Deleted: Aprii30, 2003




451

NetChgPrevDay

PriceOffse
t

Net change from previous day’s closing price vs. last
traded price.

<! ELEMENT Net ChgPrevDay (#PCDATA) >
<! ATTLI ST Net ChgPr evDay
Fl XTag CDATA #FI XED ' 451’
Dat aType CDATA #FIXED 'Priced fset’
Ful | Nane CDATA #FI XED ' Net ChgPr evDay'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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_ -~ | Deleted: <! ELEMENT
Net ChgPr evDay (#PCDATA) >
<! ATTLI ST Net ChgPr evDay
FI XTag CDATA #FI XED ' 451" |
Dat aType CDATA #FI XED
"PriceOfset' >

_ { Deleted: April30, 2003




452 | PartyRole

int

Identifies the type or role of the PartylD (448)
specified.

See “Appendix 6-G — Use of <Parties>

<! ELEMENT PtyRol e EMPTY>

<!

ATTLI ST PtyRol e

Fl XTag CDATA #FI XED ' 452’

Component Block”
Valid values:

1 = Executing Firm (formerly FIX 4.2
ExecBroker)

2 = Broker of Credit (formerly FIX 4.2
BrokerOfCredit)

3 = Client ID (formerly FIX 4.2 ClientID)

4 = Clearing Firm (formerly FIX 4.2
ClearingFirm)

5 = Investor ID

6 = Introducing Firm

7 = Entering Firm

8 = Locate/Lending Firm (for short-sales)

9 = Fund manager Client ID (for CIV)

10 = Settlement Location (formerly FIX 4.2
SettlLocation)

11 = Order Origination Trader (associated with
Order Origination Firm — e.g. trader who
initiates/submits the order)

12 = Executing Trader (associated with Executing
Firm - actually executes)

13 = Order Origination Firm (e.g. buyside firm)

14 = Giveup Clearing Firm (firm to which trade is
given up)

15 = Correspondant Clearing Firm

16 = Executing System

17 = Contra Firm

18 = Contra Clearing Firm

19 = Sponsoring Firm

20 = Underlying Contra Firm (...values continued in
next row....)

Dat aType CDATA #FI XED 'int'

Ful | Name CDATA #FI XED ' Part yRol e’

Conponent Type CDATA #FI XED ' Fiel d'

Value (1] 2| 3| 4] 5| 6] 7] 8
| 9 10 | 11 | 12 | 13 | 14 | 15| 16 | 17
| 18 | 19| 20 | 21 | 22 | 24 | 25| 26 |
27 | 28 | 29 | 30 | 31| 32| 33| 34| 35
| 36 | 37| 38 | 39 ) #REQUIRED

SDval ue (__Executi ngFirm

Brokerof Credit | CientID| CearingFirm|

InvestorID | IntroducingFirm| EnteringFirm
| LocatelLendingFirm| FundManager |
SettlenentLocation | InitiatingTrader |

ExecutingTrader | O derQriginator |

G veupd earingFirm |

Correspondant 0 earingFirm | ExecutingSystem

| ContraFirm]| ContraCd earingFirm |

SponsoringFirm| UndrContraFirm

d ear

i ngOrgani zation | Exchange

Cust oner Account

Cor respondent d eari ngOr gani zation |

Cor r espondent Br oker |

Buyer Sel | er Recei verDel i verer | Custodian |
Internediary | Agent SubCust odi an |
Beneficiary | InterestedParty

Regul at or yBody Li quidityProvider |

Ent eri ngTr ader Cont r aTr ader

Posi ti onAccount | AllocEntity #1 MPLI ED >
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Deleted: <! ELEVENT PartyRol e
/| EMPTY>
<! ATTLI ST PartyRol e FI XTag
CDATA #FI XED ' 452' |
Dat aType CDATA #FI XED "int'q
Value (1| 2| 3| 4] 5] 6
[ 7] 81 9] 10 ] 11 1
12 | 13| 14| 15| 16 | 17
| 18 | 19 | 20) #REQU REDY
SDVal ue (ExecutingFirm |
Brokerof Credit | ClientlD |
ClearingFirm]| InvestorlD |
I ntroduci ngFirm |
EnteringFirm |
Locat e_Lendi ngFirm |
FundManager | 1
Settl enent Location |
InitiatingTrader |
Execut i ngTrader |
OderOriginator |
G veupC earingFirm |
Cor respondant Cl eari ngFirm |
Execut i ngSystem | 1
ContraFirm |
Contrad earingFirm |
SponsoringFirm |
Undr ContraFirm #l MPLI ED >

)

{ Deleted: April30, 2003




20 = Underlying Contra Firm
21 = Clearing Organization
22 = Exchange
24 = Customer Account
25 = Correspondent Clearing Organization
26 = Correspondent Broker
27 = Buyer/Seller (Receiver/Deliverer)
28 = Custodian
29 = Intermediary
30 = Agent
31 = Sub custodian
32 = Beneficiary
33 = Interested party
34 = Regulatory body
35 = Liquidity provider
36 = Entering Trader
37 = Contra Trader
38 = Position Account
(see Volume 1: "Glossary" for value definitions)

453 | NoPartyIDs NumInGr

oup

Number of PartylD (448), PartyIDSource (447), and

PartyRole (452) entries

<! ELEMENT NoPtyl Ds (#PCDATA) >

<! ATTLI ST NoPtyl Ds

Fl XTag CDATA #FI XED ' 453’

Dat aType CDATA #FI XED ' Numl nG oup'

Ful | Nane CDATA #FI XED ' NoPartyl Ds'

Conponent Type CDATA #FIXED 'Field >

A 2

454 | NoSecurityAltID | NumlInGr

<! ELEMENT NoSecAlt|D (#PCDATA) >

<! ATTLI ST NoSecAl tID

Fl XTag CDATA #FI XED ' 454"

Dat aType CDATA #FI XED ' Num nG oup’

Ful | Name CDATA #FI XED

' NoSecurityAltl D

Conponent Type CDATA #FIXED 'Field >
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\

_~ -1 Deleted: <! ELEMENT NoPartyl Ds

( #PCDATA) >

<! ATTLI ST NoPartyl Ds Fl XTag
CDATA #FI XED ' 453" |

Dat aType CDATA #FI XED
" Num nGoup' >

{ Deleted: NoSecurityAltld

Deleted: <! ELEVENT
NoSecurityAl t | D (#PCDATA) >
<! ATTLI ST NoSecurityAltID
FI XTag CDATA #FI XED ' 454" |
Dat aType CDATA #FI XED

" Num nGoup' >

{ Deleted: April30, 2003




455 | SecurityAltID String Alternate Security identifier value for this security of | <LELEVENT SecAlt1D (#PCDATA) >
Security AltIDSource (456) type (e.g. CUSIP, SEDOL, <! ATTLI ST SecAltID
ISIN, etc). Requires SecurityAltIDSource. Fl XTag CDATA #FI XED ' 455'
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' SecurityAltl1D
Conponent Type CDATA #FIXED 'Field >
Y
456 | SecurityAltIDSource String Identifies class or source of the SecurityAltID (455) <! ELEMENT SecAlt|DSrc (#PCDATA)>
value. Required if SecurityAltID is specified. <I ATTLI ST SecAl tIDSrc
Valid values: FI XTag CDATA #FI XED ' 456"
. . Dat aType CDATA #FIXED 'String'
Same valid values as the SecurityIDSource (22) Ful | Narre CDATA #F| XED
field ' Securi tyAl t1DSource'
Conponent Type CDATA #FIXED 'Field >
v
457 | NoUnderlyingSecurity | NumInGr | Number of UnderlyingSecurityAltID (458) entries. <! ELEVENT NoUndSecAlt1D (#PCDATA)>
AlID, oup | | __ <IATTLI ST NoUndSecAltio |
FI XTag CDATA #FI XED ' 457"
Dat aType CDATA #FI XED ' Num nG oup’
Ful | Nane CDATA #FI XED
' NoUnder | yi ngSecurityAl tID
Conponent Type CDATA #FIXED 'Field >
A A
458 | UnderlyingSecurityAlt | String Alternate Security identifier value for this underlying <L ELEMENT UndSecAl t1D (#PCDATA)>
ID security of UnderlyingSecurityAltIDSource (459) type <I ATTLI ST UndSecAl t|1D
(e.g. CUSIP, SEDOL, ISIN, etc). Requires Fl XTag CDATA #FI XED ' 458"
UnderlyingSecurity AltIDSource. Dat aType CDATA #FI XED ' String'
Ful | Name CDATA #FI XED
" UnderlyingSecurityAltl D
Conponent Type CDATA #FIXED 'Field >
x
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- -1 Deleted: <! ELEMENT

SecurityA t1 D (#PCDATA) >
<! ATTLI ST SecurityAltID
FI XTag CDATA #FI XED ' 455'
Dat aType CDATA #F| XED

"String' >

Deleted: <! ELEMVENT

SecurityAl t1DSource EMPTY>T

<! ATTLI ST

SecurityAl t1DSource Fl XTag

CDATA #FI XED ' 456'

Dat aType CDATA #FI XED

"String' 1

Value (1| 2| 3| 4] 5]

6| 7] 8] 9] A)

#REQUI REDf|

SDVal ue (CUSIP | SEDOL |

QUK | ISIN| RIC| ISOCurr
1 SOCountry | ExchSynb |

\|CTA'| Binbrg) # MPLIED >

{ Deleted: d

Deleted: <! ELEVENT
NoUnder | yi ngSecurityAltlD
( #PCDATA) >
<! ATTLI ST
NoUnder | yi ngSecurityAl tlD
FI XTag CDATA #FI XED ' 457" |
Dat aType CDATA #FI XED
" Num nG oup' >

Deleted: <! ELEMENT
Under | yi ngSecurityA tlD
(#PCDATA) >

<! ATTLI ST
Under | yi ngSecurityA tlD
FI XTag CDATA #FI XED ' 458' |
Dat aType CDATA #FI XED
"String' >

{ Deleted: April30, 2003




459 | UnderlyingSecurityAlt | String Identifies class or source of the <! ELEMVENT UndSecAl t1DSrc (#PCDATA) >
IDSource UnderlyingSecurity AltID (458) value. Required if <! ATTLI ST UndSecAl t 1 DSrc
UnderlyingSecurity AltID is specified. FI XTag CDATA #FI XED ' 459"
Valid values: Dat aType CDATA #FIXED ' String'
. . Ful | Na CDATA #FI XED
Same valid values as the SecurityIDSource (22) | “Under| 3i nqsg‘éuri tyAl t | DSour ce'
field Conponent Type CDATA #FI XED ' Field >
Y
460 | Product int Indicates the type of product the security is associated | </ ELEVENT Prod ENPTY>

with. See also the CFICode (461) and SecurityType
(167) fields.
Valid values:
1=AGENCY
2 =COMMODITY
3 =CORPORATE
4 = CURRENCY
5=EQUITY
6 = GOVERNMENT
7=INDEX
8 =LOAN
9=MONEYMARKET
10 = MORTGAGE
11 = MUNICIPAL
12 =0OTHER
13 = FINANCING

<! ATTLI ST Prod
Fl XTag CDATA #FI XED ' 460’
Dat aType CDATA #FIXED 'int '
Ful | Nane CDATA #FI XED ' Product’
Conponent Type CDATA #FI XED 'Fiel d'
Value (1| 2| 3| 4| 5| 6] 7] 8

L 9| 10| 11 | 12 | 13 ) #REQUI RED

SDVal ue (_ AGENCY | COVMODI TY |
CORPORATE | CURRENCY | EQUITY | GOVERNVENT
|| NDEX LOAN ONEYMARKET | MORTGAGE |
MUNI Cl PAL OTHEI FI NANCI NG ) #| MPLI ED >

v _ _ _ _ _
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Deleted: <! ELEMENT

Under | yi ngSecuri tyAl t | DSourc

e EMPTY>

<! ATTLI ST

Under | yi ngSecuri tyAl t | DSourc

e FI XTag CDATA #FI XED ' 459' |
Dat aType CDATA #FI XED

"String' 1

Value (1| 2| 3| 4] 5|

6| 7] 8] 9] A)

#REQUI REDY

SDVal ue (CUSIP | SEDOL |

QUK | ISIN| RIC| ISOCurr
| SOCountry | ExchSynb |

CTA | Blnbrg) #l MPLIED >

Deleted: <! ELEMENT Pr oduct
EMPTY>q

<! ATTLI ST Product FI XTag
CDATA #FI XED ' 460' §
Dat aType CDATA #FI XED ' i nt
I\/alue(ll 21 3| 4] 5] 6

7081 9] 10] 11| 12)
#REQUI REDf
SDval ue ( AGENCY | COMVODI TY
| CORPORATE | CURRENCY |
EQUITY | GOVERNMENT | 1
I'NDEX | LOAN | NONEYMARKET
| MORTGAGE | MUNICI PAL |

OTHER ) #l MPLI ED >

1

_ { Deleted: April30, 2003




Deleted: <! ELEVENT CFl Code
(#PCDATA) >

<! ATTLI ST CFl Code FI XTag
CDATA #FI XED ' 461' 1
Dat aType CDATA #FI XED
"String' >

461 | CFICode String Indicates the type of security using ISO 10962 | LELEMVENT CFI Code (#PCDATA)>
standard, Classification of Financial Instruments (CFI <! ATTLI ST CFI Code
code) values. ISO 10962 is maintained by ANNA Fl XTag CDATA #FI XED ' 461'
(Association of Na}tlional Numbe;\ing Agf;_cie;) ;c;;l;)% Dat aType CDATA #FI XED ' String'
as Registration Authority. See "Appendix 6- ] ]
Fieljs Based Upog Other Standards". See FulLtane CDATA #FI XED —CH COdé
also the Product (460) and SecurityType (167) fields. It Lomponent Type CRATA “FIXFD - Freld =
is recommended that CFICode be used instead of ¢ - - - - - - - _____ |
SecurityType (167) for non-Fixed Income instruments.
A subset of possible values applicable to FIX usage
are identified in "Appendix 6-D CFICode
Usage - ISO 10962 Classification of Financial
Instruments (CFI code)"
462 | UnderlyingProduct int Underlying security’s Product. <L ELEMENT UndProd (#PCDATA) >
Valid values: see Product(460) field <! ATTLI ST UndPr od
FI XTag CDATA #FI XED ' 462'
Dat aType CDATA #FI XED 'int'
Ful | Nane CDATA #FI XED
' Under | yi ngProduct’
Conponent Type CDATA #FIXED 'Field >
463 | UnderlyingCFICode | String Underlying security’s CFICode. <! ELEVENT UndCFI Code (#PCDATA)>

Valid values: see CFICode (461)field

<! ATTLI ST UndCFI Code
FI XTag CDATA #FI XED ' 463"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' Under | yi ngCFI Code'

Conponent Type CDATA #FIXED 'Field' >

Deleted: <! ELEVENT
Under | yi ngProduct EMPTY>Y

<! ATTLI ST Under | yi ngPr oduct
FI XTag CDATA #FI XED ' 462' |
Dat aType CDATA #FI XED "int "¢
Value (1| 2| 3| 4| 5| 6
| 71 8] 9| 10| 11| 12)
#REQUI REDY
SDVal ue ( AGENCY | COWMODI TY
| CORPORATE | CURRENCY |
EQUITY | GOVERNMENT | ¢
I'NDEX | LOAN | MONEYMARKET
| MORTGAGE | MUNICIPAL |
OTHER ) #l MPLI ED >
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Deleted: <! ELEMENT

Under | yi ngCFI Code (#PCDATA) >1
<! ATTLI ST Under | yi ngCFl Code

FI XTag CDATA #FI XED ' 463'

Dat aType CDATA #F| XED

"String' >

*{ Deleted: April30, 2003




464 | TestMessagelndicator | Boolean Indicates whether or not this FIX Session is a “test” vs, [ [ .08 - not used in FIXM. DID 1y |
“production” connection.  Useful for preventing
“accidents”.
Valid values:
Y =True (Test)
N = False (Production)
465 | QuantityType int ##* DEPRECATED FIELD - See " Appendix 6- | <tELEVENT QyTypDeprecated EVPTY>
(Deprecated) E: Deprecated (Phased-out) Features and <I ATTLI ST QtyTypDeprecat ed
Supported Approach" *** Fl XTag CDATA #FI XED ' 465'
Desi | ; ities— OrderQty) Dat aType CDATA #FIXED 'int’
speeified—Used—for MBS—and—TIPS Fixed Income Ful | Name CDATA #FI XED ' QuantityType'
seeurity-types: Conponent Type CDATA #FI XED ' Fi el d'
Valid values: Value (1| 2| 3| 4| 5] 6] 71 8
) _#REQUI RED
1= SHARES SDval ue (_SHARES | BONDS |
al ue
2=BONDS CURRENTFACE | OR GI NALFACE | CURRENCY |
3 = CURRENTFACE CONTRACTS | OTHER | PAR ) #| MPLIED >
4 = ORIGINALFACE ..
5= CURRENCY
6 = CONTRACTS
7=0THER
8 = PAR (see “Volume 1 — Glossary”™)
466 | BookingRefID String Common reference passed to a post-trade booking | SLELEVENT BkngRef|D (#PCDATA) >

process (e.g. industry matching utility).

<! ATTLI ST BkngRef 1D
FI XTag CDATA #FI XED ' 466’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Booki ngRef | D
Conponent Type CDATA #FIXED 'Field >
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=

Deleted: [n/a for FIXM. — not
used]

1

Deleted: <! ELEVENT
QuantityType EMPTY>Y

<! ATTLI ST QuantityType

FI XTag CDATA #FI XED ' 465'
Dat aType CDATA #FI XED 'int'q
Value (1| 2| 3| 4] 5] 6
| 71 8) #REQU REDY

SDvVal ue ( SHARES | BONDS |
CURRENTFACE | ORI Gl NALFACE |
CURRENCY | CONTRACTS | OTHER
| PAR ) # MPLIED >

Deleted: <! ELEMENT

Booki ngRef | D (#PCDATA) >
<! ATTLI ST Booki ngRef | D

FI XTag CDATA #FI XED ' 466'
Dat aType CDATA #FI XED

"String' >

-

Deleted: April30, 2003




467 | IndividualAllocID String Unique identifier for a specific NoAllocs (78) | SLELEMENT IndAlloclD (#PCDATA)>
repeating group instance (e.g. for an AllocAccount). <! ATTLI ST I ndAl | ocl D
Fl XTag CDATA #FI XED ' 467"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED
"I ndi vi dual Al | ocl D
Conponent Type CDATA #FIXED 'Field >
Y
468 | RoundingDirection char Specifies which direction to round  For CIV — | <LELEMENT RndingDirctn EMPTY>
indicates whether or not the quantity of shares/units is <! ATTLI ST RndingDirctn
to be rounded and in which direction where Fl XTag CDATA #FI XED ' 468’
CashOrdQty (152) or (for CIV only) OrderPercent Dat aType CDATA #FI XED ' char’
(516) are specified on an order.
Ful | Name CDATA #FI XED
Valid values are: _Roundi ngDirect i on’
0 = Round to nearest Conponent Type CDATA #FI XED 'Field'
1 = Round down Value (0| 1| 2 ) #REQU RED
2 =Round up SDVal ue (__RoundNear est | RoundDown |
The default is for rounding to be at the discretion of Roundtp ) # VPLIED >
the executing broker or fund manager. Ve ]
e.g. for an order specifying CashOrdQty or
OrderPercent if the calculated number of shares/units
was 325.76 and RoundingModulus (469) was 10 —
“round down” would give 320 units, “round up”
would give 330 units and “round to nearest” would
give 320 units.
469 | RoundingModulus float For CIV - a float value indicating the value to which | <LELEVENT Rndi nghbdul us (#PCDATA) >

rounding is required.

i.e. 10 means round to a multiple of 10 units/shares;
0.5 means round to a multiple of 0.5 units/shares.

The default, if RoundingDirection (468) is specified
without RoundingModulus, is to round to a whole
unit/share.

<! ATTLI ST Rndi nghbdul us
Fl XTag CDATA #FI XED ' 469’
Dat aType CDATA #FIXED 'fl oat'

Ful | Name CDATA #FI XED
' Roundi ngvbdul us'

Conponent Type CDATA #FIXED 'Field' >
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- -1 Deleted: <! ELEMENT

I ndi vi dual Al | ocl D (#PCDATA) >{

<! ATTLI ST I ndi vi dual Al | ocl D
FI XTag CDATA #FI XED ' 467" |
Dat aType CDATA #FI XED
"String' >

- - Deleted: <! ELENMENT

Roundi ngDi recti on EMPTY>{

<! ATTLI ST Roundi ngDi recti on
FI XTag CDATA #FI XED ' 468' |
Dat aType CDATA #FI XED ' char'
Value (0 | 1| 2 ) #REQU REDY
SDVal ue (RoundNearest |
RoundDown | RoundUp )
#| MPLI ED >

| Deleted: April30, 2003 )

_ -| Deleted: <! ELEMENT

Roundi ngMbdul us ( #PCDATA) >

<! ATTLI ST Roundi nghbdul us
FI XTag CDATA #FI XED ' 469'
Dat aType CDATA #FI XED
"float' >




Deleted: <! ELEMVENT

Count ryOf | ssue (#PCDATA) >1
<! ATTLI ST CountryOf | ssue

FI XTag CDATA #FI XED ' 470'

Dat aType CDATA #FI XED

"Country' >

Deleted: <! ELEMENT
Stat eOr Provi nceCOf | ssue
(#PCDATA) >

<! ATTLI ST
St at eOr Provi nceOf | ssue
FI XTag CDATA #FI XED ' 471" |
Dat aType CDATA #FI XED
"String' >

470 | CountryOfissue Country | ISO Country code of instrument issue (e.g. the country | SLELEVENT QtryQfiss (#PCDATA)>
portion typically used in ISIN). Can be used in <IATTLIST CtryCfiss
conjunction with non-ISIN SecurityID (48) (e.g. FI XTag CDATA #FI XED ' 470"
CUSIP for Municipal Bonds without ISIN) to provide Dat aType CDATA #FI XED ' Count ry'
uniqueness.
Ful | Nane CDATA #FI XED
' Countryf | ssue’
Conponent Type CDATA #FIXED 'Field >
Y
471 | StateOrProvinceOfIss | String A two-character state or province abbreviation. <LELEMENT StQrProvncOflss (#PCDATA) >
ue <! ATTLI ST StOrProvncOf|ss
FI XTag CDATA #FI XED ' 471"
Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED
' StateOr Provi nceXf | ssue'
Conponent Type CDATA #FIXED 'Field >
A 4
472 | LocaleOfIssue String Identifies the locale. For Municipal Security Issuers | SLELEVENT Local efIss (#PCDATA)>
other than state or province. Refer to <! ATTLI ST Local e Iss
, , FI XT. TA #FI XED ' 472"
http://www.atmos.albany.edu/cgi/stagrep-cgi ag_CDA
. Dat aType CDATA #FIXED ' String'
Reference the IATA city codes for values. Ful | Name CDATA #FI XED ' Local eCf | ssue’
Note IATA (International Air Transport Association) Conponent Type CDATA #FIXED 'Field' >
maintains the codes at www.iata.org. .
473 | NoRegistDtls NumInGr The number of registration details on a Registration | SLELEVENT NoReqistDtls (#PCDATA)>
oup Instructions message <! ATTLI ST NoRegi stDtls

Fl XTag CDATA #FI XED ' 473'

Dat aType CDATA #FI XED ' Nuni nGr oup’
Ful | Nanme CDATA #FI XED ' NoReqgi stDt| s’
Conponent Type CDATA #FIXED 'Field >

Deleted: <! ELEMENT

Local et | ssue (#PCDATA) >
<! ATTLI ST Local eOf | ssue

FI XTag CDATA #FI XED ' 472' q

Dat aType CDATA #FI XED

"String' >
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Deleted: <! ELEVENT

NoRegi st Dt | s (#PCDATA) >1
<! ATTLI ST NoRegi stDtls

FI XTag CDATA #FI XED ' 473' |

Dat aType CDATA #FI XED

" Num nGoup' >

{ Deleted: April30, 2003



http://www.atmos.albany.edu/cgi/stagrep-cgi
http://www.iata.org/

474 | MailingDtls String Set of Correspondence address details, possibly | <ELEVENT MailingDtls (#PCDATA)>
including phone, fax, etc. <! ATTLI ST MailingDtls
FI XTag CDATA #FI XED ' 474
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' MailingDtls'
Conponent Type CDATA #FI XED ' Field >
Y
475 | InvestorCountryOfRes | Country The ISO 3166 Country code (2 character) identifying <LE£X_‘%§T>' nvestor QryCf Residence
idence which country the beneficial investor is resident for )
tax purposes. <I ATTLI ST InvestorCtryf Resi dence
FI XTag CDATA #FI XED ' 475’
Dat aType CDATA #FI XED ' Country'
Ful | Name CDATA #FI XED
"I nvest or Count r yOf Resi dence’
Conponent Type CDATA #FIXED 'Field >
v
476 | PaymentRef String “Settlement Payment Reference” — A free format | <LELEVENT PntRef (#PCDATA)>
Payment reference to assist with reconciliation, e.g. a <! ATTLI ST Pnt Ref
Client and/or Order ID number. Fl XTag CDATA #FI XED ' 476'
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Paynent Ref'
Conponent Type CDATA #FI XED ' Field >
Y

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT
Mai | i ngDt|s (#PCDATA) >
<! ATTLI ST MailingDtls
FI XTag CDATA #FI XED ' 474' q
Dat aType CDATA #FI XED
"String' >

_ - 7| Deleted: <! ELEMENT
I nvest or Count r yOf Resi dence
(#PCDATA) >

<l ATTLI ST
I nvest or Count r yOf Resi dence
FI XTag CDATA #FI XED ' 475' |
Dat aType CDATA #FI XED
"Country' >

_ - | Deleted: <! ELEMENT Paynent Ref
(#PCDATA) >

<! ATTLI ST Paynent Ref FI XTag
CDATA #FI XED ' 476' 1
Dat aType CDATA #FI XED
"String' >

_ { Deleted: April30, 2003




477 | DistribPaymentMetho | int A code identifying the payment method for a | SLELEMENT DistribPnt Method ENPTY>

d (fractional) distribution. <! ATTLI ST Di stri bPnt Met hod
1 =CREST FI XTag CDATA #FI XED ' 477"
2=NSCC

Dat aType CDATA #FI XED 'int'

] Ful | Nane CDATA #FI XED
4 = Clearstream "DistribPayment Met hod'

3 = Euroclear

5=Cheque Conponent Type CDATA #FI XED ' Fi el d'
6 = Telegraphic Transfer |
7 = FedWire Value (1| 2| 3| 4| 5| 6] 7] 8

| 91 10| 11 | 12 ) #REQU RED
SDVal ue (_ CREST | NSCC | Euroclear |

8 = Direct Credit (BECS, BACS)

9 = ACH Credit d earstream | Cheque | Tel egraphicTransfer
10 = BPAY | FedWre Di rect Cr edi t BECSBACS |
. . ACHCr edi t BPAY |

11 = High Value Clearing System (HVACS) Hi ghVal ued eari ngSyst emHVACS |

12 = Reinvest in fund Rei nvest | nFund ) #l MPLI ED >

13 through 998 are reserved for future use v __ - Deleted: <! ELENENT

””””””””””””””””””””” - Di stri bPayment Met hod
Values above 1000 are available for use by private (ﬁf’%[ﬁ)s;ﬂ
agreement among counterparties Di stri bPayment Met hod FI XTag
o . Lo . | . . CDATA #FI XED ' 477" | )
478 | CashDistribCurr Currency Specifies currency to be use for Cash Distributions— | SLELEVENT CshDistribCurr EVPTY> Dat aType CDATA #FI XED "int’
" . . . . >

see "Appendix 6-A; Valid Currency <! ATTLI ST CshDistribQurr
Codes". FI XTag CDATA #FI XED ' 478"

Dat aType CDATA #FI XED ' Currency’

Ful | Name CDATA #FI XED
' CashDi stribCurr'

Conponent Type CDATA #FI XED ' Fiel d'
Value (% soCurrencyCode; ) #REQUI RED

2

v __ - | Deleted: <! ELEMENT

- CashDi stri bCurr (#PCDATA) >

479 | CommCurrency Currency Specifies currency to be use for Commission (12) if | SLELEMENT CommCcy EMPTY> Ff;(?;;LICSLTgaiEPXEHE E%T ;T
the Commission currency is different from the Deal <! ATTLI ST CommCcy Dat aType CDATA #FI XED
Currency - see "Appendix 6-A; Valid FI XTag CDATA #FI XED ' 479" Qurrency’ >
Currency Codes". Dat aType CDATA _#FI XED ' Qurrency’
Ful | Nane CDATA #FI XED ' ConmCurr ency’ /{ Deleted: April30, 2003
Conponent Type CDATA #FI XED 'Fiel d' o Deleted: <! ELENENT
A Tl L e Vat ue { "% soCurrencyCode; -)~ #REQUIRED — -~ ComCur r ency (#PCDATA) >1
S ue( ) = / <! ATTLI ST ConmCur r ency
- ,/ FI XTag CDATA #FI XED ' 479'
X |/ Dat aType CDATA #FI XED

"Currency' >
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<! ELEMENT Cxl | ationRi ghts EMPTY>

480 | CancellationRights char For CIV — A one character code identifying whether
Cancellation rights/Cooling off period applies. <I ATTLI ST CxllationRights
Valid values are: Fl XTag CDATA #FI XED ' 480
Y =Yes ) Dat aType CDATA #FI XED ' char'
N = No — execution only
_ . Ful | Nane CDATA #FI XED
M=No 7.Wa1.V6r.agreement ' Cancel [ ati onRi ghts'
0O =No — institutional. Conponent Type CDATA #FI XED " Fi el d'
Value (Y| N| M| O) #REQJ RED
SDVal ue (_Yes | NoExecQOnly |
NoWai ver | Nolnstit ) #l MPLIED >
A 4
481 | MoneyLaunderingStat | char A one character code identifying Money laundering | SLELEVENT MhylaunderingStat ENVPTY>
us status. <! ATTLI ST MiyLaunderi ngSt at
Valid values: FI XTag CDATA #FI XED ' 481"
Y = Passed Dat aType CDATA #FI XED ' char'
N = Not checked Ful | Name CDATA #FI XED
1 = Exempt — Below The Limit " MoneyLaunderingst at us’
2 = Exempt — Client Money Type Exemption Conponent Type CDATA #FI XED ' Fi el d'
3 = Exempt — Authorised Credit or Financial Value ( Y| N| 1] 2| 3) #REQU RED
Institution. SDVal ue (__Passed | Not Checked |
ExBel owli m | Exd i ent MoneyType |
ExAuthCredit ) #I NPLIED >
Y
482 | MailingInst String Free format text to specify mailing instruction | SLELEMENT Mailinglnst (#PCDATA)>

requirements, e.g. "no third party mailings".

<! ATTLI ST Mai | i ngl nst
Fl XTag CDATA #FI XED ' 482’
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Mai l i nglnst'
Conponent Type CDATA #FIXED 'Field >
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_ - 7| Deleted: <! ELEMENT

Cancel | ati onRi ghts EMPTY>{
<! ATTLI ST

Cancel | ati onRi ghts Fl XTag

CDATA #FI XED ' 480' 1

Dat aType CDATA #FI XED ' char' |

Value (Y| N| M| O

#REQUI REDf|

SDVal ue (Yes | NoExecQOnly |
NoWai ver | Nolnstit)

#1 MPLI ED >

_ - 7| Deleted: <! ELEMENT

MoneyLaunderi ngSt at us EMPTY>Y
<! ATTLI ST

MoneyLaunderi ngSt at us Fl XTag

CDATA #FI XED ' 481' |

Dat aType CDATA #FI XED ' char'

Value ( Y| N| 1] 2] 3)

#REQUI REDY

SDVal ue ( Passed |

Not Checked | ExBel owLi m |

Exd i ent MoneyType | 1
ExAuthCredit ) # MPLIED >

- - — | Deleted: <! ELEMENT

Mai |'i ngl nst ( #PCDATA) >1

<! ATTLI ST Mai |'i ngl nst
FI XTag CDATA #FI XED ' 482' |
Dat aType CDATA #FI XED
"String' >

~ { Deleted: April30, 2003 ]




483 | TransBkdTime UTCTime | For CIV A date and time stamp to indicate the time a | SLELEVENT TransBkdTm (#PCDATA) >
stamp CIV order was booked by the fund manager. <I ATTLI ST Tr ansBkdTm
FI XTag CDATA #FI XED ' 483'
Dat aType CDATA #FI XED ' UTCTi nest anp’
Ful | Name CDATA #FI XED ' Tr ansBkdTi e’
Conponent Type CDATA #FI XED ' Field >
Y
484 | ExecPriceType char For CIV - Identifies how the execution price LastPx | <!LELEVENT ExecPxTyp EVPTY>
(31) was calculated from the fund unit/share price(s) <! ATTLI ST ExecPxTyp
calculated at the fund valuation point. FI XTag CDATA #FI XED ' 484’
Valid values are: Dat aType CDATA #FI XED ' char'
B = Bid price Ful | Nane CDATA #FI XED ' ExecPri ceType'
C = Creation price Conponent Type CDATA #FI XED ' Fi el d'
D = Creation price plus adjustment % Value (Bl C|l Dl E| Ol Pl OLS
E = Creation price plus adjustment amount ) #REQUI RED
O = Offer price SDVal ue (_BidPrice | CreationPrice |
P = Offer price minus adjustment % CreationPriceAdj Pct | CreationPriceAdjAnt |
Q = Offer price minus adjustment amount 8 g: E{ gg ngs;gir Zn CleMSngﬁg PrPi(:tceI )
S = Single price #I MPLI ED >
v
485 | ExecPriceAdjustment | float For CIV the amount or percentage by which the fund | SLELEVENT ExecPxAd ment (#PCDATA) >

unit/share price was adjusted, as indicated by

ExecPriceType (484)

<! ATTLI ST ExecPxAdj nent
Fl XTag CDATA #FI XED ' 485’
Dat aType CDATA #FI XED 'fl oat'

Ful | Name CDATA #FI XED
' ExecPri ceAdj ust nent '

Conponent Type CDATA #FIXED 'Field' >
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- -1 Deleted: <! ELEMENT

TransBkdTi me (#PCDATA) >
<! ATTLI ST Tr ansBkdTi me

FI XTag CDATA #FI XED ' 483"

Dat aType CDATA #FI XED

' UTCTi nest anp' >

- - Deleted: <! ELENMENT

ExecPriceType EMPTY>{
<! ATTLI ST ExecPriceType
FI XTag CDATA #FI XED ' 484" |
Dat aType CDATA #FI XED ' char'
Value (B| C| D| E| O] P
| Q| S) #REQUI REDY
SDVal ue ( BidPrice |
CreationPrice |
CreationPriceAdj Pct |
CreationPriceAdj Ant | 1
OferPrice |
O ferPriceM nusAdj Pct |
O ferPriceM nusAdj Amt |
Singl ePrice ) # MPLIED >

Deleted: <! ELEVENT
ExecPri ceAdj ust ment
(#PCDATA) >

<! ATTLI ST
ExecPri ceAdj ust ment Fl XTag
CDATA #FI XED ' 485' |
Dat aType CDATA #FI XED
"float' >

{ Deleted: April30, 2003 )




Deleted: <! ELEVENT
Dat eCf Bi rt h (#PCDATA) >
<! ATTLI ST DateOiBirth
FI XTag CDATA #FI XED ' 486'
Dat aType CDATA #FI XED
' Local Mkt Date' >

Deleted: <! ELEVENT

TradeRepor t TransType EMPTY>{
<! ATTLI ST

TradeReport TransType FI XTag

CDATA #FI XED ' 487" |

Dat aType CDATA #FI XED ' char'

Value (N| C| R ) #REQU REDf

SDVal ue (New | Cancel |

Repl ace) #| MPLI ED >

486 | DateOfBirth LocalMkt | The date of birth applicable to the individual, e.g. | SLELEVMENT DXOfBirth (#PCDATA)>
Date required to open some types of tax-exempt account. <IATTLIST DiOBirth
FI XTag CDATA #FI XED ' 486'
Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Name CDATA #FI XED 'DateOfBirth'
Conponent Type CDATA #FI XED ' Field >
Y
487 | TradeReportTransTyp | int Identifies Trade Report message transaction type <! ELEMENT TrdRpt TransTyp EMPTY>
e . <! ATTLI ST TrdRpt TransTyp
Valid values:
0= New Fl XTag CDATA #FI XED ' 487’
1 = Cancel Dat aType CDATA #FIXED 'int’
2 =Replace Ful | Nane CDATA #FI XED
3 = Release ' Tr adeReport Tr ansType'
4 = Reverse Conponent Type CDATA #FI XED 'Fiel d'
(Prior to FIX 4.4 this field was of type char) valuo fU Ll 2l SRR I
SDVal ue (_New | Cancel | Replace |
Rel ease | Reverse ) # MPLIED >
Y
488 | CardHolderName String The name of the payment card holder as specified on | <.ELEVENT Cardtol der Name (#PCDATA) >
the card being used for payment. <I ATTLI ST Car dHol der Nane
FI XTag CDATA #FI XED ' 488’
Dat aType CDATA #FI XED ' String'
Ful | Name CDATA #FI XED
' Car dHol der Nane'
Conponent Type CDATA #FIXED 'Field >
A 4
489 | CardNumber String The number of the payment card as specified on the | <LELEVENT CardNum (#PCDATA) >

card being used for payment.

<! ATTLI ST Car dNum
Fl XTag CDATA #FI XED ' 489’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Car dNunber '
Conponent Type CDATA #FIXED 'Field >

Deleted: <! ELEVENT

Car dHol der Nane ( #PCDATA) >
<! ATTLI ST Car dHol der Nane

FI XTag CDATA #FI XED ' 488' 1

Dat aType CDATA #FI XED

"String' >

| Deleted: April30, 2003 )
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Deleted: <! ELEMENT Car dNunber
(#PCDATA) >

<! ATTLI ST Car dNunber FI XTag
CDATA #FI XED ' 489' |
Dat aType CDATA #FI XED
"String' >




_ - 7| Deleted: <! ELEMENT

Car dExpDat e (#PCDATA) >1
<! ATTLI ST Car dExpDat e
. FI XTag CDATA #FI XED ' 490'

N Dat aType CDATA #FI XED
. | ' Local Mkt Date' >

\{ Deleted: o ]

_ -~ 1 Deleted: <! ELEMENT Car dl ssNum

490 | CardExpDate LocalMkt | The expiry date of the payment card as specified on the | </ ELEVMENT CardExpDt (#PCDATA)>
Date card being used for payment. <! ATTLI ST Car dExpDt
FI XTag CDATA #FI XED ' 490"
Dat aType CDATA #FI XED ' Local Mt Dat e’
Ful | Name CDATA #FI XED ' Car dExpDat e’
Conponent Type CDATA #FI XED ' Field' >
Y
491 | CardIssNum, | String | The issue number of the payment card as specified on | <LELEVENT Cardisshum (#PCDATA)=
the card being used for payment. This is only <I ATTLI ST Cardl ssNum
applicable to certain types of card. FI XTag CDATA #FI XED ' 491'
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Car dl ssNumi
Conponent Type CDATA #FIXED 'Field >
Y
492 | PaymentMethod int A code identifying the Settlement payment method. <! ELEMENT Pnt Met hod EMPTY>

1=CREST
2=NSCC

3 = Euroclear

4 = Clearstream

5 = Cheque
6 = Telegraphic Transfer
7 =FedWire

8 = Debit Card

9 = Direct Debit (BECS)

10 = Direct Credit (BECS)

11 = Credit Card

12 = ACH Debit

13 = ACH Credit

14 =BPAY

15 = High Value Clearing System (HVACS)
16 through 998 are reserved for future use

Values above 1000 are available for use by private

agreement among counterparties

<! ATTLI ST Pnt Met hod
FI XTag CDATA #FI XED ' 492’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Paynent Met hod'
Conponent Type CDATA #FI XED ' Fi el d'

Value (1| 2| 3| 4| 5| 6| 7| 8
] 91 10| 11| 12| 13| 14| 15)
#REQUI RED

SDVal ue (_ CREST | NSCC | Euroclear |
G earstream | Cheque | Tel egraphi cTransfer
| FedWre DebitCard | DirectDebitBECS |
DirectCreditBECS | CreditCard ACHDebi t |
ACHCr edi t BPAY |
H ghVal ueCl eari ngSyst enHVACS ) #I MPLI ED >

2

- ( #PCDATA) >
<! ATTLI ST Cardl ssNum Fl XTag
CDATA #FI XED ' 491' |
Dat aType CDATA #FI XED
"String' >

_ - 7| Deleted: <! ELEMENT
- Payment Met hod (#PCDATA) >
<! ATTLI ST Paynent Met hod
FI XTag CDATA #FI XED ' 492'
Dat aType CDATA #FI XED 'int'
>

_ - { Deleted: April30, 2003 )
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493 | RegistAcctType

String

For CIV — a fund manager-defined code identifying
which of the fund manager’s account types is
required.

<! ELEMENT Regi st Acct Typ (#PCDATA) >
<! ATTLI ST Regi st Acct Typ
FI XTag CDATA #FI XED ' 493"
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' Regi st Acct Type'

Conponent Type CDATA #FIXED 'Field' >

Y

494 | Designation

String

Free format text defining the designation to be
associated with a holding on the register. Used to
identify assets of a specific underlying investor using
a common registration, e.g. a broker’s nominee or
street name.

<! ELEMENT Desi gnation (#PCDATA) >
<! ATTLI ST Desi gnation
FI XTag CDATA #FI XED ' 494’
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #FI XED ' Desi gnati on'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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_ - 7| Deleted: <! ELEMENT
Regi st Acct Type (#PCDATA) >
<I'ATTLI ST Regi st Acct Type
FI XTag CDATA #FI XED ' 493"
Dat aType CDATA #FI XED
"String' >

_ - 7| Deleted: <! ELEMENT
Desi gnati on (#PCDATA) >
<! ATTLI ST Desi gnati on
FI XTag CDATA #FI XED ' 494" |
Dat aType CDATA #FI XED
"String' >

_ { Deleted: April30, 2003




495

TaxAdvantageType

int

For CIV - a code identifying the type of tax exempt
account in which purchased shares/units are to be

held.
0=None/Not Applicable (default)
1 =Maxi ISA (UK)
2 =TESSA (UK)
3 = Mini Cash ISA (UK)
4 = Mini Stocks and Shares ISA (UK)
5 = Mini Insurance ISA (UK)
6 = Current year payment (US)
7 = Prior year payment (US)
8 = Asset transfer (US)
9 = Employee - prior year (US)
10 = Employee — current year (US)
11 = Employer - prior year (US)
12 = Employer — current year (US)
13 = Non-fund prototype IRA (US)
14 = Non-fund qualified plan (US)
15 = Defined contribution plan (US)
16 = Individual Retirement Account (US)
17 = Individual Retirement Account — Rollover (US)
18 = KEOGH (US
19 = Profit Sharing Plan (US)
20 =401K (US)
21 = Self-Directed IRA (US)
22 =403(b) (US)
23 =457 (US)
24 = Roth IRA (fund prototype) (US)
25 = Roth IRA (non-prototype) (US)
26 = Roth Conversion IRA (fund prototype) (US)
27 = Roth Conversion IRA (non-prototype) (US)
28 = Education IRA (fund prototype) (US)
29 = Education IRA (non-prototype) (US)
30 — 998 are reserved for future use by recognized taxation
authorities
999=0Other

values above 1000 are available for use by private agreement

among counterparties

<! ELEMENT TaxAdvantageTyp EMPTY>
<! ATTLI ST TaxAdvant ageTyp
FI XTag CDATA #FI XED ' 495"
Dat aType CDATA #FI XED 'int'

Ful | Name CDATA #FI XED
' TaxAdvant ageType'

Conponent Type CDATA #FI XED ' Fiel d'

Value (0| 1| 2| 3] 4| 5] 6] 7
| 819 10 11 12 | 13 | 14 | 15 | 16
| 17 | 18 | 19 | 20 | 21 | 22 | 23 | 24 |
25 | 26 | 27 | 28 | 29 | 999 ) #REQUI RED

SDval ue (__None Maxi | SAUK | TESSAUK

M ni Cashl SAUK | M ni St ocksAndShar es| SAUK
M ni | nsur ancel SAUK Cur r ent Year Paynent US
Pri or Year Payment US | Asset TransferUS |
Enpl oyeePri or Year US | Enpl oyeeCurrent Year US

Enpl oyer Pri or Year US
Enpl oyer Cur r ent Year US
Nonf undPr ot ot ypel RAUS
Nonf undQual i fi edPl anUS |
Def i nedContri buti onPl anUS |
I ndi vi dual Reti r ement Account US
I ndi vi dual Retirenment Account Rol | over US |
KEOGHUS | ProfitSharingPl anUS | 401KUS |
Sel fDirectedl RAUS | 403bUS | 457US |
Rot hl RAFundPr ot ot ypeUS
Rot hl RANonpr ot ot ypeUS |
Rot hConver si onl RAFundPr ot ot ypeUS |
Rot hConver si onl RANonpr ot ot ypeUS |
Educat i onl RAFundPr ot ot ypeUS |
Educat i onl RANonpr ot ot ypeUS | Gt her )
#I MPLI ED >
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_ - | Deleted: <! ELEMENT
TaxAdvant ageType (#PCDATA) >
<! ATTLI ST TaxAdvant ageType
FI XTag CDATA #FI XED ' 495' |
Dat aType CDATA #FI XED 'int'
>

_ { Deleted: April30, 2003



496

RegistRejReasonText

String

Text indicating reason(s) why
Instruction has been rejected.

a Registration

<! ELEMENT Regi st Rej RsnText (#PCDATA) >
<! ATTLI ST Regi st Rej RsnText
FI XTag CDATA #FI XED ' 496"
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' Regi st Rej ReasonText '

Conponent Type CDATA #FIXED 'Field' >

Y

497

FundRenewWaiv

char

A one character code identifying whether the Fund
based renewal commission is to be waived.

Valid values are:
Y =Yes
N =No

<! ELEMENT FundRenewWi v_ENMPTY>
<! ATTLI ST FundRenewMi v
Fl XTag CDATA #FI XED ' 497"
Dat aType CDATA #FI XED ' char'
Ful | Nane CDATA #FI XED ' FundRenewM4i v'

Conponent Type CDATA #FI XED 'Fiel d'
Value (Y | N) #REQUI RED
SDvalue (_Yes | No ) #l MPLIED >

Y

498

CashDistribAgentNam
e

String

Name of local agent bank if for cash distributions

<! ELEMENT CshDi stribAgent Nane (#PCDATA) >
<! ATTLI ST CshbDi stri bAgent Nane
FI XTag CDATA #FI XED ' 498’
Dat aType CDATA #FIXED 'String'

Ful | Name CDATA #FI XED
' CashDi stri bAgent Nane'

Conponent Type CDATA #FIXED 'Field' >

v

499

CashDistribAgentCod
e

String

BIC (Bank Identification Code--Swift managed) code
of agent bank for cash distributions

<! ELEMENT CshDi stri bAgent Code (#PCDATA) >
<! ATTLI ST CshbDi stri bAgent Code
Fl XTag CDATA #FI XED ' 499’
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' CashDi st ri bAgent Code'

Conponent Type CDATA #FIXED 'Field' >
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{ Deleted: April30, 2003 )

Deleted: <! ELEMENT
Regi st Rej ReasonText
(#PCDATA) >

<! ATTLI ST
Regi st Rej ReasonText Fl XTag
CDATA #FI XED ' 496' 1
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMVENT
FundRenewWi v EMPTY>

<! ATTLI ST FundRenewMi v
FI XTag CDATA #FI XED ' 497"
Dat aType CDATA #FI XED ' char'
value (Y | N) #REQUI REDT
SDVal ue (Yes | No) #l MPLI ED
>

Deleted: <! ELEMVENT
CashDi st ri bAgent Nane
(#PCDATA) >

<! ATTLI ST
CashDi st ri bAgent Nane FI XTag
CDATA #FI XED ' 498' |
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEVENT
CashDi st ri bAgent Code
(#PCDATA) >

<! ATTLI ST
CashDi st ri bAgent Code FI XTag
CDATA #FI XED ' 499'
Dat aType CDATA #FI XED
"String' >




500 | CashDistribAgentAcct | String
Number

Account number at agent bank for distributions.

<! ELEMENT GCshDi stri bAgent Acct Num (#PCDATA) >

<! ATTLI ST CshDi stri bAgent Acct Num
FI XTag CDATA #FI XED ' 500"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' CashDi stri bAgent Acct Nunber'

Conponent Type CDATA #FIXED 'Field' >

Y

501 | CashDistribPayRef String

Free format Payment reference to assist with

reconciliation of distributions.

<! ELEMENT CshDi stribPayRef (#PCDATA)>
<I ATTLI ST CshDi stri bPayRef
FI XTag CDATA #FI XED ' 501"
Dat aType CDATA #FIXED 'String'

Ful | Name CDATA #FI XED
' CashDi stri bPayRef"'

Conponent Type CDATA #FIXED 'Field' >

A 2

Deleted: <! ELEMENT
CashDi st ri bAgent Acct Num
(#PCDATA) >

<! ATTLI ST
CashDi st ri bAgent Acct Num
FI XTag CDATA #FI XED ' 500' |
Dat aType CDATA #FI XED
"String' >

502 | CashDistribAgentAcct | String
Name

Name of account at agent bank for distributions.

<! ELEMENT GCshDi stri bAgent Acct Nane
#PCDATA) >

<! ATTLI ST CshDi stri bAgent Acct Name
FI XTag CDATA #FI XED ' 502"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' CashDi stri bAgent Acct Nane'

Conponent Type CDATA #FIXED 'Field' >

Y

Deleted: <! ELEMVENT

CashDi st ri bPayRef (#PCDATA) >
<! ATTLI ST CashbDi stri bPayRef

FI XTag CDATA #FI XED ' 501"

Dat aType CDATA #FI XED

"String' >

503 | CardStartDate LocalMkt

Date

The start date of the card as specified on the card

being used for payment.

<! ELEMENT CardStartDt (#PCDATA)>
<! ATTLI ST CardStartDt
FI XTag CDATA #FI XED ' 503’
Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Name CDATA #FI XED ' CardStart Dat e’
Conponent Type CDATA #FIXED 'Field >

Deleted: <! ELEMVENT
CashDi st ri bAgent Acct Name
(#PCDATA) >

<! ATTLI ST
CashDi st ri bAgent Acct Name
FI XTag CDATA #FI XED ' 502'
Dat aType CDATA #FI XED
"String' >1

June 18, 2003

176
Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

Deleted: <! ELEMENT

CardSt art Dat e (#PCDATA) >
<! ATTLI ST CardStartDate

FI XTag CDATA #FI XED ' 503" |

Dat aType CDATA #FI XED

' Local Mkt Date' >

{ Deleted: April30, 2003 )




504 | PaymentDate

LocalMkt
Date

The date written on a cheque or date payment should
be submitted to the relevant clearing system.

<! ELEMENT Pnt Dt (#PCDATA) >
<! ATTLI ST Pnt Dt
FI XTag CDATA #FI XED ' 504"
Dat aType CDATA #FI XED ' Local Mkt Dat e’

Ful | Nane CDATA #FI XED ' Paynent Dat e’
Conponent Type CDATA #FIXED 'Field >

Yy

505 | PaymentRemitterID

String

Identifies sender of a payment, e.g. the payment
remitter or a customer reference number.

<! ELEMENT Pnt Renitterl D (#PCDATA) >
<IATTLIST PntRenitterlD
Fl XTag CDATA #FI XED ' 505’
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' PaynmentRenmitter| D

Conponent Type CDATA #FIXED 'Field >

v

Deleted: <! ELEVENT
Paynment Dat e (#PCDATA) >
<I ATTLI ST Paynent Dat e
FI XTag CDATA #FI XED ' 504'
Dat aType CDATA #FI XED
' Local Mkt Date' >

506 | RegistStatus

char

Registration status as returned by the broker or (for
CIV) the fund manager:
A = Accepted
R =Rejected
H = Held
N = Reminder — i.e. Registration Instructions are
still outstanding

<! ELEMENT Regqi st St at (#PCDATA) >
<! ATTLI ST Regi st St at
Fl XTag CDATA #FI XED ' 506’
Dat aType CDATA #FI XED ' char'
Ful | Name CDATA #FI XED ' Regi st St at us’
Conponent Type CDATA #FIXED 'Field >

Deleted: <! ELEVENT

Paynment Remi tter| D (#PCDATA) >
<l ATTLI ST PaynentRenmitter|D

FI XTag CDATA #FI XED ' 505'

Dat aType CDATA #FI XED

"String' >

v _ _ _ _ _
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Deleted: <! ELEMVENT
Regi st St at us (#PCDATA) >1
<I'ATTLI ST Regi st Status
FI XTag CDATA #FI XED ' 506'
Dat aType CDATA #FI XED
‘char'
Value (A| R| H| N)
#REQUI REDf|
SDVal ue ( Accepted |
Rejected | Held | Rem nder)
#1 MPLI ED >

_ { Deleted: April30, 2003 )




507 | RegistRejReasonCode | int Reason(s) why Registration Instructions has been | <ELEMENT RegistRej RsnCode EMPTY>
rejected. <! ATTLI ST Regi st Rej RsnCode
Possible values of reason code include: Fl XTag CDATA #FI XED ' 507"
1= Invahd/unacceptable Account Type Dat aType CDATA #FIXED 'int'
2 = Invalid/unacceptable Tax Exempt Type Ful | Narre CDATA #F1 XED
3= Inval?d/unacceptable Ownership Type "Reqi st l,iei Reggon@de-
4= Inval%d/unacceptable No Reg Detls Conponent Type CDATA #FI XED ' Fi el d'
5 = Invalid/unacceptable Reg Seq No Value (11 2131415161718
— : al ue
6= Inval{d/unacceptable Reg Dtls [ 9 10 1i] 12 [ 13 14 15] 16 [ 17
7 = Invalid/unacceptable Mailing Dtls [ 18 | 99 ) #REQUI RED
8 = Invalid/unacceptable Mailing Inst sDval ue (I nval i dAccount Type |
9 = Invalid/unacceptable Investor ID n}/al i FTg&EQE”DDéT;/De | | [ nval ing/\,ger shi pType
10 = Invalid/unacceptable Investor ID Source nvgv ac IRqut Fg | ' I ﬁv!’all i g\l\//g i ngg)t Ieg !
11 = Invalid/unacceptable Date of Birth InvalidMailinglnst | InvalidlnvestorlD |
12 = Invalid/unacceptable Investor Country Of mg g Dg;/gg gir IHD ﬁorr el
Residence nval i dl nvest or Count r yOf Resi dence |
_ . s gl Inval i dNoDi striblnstns |
13= Inval}d/unacceptable NQD%strlbInstns [nval i dDistribPercent age |
14 = Invalid/unacceptable Distrib Percentage Inval i dDi stri bPaynent Met hod |
— : s el Inval i dCashbDi stri bAgent Acct Nane
15 = Invalid/unacceptable Distrib Payment [nvali dCashDi stribAgent Code |
Method I nval i dCashDi stri bAgent Acct Num | Ot her )
16 = Invalid/unacceptable Cash Distrib Agent #IMPLIED >
Acct Name v
17 = Invalid/unacceptable Cash Distrib Agent
Code
18 = Invalid/unacceptable Cash Distrib Agent
Acct Num
99 = Other
The reason may be further amplified in the
RegistRejReasonCode field.
508 | RegistReflD String Reference identifier for the RegistID (513) with | SLELEVENT ReqgistRef1D (#PCDATA)>
Cancel and Replace RegistTransType (514) <! ATTLI ST Regi stRefID
transaction types. FI XTag CDATA #FI XED ' 508’
Dat aType CDATA #FI XED ' String'
Ful | Nane CDATA #FI XED ' Regi stRef I D
A e T Tl R A T B Conponent Type- CDATA #FI-XED * Field'- > -
Y

Deleted: <! ELEVENT

Regi st Rej ReasonCode

(#PCDATA) >

<! ATTLI ST

Regi st Rej ReasonCode FI XTag
CDATA #FI XED ' 507" |

Dat aType CDATA #FI XED 'int'
Value (1| 2| 3] 4| 5|
6 7] 8 9] 1

10| 11| 12| 13| 14| 15
| 16 | 17 | 18 ) #REQU REDY
SDval ue (

I nval i dAccount Type |

I nval i dTaxExenpt Type |

I nval i dOaner shi pType |

I nval i dNoRegDetls | T

I nval i dRegSeqNo |

Inval i dRegDtls |
InvalidMailingDtls |
InvalidMailinglnst |

I nvalidlnvestorlD |

I nval i dl nvest or | DSour ce |
InvalidDateOfBirth | 1

I nval i dl nvest or Count r yOf Resi
dence |

I nval i dNoDi striblnstns |
Inval i dDi stri bPercentage | 1
I nval i dDi stri bPayment Met hod

I nval i dCashDi stri bAgent Acct N
ane | 1
I nval i dCashbDi stri bAgent Code

|
I nval i dCashDi stri bAgent Acct N
um) #I MPLIED >

{ Deleted: April30, 2003 )

Deleted: <! ELEMENT

Regi st Ref | D (#PCDATA) >
<I'ATTLI ST Regi st Ref|D

FI XTag CDATA #FI XED ' 508'
Dat aType CDATA #FI XED
"String' >
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509

String

including phone, fax etc.

<! ELEMENT ReqgistDtls (#PCDATA) >
| <UATTLIST Registotls |
FI XTag CDATA #FI XED ' 509"
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #FI XED ' RegistDtls'

Conponent Type CDATA #FIXED 'Field' >

Yy

510

NoDistriblnsts

NumlInGr
oup

The number of Distribution Instructions
Registration Instructions message

on a

<! ELEMENT NoDi striblnsts (#PCDATA)>
<! ATTLI ST NoDi striblnsts
FI XTag CDATA #FI XED ' 510"
Dat aType CDATA #FI XED ' Numi nG oup’

Ful | Name CDATA #FI XED
' NoDi striblnsts'

Conponent Type CDATA #FIXED 'Field >

v

511

RegistEmail

String

Email address relating to Registration name and
address details

<! ELEMENT Regqi st Enai | (#PCDATA) >
<! ATTLI ST Regi st Ensi |
Fl XTag CDATA #FI XED ' 511°
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Regi st Enmi | '
Conponent Type CDATA #FIXED 'Field >

v

512

DistribPercentage

Percentag
e

The amount of each distribution to go to this
beneficiary, expressed as a percentage

<! ELEMENT Di stribPctage (#PCDATA) >
<! ATTLI ST Di stribPctage
Fl XTag CDATA #FI XED ' 512’
Dat aType CDATA #FI XED ' Per cent age’

Ful | Name CDATA #FI XED
' DistribPercentage'

Conponent Type CDATA #FIXED 'Field' >
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- { Deleted: RegistDetls }

_ - | Deleted: <! ELEMENT Regi stDtls
(#PCDATA) >1
<! ATTLI ST RegistDtls FI XTag
CDATA #FI XED ' 509' 1
Dat aType CDATA #FI XED
"String' >

_ - | Deleted: <! ELEMENT
NoDi stri bl nsts (#PCDATA) >
<! ATTLI ST NoDi stri bl nsts
FI XTag CDATA #FI XED ' 510' |
Dat aType CDATA #FI XED
" Num nGoup' >

_ - | Deleted: <! ELEMENT
Regi st Emai | (#PCDATA) >
<I' ATTLI ST Regi st Enai |
FI XTag CDATA #FI XED ' 511'
Dat aType CDATA #FI XED
"String' >

_ - 7| Deleted: <! ELEMENT
Di stri bPercent age (#PCDATA)>{
<I ATTLI ST Di stri bPercentage
FI XTag CDATA #FI XED ' 512' |

. Dat aType CDATA #F| XED

N ' Percent age' >
{ Deleted: April30, 2003 )




<!

ELEMENT Regi st D (#PCDATA) >

513 | RegistID String Unique identifier of the registration details as
assigned by institution or intermediary. <! ATTLI ST RegistID
Fl XTag CDATA #FI XED ' 513'
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' RegistlD
Conponent Type CDATA #FIXED 'Field >
Yy
514 | RegistTransType char Identifies Registration Instructions transaction type | SLELEMVENT ReqistTransTyp EMVPTY>
Valid values: <! ATTLI ST Regi st TransTyp
0 =New FI XTag CDATA #FI XED ' 514"
I = Replace Dat aType CDATA #FI XED ' char’
2 = Cancel
Ful | Name CDATA #FI XED
' Reqi st Tr ansType'
Conponent Type CDATA #FI XED 'Fiel d'
Value (0| 1| 2 ) #REQU RED
SDVal ue (_ New | Replace | Cancel )
# MPLI ED >
Y
515 | ExecValuationPoint UTCTime | For CIV - a date and time stamp to indicate the fund | <LELEVENT ExecVal uationPoint (#PCDATA)>
stamp valuation point with respect to which a order was <! ATTLI ST ExecVal uat i onPoi nt
priced by the fund manager. FI XTag CDATA #FI XED ' 515'
Dat aType CDATA #FI XED ' UTCTi nest anp’
Ful | Nane CDATA #FI XED
' ExecVal uati onPoi nt'
Conponent Type CDATA #FIXED 'Field >
A 4
516 | OrderPercent Percentag For CIV specifies the approximate order quantity | SLELEVENT OrdPct (#PCDATA)>
e desired. For a CIV Sale it specifies percentage of <! ATTLI ST Or dPct

investor’s total holding to be sold. For a CIV
switch/exchange it specifies percentage of investor’s
cash realised from sales to be re-invested. The
executing broker, intermediary or fund manager is
| _responsible for_converting_ and_calculating OrderQty |

(38) in shares/units for subsequent messages.

Fl XTag CDATA #FI XED ' 516’

Dat aType CDATA #FI XED ' Per cent age'

Ful | Nane CDATA #FI XED ' Or der Per cent’

Conponent Type CDATA #FIXED 'Field' >
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Deleted: <! ELEMENT Regi st|D
(#PCDATA) >

<! ATTLI ST Regi st D Fl XTag
CDATA #FI XED ' 513" |
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEMVENT

Regi st TransType EMPTY>{
<I'ATTLI ST Regi st TransType

FI XTag CDATA #FI XED ' 514' |

Dat aType CDATA #FI XED ' char' |
2) #REQUI REDY

Value (0 | 1|
SDVal ue (New | Repl ace |
Cancel ) #l MPLIED >

Deleted: <! ELEMVENT
ExecVal uat i onPoi nt
(#PCDATA) >

<! ATTLI ST
ExecVal uat i onPoi nt
CDATA #FI XED ' 515' §
Dat aType CDATA #FI XED
' UTCTi nest anp' >

FI XTag

{ Deleted: April30, 2003

Deleted: <! ELEVENT

Or der Percent (#PCDATA) >
<! ATTLI ST Order Per cent

FI XTag CDATA #FI XED ' 516'

Dat aType CDATA #FI XED

' Percent age' >




517 | OwnershipType char The relationship between Registration parties. <! ELEVENT Owner shi pTyp (#PCDATA) >
J = Joint Investors <! ATTLI ST Owner shi pTyp
T = Tenants in Common FI XTag CDATA #FI XED ' 517
2 = Joint Trustees Dat aType CDATA #FI XED ' char’
Ful | Nanme CDATA #FI XED ' Oaner shi pType'
Conponent Type CDATA #FIXED 'Field' >
Y
518 | NoContAmts NumInGr The number of Contract Amount details on an | < ELEVENT NoContAnts (#PCDATA)>
oup Execution Report message <! ATTLI ST NoCont Ant s

Fl XTag CDATA #FI XED ' 518’

Dat aType CDATA #FI XED ' Nunmi nGr oup’
Ful | Nane CDATA #FI XED ' NoCont Ant s’
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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Deleted: <! ELEMENT
Oaner shi pType (#PCDATA) >1
<! ATTLI ST Owner shi pType
FI XTag CDATA #FI XED ' 517"
Dat aType CDATA #FI XED
‘char' |
Value (J | T| 2)
#REQUI REDf|
SDVal ue (Jointlnv |
CommonTenant s |
Joi nt Trustees ) #l MPLIED >

Deleted: <! ELEMENT NoCont Ant s
(#PCDATA) >

<! ATTLI ST NoCont Ants FI XTag
CDATA #FI XED ' 518' |
Dat aType CDATA #FI XED
" Num nGoup' >

_ { Deleted: April30, 2003




519 | ContAmtType int Type of ContAmtValue (520). <! ELENENT Cont Amt Typ EMPTY>
For UK valid values include: <! ATTLI ST Cont Ant Typ
1 = Commission Amount (actual) FI XTag CDATA #FI XED ' 519"
= ission ¢
2 = Commission % (actual) Dat aType CDATA #FI XED 'int’
3 = Initial Charge Amount
4 = Initial Charge o Ful | Nane CDATA #FI XED ' Cont Ant Type'
- 0
5 = Discount Amount Conponent Type CDATA #FI XED ' Fi el d'
6 = Discount % Value (1| 2| 3| 4] 5| 6| 7] 8
7:Di1ut%0n Levy Amount !#REI% llé(I%Dl 11 | 12 | 13 | 14 | 15)
8 = Dilution Levy % SDval ue (_ Conmi ssi onAnt |
9 = Exit Charge Amount Conmi ssi onPct | I nitial ChargeAnt |
10 = Exit Charge % Initial ChargePct | Di scount Ant |
.. D s t PGt Di [ utionL Ant
11 = Fund-based Renewal Commission % (a.k.a. D ’ﬁ?JgnLeW Pct UE;(?PO?;\r/qumI l
Trail commission) Exi t Char gePct | FundBasedRenewal Comm |
. . . Pj ie Fi
12 = Projected Fund Value (i.e. for investments s égtsgg qgﬂgxg éﬁnlmm od |
intended to realise or exceed a specific future | FundBasedRenewal ConmAnt Proj |
value) Net Set t | enent Anount ) #l MPLI ED >
13 = Fund-based Renewal Commission Amount N ___
(based on Order value)
14 = Fund-based Renewal Commission Amount
(based on Projected Fund value)
15 = Net Settlement Amount
NOTE That Commission Amount / % in Contract
Amounts is the commission actually charged, rather
than the commission instructions given in Fields
12/13.
520 | ContAmtValue float | Value of Contract Amount, e.g. a financial amount or | SLELEVENT ContAnt Val u_(#PCDATA) >

percentage as indicated by ContAmtType (519).

<! ATTLI ST Cont Ant Val u
Fl XTag CDATA #FI XED ' 520

Dat aType CDATA #FI XED 'fl oat'

Ful | Name CDATA #FI XED ' Cont Ant Val ue'

Conponent Type CDATA #FI XED ' Fiel d'

>
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Deleted: <! ELEVENT
| Cont Ant Type EMPTY>Y
<! ATTLI ST Cont Ant Type
FI XTag CDATA #FI XED ' 519' |
Dat aType CDATA #FIXED 'int'9¢
Value (1| 2| 3| 4| 5|
6| 7] 8] 9
10 | 11 | 12 |
) #REQUI REDY
SDval ue ( Conmi ssi onAnt |
Conmi ssi onPct |
I nitial Char geAnt |
Initial ChargePct | 1
Di scount Amt | Di scount PCt |
Di | uti onLevyAnt |
Di | utionLevyPct | T
Exi t Char geAnt |
Exi t Char gePct |
FundBasedRenewal Comm |
Proj ect edFundVal ue | ¢
FundBasedRenewal ConmAnt Or d

13 | 14 | 15

|
FundBasedRenewal ConmAnt Pr oj
1

Net Set t | enent Amount )
#1 MPLI ED >

{ Deleted: F ]

Deleted: <! ELEVENT

Cont Ant Val ue (#PCDATA) >
<! ATTLI ST Cont Ant Val ue

FI XTag CDATA #FI XED ' 520'

Dat aType CDATA #FI XED

"fFloat' >
- N { Inserted: f ]
{ Deleted: April30, 2003 )




Deleted: <! ELEVENT
Cont Ant Curr (#PCDATA) >

<! ATTLI ST Cont Ant Curr
FI XTag CDATA #FI XED ' 521' |
Dat aType CDATA #FI XED
"Currency' >

521 | ContAmtCurr Currency Specifies currency for the Contract amount if different | <LELEVENT ContAnt Curr EMPTY>
from the Deal Currency - see "Appendix 6-A; <! ATTLI ST Cont Ant Qurr
Valid Currency Codes". FI XTag CDATA #FI XED ' 521"
Dat aType CDATA #FI XED ' Currency'
Ful | Nane CDATA #FI XED ' Cont Ant Curr'
Conponent Type CDATA #FI XED ' Fi el d'
Val ue (_ % soCurrencyCode; ) #REQUI RED
2>
A 4
522 | OwnerType int Ider}tlﬁes the type of owner. <! ELEVENT Owner Typ EMPTY>
Valid values: <UL ATTLI ST Owner Typ
1 = Individual Investor ]
2 = Public Company FI XTag CDATA #FI XED ' 522"
3 = Private Company Dat aType CDATA #FI XED "int'
4 = Individual Trustee Ful | Name CDATA #FI XED ' Oaner Type'
5 = Company Trustee Conponent Type CDATA #FI XED ' Fi el d'
6 = Pension Plan
. . . Value (1] 2| 3| 4| 5] 6] 7] 8
7 = Custodian Under Gifts to Minors Act | 9 10 | 11 | 12 | 13 ) #REQU RED
8= TTuStS. . SDval ue (_ I ndivlnvestor |
9 = Fiduciaries Publ i cConpany | Privat eConpany |
— : _ ndi vTrust ee | ConpanyTrustee Pensi onPl an
10 = Networking Sub Acc.ount Cust odi anM norsAct | Trusts Fi duci ari es
11 = Non-Profit Organization Net wor ki ngSubAcct | Non-ProfitOrg |
12 = Corporate Body Cor pBody Nonmi nee ) #I MPLIED >
13 =Nominee oo
523 | PartySubID String Sub-identifier (e.g. Clearing Account for PartyRole | <LELEVENT PtySublD (#PCDATA)>

(452)=Clearing  Firm, Locate ID # for
PartyRole=Locate/Lending Firm, etc). Not required
when using PartyID (448), PartyIDSource (447), and
PartyRole.

<! ATTLI ST PtySubl D

Fl XTag CDATA #FI XED ' 523"

Dat aType CDATA #FIXED 'String'

Ful | Name CDATA #FI XED ' Part ySubl D

Conponent Type CDATA #FIXED 'Field' >
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Deleted: <! ELEMENT Owner Type
EMPTY>Y

<! ATTLI ST Oaner Type FI XTag
CDATA #FI XED ' 522" §

Dat aType CDATA #FI XED i
Value (1| 2| 3] 4] 5
6| 7] 8] 9] 10| 11 |
| 13) #REQUI REDT

SDVal ue (I ndivlnvestor |
Publ i cConpany |

Pri vat eConpany |

I ndi vTrustee |
ConpanyTrustee | PensionPl an
| Custodi anM norsAct |
Trusts | Fiduciaries |

Net wor ki ngSubAcct 1

| Non-ProfitOrg | CorpBody
| Nomi nee) #l MPLIED >

nt'{

t
|
12

Deleted: <! ELEMENT PartySubl D
(#PCDATA) >

<! ATTLI ST PartySubl D FI XTag
CDATA #FI XED ' 523' |
Dat aType CDATA #FI XED
"String' >

{ Deleted: April30, 2003




524

NestedPartylD

String

PartyID value within a nested repeating group.

Same values as PartyID (448)

<! ELEMENT NstPtyl D (#PCDATA) >
<! ATTLI ST NstPtylD
FI XTag CDATA #FI XED ' 524"
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Nest edPartyl D
Conponent Type CDATA #FIXED 'Field >

Y

525

NestedPartyIDSource

char |

Same values as PartyIDSource (447)

<! ELEMENT Nst Pty DSrc_(#PCDATA) >
___ <IATTLIST NstPtylDStc
FI XTag CDATA #FI XED ' 525'
Dat aType CDATA #FI XED ' char’

Ful | Name CDATA #FI XED
' Nest edPar t yl DSour ce'

Conponent Type CDATA #FIXED 'Field >

526

SecondaryClOrdID

String

Assigned by the party which originates the order.
Can be used to provide the CIOrdID (11) used by an
exchange or executing system.

<! ELEMENT ScndCl OrdI D (#PCDATA) >
<! ATTLI ST Scndd OrdID
Fl XTag CDATA #FI XED ' 526'
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' Secondaryd Ordl D

Conponent Type CDATA #FIXED 'Field' >

Y

527

SecondaryExecID

String

Assigned by the party which accepts the order. Can
be used to provide the ExecID (17) used by an
exchange or executing system.

<! ELEMENT ScndExecl D (#PCDATA) >
<! ATTLI ST ScndExecl D
FI XTag CDATA #FI XED ' 527"
Dat aType CDATA #FIXED 'String'

Ful | Name CDATA #FI XED
' Secondar yExecl D

Conponent Type CDATA #FIXED 'Field >
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N

Deleted: <! ELEMENT

Nest edPartyl D (#PCDATA) >
<! ATTLI ST NestedPartyl D

FI XTag CDATA #FI XED ' 524'

Dat aType CDATA #FI XED

"String' >

\{ Deleted: C

N

Deleted: <! ELEVENT
Nest edPar t yl DSour ce
( #PCDATA) >
<! ATTLI ST
Nest edPar t yl DSour ce Fl XTag
CDATA #FI XED ' 525' {
Dat aType CDATA #FI XED
‘cChar' >

\
{ Inserted: c

Deleted: <! ELEMENT

SecondaryCl Ordl D (#PCDATA) >
<! ATTLI ST SecondarydC OrdI D

FI XTag CDATA #FI XED ' 526'

Dat aType CDATA #FI XED

"String' >

Deleted: <! ELEVENT

Secondar yExecl D (#PCDATA) >
<! ATTLI ST SecondaryExecl D

FI XTag CDATA #FI XED ' 527" |

Dat aType CDATA #FI XED

"String' >

{ Deleted: April30, 2003




528 | OrderCapacity char Designates the capacity of the firm placing the order. | <LELEMENT OrdCpcty ENVPTY>
. <I ATTLI ST OrdCpcty
Valid values:
A = Agency Fl XTag CDATA #FI XED ' 528"
G = Proprietary Dat aType CDATA #FI XED ' char'
I = Individual Ful | Name CDATA #FI XED ' Or der Capaci ty'
P = Principal (Note for CMS purposes, Principal Conponent Type CDATA #FI XED ' Fi el d'
includes Proprietary)
. L. Value (Al G| I | P| R| W)
R = Riskless Principal #REQUI RED
W = Agent for Other Member SDval ue ( Agency | Proprietary |
. I ndi vi dua Princi pal Ri skl essPri nci pal
(as of FIX 4.3, this field replaced Rule80A (tag 47) -- | | Agent & qelr Nenber ;) #1 MPLI ED > .
used in conjunction with OrderRestrictions (529)
v
field)
(see Volume 1: "Glossary" for value definitions)
529 | OrderRestrictions MultipleV | Restrictions associated with an order. If more than <L ELEMENT OrdRstctions ENPTY>
alueString | one restriction is applicable to an order, this field can <! ATTLI ST OrdRstctions

contain multiple instructions separated by space.

Valid values:

1 = Program Trade

2 =Index Arbitrage

3 = Non-Index Arbitrage

4 = Competing Market Maker

5 = Acting as Market Maker or Specialist in the
security

6 = Acting as Market Maker or Specialist in the
underlying security of a derivative security

7 = Foreign Entity (of foreign governmnet or
regulatory jurisdiction)

8 = External Market Participant

9 = External Inter-connected Market Linkage

A = Riskless Arbitrage

Fl XTag CDATA #FI XED ' 529'

Dat aType CDATA #FI XED
"MultipleValueString'

Ful | Name CDATA #FI XED
'OrderRestrictions'

Conponent Type CDATA #FI XED ' Fiel d'

Value (1] 2| 3| 4| 5| 6] 7] 8
| 9| A) #REQU RED

SDVal ue (__Progranilrade
I ndexArbitrage | Non-IndexArbitrage |
Conpet i nghar ket Maker Act MM | Act MVDeriv |
ForEntity | ExMktPart | ExlntMKktLink |
RiskArb ) #I MPLIED >
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- -1 Deleted: <! ELEMENT

Order Capacity EMPTY>{
<! ATTLI ST Order Capacity
FI XTag CDATA #FI XED ' 528'
Dat aType CDATA #F| XED
‘char' |

Value (A| G| | | P| R
W #REQUI REDYT

SDval ue ( Agency |
Proprietary | Individual |
Pri nci pal

Ri skl essPrinci pal |
Agent Ot her Menber) #1 MPLI ED >9
l

Deleted: <! ELEVENT
| OrderRestrictions EMPTY>
<! ATTLI ST OrderRestrictions
FI XTag CDATA #FI XED ' 529' |
Dat aType CDATA #FI XED
"Ml tiplevValueString 1
Value (1| 2| 3| 4| 5|
6| 7] 8] 9] A)
#REQUI REDf|
SDVal ue (Progranirade |
I ndexAr bitrage | Non-
| ndexAr bi trage |
Conpet i ngMar ket Maker | Act
| Act MVDeriv | ForEntity |
ExM kt Part | ExIntMKktLink |
Ri skArb) #I MPLI ED >
il

{ Deleted: April30, 2003 )

M




<! ELEMENT MassCxl ReqTyp EMPTY>

530 | MassCancelRequestTy | char Specifies scope of Order Mass Cancel Request.
e . <! ATTLI ST MassCxl ReqTyp
P Valid values: ' '
1 = Cancel orders for a security Fl XTag CDATA #FI XED ' 530
2 = Cancel orders for an Underlying security Dat aType CDATA #FI XED ' char’
3 = Cancel orders for a Product Ful | Name CDATA #FI XED
4 = Cancel orders for a CFICode MassCancel Request Type
5 = Cancel orders for a SecurityType Conponent Type CDATA #FI XED ' Fi el d'
6 = Cancel orders for a trading session Value (1| 2| 3| 4| 5| 6] 7)
7 = Cancel all orders #REQUI RED
SDval ue (_ Cxl OrdersSecurity |
Cxl Or der sUnder | yi ngSecurity |
Cxl Or der sProduct | Cxl Order sCFl Code |
Cxl OrdersSecurityType | Cxl OrdersTrdSession
| CxIAllOders ) #I MPLIED >
A 4
531 | MassCancelResponse | char Specifies the action taken by counterparty order | SLELEVENT MassCxlRsp EVPTY>

handling system as a result of the Order Mass Cancel

Request

Valid values:

0 = Cancel Request Rejected -- See
MassCancelRejectReason (532)

1 = Cancel orders for a security

2 = Cancel orders for an Underlying security

3 = Cancel orders for a Product

4 = Cancel orders for a CFICode

5 = Cancel orders for a SecurityType

6 = Cancel orders for a trading session

7 = Cancel all orders

<! ATTLI ST MassCxl Rsp
FI XTag CDATA #FI XED ' 531"
Dat aType CDATA #FI XED ' char'

Ful | Name CDATA #FI XED
' MassCancel Response’

Conponent Type CDATA #FI XED 'Fi el d'
Value (0| 1| 2| 3| 4| 5| 6] 7
#REQUI RED
SDval ue
ersSecurity |

X Od
Cxl Order sUnder | yi ngSecurity |

Cxl Order sProduct | Cxl Or der sCFl Code |
&l Od

|

Cxl RegRej |

ersSecurityType | Cxl OrdersTrdSession
CxlAll Orders ) #I MPLIED >

L«

June 18, 2003

186
Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

- -1 Deleted: <! ELEMENT

MassCancel Request Type EMPTY>Y

<l ATTLI ST
MassCancel Request Type Fl XTag
CDATA #FI XED ' 530' {

Dat aType CDATA #FI XED
‘char'f

Value (1| 2| 3| 4| 5|
6 | 7) #REQUI REDT

SDVal ue (Cxl OrdersSecurity

|

Cxl Order sUnder | yi ngSecurity
| Cxl Order sProduct

Cxl Or der sCFI Code |

Cxl OrdersSecurityType |

Cxl Order sTrdSessi on |

Cxl Al l Orders) # MPLI ED >

Deleted: <! ELEMENT
| MassCancel Response EMPTY>
<! ATTLI ST
MassCancel Response Fl XTag
CDATA #FI XED ' 531' 1
Dat aType CDATA #FI XED
‘char' |
Value (O | 2| 2| 3] 4]
5| 6| 7) #REQUI REDY
SDVal ue (Cxl OrdersSecurity

|

Cxl Order sUnder | yi ngSecurity
| CxI OrdersProduct |

Cxl Or der sCFI Code |

Cxl OrdersSecurityType |

Cxl Order sTrdSessi on |

Cxl Al l Orders) # MPLI ED >

{ Deleted: April30, 2003




532 | MassCancelRejectRea | char Reason Order Mass Cancel Request was rejected <! ELEMENT MassCx| Rej Rsn ENPTY>
son . <! ATTLI ST MassCxl Rej Rsn
Valid valuess: .
0 = Mass Cancel Not Supported FI XTag CDATA #FI XED ' 532
1 = Invalid or unknown Security Dat aType CDATA #FI XED ' char’
2 = Invalid or unknown underlying Ful | Name CDATA #F| XED
3 = Invalid or unknown Product MassCancel Rej ect Reason
4 = Invalid or unknown CFICode Conponent Type CDATA #FI XED ' Fiel d'
5 = Invalid or unknown Security Type Value ( 0] 1| 2| 3| 4| 5] 6|
6 = Invalid or unknown trading session 99 ) #REQUIRED
99 = Other SDval ue (_ MassCx| Not Supported |
InvalidSecurity | InvalidUnderlying |
Inval i dProduct | Invali dCFl Code
InvalidSecurityType | InvalidTrdSession |
Qher ) # MPLIED >
Y
533 | TotalAffectedOrders | int Total number of orders affected by mass cancel | SLELEMENT TotAffctdOrds (#PCDATA)>
request. <I ATTLI ST Tot AffctdOrds
FI XTag CDATA #FI XED ' 533’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED
' Total Aff ectedOrders’
Conponent Type CDATA #FIXED 'Field >
Y
534 | NoAffectedOrders int Number of affected orders in the repeating group of | SLELEVENT NoAffctdQrds (#PCDATA)>

order ids.

<! ATTLI ST NoAf fctdCOrds
Fl XTag CDATA #FI XED ' 534’
Dat aType CDATA #FI XED 'int'

Ful | Name CDATA #FI XED
' NoAf f ect edOrders'’

Conponent Type CDATA #FI XED ' Fi el d'

>

Deleted: <! ELEVENT
MassCancel Rej ect Reason
EMPTY>{

<! ATTLI ST
MassCancel Rej ect Reason
FI XTag CDATA #FI XED ' 532'
Dat aType CDATA #FI XED ' char'
Value (0| 1| 2| 3] 4] 5
| 6) #REQUI REDf
SDVal ue (MassCx| Not Support ed
| InvalidSecurity |
I nval i dUnderlying |
I nval i dProduct |
I nval i dCFI Code |
I nval i dSecurityType |
I nval i dTrdSessi on) #l MPLI ED
>1

Deleted: <! ELEVENT
Tot al Af f ect edOr ders
(#PCDATA) >

<! ATTLI ST
Tot al Affect edOrders Fl XTag
CDATA #FI XED ' 533' |
Dat aType CDATA #FI XED 'int'
>
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Deleted: <! ELEMENT

NoAf f ect edOr der s (#PCDATA) >
<I ATTLI ST NoAffectedOr ders

FI XTag CDATA #FI XED ' 534" |

Dat aType CDATA #FI XED 'int"'

>

-~ { Deleted: Aprii30, 2003




535 | AffectedOrderID

String

OrderID (37) of an order affected by a mass cancel
request.

<! ELEMENT AffctdOrdlD (#PCDATA) >
<! ATTLI ST AffctdOrdID
FI XTag CDATA #FI XED ' 535"
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' AffectedOrderl D

Conponent Type CDATA #FI XED ' Fiel d'

>

Y

536 | AffectedSecondaryOr
derID

String

mass cancel request.

<! ELEMENT AffctdScndOrdl D (#PCDATA) >

<I ATTLI ST AffctdScndQrdl D
Fl XTag CDATA #FI XED ' 536'
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' Aff ect edSecondaryOrder | D

Conponent Type CDATA #FI XED 'Fiel d'

>

N

v _ _ _ _ _
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__ - 7| Deleted: <! ELEMENT
Aff ect edOrder | D (#PCDATA) >1
<! ATTLI ST AffectedOrderlD
FI XTag CDATA #FI XED ' 535'
N Dat aType CDATA #FI XED
“. | 'String' >

{ Deleted: ir

_ - 7| Deleted: <! ELEMENT

Af f ect edSecondar yOrder | D
(#PCDATA) >

<l ATTLI ST
Af f ect edSecondar yOrder | D
FI XTag CDATA #FI XED ' 536' 1
Dat aType CDATA #FI XED
"Stirng' >

_ { Deleted: April30, 2003




<! ELEMENT Quot Typ EMPTY>

537 | QuoteType int Identifies the type of quote.
Valid values: <! ATTLI ST Quot Typ
0= Indi;:ative FI XTag CDATA #FI XED ' 537
1 = Tradeable Dat aType CDATA #FI XED 'int’
2 = Restricted Tradeable Ful | Name CDATA #FI XED ' Quot eType'
3 = Counter (tradable) Conponent Type CDATA #FI XED ' Fi el d'
An indicative quote is used to inform a counterparty of Value (0] 1] 2| 3 ) #REQURED
a market. An indicative quote does not result directly SDVal ue (I ndicative | Tradeable |
in a trade. RestrictedTradeable | Counter ) #l MPLIED >
A tradeable quote is submitted to a market and will |*~ -~~~ ~-~"-------------------——-—1
result directly in a trade against other orders and quotes
in a market.
A restricted tradeable quote is submitted to a market
and within a certain restriction (possibly based upon
price or quantity) will automatically trade against
orders. Order that do not comply with restrictions are
sent to the quote issuer who can choose to accept or
decline the order.
A counter quote is used in the negotiation model. See
Volume 7 — Product: Fixed Income for example usage.
538 | NestedPartyRole int PartyRole value within a nested repeating group. <! ELEMENT NstPtyRol e (#PCDATA)>

Same values as PartyRole (452)

<! ATTLI ST NstPtyRol e
Fl XTag CDATA #FI XED ' 538’
Dat aType CDATA #FI XED 'int'

Ful | Name CDATA #FI XED
' Nest edPart yRol e’

Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _ —
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_ - | Deleted: <! ELEMENT Quot eType

EMPTY>{
<! ATTLI ST Quot eType FI XTag

CDATA #FI XED ' 537" {
Dat aType CDATA #FIXED "int'q
Value (0 | 1| 2 ) #REQU REDf
SDVal ue (I ndicative |
Tradeabl e |
RestrictedTradeabl e )
#1 MPLI ED >

_ - 7| Deleted: <! ELEMENT
Nest edPart yRol e (#PCDATA) >
<! ATTLI ST Nest edPartyRol e
FI XTag CDATA #FI XED ' 538' |
Dat aType CDATA #FI XED 'int'
>

| Deleted: April30, 2003 )




539 NumInGr

oup

NoNestedPartyIDs

Number of NestedPartyID (524), NestedPartyIDSource
(525), and NestedPartyRole (538) entries

<! ELEMENT NoNst Ptyl Ds (#PCDATA) >
<! ATTLI ST NoNstPtyl Ds
FI XTag CDATA #FI XED ' 539"
Dat aType CDATA #FI XED ' Nunm nG oup’

Ful | Name CDATA #FI XED
' NoNest edPartyl Ds'

Conponent Type CDATA #FIXED 'Field' >

Y

540 | TotalAccruedInterestA | Amt

mt

(Deprecated)

##* DEPRECATED FIELD - See "Deprecated
(Phased-out) Features and Supported

Approach" ***

Total Amount of Accrued Interest for convertible
bonds and fixed income

<! ELEMENT Tot Acrdl nt Amt (#PCDATA) >
<! ATTLI ST Tot Acrdl nt At
Fl XTag CDATA #FI XED ' 540"
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA #FI XED
' Tot al Accruedl nt er est Ant'

Conponent Type CDATA #FIXED 'Field' >

Yy

541 LocalMkt

Date

MaturityDate

Date of maturity.

<! ELEMENT Mat Dt (#PCDATA) >
<! ATTLI ST Mat Dt
FI XTag CDATA #FI XED ' 541"
Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Name CDATA #FI XED ' Mat uri tyDate’
Conponent Type CDATA #FIXED 'Field >

Y

542 | UnderlyingMaturityDa | LocalMkt

te Date

Underlying security’s maturity date.

See MaturityDate (541) field for description

<! ELEMENT UndMat Dt ( #PCDATA) >
<! ATTLI ST UndMat Dt
FI XTag CDATA #FI XED ' 542'
Dat aType CDATA #FI XED ' Local Mkt Dat e’

Ful | Name CDATA #FI XED
" Under | yi ngMaturityDate'

Conponent Type CDATA #FIXED 'Field >
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- -1 Deleted: <! ELEMENT

NoNest edPar tyl Ds ( #PCDATA) >
<! ATTLI ST NoNest edPartyl Ds

FI XTag CDATA #FI XED ' 539'

Dat aType CDATA #FI XED

"Num nG oup' >

- - Deleted: <! ELENMENT

Tot al Accruedl nt er est Ant
(#PCDATA) >

<! ATTLI ST
Tot al Accruedl nt er est Ant
FI XTag CDATA #FI XED ' 540'
Dat aType CDATA #FI XED ' Ant'
>

- -1 Deleted: <! ELEMENT

N

Mat uri tyDat e (#PCDATA) >1
<! ATTLI ST MaturityDate

FI XTag CDATA #FI XED ' 541'

Dat aType CDATA #FI XED

' Local Mkt Date' >

Deleted: <! ELEMVENT
Under | yi ngMat urityDate
(#PCDATA) >
<! ATTLI ST
Under | yi ngMat uri tyDat e
FI XTag CDATA #FI XED ' 542' |
Dat aType CDATA #FI XED
' Local Mkt Date' >

{ Deleted: April30, 2003




543 | InstrRegistry String The location at which records of ownership are | SLELEMENT InstrRgstry EMPTY>
maintained for this instrument, and at which ownership <! ATTLI ST InstrRgstry
changes must be recorded. Fl XTag CDATA #FI XED ' 543'
Valid values: Dat aType CDATA #FIXED ' String'
BIC (Bank Identification Code—Swift managed) Ful | Nanme CDATA #FI XED ' I nstrRegistry’
= the depository or custodian who maintains Conponent Type CDATA #FI XED ' Fi el d'
ownership Records o . Value ( BIC| 1SO| 7Z ) #REQU RED
ISO Country Code = country in which registry is }
kent SDVal ue (_Custodian | Country |
oot Physical ) # MPLIED >
77" = physical or bearer . Deleted: <! ELENENT
I nstrRegistry (#PCDATA) >
. . . : _ | <LELEMENT CshMgn EMPTY> <! ATTLI ST InstrRegistry
544 | CashMargin char Idenqﬁes whether .an‘orde'r is a margin order or a non FI XTag CDATA #FI XED ' 543' {
margin order. This is primarily used when sending <! ATTLI ST CshMyn Dat aType CDATA #FI XED
orders to Japanese exchanges to indicate sell margin or FI XTag CDATA #FI XED ' 544' String' >
buy to cover. The same tag could be assigned also by Dat aType CDATA #FI XED ' char’
buy-side to indicate the intent to sell or buy margin and Ful | Nare CDATA #F1 XED * CashMar ai '
the sell-side to accept or reject (base on some 4 _ a4
validation criteria) the margin request. Conponent Type CDATA #FIXED 'Field
Valid values: Value (1] 2| 3 ) #REQU RED
1=C h. SDval ue (Cash | Margi nOpen |
= Lash Margi nCl ose ) # MPLIED >
2 =Margin Open . Deleted: <! ELEVENT CashMar gi n
3=MarginClose | Yoommmm oo e e e e e e T EMPTY>(
<! ATTLI ST CashMargi n Fl XTag
545 | NestedPartySubID String PartySubID value within a nested repeating group. <! ELEVENT NstPtySublD (#PCDATA) > gg{'\;'_ll'}yﬁg' gE\)T Asélil EED char' 1
<! ATTLI ST Nst Pt ySubl D value (1| 2| 3) #REQUI RED
Same values as PartySubID (523) Fl XTaq CDATA #F1 XED ' 545 SDVal ue (Cash | Margi nCpen |
Mar gi nd ose) #l MPLI ED >
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED
' Nest edPar t ySubl D
Conponent Type CDATA #FIXED 'Field >
v Deleted: <! ELEVENT
Nest edPar t ySubl D (#PCDATA) >
<! ATTLI ST Nest edPart ySubl D
FI XTag CDATA #FI XED ' 545'
Dat aType CDATA #FI XED
"String' >
ol ~ -~ { Deleted: April30, 2003 ]
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546 | Scope MultipleV | Defines the scope of a data element. <! ELEMENT Scope EMPTY>
alueStrin . <! ATTLI ST Scope
€ | Valid values: e
1 = Local (Exchange, ECN, ATS) Fl XTag CDATA #FI XED * 546
2 = National Dat aType CDATA _#FI XED
"Mul tipleValueString'
3 = Global
Ful | Name CDATA #FI XED ' Scope'
Conponent Type CDATA #FI XED ' Fiel d'
Value (1| 2| 3 ) #REQU RED
SDval ue (__Local Market | National |
G obal ) #I MPLIED >
A 4
547 | MDImplicitDelete Boolean Defines how a server handles distribution of a | SLELEVENT MDinplctDel EMPTY>
truncated book. Defaults to broker option. <! ATTLI ST MDI npl ct Del
Valid values: Fl XTag CDATA #FI XED ' 547’
Y = Client has responsibility for implicitly Dat aType CDATA #FI XED ' Bool ean’
deleting bids or offers falling outside the Ful | Name CDATA #FI XED
MarketDepth of the request. MDimplicitDelete
N = Server must send an explicit delete for bids or Conponent Type CDATA #FI XED ' Fi el d'
offers falling outside the requested Value (Y | N) #REQU RED
MarketDepth of the request. SDVal ue ( Yes | No ) #|MPLIED >
A A
548 | CrossID String Identifier for a cross order. Must be unique during a | SLELEVENT CrssiD (#PCDATA) >

given trading day. Recommend that firms use the
order date as part of the CrossID for Good Till Cancel
(GT) orders.

<I ATTLI ST CrssID
Fl XTag CDATA #FI XED ' 548’
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Crossl D
Conponent Type CDATA #FI XED 'Field'

v _ _ _ _ _
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_ - 7| Deleted: <! ELEMENT Scope

EMPTY>|
<! ATTLI ST Scope FI XTag

CDATA #FI XED ' 546' |
Dat aType CDATA #F| XED
"Ml tipleValueString 1
Value (1 | 2 | 3) #REQUI REDf
SDVal ue (Local Mar ket
National | d obal) #l MPLIED
>

_ - 7| Deleted: <! ELEMENT
MDI npl i ci t Del ete EMPTY>{

<! ATTLI ST MDI nplicitDel ete
FI XTag CDATA #FI XED ' 547"
Dat aType CDATA #FI XED
' Bool ean' 1
Value (Y | N #REQU REDf
SDval ue (Yes | No ) #l MPLI ED
>

_ -~ Deleted: <! ELEMENT CrosslD
(#PCDATA) >

<! ATTLI ST Crossl D FI XTag
CDATA #FI XED ' 548' |

at aType CDATA #FI XED
"String' >

_ { Deleted: Aprii30, 2003




549 | CrossType

int

Type of cross being submitted to a market

Valid values:

1 = Cross Trade which is executed completely or
not. Both sides are treated in the same
manner. This is equivalent to an All or
None.

2 = Cross Trade which is executed partially and
the rest is cancelled. One side is fully
executed, the other side is partially executed
with the remainder being cancelled. This is
equivalent to an Immediate or Cancel on
the other side. Note: The CrossPrioritzation
(550) field may be used to indicate which side
should fully execute in this scenario.

3 = Cross trade which is partially executed with
the unfilled portions remaining active. One
side of the cross is fully executed (as
denoted with the CrossPrioritization field),
but the unfilled portion remains active.

4 = Cross trade is executed with existing orders
with the same price. In the case other orders
exist with the same price, the quantity of the
Cross is executed against the existing orders
and quotes, the remainder of the cross is
executed against the other side of the cross.
The two sides potentially have different
quantities.

<! ELEMENT CrssTyp EMPTY>
<I ATTLI ST CrssTyp
FI XTag CDATA #FI XED ' 549"
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Cr ossType'

Conponent Type CDATA #FI XED 'Fiel d'

Value (1| 2| 3| 4) #REQU RED
SDVal ue (_ CrossAON | Crossl OC |

CrossOneSide | CrossSanePrice ) #l MPLIED >

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT CrossType
EMPTY>{
<! ATTLI ST CrossType Fl XTag
CDATA #FI XED ' 549" {
Dat aType CDATA #FI XED "int'q
Value (1| 2| 3| 4)
#REQUI REDY
SDVal ue (CrossAON | Crossl OC
| CrossOneSide |
CrossSanePrice ) #l MPLIED >

_ { Deleted: April30, 2003




<! ELEMENT CrssPriortstn (#PCDATA)>

550 | CrossPrioritization int Indicates if one side or the other of a cross order
should be prioritized. <I ATTLI ST CrssPriortstn
0 =None Fl XTag CDATA #FI XED ' 550'
1 =Buy side is prioritized Dat aType CDATA #FI XED 'int’
2 = Sell side is prioritized
Ful | Nane CDATA #FI XED
The definition of prioritization is left to the market. In | ~CrossPrioritization
some markets prioritization means which side of the Conponent Type CDATA #FIXED 'Field >
cross order is applied to the market first. In other |, |
markets — prioritization may mean that the prioritized
side is fully executed (sometimes referred to as the
side being protected).
551 | OrigCrossID String CrossID of the previous cross order (NOT the initial | <LELEMENT Ori gCrssiD (#PCDATA) >
cross order of the day) as assigned by the institution, <I ATTLIST OrigCrssiD
used to identify the previous cross order in Cross Fl XTag CDATA #FI XED ' 551'
Cancel and Cross Cancel/Replace Requests. Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Ori gCrossl D
Conponent Type CDATA #FI XED ' Field >
Y
552 | NoSides NumInGr Number of Side repeating group instances. <! ELEMENT NoSi des EMPTY>
oup <! ATTLI ST NoSi des

Valid values:
1 = one side
2 = both sides

Fl XTag CDATA #FI XED ' 552

Dat aType CDATA #FI XED ' Numi nGr oup’
Ful | Name CDATA #FI XED ' NoSi des’
Conponent Type CDATA #FI XED 'Fiel d'
Value (1 ]| 2 ) #REQU RED

SDVal ue (_ OneSide | BothSides )
#1 MPLI ED >

Y
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_ - 7| Deleted: <! ELEMENT

CrossPrioritization
(#PCDATA) >

<! ATTLI ST
CrossPrioritization Fl XTag
CDATA #FI XED ' 550"

Dat aType CDATA #FI XED 'int'
>

_ - | Deleted: <! ELEMENT

Ori gCrossl D (#PCDATA) >
<! ATTLI ST Ori gCrosslID
FI XTag CDATA #FI XED ' 551'
Dat aType CDATA #FI XED
"String' >

_ - -| Deleted: <! ELEMENT NoSi des

EMPTY>
<! ATTLI ST NoSi des FI XTag
CDATA #FI XED ' 552' |
Dat aType CDATA #FI XED
"Num nGoup' 1
Value (1 | 2) #REQUI REDfY
SDval ue (OneSide |
Bot hSi des) #| MPLI ED >

" { Deleted: Aprii30, 2003




553

Username

String

Userid or username.

<! ELEMENT User nane (#PCDATA) >
<! ATTLI ST User name
Fl XTag CDATA #FI XED ' 553'
Dat aType CDATA #FI XED ' String'
Ful | Name CDATA #FI XED ' User nane'
Conponent Type CDATA #FIXED 'Field >

554

Password

String

Password or passphrase.

<! ELEMENT Password (#PCDATA) >
<! ATTLI ST Password
FI XTag CDATA #FI XED ' 554’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Password’
Conponent Type CDATA #FIXED 'Field >

555

NoLegs

NumlInGr
oup

Number of InstrumentLeg repeating group instances.

<! ELEMENT Nolegs (#PCDATA) >
<! ATTLI ST NolLegs
FI XTag CDATA #FI XED ' 555'
Dat aType CDATA #FI XED ' Numi nG oup’
Ful | Nane CDATA #FI XED ' NoLegs'
Conponent Type CDATA #FIXED 'Field >

L 2

556

LegCurrency

Currency

Currency associated with a particular Leg's quantity

<! ELEMENT LegCcy EMPTY>
<! ATTLI ST LegCcy
Fl XTag CDATA #FI XED ' 556'
Dat aType CDATA #FI XED ' Currency’
Ful | Name CDATA #FI XED ' LegCurrency’
Conponent Type CDATA #FI XED 'Field'
Val ue (% soCurrencyCode; ) #REQU RED
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Deleted: [n/a for FIXM. — not
used] 1
<! ELEMENT User nane
(#PCDATA) >1
<! ATTLI ST User nanef
FI XTag CDATA #FI XED "553"q
Dat aType CDATA #FI XED
"String"1
>

Inserted: |
<! ELEMENT User nane
(#PCDATA) >1
<! ATTLI ST User nanef
FI XTag CDATA #FI XED "553"1
Dat aType CDATA #FI XED
"String"1
>

Deleted: [n/a for FIXM. — not
used] 1
<! ELEMENT Passwor d
(#PCDATA) >
<! ATTLI ST Passwordf
Fl XTag CDATA #FI XED "554" 1
Dat aType CDATA #F| XED

v "String" Y
>

Inserted: |
<! ELEMENT Passwor d
(#PCDATA) >
<! ATTLI ST Passwordf
Fl XTag CDATA #FI XED "554" 1
Dat aType CDATA #F| XED
"String"1
>

Deleted: <! ELEMENT NolLegs
( #PCDATA) >1

<! ATTLI ST NoLegs FI XTag
CDATA #FI XED ' 555' §

Dat aType CDATA #FI XED
" Num nG oup' >

- -| Deleted: <! ELENMENT

LegCurrency (#PCDATA) >
<I' ATTLI ST LegCurrency
FI XTag CDATA #FI XED ' 556' |
Dat aType CDATA #FI XED
"Currency' >

{ Deleted: April30, 2003




<! ELEMENT Tot NoSecTyps (#PCDATA) >

557 | TotNgSecurityTypes | int | Indicates total number of security types in the event | === 0L F0sEC DS LERA= |
that multiple Security Type messages are used to <! ATTLI ST Tot NoSecTyps
return results Fl XTag CDATA #FI XED ' 557
(Prior to FIX 4.4 this field was named Dat aType CDATA #FIXED 'int’
TotalNumSecurityTypes) Ful | Name CDATA #FI XED
' Tot NoSecurityTypes'
Conponent Type CDATA #FIXED 'Field >
X
558 | NoSecurityTypes NumInGr Number of Security Type repeating group instances. <L ELEMENT NoSecTyps (#PCDATA)>
oup <! ATTLI ST NoSecTyps
FI XTag CDATA #FI XED ' 558"
Dat aType CDATA #FI XED ' Numi nG oup’
Ful | Name CDATA #FI XED
' NoSecuri tyTypes'
Conponent Type CDATA #FIXED 'Field >
Y
559 | SecurityListRequestTy | int Identifies the type/criteria of Security List Request <! ELEMENT SecLi st ReqTyp ENPTY>

pe

Valid values:

0 = Symbol
1 = SecurityType and/or CFICode
2 = Product

3 = TradingSessionlD
4 = All Securities

<! ATTLI ST Secli st ReqTyp
FI XTag CDATA #FI XED ' 559'
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
' SecurityLi st Request Type'

Conponent Type CDATA #FI XED ' Fiel d'

Value (0| 1| 2| 3| 4) #REQU RED
SDVal ue (__Synbol |
SecurityTypeCFl Code Product |

| Securities ) # MPLIED

Tradi ngSessionl D | Al
>

A 4
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\

e { Deleted: um ]

Deleted: <! ELEMVENT

Tot al NounSecurityTypes

( #PCDATA) >1
<! ATTLI ST

Tot al NounSecurityTypes

FI XTag CDATA #FI XED ' 557"
Dat aType CDATA #FI XED 'int'

>

{ Inserted: o

Deleted: <! ELEVENT
NoSecurityTypes (#PCDATA) >
<! ATTLI ST NoSecurityTypes
FI XTag CDATA #FI XED ' 558' |
Dat aType CDATA #FI XED

" Num nG oup' >

\\{ Inserted: o %

Deleted: <! ELEMENT
SecurityLi st Request Type
EMPTY>Y
<! ATTLI ST
SecuritylLi st Request Type
FI XTag CDATA #FI XED ' 559'
Dat aType CDATA #FIXED 'int'f(
Value (O | 1| 2| 3| 4)
#REQUI REDf|
SDVal ue (Synbol |
SecurityType_CFl Code |
Product | Tradi ngSessionlD |
Al'l Securities) #l MPLIED >Y
il

{ Deleted: April30, 2003 )




560 | SecurityRequestResult | int The results returned to a Security Request message <! ELEVENT SecReqRslt EMPTY>
Valid val <! ATTLI ST SecReqgRsl t
alid values:
0 = Valid request Fl XTag CDATA #FI XED ' 560'
1 = Invalid or unsupported request Dat aType CDATA #FIXED 'int’
2 = No instruments found that match selection Ful | Name CDATA #FI XED
criteria ' SecurityRequest Resul t'
3 = Not authorized to retrieve instrument data Conponent Type CDATA #FI XED ' Fi el d'
4 = Instrument data temporarily unavailable Value (0] 1] 21 3] 4] 5)
5 = Request for instrument data not supported #REQUI RED
SDVal ue (_ ValidReq | InvalidReq
Nol nst r unent sFound Not Aut hori zed |
I nstrunent Unavail abl e | Not Supported )
# MPLI ED >
Y
561 | RoundLot Qty The trading lot size of a security <! ELEVENT RndLot (#PCDATA)>
<I ATTLI ST RndLot
FI XTag CDATA #FI XED ' 561"
Dat aType CDATA #FIXED 'Qy'
Ful | Nanme CDATA #FI XED ' RoundLot '
Conponent Type CDATA #FIXED 'Field' >
A 4
562 | MinTradeVol Qty The minimum trading volume for a security <! ELEMENT M nTrdVol (#PCDATA)>

<! ATTLI ST M nTr dVol
FI XTag CDATA #FI XED ' 562'
Dat aType CDATA #FIXED 'Qy'
Ful | Name CDATA #FI XED ' M nTr adeVol '
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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_ - 7| Deleted: <! ELEMENT

<! ATTLI ST
SecurityRequest Resul t FI XTag
CDATA #FI XED ' 560" 1
Dat aType CDATA #FI XED 'int'
Value (0| 1| 2| 3] 4]
5) #REQUI REDY
SDVal ue (ValidReq |
Inval i dReq |
Nol nst r unent sFound |
Not Aut hori zed |
I nstrunment Unavai | abl e |
Not Supported) #l MPLI ED >

SecurityRequest Resul t EMPTY>(

[}

Deleted: <! ELEMENT RoundLot
(#PCDATA) >

<! ATTLI ST RoundLot FI XTag
CDATA #FI XED ' 561' |
Dat aType CDATA #FI XED ' Qty"
>

_ - -| Deleted: <! ELEMENT
M nTradeVol (#PCDATA) >

<! ATTLI ST M nTr adeVol
FI XTag CDATA #FI XED ' 562'
Dat aType CDATA #FI XED ' Qty'
>

_ { Deleted: April30, 2003




Deleted: <! ELEMENT
Ml ti LegRpt TypeReq EMPTY>
<! ATTLI ST
Ml ti LegRpt TypeReq FI XTag
CDATA #FI XED ' 563" |
Dat aType CDATA #FIXED 'int'(
Value (O | 1| 2)
#REQUI REDY
SDVal ue (RptMultiOnly |
Rpt Mul ti AndLegs |
Rpt Onl yLegs) #l MPLI ED >

563 | MultiLegRptTypeReq | int Indicates the method of execution reporting requested | <LELEVENT MultiLegRot TypReq (#PCDATA) >
by issuer of the order. <! ATTLI ST Ml tiLegRpt TypReq
0 = Report by mulitleg security only (Do not Fl XTag CDATA #FI XED ' 563'
report legs) Dat aType CDATA #FI XED 'int’
1 = Report by multileg security and by ‘instrument Ful | Name CDATA #F1 XED
legs belonging to the multileg security. "Ml ti LegRot TypeReq'
2 = Report by instrument legs belonging to the Conponent Type CDATA #FI XED ' Field' >
multileg security only (Do not report status of
multileg security) oo o oo
564 | LegPositionEffect char PositionEffect for leg of a multileg <L ELEMENT LegPosEfct EMPTY>
See PositionEffect (77) field for description <L ATTLIST LeaPosEfct
FI XTag CDATA #FI XED ' 564'
Dat aType CDATA _#FI XED ' char’
Ful | Nane CDATA #FI XED
'LegPosi ti onEffect’
Conponent Type CDATA #FI XED 'Fiel d'
Value ( O] C| R| F ) #REQU RED
SDValue ( Open | Cose | Rolled |
FIFO ) #I MPLIED >
v
565 | LegCoveredOrUncove | int CoveredOrUncovered for leg of a multileg <! ELEVENT LegQoveredQr Uncovered EVPTY>

red

See CoveredOrUncovered (203) field for description

<! ATTLI ST LegCoveredOr Uncovered
Fl XTag CDATA #FI XED ' 565’
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
' LegCover edOr Uncover ed'

Conponent Type CDATA #FI XED ' Fiel d'
Value (0 | 1) #REQUI RED

SDVal ue (_ Covered | Uncovered )
#| MPLI ED >

Deleted: <! ELEVENT

LegPosi ti onEf f ect (#PCDATA) >
<I'ATTLI ST LegPosi ti onEf f ect

FI XTag CDATA #FI XED ' 564' |

Dat aType CDATA #FI XED ' char'

>
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Deleted: <! ELEMVENT
LegCover edOr Uncover ed
(#PCDATA) >

<! ATTLI ST
LegCover edOr Uncover ed Fl XTag
CDATA #FI XED ' 565'
Dat aType CDATA #FI XED 'int'
>

{ Deleted: April30, 2003




566 | LegPrice

Price

Price for leg of a multileg

See Price (44) field for description

<! ELEMENT LegPx (#PCDATA) >
<! ATTLI ST LegPx
FI XTag CDATA #FI XED ' 566"
Dat aType CDATA #FI XED ' Price’
Ful | Name CDATA #FI XED ' LegPri ce’
Conponent Type CDATA #FIXED 'Field >

Y

567 | TradSesStatusRejReas

on

int

Indicates the reason a Trading Session Status Request
was rejected.

Valid values:
1 = Unknown or invalid TradingSessionID
99 = Other

<! ELEMENT Tr adSesStat Rej Rsn EMPTY>
<! ATTLI ST TradSesSt at Rej Rsn
FI XTag CDATA #FI XED ' 567"

Dat aType CDATA #FI XED 'int'

Ful | Nane CDATA #FI XED
' Tr adSesSt at usRej Reason'

Conponent Type CDATA #FI XED 'Fiel d'
Value (1 | 99 ) #REQUI RED

SDVal ue (_ UnknownTr adi ngSessi onl D |
) #I MPLIED >

O her

A 4

568 | TradeRequestID

String

Trade Capture Report Request ID

<! ELEMENT TrdReql D (#PCDATA) >
<! ATTLI ST TrdRegl D
FI XTag CDATA #FI XED ' 568’
Dat aType CDATA #FIXED 'String'

Ful | Name CDATA #FI XED
' TradeRequest | D

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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-1 Deleted: <! ELEMENT LegPrice
(#PCDATA) >
<! ATTLI ST LegPrice Fl XTag
CDATA #FI XED ' 566'
Dat aType CDATA #FI XED
"Price’ >

- -1 Deleted: <! ELEMENT

TradSesSt at usRej Reason

EMPTY>q
<! ATTLI ST

Tr adSesSt at usRej Reason

Fl XTag CDATA #FI XED ' 567' 1
Dat aType CDATA #FIXED "int'(
Val ue CDATA #FIXED '1' 1
SDVal ue CDATA #FI XED

" UnknownTr adi ngSessi onl D' >

- - Deleted: <! ELENENT

- TradeRequest | D (#PCDATA) >

<! ATTLI ST TradeRequest|D
FI XTag CDATA #FI XED ' 568" 1

Dat aType CDATA #FI XED
"String' >

_ { Deleted: April30, 2003




. Type of Trade Capture Report.
569 | TradeRequestType int P! P P <! ELEVENT TrdReqTyp EMPTY>
Valid values: <IATTLI ST Tr dReqTyp
0= All trades ] .
1 = Matched trades matching Criteria provided on Fi XTag CDATA #FI XED ' 569
request (parties, exec id, trade id, order id, Dat aType CDATA #FIXED 'int'
instrument, input source, etc.) Ful | Name CDATA #FI XED
2 = Unmatched trades that match criteria Tr adeRequest Type
3 = Unreported trades that match criteria Conponent Type CDATA #FI XED ' Fi el d'
4 = Advisories that match criteria Value ( 0] 1] 2] 3| 4) #REQU RED
SDVal ue (_ All Trades | MatchedTrades |
Unmat chedTrades | UnreportedTrades |
Advi soriesMatch ) # MPLIED >
. Deleted: <! ELEMENT
Tr adeRequest Type EMPTY>Y
. : : ; <! ELEMENT Prevl yRpted EMPTY> <! ATTLI ST TradeRequest Type
570 | PreviouslyReported Boolean Indicates if the trade capture report was previously FI XTag CDATA #FI XED ' 569'
reported to the counterparty <! ATTLI ST Prevl yRpt ed Dat aType CDATA #FIXED 'int'f
Valid values: FI XTag CDATA #FI XED ' 570" #\églunFRfE&]l trzisi 4
Y = previously reported to counterparty DataType CDATA #FI XED ' Bool ean’ lvgtD:\:/ﬁleg% gé‘elsT[ ades |
N = not reported to counterparty Ful | Name CDATA #FI XED Unmat chedTr ades |
' Previ ousl yReported' Unr epor t edTr ades |
) Advi sori esMat ch) #l MPLI ED >
Conponent Type CDATA #FI XED 'Field'
Value (Y | N) #REQU RED
SDvalue (_Yes | No ) #l MPLIED >
. Deleted: <! ELEMENT
Previ ousl yReport ed EMPTY>|
H H H H <! ELEMENT TrdRpt|D (#PCDATA) > <! ATTLI ST
571 | TradeReportID String Unique identifier of trade capture report Previ ousl yReport ed FI XTag
<! ATTLI ST TrdRptID CDATA #FI XED ' 570" 1
FI XTag CDATA #FI XED ' 571' DAL arype, COATA #FIXED
P value (Y | N) #REQU REDY
Dat aType CDATA #FIXED 'String SDval ue (Yes | No) # MPLIED
Ful | Name CDATA #FI XED ' Tr adeReport| D >
Conponent Type CDATA #FIXED 'Field >
Y Deleted: <! ELEVENT
TradeReport| D (#PCDATA) >
<! ATTLI ST TradeReport|D
FI XTag CDATA #FI XED ' 571' |
Dat aType CDATA #FI XED
"String' >
Yo ~ - - - | Deleted: April30, 2003
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<! ELEMENT Tr dRpt Ref | D (#PCDATA) >

572 | TradeReportRefID String Reference identifier used with CANCEL and
REPLACE transaction types. <I ATTLI ST TrdRptRef|D
FI XTag CDATA #FI XED ' 572"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED
' TradeReport Ref I D
Conponent Type CDATA #FIXED 'Field >
. __ - | Deleted: <! ELEMENT
- TradeRepor t Ref | D (#PCDATA) >
i i : <! ELEMENT M chStat EMPTY> <! ATTLI ST TradeReportRef|D
573 | MatchStatus char The sta.tus of this trade with respect to matching or FI XTag CDATA #FI XED ' 572" {
comparison. <! ATTLI ST M chSt at Dat aType CDATA #F| XED
"String' >

Valid values: FI XTag CDATA #FI XED ' 573’
0 = compared, matched or affirmed Dat aType CDATA #FI XED ' char’
1 = uncompared, unmatched, or unaffirmed Ful | Name CDATA #FI XED ' Mat chSt at us’
2 = advisory or alert Conponent Type CDATA #FI XED ' Fi el d'
Value (0| 1| 2 ) #REQU RED

SDVal ue (_ ConpMat Af f
UnconpUnmat Unaff | AdvAlert ) # MPLIED >

v - - Deleted: <! ELENMENT
- Mat chSt at us EMPTY>(

<! ATTLI ST MatchSt at us
FI XTag CDATA #FI XED ' 573' |
Dat aType CDATA #FI XED
‘char' |
Value (0 | 1| 2) #REQU REDY
SDVal ue (Conphat Aff |
UnconpUnnat Unaf f | AdvAl ert)
#| MPLI ED >

_ { Deleted: April30, 2003 )
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574

MatchType

String

The point in the matching process at which this trade
was matched.

Valid values:

For NYSE and AMEX:

Al = Exact match on Trade Date, Stock Symbol,
Quantity, Price, Trade Type, and Special
Trade Indicator plus four badges and
execution time (within two-minute window)

A2 = Exact match on Trade Date, Stock Symbol,
Quantity, Price, Trade Type, and Special
Trade Indicator plus four badges

A3 = Exact match on Trade Date, Stock Symbol,
Quantity, Price, Trade Type, and Special
Trade Indicator plus two badges and
execution time (within two-minute window)

A4 = Exact match on Trade Date, Stock Symbol,
Quantity, Price, Trade Type, and

Special Trade Indicator plus two badges

A5 = Exact match on Trade Date, Stock Symbol,
Quantity, Price, Trade Type, and Special
Trade Indicator plus execution time (within
two-minute window)

AQ = Compared records resulting from stamped
advisories or specialist

accepts/pair-offs

S1 to S5 = Summarized Match using Al to AS
exact match criteria except quantity is
summarized

M1 = Exact Match on Trade Date, Stock Symbol,
Quantity, Price, Trade Type, and Special
Trade Indicator minus badges and times

M2 = Summarized Match minus badges and times

MT = OCS Locked In

(...values continued in next row....)

<! ELEMENT M chTyp EMPTY>
<! ATTLI ST M chTyp
FI XTag CDATA #FI XED ' 574"
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Mat chType'
Conponent Type CDATA #FI XED 'Fi el d'

Value (A1 | A2 | AB| A | A5 | AQ|
S1 | S2 | S3 | s4 | S5 | ML | M2 | M |
ACTML | ACTM2 | ACTMB | ACTMA | ACTMNG |
ACTM6 | ACTMI ) #REQUI RED

SDval ue
Exact Mat chOnTr adeDat eSt ockSynbol Quanti tyPri
ceTradeTypeAndSpeci al Tr adel ndi cat or Pl usFour
BadgesAndExecut i onTi me |
Exact Mat chOnTr adeDat eSt ockSynbol Quanti tyPri
ceTr adeTypeAndSpeci al Tr adel ndi cat or Pl usFour
Badges
Exact Mat chOnTr adeDat eSt ockSynbol QuantityPri
ceTradeTypeAndSpeci al Tr adel ndi cat or Pl usTwoB
adgesAndExecut i onTi ne
Exact Mat chOnTr adeDat eSt ockSynbol Quanti tyPri
ceTradeTypeAndSpeci al Tr adel ndi cat or Pl usTwoB
adges |
Exact Mat chOnTr adeDat eSt ockSynbol Quanti tyPri
ceTradeTypeAndSpeci al Tr adel ndi cat or Pl usExec
utionTi ne
Conpar edRecor dsResul ti ngFr ont anpedAdvi sor i
esOr Speci al i st AcceptsPairOifs |
Sunmmar i zedMVat chUsi ngAl
Summari zedVat chUsi ngA2
Summari zedMVat chUsi ngA3
Summari zedMVat chUsi ngA4
Summari zedVat chUsi ngA5
Exact Mat chOnTr adeDat eSt ockSynbol Quanti tyPri
ceTradeTypeAndSpeci al Tr adel ndi cat or M nusBad
gesAndTi mes |
Sunmmar i zedVat chM nusBadgesAndTi nes |
OCSLockedl n NASDAQACTMLMat ch |
NASDAQACTM2Mat ch | NASDAQACTAccept edTr ade |
NASDAQACTDef aul t Tr ade
NASDAQACTDef aul t Aft er M2 | NASDAQACTMSMat ch
| NASDAQNonACT ) #I MPLI ED >
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Deleted: <! ELEVENT Mat chType
EMPTY>{

<! ATTLI ST MatchType FI XTag
CDATA #FI XED ' 574" |

Dat aType CDATA #F| XED
"String' 1

Value (A1 | A2 | A3 | A4
A5 | AQ| S1.S5 | ML | M
M| ML M| MB| M4 |

| M | MM #REQUI RED >
1

|
|
Y3

{ Deleted: April30, 2003




For NASDAQ:
M1 = ACT M1 Match
M2 = ACT M2 Match
M3 = ACT Accepted Trade
M4 = ACT Default Trade
M5 = ACT Default After M2
M6 = ACT M6 Match
MT = Non-ACT

575 | OddLot

Boolean

This trade is to be treated as an odd lot

Values:
Y = treat as odd lot
N = treat as round lot

If this field is not specified, the default will be "N"

<! ELEMENT QddLot EMPTY>
<! ATTLI ST (ddLot

Fl XTag CDATA #FI XED ' 575'
Dat aType CDATA #FI XED ' Bool ean'
Ful | Name CDATA #FI XED ' OddLot '
Conponent Type CDATA #FI XED ' Fiel d'
Value (Y | N) #REQU RED
SDvalue (_Yes | No ) #IMPLIED >
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N

_ - 7| Deleted: <! ELEMENT CQddLot

EMPTY>Y

<! ATTLI ST OddLot FI XTag
CDATA #FI XED ' 575' |

Dat aType CDATA #FI XED

' Bool ean' |
value (Y | N) #REQU REDY
SDVal ue (Yes | No ) #l MPLI ED
>

{ Deleted: April30, 2003

)




576 | NoClearingInstruction

S

int

Number of clearing instructions

<! ELEMENT Nod rnglnstrctns (#PCDATA)>
<! ATTLI ST Nod rnglnstrctns
FI XTag CDATA #FI XED ' 576"
Dat aType CDATA #FI XED ' Num nG oup’

Ful | Name CDATA #FI XED
' NoCl earinglnstructions'

Conponent Type CDATA #FIXED 'Field' >

Y

577 | Clearinglnstruction

int

Eligibility of this trade for clearing and central
counterparty processing

Valid values:

0 = process normally

1 = exclude from all netting

2 = bilateral netting only

3 = ex clearing

4 = special trade

5 = multilateral netting

6 = clear against central counterparty

7 = exclude from central counterparty

8 = Manual mode (pre-posting and/or pre-giveup)

9 = Automatic posting mode (trade posting to the
position account number specified)

10 = Automatic give-up mode (trade give-up to the
give-up destination number specified)

11 = Qualified Service Representative (QSR) -

12 = Customer Trade

13 = Self clearing

values above 4000 are reserved for agreement
between parties

<! ELEMENT drnglnstrctn EMPTY>
<IATTLI ST drnglnstrctn
FI XTag CDATA #FI XED ' 577’
Dat aType CDATA #FI XED 'int'

Ful | Name CDATA #FI XED
' Clearinglnstruction'

Conponent Type CDATA #FI XED 'Fiel d'

Value (0] 1| 2| 3| 4] 5] 6] 7
| 81 9] 10| 11 | 12 | 13 ) #REQU RED

SDVal ue (_processNormally |
excl udeFromAl | Netting |
bilateral NettingOnly | exCdearing |
speci al Tr ade nul tilateral Netting |
cl ear Agai nst Central Counterparty |
excl udeFrontCentral Counterparty |
Manual MbdePr epost i ngAndor Pr egi veup |
Aut omat i cPost 1 nghvbdeTr adePost i ngToThePosi ti
onAccount Nunber Speci fi ed
Aut omat i cG veupMdeTr adeG veupToTheG veupDe
stinati onNunber Speci fi ed
Qual i fiedServiceRepresentati veQSR |
CustonerTrade | Selfdearing ) #l MPLIED >

v _ _ _ _ _
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__ - 7| Deleted: <! ELEMENT

NoCl eari ngl nstructions

( #PCDATA) >
<! ATTLI ST

Nod eari ngl nstructions

FI XTag CDATA #FI XED ' 576'
Dat aType CDATA #FI XED 'int'

>

__ - | Deleted: <! ELEMENT

Cl earinglnstruction
(#PCDATA) >1

<! ATTLI ST
Cl earinglnstruction Fl XTag
CDATA #FI XED ' 577" |

Dat aType CDATA #FI XED 'int"'
>

_ { Deleted: April30, 2003




578

TradelnputSource

String

Type of input device or system from which the trade
was entered.

<! ELEMENT Trdl npt Src (#PCDATA) >
<! ATTLI ST TrdlnptSrc
FI XTag CDATA #FI XED ' 578"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' Tr adel nput Sour ce'

Conponent Type CDATA #FI XED ' Fiel d'

>

Y

_ - 7| Deleted: <! ELEMENT

579

TradelnputDevice

String

Specific device number, terminal number or station
where trade was entered

<! ELEMENT Trdl npt Dev (#PCDATA) >
<! ATTLI ST Trdl npt Dev
Fl XTag CDATA #FI XED ' 579'
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' Tr adel nput Devi ce'

Conponent Type CDATA #FI XED 'Fiel d'

- Tradel nput Sour ce (#PCDATA) >
<! ATTLI ST Tr adel nput Sour ce
FI XTag CDATA #FI XED ' 578'
Dat aType CDATA #F| XED
"String' >

>

Yy

_ - | Deleted: <! ELEMENT

580

NoDates

int

Number of Date fields provided in date range

<! ELEMENT NoDts (#PCDATA) >
<! ATTLI ST NoDts
FI XTag CDATA #FI XED ' 580"
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' NoDat es’
Conponent Type CDATA #FI XED ' Field'

- Tradel nput Devi ce (#PCDATA) >
<! ATTLI ST Tr adel nput Devi ce
FI XTag CDATA #FI XED ' 579' |
Dat aType CDATA #FI XED
"String' >

>

_ - | Deleted: <! ELEMENT NoDat es

- (#PCDATA) >
<! ATTLI ST NoDat es FI XTag
CDATA #FI XED ' 580' |
Dat aType CDATA #FI XED 'int'
>

_ { Deleted: April30, 2003

v _ _ _ _ _ —
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581 | AccountType int Type of account associated with an order <! ELEMENT AcctTyp EMPTY>
Valid val <! ATTLI ST AcctTyp
alid values:
1 = Account is carried on customer Side of Books Fl XTag CDATA #FI XED * 581
2 = Account is carried on non-Customer Side of Dat aType CDATA #FIXED 'int’
books Ful | Name CDATA #FI XED ' Account Type'
3 =House Trader Conponent Type CDATA #FI XED ' Fiel d'
4 = Floor Trader Value (11 21 31 41 61 71 8)
6 = Account is carried on non-customer side of | ZREQUI RED
books aqd is cross marglneq . SDVal ue ( Account Cust omer |
7 = Account is house trader and is cross margined Alccou nt Nchulst omer | HouseTrader | |
— i Fl oor Trader | Account NonCust oner Cr 0ss
8 = Joint Backoffice Account (JBO) HouseTrader Cross | JointBOAcct ) #l MPLIED >
Y Deleted: <! ELEMENT
Account Type EMPTY>Y
. . . : <! ELENENT Cust OrdCpcty (#PCDATA) > <! ATTLI ST_Account Type
582 | CustOrderCapacity int Capacity of custome'r placing the order FI XTag CDATA #FI XED ' 581' |
1 = Member trading for their own account <! ATTLI ST Cust OrdCpcty Dat aType CDATA #FI XED 'int' ¢
2 = Clearing Firm trading for its proprietary FI XTag CDATA #FI XED ' 582 7Vi"‘| g)e 4(#1RE|QJI2RIED‘|]3 I 41 6]
account Dat aType CDATA #FIXED 'int’ SDval ue (Account Custoner |
3 = Member trading for another member Account NonCust oner |
_ Ful | Nane CDATA #FI XED HouseTrader | FloorTrader |
4 = All other "Cust Or der Capaci t v Account NonCust oner Cr oss |
. . L ) HouseTr ader Cr oss |
Primarily used by futures exchanges to indicate the Conponent Type CDATA #FIXED 'Field > Joi nt BOAcct ) #I MPLI ED >
CTICode (customer type inc.iicator) as required by Fhe . Deleted: <! ELENVENT
US CFTC  (Commodity  Futures  Trading Cust Or der Capaci ty EMPTY>T
Commission) <! ATTLI ST Cust Order Capacity
- FI XTag CDATA #FI XED ' 582'
. . . .. . ; Dat aType CDATA #FIXED 'int'(
583 | ClOrdLinkID String Permits order originators to tie together groups of | SLELEMENT O OrdLinkl D (#PCDATA) > val uey?l [ 2] 3] 4)
orders in which trades resulting from orders are <! ATTLI ST d OrdLinkl D #gED%J: EED?M% mber Acct. |
associated for a specific purpose, for example the Fl XTag CDATA #FI XED ' 583' CearingProp | MemberMenber
calculation of average execution price for a customer Dat aType CDATA #FIXED ' String' | Qther ) # MPLIED >
or to associate lists submitted to a broker as waves of )
a 1arger program trade Ful | Nane CDATA #FI XED ' O OrdLi nkl D
’ Conponent Type CDATA #FIXED 'Field >
. Deleted: <! ELEMENT
O O dLi nkl D (#PCDATA) >1
<! ATTLI ST C OrdLi nkl D
FI XTag CDATA #FI XED ' 583"
Dat aType CDATA #FI XED
"String' >
e - - { Deleted: April30, 2003
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584 | MassStatusReqID String Value assigned by issuer of Mass Status Request to | SLELEMENT MassStat Reql D (#PCDATA) >
uniquely identify the request <! ATTLI ST MassStat Reql D
Fl XTag CDATA #FI XED ' 584"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED
' MassSt at usReql D
Conponent Type CDATA #FIXED 'Field >
Y
585 | MassStatusReqType int Mass Status Request Type <! ELEMENT MassStat ReqTyp EMPTY>
) <I ATTLI ST MassSt at ReqTyp
Valid values: i )
1 = Status for orders for a security Fl XTag CDATA #FIXED * 585
2 = Status for orders for an Underlying security Dat aType CDATA #FIXED 'int’
3 = Status for orders for a Product Ful | Nanme CDATA #FI XED
4 = Status for orders for a CFICode MassSt at usReqType
5 = Status for orders for a SecurityType Conponent Type CDATA #FIXED ' Fiel d'
6 = Status for orders for a trading session Value (1] 2| 3| 4| 5] 6] 7] 8
7 = Status for all orders #REQUI RED
8 = Status for orders for a PartyID SDval ue (_StatusSecurity |
St atusUnderl yi ngSecurity | StatusProduct |
St at usCFl Code | StatusSecurityType
St at usTr dSessi on StatusAl | Orders
StatusPartylD ) #l MPLIED >
A 4
586 | OrigOrdModTime UTCTime | The most recent (or current) modification | SLELEVENT OrigQrdMbdTm (#PCDATA) >
stamp TransactTime (tag 60) reported on an Execution <I ATTLI ST Ori gOr dVbdTm

Report for the order.

The OrigOrdModTime is provided as an optional field
on Order Cancel Request and Order Cancel Replace
Requests to identify that the state of the order has not
changed since the request was issued.

This is provided to support markets similar to Eurex
and A/C/E.

FI XTag CDATA #FI XED ' 586"
Dat aType CDATA #FI XED ' UTCTi nest anp'

Ful | Name CDATA #FI XED
' Ori gO dModTi e’
Conponent Type CDATA #FIXED 'Field >
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Deleted: <! ELEMVENT

MassSt at usReql D ( #PCDATA) >
<! ATTLI ST MassSt at usReql D

FI XTag CDATA #FI XED ' 584'
Dat aType CDATA #FI XED

"String' >

Deleted: <! ELEMVENT

MassSt at usReqType EMPTY>Y

<! ATTLI ST MassSt at usReqType
FI XTag CDATA #FI XED ' 585' |
Dat aType CDATA #FIXED "int'q
Value (1| 2| 3] 4| 5| 6
| 7| 8) #REQU
SDVal ue (StatusSecurity |
St at usUnder | yi ngSecurity |
St at usProduct |
St at usCFl Code |
StatusSecurityType |
St at usTrdSessi on |
StatusAl | Orders |
StatusPartyl D) #l MPLI ED >

Deleted: <! ELEMENT

Ori gO dMVodTi me (#PCDATA) >1
<! ATTLI ST Ori gOr dMbdTi e

FI XTag CDATA #FI XED ' 586'
Dat aType CDATA #F| XED

' UTCTi nest anp' >

{ Deleted: April30, 2003




587 | LegSettlType char Refer to values for SettIType[63] <! ELEMENT LegSettlTyp (#PCDATA)>
(f | d <! ATTLI ST LegSettlTyp
ormerly name
LegSettlmntTyp prior Fl XTag CDATA #FI XED ' 587
to FIX 4.4) Dat aType CDATA #FI XED ' char'
Ful | Name CDATA #FI XED ' LegSettl| Type'
Conponent Type CDATA #FI XED ' Field >
Y
588 | LegSettlDate LocalMkt | Refer to description for SettlDate[64] ~ |[° <IELEMENT LegSett|DX (#PCDATA)>
(formerly named Date <! ATTLI ST LegSett! Dt
LegFutSettlDate prior FI XTag CDATA #FI XED ' 588'
to FIX 4.4) Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Name CDATA #FI XED ' LegSet t | Dat e’
Conponent Type CDATA #FIXED 'Field >
Y
589 | DayBookingInst char Indicates whether or not automatic booking can occur, | <LELEVENT DayBkngl nst (#PCDATA) >
0 = Can trigger booking without reference to the <! ATTLI ST DayBkngl nst
order initiator ("auto") FI XTag CDATA #FI XED ' 589"
1= ”Spealli ;_Nlt}'l' order initiator before booking Dat aType CDATA #FI XED ' char’
speak first
_ ( P 1 ) Ful | Nane CDATA #FI XED
2 = Accumulate " DayBooki ngl nst”
Conponent Type CDATA #FIXED 'Field >
A A
590 | BookingUnit char Indicates what constitutes a bookable unit. <! ELENENT BkngUnit (#PCDATA)>
0 = Each partial execution is a bookable unit <! ATTLI ST BkngUni t
1 = Aggregate partial executions on this order, and Fl XTag CDATA #FI XED ' 590'
book one trade per order Dat aType CDATA #FI XED ' char’
2 = Aggregate executions for this symbol, side, i ) o
and settlement date Ful | Nane CDATA #FI XED ' Booki ngUni t
Conponent Type CDATA #FIXED 'Field >
A 4
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N
N
N

Deleted: <! ELEMVENT

LegSett| mt Typ (#PCDATA) >
<I'ATTLI ST LegSett| mt Typ

FI XTag CDATA #FI XED ' 587"
Dat aType CDATA #F| XED

‘char' >

\{ Deleted: M

Deleted: <! ELEMENT

LegFut Set t Dat e (#PCDATA) >
<I ATTLI ST LegFut SettDate

FI XTag CDATA #FI XED ' 588" 1
Dat aType CDATA #FI XED

' Local Mkt Date' >

Deleted: <! ELEMENT
DayBooki ngl nst EMPTY>{

<! ATTLI ST DayBooki ngl nst
FI XTag CDATA #FI XED ' 589'
Dat aType CDATA #FIXED 'int'q
Val ue” (0 | 1) #REQUI REDT
SDVal ue (CanTrigger |
SpeakFirst) # MPLI ED >

Deleted: <! ELEVENT
Booki ngUni t EMPTY>T

<! ATTLI ST Booki ngUni t
FI XTag CDATA #FI XED ' 590' |
Dat aType CDATA #FI XED 'int'q
Value (0 | 1| 2) #REQUI REDT
SDVal ue (Parti al Bookabl e |

AggPartial | AggExecs )
#1 MPLI ED >

{ Deleted: April30, 2003




591 | PreallocMethod

char

Indicates the method of preallocation.
0 = Pro-rata
1 = Do not pro-rata = discuss first

<! ELEMENT Preal | ocMet hod (#PCDATA) >
<! ATTLI ST Preal | ocMet hod
FI XTag CDATA #FI XED ' 591"
Dat aType CDATA #FI XED ' char'

Ful | Name CDATA #FI XED
' Preal | ocMet hod'

Conponent Type CDATA #FI XED ' Fiel d'

Yy

592 | UnderlyingCountryOfl

ssue

Country

Underlying security’s CountryOflssue.
See CountryOflssue (470) field for description

<! ELEMENT UndCtryOf | ss (#PCDATA) >
<! ATTLI ST UndCtryCflss
Fl XTag CDATA #FI XED ' 592
Dat aType CDATA #FI XED ' Country'

Ful | Name CDATA #FI XED
' Underlyi ngCountrydf | ssue'

Conponent Type CDATA #FI XED ' Fiel d'

Y

593 | UnderlyingStateOrPro

vinceOflssue

String

Underlying security’s StateOrProvinceOflssue.

See  StateOrProvinceOflssue  (471) field

description

for

<! ELEMENT UndSt Or ProvncOf | ss (#PCDATA) >
<I ATTLI ST UndSt O Provncf | ss
FI XTag CDATA #FI XED ' 593"
Dat aType CDATA #FIXED 'String'

Ful | Name CDATA #FI XED
' Under | yi ngSt at eOr Provi nceXf | ssue’

Conponent Type CDATA #FI XED 'Fiel d'

v

594 | UnderlyingLocaleOfls

sue

String

Underlying security’s LocaleOfIssue.

See LocaleOflssue (472) field for description

<! ELEMENT UndLocal eX|ss (#PCDATA) >
<! ATTLI ST UndLocal e(f1ss
Fl XTag CDATA #FI XED ' 594’
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
' Underlyi ngLocal e} | ssue'

Conponent Type CDATA #FI XED ' Fiel d'
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Deleted: <! ELEMVENT

Preal | ocMet hod (#PCDATA) >
<! ATTLI ST Preal | ocMet hod

FI XTag CDATA #FI XED ' 591'
Dat aType CDATA #FI XED

‘char' >

Deleted: <! ELEMENT
Under | yi ngCountryCf | ssue
(#PCDATA) >
<! ATTLI ST
Under | yi ngCountryOf | ssue
Fl XTag CDATA #FI XED ' 592'
Dat aType CDATA #FI XED
"Country' >

Deleted: ><! ELEMENT
Under | yi ngSt at eOr Provi nceCOf |
ssue (#PCDATA) >

<! ATTLI ST
Under | yi ngSt at eOr Provi nceCf |
ssue Fl XTag CDATA #FI XED
'593' 9

Dat aType CDATA #F| XED
"String'

{ Deleted: April30, 2003 )

Deleted: ><! ELEVENT
Under | yi ngLocal ef | ssue
(#PCDATA) >
<! ATTLI ST
Under | yi ngLocal ef | ssue
FI XTag CDATA #FI XED ' 594'
Dat aType CDATA #F| XED
"String'




595 | UnderlyinglnstrRegist

ry

String

Underlying security’s InstrRegistry.
See InstrRegistry (543) field for description

<! ELEMENT UndlnstrRgstry EMPTY>
<! ATTLI ST UndlnstrRgstry
FI XTag CDATA #FI XED ' 595"
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
" Underlyingl nstrRegistry’

Conponent Type CDATA #FI XED ' Fiel d'
Value ( BIC| ISO| 77 ) #REQU RED

SDVal ue (_Custodian | Country |
Physical ) #I MPLIED >

Yy

596 | LegCountryOflssue

Country

Multileg  instrument's  individual

CountryOflssue.

leg security’s

See CountryOflssue (470) field for description

<! ELEMENT LegCtryOflss (#PCDATA) >
<! ATTLI ST LegCtryflss
Fl XTag CDATA #FI XED ' 596'
Dat aType CDATA #FI XED ' Country'

Ful | Name CDATA #FI XED
' LegCountryOf | ssue'

Conponent Type CDATA #FIXED 'Field' >

Y

597 | LegStateOrProvinceOf

Issue

String

Multileg  instrument's  individual

StateOrProvinceOflssue.

leg security’s

See  StateOrProvinceOflssue field for

description

471)

<! ELEMENT LegStOr ProvncOf | ss (#PCDATA) >
<! ATTLI ST LegStO Provncf|ss
Fl XTag CDATA #FI XED ' 597"
Dat aType CDATA #FIXED 'String'

Ful | Name CDATA #FI XED
'LegStat eOr Provi nce | ssue'

Conponent Type CDATA #FIXED 'Field' >

y

598 | LegLocaleOflIssue

String

Multileg  instrument's  individual

LocaleOfTssue.

See LocaleOflssue (472) field for description

leg security’s

<! ELEMENT LegLocal eXf1lss (#PCDATA) >
<! ATTLI ST LegLocal e 1ss
Fl XTag CDATA #FI XED ' 598’
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED

Conponent Type CDATA #FIXED 'Field' >
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Deleted: <! ELEVENT
Under | yi ngl nstrRegistry
(#PCDATA) >
<! ATTLI ST
Under | yi ngl nstrRegistry
FI XTag CDATA #FI XED ' 595'
Dat aType CDATA #FI XED
"String' >

Deleted: <! ELEVENT

LegCount ryOf | ssue (#PCDATA) >
<I' ATTLI ST LegCountryCf | ssue

FI XTag CDATA #FI XED ' 596' |
Dat aType CDATA #FI XED

"Country' >7

Deleted: <! ELEVENT
LegSt at eOr Provi nceOf | ssue
( #PCDATA) >1
<! ATTLI ST
LegSt at eOr Provi nceOf | ssue
FI XTag CDATA #FI XED ' 597" |
Dat aType CDATA #FI XED
"String' >

{ Deleted: April30, 2003 )

Deleted: <! ELEMENT

LegLocal eOf | ssue (#PCDATA) >
<I'ATTLI ST LegLocal eOf | ssue

FI XTag CDATA #FI XED ' 598'
Dat aType CDATA #F| XED

"String' >




599 | LeglnstrRegistry

String

Multileg  instrument's security’s

InstrRegistry.

individual leg

See InstrRegistry (543) field for description

<! ELEMENT LeglnstrRgstry EMPTY>
<! ATTLI ST LeglnstrRgstry
FI XTag CDATA #FI XED ' 599"
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED
‘LeglnstrRegistry'

Conponent Type CDATA #FI XED ' Fiel d'
Value ( BIC| ISO| 77 ) #REQU RED

SDVal ue (_Custodian | Country |
Physical ) #I MPLIED >

Yy

600 | LegSymbol

String

Multileg instrument's individual security’s Symbol.

See Symbol (55) field for description

<! ELEMENT LegSym (#PCDATA) >
<! ATTLI ST LegSym
Fl XTag CDATA #FI XED ' 600’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' LegSynbol *
Conponent Type CDATA #FIXED 'Field >

Y

601 | LegSymbolSfx

String

Multileg instrument's individual security’s SymbolSfx.

See SymbolSfx (65) field for description

<! ELEMENT LegSynff x EMPTY>
<! ATTLI ST LegSynsfx
Fl XTag CDATA #FI XED ' 601’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' LegSynbol Sf x'

Conponent Type CDATA #FI XED 'Fiel d'
Value (W | CD ) #REQUI RED

SDVal ue (_ Whenl ssued |
EUCPLunpsum nterest ) #l MPLIED >

Y

June 18, 2003

211
Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

Deleted: <! ELEVENT

Legl nstrRegi stry (#PCDATA) >
<I'ATTLI ST Legl nstrRegi stry

FI XTag CDATA #FI XED ' 599'
Dat aType CDATA #F| XED

"String' >

Deleted: <! ELEMENT LegSynbol
(#PCDATA) >1

<I ATTLI ST LegSynbol FI XTag
CDATA #FI XED ' 600"

Dat aType CDATA #F| XED
"String' >

Deleted: <! ELEVENT

LegSynbol Sf x (#PCDATA) >
<I ATTLI ST LegSynbol Sf x

FI XTag CDATA #FI XED ' 601"
Dat aType CDATA #F| XED

"String' >

_ { Deleted: Aprii30, 2003




Deleted: <! ELEMENT
LegSecurityl D (#PCDATA) >
<I'ATTLI ST LegSecuritylD
FI XTag CDATA #FI XED ' 602'
Dat aType CDATA #FI XED
"String' >

602 | LegSecuritylD String Multileg instrument's individual security’s SecurityID. | <LELEMENT LegSecl D (#PCDATA) >
. .. <I ATTLI ST LegSeclD
See SecuritylD (48) field for description
FI XTag CDATA #FI XED ' 602"
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' LegSecurityl D
Conponent Type CDATA #FIXED 'Field >
Y
603 | LegSecurityIDSource | String Multileg  instrument's  individual security’s | SLELEMENT LegSecl DSrc EMPTY>
SecurityIDSource. <! ATTLI ST LegSecl DSrc
See SecurityIDSource (22) field for description il XTag CDATA #FI XED ' 603
Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED
' LegSecuri tyl DSour ce'
Conponent Type CDATA #FI XED 'Fiel d'
Value (1| 2] 3| 4| 5] 6] 7] 8
| 9| Al Bl C|D|JE|JF|G|[H|]IT[]J
) #REQUI RED
SDValue (_ CUSIP | SEDOL | QUK | ISIN
| RIC| ISCCurr | 1SCCountry | ExchSynb |
CTA | Blnbrg | Wertpapier | Dutch Val or en
| Sicovam| Belgian | Common |
d earingHouse | FpM_ |
OptionPriceReportingAuthority ) # MPLIED >
A 4
604 | NoLegSecurity AItID String Multileg  instrument's  individual security’s | SLELEMENT NolLegSecAlt1D (#PCDATA)>
NoSecurity AltID. <! ATTLI ST NoLegSecAlt1D

See NoSecurity AltID (454) field for description

Fl XTag CDATA #FI XED ' 604’

Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED

' NoLegSecurityAltlD

Conponent Type CDATA #FIXED 'Field' >

Deleted: <! ELEVENT
LegSecuri tyl DSour ce
(#PCDATA) >

<l ATTLI ST
LegSecurityl DSour ce Fl XTag
CDATA #FI XED ' 603" |

Dat aType CDATA #FI XED
"String' >
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Deleted: <! ELEVENT
NoLegSecurityAl t1D
(#PCDATA) >1

<! ATTLI ST
NoLegSecurityAl t1 D Fl XTag
CDATA #FI XED ' 604" |

Dat aType CDATA #F| XED
"String' >1

{ Deleted: April30, 2003




<! ELEMENT LegSecAl tID (#PCDATA)>

Deleted: <! ELEMENT
LegSecurityAl t1 D (#PCDATA) >
<I'ATTLI ST LegSecurityAltID
FI XTag CDATA #FI XED ' 605'

Dat aType CDATA #FI XED
"String' >

605 | LegSecurityAltID String Multileg  instrument's  individual security’s
Security AltID. <I ATTLI ST LegSecAltID
See SecurityAltID (455) field for description FI XTag CDATA #FI XED " 605'
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED
‘LegSecurityAlt1 D
Conponent Type CDATA #FIXED 'Field >
Y
606 | LegSecurityAltIDSour | String Multileg  instrument's  individual security’s | SLELEVENT LegSecAl t1DSrc (#PCDATA)>
ce Security AltIDSource. <! ATTLI ST LegSecAlt|DSrc
See SecurityAltIDSource (456) field for description Pl XTag CDATA #FI XED ' 606
Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED
' LegSecuri tyAl t | DSour ce'
Conponent Type CDATA #FIXED 'Field >
A 4
607 | LegProduct int Multileg instrument's individual security’s Product. <! ELEMENT LegProd EMPTY>

See Product (460) field for description

<! ATTLI ST LegProd
FI XTag CDATA #FI XED ' 607"
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' LegPr oduct'
Conponent Type CDATA #FI XED ' Field'
Value (1| 2| 3] 4] 5] 6] 7|

8

Deleted: <! ELEVENT
LegSecurityAl t| DSour ce
(#PCDATA) >
<l ATTLI ST
LegSecurityAl t| DSource
FI XTag CDATA #FI XED ' 606" 1
Dat aType CDATA #FI XED
"String' >

| 9] 10| 11| 12 | 13 ) #REQU RED

SDVal ue ( AGENCY | COWMODI TY |
CORPORATE | CURRENCY | EQUITY | GOVERNMENT
| NDEX LOAN | MONEYMARKET | MORTGAGE |
MUNI CI PAL OTHER | FINANCING ) #I MPLIED >

Y
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Deleted: <! ELEMENT LegPr oduct
(#PCDATA) >

<! ATTLI ST LegProduct FI XTag
CDATA #FI XED ' 607" 1

Dat aType CDATA #FI XED 'int'
>

_ { Deleted: April30, 2003 )




608

LegCFICode

String

Multileg instrument's individual security’s CFICode.

See CFICode (461) field for description

<! ELEMENT LeqCFl Code (#PCDATA) >
<! ATTLI ST LegCFl Code
FI XTag CDATA #FI XED ' 608"
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' LegCFI Code'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT LegCFl Code
(#PCDATA) >
<! ATTLI ST LegCFI Code FI XTag
CDATA #FI XED ' 608" 1
Dat aType CDATA #FI XED
"String' >

_ { Deleted: April30, 2003




<! ELEMENT LegSecTyp EMPTY>
<! ATTLI ST LegSecTyp
Fl XTag CDATA #FI XED ' 609’
Dat aType CDATA #FIXED ' String'

Ful | Nanme CDATA #FI XED
' LegSecurityType'
Conponent Type CDATA #FI XED 'Field'

Val ue EUSUPRA | FAC | FADN | PEF |
SUPRA | FUT | OPT | CORP | CPP | CB DUAL
| EUCORP | XLINKD | STRUCT | YANK | FOR |
CS | PS | BRADY EUSOV | TBOND | TINT |
TIPS | TCAL | TPRN | UST | USTB | TNOTE |
TBILL | REPO | FORWARD | BUYSELL | SECLOAN
| SECPLEDGE | TERM | RVLV | RVLVIRM
BRIDGE | LOFC | SWNG | DINP | DEFLTED |

W THDRN | REPLACD | MATURED | AMENDED |
RETIRED | BA| BN | BOX | CD| CL | CP | DN
EUCD | EUCP | LON | MIN | ONITE | PN |
PZFJ | STN | TD | XCI YCD | ABS | CMBS |
cMo ET | MBS| MO | MPO

PEAND | TBA | AN | COFO | COFP | GO | M |

609 | LegSecurityType String Multileg  instrument's  individual security’s
Security Type.

See SecurityType (167) field for description

RAN | REV | SPCLA | SPCLO | SPCLT TAN |
TAXA | TECP | TRAN | VRDN | WAR | MF | M EG
| NONE | WD ) #REQUI RED

SDVal ue (__Eur oSupr anat i onal Coupons |
Feder al AgencyCoupon |

Feder al AgencyDi scount Note |

Privat eExport Fundi ng |

USDSupr anat i onal Coupons Future tion
Cor por at eBond | Cor por at ePrivat ePl acenent |
Convertibl eBond | Dual Currency |

Eur oCor por at eBond | | ndexedLi nked |
StructuredNotes | YankeeCor por at eBond |
For ei gnExchangeContract | CommonStock |
PreferredStock | BradyBond | EuroSovereigns
USTr easur yBond
nt erest Stri pFromAnyBondOr Not e |
Treasurylnflati onProtectedSecurities |
Principal StripOf ACal | abl eBondOr Not e |
Princi pal Stri pFromANoncal | abl eBondOr Not e |
USTr easur yNot eDepr ecat edVal ueUseTNOTE
USTr easur yBi | | Depr ecat edVal ueUseTBI LL
USTr easuryNot e | USTr easur yBi |

Repurchase | Forward | BuySel | back |
SecuritiesLoan | SecuritiesPledge | ;
Termioan | RevolverlLoan | Revol ver Ter nioan /{Deleted:ApnI30, 2003
| BridgelLoan LetterOf Credit s .
. Swi ngLineFacility | DebtorlnPossession | A Eeleéi‘:eed. <! ELTENENT#PCDATA N
***************************************************************** ‘Defaul ted | Wthdrawn | Replaced | Matured | | LegSecurityType (#P ) >1
AmendedRest ated | Retired | | _<UATTLI ST LegSecurityType
Banker sAccept ance | BankNotes | I F::J;(;I'a_glg_ CDA-(I;SA‘I#'/T ;(EPXEGBDOQ f
Bi | | Of Exchanges | CertificateCf Deposit | ! ‘g alype
Cal I Loans | Commer ci al Paper | Deposi t Not es jstring’ >
i (@ 1 I

215 EirotodbX,
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Short Ter nLoanNote | Ti meDeposit | I

Ext endedCommNot e | |
YankeeCertificateO Deposit |

Asset backedSecurities | !
Cor pMor t gagebackedSecurities | [
Col lateralizedMort gageQoligation | )
| OFTTFMhr t nane Mhrt nanehackedSecurities | |




610 | LegMaturityMonthYe
ar

month-
year

Multileg  instrument's  individual

MaturityMonthYear.

security’s

See MaturityMonthY ear (200) field for description

<! ELEMENT LegMat MoYr (#PCDATA) >
<! ATTLI ST LegMat MoYr
FI XTag CDATA #FI XED ' 610"
Dat aType CDATA #FI XED ' nont h-year'

Ful | Name CDATA #FI XED
‘LegMat urityMonthYear'

Conponent Type CDATA #FIXED 'Field' >

Y

611 | LegMaturityDate

LocalMkt
Date

Multileg  instrument's  individual

MaturityDate.

security’s

See MaturityDate (541) field for description

<! ELEMENT LegMat Dt (#PCDATA) >
<! ATTLI ST Leghat Dt
Fl XTag CDATA #FI XED ' 611

Dat aType CDATA #FI XED ' Local Mt Dat e’

Ful | Name CDATA #FI XED
'LegMaturityDate'

Conponent Type CDATA #FIXED 'Field' >

Deleted: <! ELEMENT
LegMat urit yMont hyear
(#PCDATA) >

<! ATTLI ST
Leghat uri t yMont hYear Fl XTag
CDATA #FI XED ' 610"

Dat aType CDATA #FI XED
'nmont h-year' >

Yy

612 | LegStrikePrice

Price

Multileg instrument's individual security’s StrikePrice.

See StrikePrice (202) field for description

<! ELEMENT LegStrkPx (#PCDATA) >
<! ATTLI ST LegStrkPx
FI XTag CDATA #FI XED ' 612"
Dat aType CDATA #FI XED ' Price’

Ful | Name CDATA #FI XED
‘LegStrikePrice'

Conponent Type CDATA #FIXED 'Field' >

Y

Deleted: <! ELEMENT

Leghat urityDat e (#PCDATA) >
<I' ATTLI ST LegMaturityDate

FI XTag CDATA #FI XED ' 611'
Dat aType CDATA #FI XED

' Local Mkt Date' >

613 | LegOptAttribute

char

Multileg  instrument's  individual

OptAttribute.

security’s

See OptAttribute (206) field for description

<! ELEMENT LegOpt Attribute (#PCDATA)>
<! ATTLI ST LegOptAttribute
FI XTag CDATA #FI XED ' 613"
Dat aType CDATA #FI XED ' char'

Ful | Name CDATA #FI XED
'LegOpt Attribute'

Conponent Type CDATA #FI XED 'Fiel d'

\%

Deleted: <! ELEMENT
LegStrikePrice (#PCDATA) >
<I'ATTLI ST LegStrikePrice
FI XTag CDATA #FI XED ' 612" |
Dat aType CDATA #FI XED

"Price’ >
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Deleted: <! ELEMENT

LegOpt Attri bute (#PCDATA) >
<IATTLI ST LegOptAttribute

FI XTag CDATA #FI XED ' 613" |
Dat aType CDATA #FI XED

‘char' >

{ Deleted: April30, 2003




<! ELEMENT LegCntractMiltiplier (#PCDATA)>

Deleted: <! ELEMENT
LegContract Mul tiplier
( #PCDATA) >

<! ATTLI ST
LegContract Mul ti plier FlXTag
CDATA #FI XED ' 614' |

Dat aType CDATA #FI XED
"float' >

Deleted: <! ELEVENT
LegCouponRat e (#PCDATA) >
<I'ATTLI ST LegCouponRat e
FI XTag CDATA #FI XED ' 615' |
Dat aType CDATA #FI XED

"float' >

614 | LegContractMultiplier | float Multileg  instrument's  individual security’s
ContractMultiplier. <I ATTLI ST LegCntractMil tiplier
See ContractMultiplier (231) field for description FI XTag CDATA #F| XED ' 614
Dat aType CDATA #FI XED ' fl oat'
Ful | Nane CDATA #FI XED
‘LegContractMul tiplier'
Conponent Type CDATA #FIXED 'Field >
Y
615 | LegCouponRate Percentag | Multileg  instrument's  individual security’s | SLELEVENT LegCpnRt (#PCDATA) >
e CouponRate. <! ATTLI ST LegCpnRt
See CouponRate (223) field for description Pl XTag CDATA #FI XED ' 615
Dat aType CDATA #FI XED ' Per cent age’
Ful | Name CDATA #FI XED ' LegCouponRat e’
Conponent Type CDATA #FIXED 'Field >
A 4
616 | LegSecurityExchange | Exchange | Multileg instrument's individual security’s | SLELEVENT LegSecExch EVPTY>
SecurityExchange. <! ATTLI ST LegSecExch
See SecurityExchange (207) field for description FI XTag CDATA #FI XED © 616
Dat aType CDATA #FI XED ' Exchange'
Ful | Nane CDATA #FI XED
' LegSecuri t yExchange'
Conponent Type CDATA #FI XED ' Fi el d'
Val ue (_ % soM CCode; ) #REQUI RED >
Y
617 | Leglssuer String Multileg instrument's individual security’s Issuer. <L ELEMENT Leglssr (#PCDATA) >

See Issuer (106) field for description

<! ATTLI ST Legl ssr
FI XTag CDATA #FI XED ' 617’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Legl ssuer'
Conponent Type CDATA #FIXED 'Field >

Deleted: <! ELEMENT
LegSecuri t yExchange
(#PCDATA) >

<! ATTLI ST
LegSecurit yExchange Fl XTag
CDATA #FI XED ' 616' §

Dat aType CDATA #FI XED
' Exchange' >
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Deleted: <! ELEMENT Legl ssuer
(#PCDATA) >

<! ATTLI ST Legl ssuer Fl XTag
CDATA #FI XED ' 617' §

Dat aType CDATA #F| XED
"String' >

{ Deleted: April30, 2003




618 | EncodedLeglssuerLen | Length Multileg  instrument's  individual security’s | SLELEVENT EncLeqglssrlen (#PCDATA)>
EncodedlIssuerLen. <! ATTLI ST EncLegl ssrlen

FI XTag CDATA #FI XED ' 618"
Dat aType CDATA #FI XED ' Length'

Ful | Name CDATA #FI XED
' EncodedLegl ssuer Len’

See EncodedIssuerLen (348) field for description

Conponent Type CDATA #FIXED 'Field' >

_ - 7| Deleted: <! ELEMENT

v _ -

EncodedLegl ssuer Len

619 | EncodedLeglssuer data Multileg  instrument's  individual security’s | <LELEMENT EncLeglssr (#PCDATA) > (f’g.l?#[ﬁ)s;ﬂ
Encodedlssuer. <I ATTLI ST Enclegl ssr EncodedLegl ssuer Len FI XTag
. . CDATA #FI XED ' 618" |
See EncodedIssuer (349) field for description Fi XTag CDATA #FI XED ' 619 _DataType CDATA #FI XED
Dat aType CDATA #FI XED ' dat a' Length >

Ful | Name CDATA #FI XED
' EncodedLegl ssuer'’

Conponent Type CDATA #FIXED 'Field' >

Y __ - 7| Deleted: <! ELEMENT

- EncodedLegl ssuer (#PCDATA) >

. . . : ) ST s <! ELEMENT LegSecDesc (#PCDATA) > <! ATTLI ST EncodedLegl ssuer
620 | LegSecurityDesc String Multl!eg instrument's  individual security’s FI XTag CDATA #FI XED ' 619" |
SecurityDesc. <! ATTLI ST LegSecDesc Dat aType CDATA #FI XED
‘data' >

FI XTag CDATA #FI XED ' 620"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' LegSecurityDesc'

Conponent Type CDATA #FIXED 'Field' >

See SecurityDesc (107) field for description

Deleted: <! ELEVENT

v _ -

LegSecurityDesc (#PCDATA) >
<I' ATTLI ST LegSecurityDesc
FI XTag CDATA #FI XED ' 620'
Dat aType CDATA #FI XED
"String' >

621 | EncodedLegSecurityD | Length Multileg  instrument's  individual security’s | SLELEVENT EncLegSecDesclen (#PCDATA)>
escLen EncodedSecurityDescLen. <I ATTLI ST EncLegSecDescLen

See  EncodedSecurityDescLen (350) field for Pl XTag CDATA #FI XED ' 621
description Dat aType CDATA #FI XED ' Length'

Ful | Name CDATA #FI XED
' EncodedLegSecuri t yDesclLen'

Conponent Type CDATA #FIXED 'Field' > /

Deleted: <! ELEMENT
EncodedLegSecurityDesclLen
(#PCDATA) >1

<! ATTLI ST
EncodedLegSecuri tyDesclLen

FI XTag CDATA #FI XED ' 621' |
Dat aType CDATA #FI XED
'Length' >

N
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<! ELEMENT EnclLegSecDesc (#PCDATA) >

622 | EncodedLegSecurityD | data Multileg  instrument's  individual security’s
esc EncodedSecurityDesc. <! ATTLI ST EncLegSecDesc
See EncodedSecurityDesc (351) field for description FI XTag CDATA #FI XED ' 622'
Dat aType CDATA #FI XED ' data'
Ful | Name CDATA #FI XED
' EncodedLegSecurityDesc’
Conponent Type CDATA #FIXED 'Field >
Y
623 | LegRatioQty float The ratio of quantity for this individual leg relative to | <LELEVENT LegRatioQy (#PCDATA)>
the entire multileg security. <! ATTLI ST LegRatioQty
FI XTag CDATA #FI XED ' 623’
Dat aType CDATA #FI XED ' fl oat’
Ful | Name CDATA #FI XED ' LegRati oQy"
Conponent Type CDATA #FIXED 'Field >
A 4
624 | LegSide char The side of this individual leg (multileg security). <! ELEMENT LegSi de EVPTY>

See Side (54) field for description and values

<! ATTLI ST LegSi de
FI XTag CDATA #FI XED ' 624’
Dat aType CDATA #FI XED ' char'
Ful | Nane CDATA #FI XED ' LegSi de'
Conponent Type CDATA #FI XED ' Fi el d'

Value (1| 2| 3| 4] 5] 6] 7| 8
L9l Al Bl C|D|E| F| G) #REQU RED

SDval ue Buy | Sell BuyM n |
SellPlus | Sellsht | SellShtEx | Undisc |
Cross | CrossShort | CrossShortEx |
AsDef i ned Qpposite | Subscribe | Redeem |
LendFi nanci ng | BorrowFi nancing ) # MPLI ED
>

Y
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- -1 Deleted: <! ELEMENT
EncodedLegSecuri tyDesc
(#PCDATA) >
<! ATTLI ST
EncodedLegSecuri t yDesc
FI XTag CDATA #FI XED ' 622'
Dat aType CDATA #F| XED
‘data’ >

- - Deleted: <! ELENMENT
LegRati oQy (#PCDATA) >
<I' ATTLI ST LegRati oQy
FI XTag CDATA #FI XED ' 623" |
Dat aType CDATA #FI XED
"float' >

_ - | Deleted: <! ELEMENT LegSi de

(#PCDATA) >1

<! ATTLI ST LegSi de FI XTag
CDATA #FI XED ' 624" |

Dat aType CDATA #FI XED
‘char' >

_ - { Deleted: Aprii30, 2003




625 | TradingSessionSubID | String Optional market assigned sub identifier for a trading | <LELEMENT TrdgSessSubl D (#PCDATA) >
session. Usage is determined by market or <! ATTLI ST TrdgSessSubl D
counterparties. Fl XTag CDATA #FI XED ' 625'
Used by US based futures markets to identify Dat aType CDATA #FI XED ' String'
exchange specific execution time bracket codes as _Ful | Name CDATA #FI XED
required by US market regulations. Tr adi ngSessi onSubl D
Conponent Type CDATA #FIXED ' Field >
Y
626 | AllocType int Describes the specific type or purpose of an Allocation | <LELEVENT AllocTyp EVPTY>

message (i.e. "Buyside Calculated")

Valid values:
1 = Calculated (includes MiscFees and NetMoney)

2 = Preliminary (without MiscFees and
NetMoney)
- . . -
nelud MiscE ig NetM. )
(Replaced)

— Sellside Caleulated Wit Prolimi
NetMeney) (Replaced)

5 = Ready-To-Book—Single Order

6 — Buveide Readv-To-Book - Combined_Setof
Orders (Replaced)

7 = Warehouse instruction

8 = Request to Intermediary

(see Volume 1: "Glossary" for value definitions)

*** SOME VALUES HAVE BEEN REPLACED -
See "Replaced Features and Supported

Approach' *x*

June 18, 2003

<I ATTLI ST AllocTyp
Fl XTag CDATA #FI XED ' 626’
Dat aType CDATA #FI XED 'int’
Ful | Nane CDATA #FI XED ' Al | ocType'
Conponent Type CDATA #FI XED 'Fiel d'

Value (1| 2| 3| 4| 5| 6] 7] 8
) #REQUI RED

SDVal ue (_ BuysideCalc | BuysidePrelim
SellsideCalc | SellsideCalcWthoutPrelim
Buysi deReadyToBookSi ngl e

Buysi deReady ToBookConbi ned
War ehousel nst r uct
Request Tol nt er ned

on
ary ) #l MPLIED >
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o

- -| Deleted: <! ELEVENT
Tr adi ngSessi onSubl D
( #PCDATA) >1
<! ATTLI ST
Tr adi ngSessi onSubl D FI XTag
CDATA #FI XED ' 625' |
Dat aType CDATA #FI XED
"String' >

- | Deleted: <! ELEMENT Al | ocType
EMPTY>{

<I ATTLI ST Al l ocType FI XTag
CDATA #FI XED ' 626" |
Dat aType CDATA #FI XED "int'q
Value (1| 2| 3] 4| 5| 6

7] 8 ) #REQU REDY

SDVal ue (BuysideCalc |
Buysi dePrelim| SellsideCalc
| SellsideCal cWthoutPrelim
| Buysi deReady- To- BookSi ngl e
Buysi deReady- To-
BookConbi ned |
War ehousel nstruction |
Request Tol nternedi ary )
[ #1 MPLIED >

“‘[Inserted: | 71 8

Inserted: |
War ehousel nstruction |
Request Tol nt er medi ary

{ Deleted: April30, 2003




Deleted: <! ELEMENT NoHops
(#PCDATA) >

<! ATTLI ST NoHops FI XTag
CDATA #FI XED ' 627' 1

Dat aType CDATA #FI XED
"Num nG oup' >

Deleted: <! ELEMENT HopConpl D
(#PCDATA) >

<! ATTLI ST HopConpl D FI XTag
CDATA #FI XED ' 628" |

Dat aType CDATA #F| XED
"String' >

627 | NoHops NumInGr | Number of HopComplD entries in repeating group. <! ELEMENT NoHops (#PCDATA)>
oup <! ATTLI ST NoHops
FI XTag CDATA #FI XED ' 627"
Dat aType CDATA #FI XED ' Num nG oup'
Ful | Name CDATA #FI XED ' NoHops'
Conponent Type CDATA #FI XED ' Field >
Y
628 | HopComplID String Assigned value used to identify the third party firm | SLELEVENT HopConpl D (#PCDATA) >
which delivered a specific message either from the firm <! ATTLI ST HopConpl D
which originated the message or from another third FI XTag CDATA #FI XED ' 628'
party (if multiple ‘.‘hops” are performed). It is Dat aType CDATA #FIXED ' String
recommended that this value be the SenderComplD Ful | Name CDATA #F1 XED * HobCorm! D
(49) of the third party. LA pomp
Conponent Type CDATA #FIXED 'Field >
Applicable when messages are communicated/re-
distributed via third parties which function as service |~~~ """~ oo oo oo oo oo oo
bureaus or  “hubs”. Only applicable if
OnBehalfOfComplID (115) is being used.
629 | HopSendingTime UTCTime | Time that HopCompID (628) sent the message. It is | <LELEVENT HopSndgTm (#PCDATA) >
stamp recommended that this value be the SendingTime (52) <! ATTLI ST HopSndgTm
of the message sent by the third party. Fl XTag CDATA #FI XED ' 629'
Applicable when messages are communicated/re- DataType CDATA #FI XED ' UTCTi nest anp'
distributed via third parties which function as service | . Ful | Name CDATA #FI XED
bureaus or  “hubs”. Only applicable  if | ~HopSendingTi me’
OnBehalfOfComplID (115) is being used. Conponent Type CDATA #FIXED 'Field >
Y
630 | HopRefID SeqNum Reference identifier assigned by HopComplD (628) | <LELEVENT HopRef|D (#PCDATA) >

associated with the message sent. It is recommended
that this value be the MsgSeqNum (34) of the message
sent by the third party.

Applicable when messages are communicated/re-
distributed via third parties which function as service
bureaus or  “hubs”. Only

applicable  if

<! ATTLI ST HopReflD

Fl XTag CDATA #FI XED ' 630

Dat aType CDATA #FI XED ' SeqNuni

Ful | Nane CDATA #FI XED ' HopRef | D

Conponent Type CDATA #FIXED 'Field' >

Deleted: <! ELEMENT

HopSendi ngTi me (#PCDATA) >
<! ATTLI ST HopSendi ngTi ne

FI XTag CDATA #FI XED ' 629" |

Dat aType CDATA #FI XED

' UTCTi nest anp' >

| Deleted: April30, 2003 )
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Deleted: <! ELEMENT HopRef | D
( #PCDATA) >

<! ATTLI ST HopRef| D FI XTag
CDATA #FI XED ' 630' |
Dat aType CDATA #FI XED
"String' >




631

MidPx

Price

Mid price/rate

<! ELEMENT M dPx (#PCDATA) >
<! ATTLI ST M dPx
FI XTag CDATA #FI XED ' 631"
Dat aType CDATA #FI XED ' Price’
Ful | Name CDATA #FI XED ' M dPx’
Conponent Type CDATA #FI XED 'Fi el d'

>

Y

632

BidYield

Percentag
e

Bid yield

<! ELEMENT Bi dYl d (#PCDATA) >
<! ATTLI ST BidvYld
Fl XTag CDATA #FI XED ' 632’
Dat aType CDATA #FI XED ' Per cent age’

Ful | Nanme CDATA #FI XED ' Bi dYi el d'
Conponent Type CDATA #FI XED 'Fiel d'

>

L 2

633

MidYield

Percentag
e

Mid yield

<! ELEMENT M dYl d (#PCDATA) >
<! ATTLI ST M dYl d
Fl XTag CDATA #FI XED ' 633"
Dat aType CDATA #FI XED ' Per cent age’

Ful | Name CDATA #FI XED ' M dYi el d'
Conponent Type CDATA #FI XED ' Fiel d'

>

Y

634

OfferYield

Percentag
e

Offer yield

<! ELEMENT OfrYl d (#PCDATA)>
<IATTLIST OrYld
Fl XTag CDATA #FI XED ' 634’
Dat aType CDATA #FI XED ' Per cent age'

Ful | Name CDATA #FIXED ' OfferYiel d'
Conponent Type CDATA #FI XED 'Fiel d'

>

v _ _ _ _ _
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_ - 7| Deleted: <! ELEMENT M dPx
- (#PCDATA) >
<! ATTLI ST M dPx FI XTag
CDATA #FI XED ' 631' |
Dat aType CDATA #FI XED
"Price' >

_ -1 Deleted: <! ELEMENT Bi dYi el d
- (#PCDATA) >
<! ATTLI ST Bi dYi el d FI XTag
CDATA #FI XED ' 632' 1
Dat aType CDATA #FI XED
"Price’ >

_ - -| Deleted: <! ELEMENT M dYi el d
- (#PCDATA) >
<! ATTLI ST M dYi el d Fl XTag
CDATA #FI XED ' 633' 1
Dat aType CDATA #FI XED
"Price' >

_ - Deleted: <! ELEMENT OfferYield
- (#PCDATA) >1
<I ATTLI ST OferYield FI XTag
CDATA #FI XED ' 634' |
Dat aType CDATA #FI XED
"Price’ >

~ { Deleted: April30, 2003 ]




<! ELEMENT d rngFeel nd EMPTY>

635 | ClearingFeelndicator String Indicates type of fee being assessed of the customer
for trade executions at an exchange. Applicable for <! ATTLI ST d rngFeel nd
futures markets only at this time. FI XTag CDATA #FI XED ' 635"
Valid Values (source CBOT, CME, NYBOT, and Dat aType CDATA #FIXED ' String'
NYMEX): Ful | Name CDATA #FI XED
B = CBOE Member ' d earingFeel ndi cat or’
C = Non-member and Customer Conponent Type CDATA #FI XED ' Fiel d'
E = Equity Member and Clearing Member Value (B| C| E| F| H| I | L| M
F = Full and Associate Member trading for own | -1 | 2 1 3 [ 4 5| 9 ) #REQURED
account and as floor Brokers SDval ue (_ CBCEMenber |
H - 1061 and 106.) Fems SCrRETber Cist ot | Fauitycart noherber |
I = GIM, IDEM and COM Membership Interest | G M DEMCOMMenber ship | Lesseel06F |
Holders Al Others | 1stYearDel egate |
2ndYear Del egate | 3rdYearDel egate |
L = Lessee and 106.F Employees 4t hYear Del egate | 5thYear Del egate |
M = All other ownership types 6t hYear Del egat e # MPLI ED >
1 ~ Ist year delegate trading for his own account v ]
2 " 2nd year delegate trading for his own account
3 7 3rd year delegate trading for his own account
4~ 4th year delegate trading for his own account
5~ 5th year delegate trading for his own account
9 ~ 6th year and beyond delegate trading for his
own account
636 | WorkinglIndicator Boolean Indicates if the order is currently being worked. | SL.ELEVENT Vorkinglnd EMPTY>

Applicable only for OrdStatus = “New”. For open
outcry markets this indicates that the order is being
worked in the crowd. For electronic markets it
indicates that the order has transitioned from a
contingent order to a market order.

Valid values:
Y = Order is currently being worked
N = Order has been accepted but not yet in a
working state

<! ATTLI ST Worki ngl nd
Fl XTag CDATA #FI XED ' 636’
Dat aType CDATA #FI XED ' Bool ean’

Ful | Name CDATA #FI XED
' Wor ki ngl ndi cator’

Conponent Type CDATA #FI XED 'Fiel d'
Value (Y | N) #REQUI RED
SDValue (_Yes | No ) #I MPLIED >

June 18, 2003

223
Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

- - Deleted: <! ELENMENT

Cl eari ngFeel ndi cat or EMPTY>{
<! ATTLI ST

Cl eari ngFeel ndi cat or FI XTag
CDATA #FI XED ' 635' |

Dat aType CDATA #FI XED
"String' 1

Value (B| C| E| F| H]I| |
| Ll M| 1] 2] 3| 4] 5
| 9) #REQUI REDY

SDVal ue ( CBOEMenber |
NonMenber Cust oner |

Equi ty_Cl eari ngMenber |

Ful | _Associ at eMenber |
106H_106J |

G M_| DEM _COMvenber ship |
LesseelO6F | All Others |

1st Year Del egate |
2ndYear Del egate |
3rdYear Del egate |
4t hYear Del egat e |
5t hYear Del egat e |)

6t hYear Del egate ) #l MPLI ED >

Deleted: <! ELEVENT
Wor ki ngl ndi cat or EMPTY>Y

<! ATTLI ST Wor ki ngl ndi cat or
FI XTag CDATA #FI XED ' 636'
Dat aType CDATA #FI XED
' Bool ean' |
Value (Y | N) #REQUI REDfY
SDVal ue (Yes | No) #l MPLI ED
>

{ Deleted: April30, 2003




637 | LegLastPx

Price

Execution price assigned to a leg of a multileg

instrument.

See LastPx (31) field for description and values

<! ELEMENT LeglLast Px (#PCDATA) >

<! ATTLI ST LeglLast Px

Fl XTag CDATA #FI XED ' 637’

Dat aType CDATA #FI XED 'Price'

Ful | Nane CDATA #FI XED ' LegLast Px'

Conponent Type CDATA #FIXED 'Field' >

638 | Prioritylndicator

int

Indicates if a Cancel/Replace has caused an order to

lose book priority.

Valid values:
0 = Priority Unchanged
1 = Lost Priority as result of order change

<! ELEMENT Prilnd EMPTY>

<! ATTLI ST Prilnd

Fl XTag CDATA #FI XED ' 638’

Dat aType CDATA #FI XED 'int'

Ful | Nane CDATA #FI XED

"Prioritylndicator’

Conponent Type CDATA #FI XED 'Fiel d'

Value (0 | 1) #REQU RED

SDVal ue (_ PriorityUnchanged |

LostPriority ) # MPLIED >

639 | Pricelmprovement

PriceOffse

t

Amount of price improvement.

<! ELEMENT Px| nprvmmt (#PCDATA) >

<! ATTLI ST PxI nprvmnt

Fl XTag CDATA #FI XED ' 639’

Dat aType CDATA #FIXED 'PriceOfset’

Ful | Name CDATA #FI XED

' Pricel nprovenent'

Conponent Type CDATA #FIXED 'Field' >

640 | Price2

Price

Price of the future part of a F/X swap order.

See Price (44) for description.

<! ELEMENT Px2 (#PCDATA) >

<! ATTLI ST Px2

Fl XTag CDATA #FI XED ' 640’

Dat aType CDATA #FI XED 'Price’

Ful | Name CDATA #FI XED ' Pri ce2'

Conponent Type CDATA #FIXED 'Field' >
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_ - | Deleted: <! ELEMENT LegLast Px

( #PCDATA) >

<! ATTLI ST LegLast Px FI XTag
CDATA #FI XED ' 637" |

Dat aType CDATA #FI XED
"Price’ >

- - Deleted: <! ELENMENT

Prioritylndicator EMPTY>Y
<! ATTLI ST Prioritylndicator
FI XTag CDATA #FI XED ' 638' |
Dat aType CDATA #FIXED 'int'(
Value (0 | 1) #REQUI REDT
SDVal ue (PriorityUnchanged
| LostPriority ) #l MPLIED >

- - Deleted: <! ELENMENT

Pri cel nprovenent (#PCDATA) >
<! ATTLI ST Pri cel nprovenent

FI XTag CDATA #FI XED ' 639" 1
Dat aType CDATA #FI XED

"PriceCfset' >1

| Deleted: April30, 2003 )

Deleted: <! ELEMENT Price2
(#PCDATA) >

<! ATTLI ST Price2 FI XTag
CDATA #FI XED ' 640'
Dat aType CDATA #FI XED
"Price’ >




641 | LastForwardPoints2

PriceOffse | F/X forward points of the future part of a F/X swap
t order added to LastSpotRate (194). May be a negative

value.

<

! ELEMENT Last FwdPnts2 (#PCDATA) >

<! ATTLI ST Last FwdPnts2

Fl XTag CDATA #FI XED ' 641’

Dat aType CDATA #FIXED 'PriceOfset'

Ful | Name CDATA #FI XED

Last For war dPoi nt s2'

Conponent Type CDATA #FIXED 'Field' >

Y

642 | BidForwardPoints2

PriceOffse | Bid F/X forward points of the future portion of a F/X
t swap quote added to spot rate. May be a negative

value.

<! ELEMENT Bi dFwdPnt s2 (#PCDATA) >
<! ATTLI ST Bi dFwdPnt s2
FI XTag CDATA #FI XED ' 642’
Dat aType CDATA #FI XED

PriceC fset'

Ful | Name CDATA #FI XED
Bi dFor war dPoi nt s2'

Conponent Type CDATA #FI XED

Field >

Yy

643 | OfferForwardPoints2

PriceOffse | Offer F/X forward points of the future portion of a F/X
t swap quote added to spot rate. May be a negative

value.

<! ELEMENT O r FwdPnt s2 (#PCDATA) >

<I ATTLI ST O r FwdPnt s2

Fl XTag CDATA #FI XED ' 643’

Dat aType CDATA #FIXED 'PriceOfset'

Ful | Name CDATA #FI XED

O f er For war dPoi nt s2'

Conponent Type CDATA #FIXED 'Field' >

Y

644 | RFQReqID

String RFQ Request ID — used to identify an RFQ Request.

<! ELEMENT RFQReql D (#PCDATA) >
<! ATTLI ST RFQReql D
FI XTag CDATA #FI XED ' 644’
Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED ' RFQReql D'
Conponent Type CDATA #FIXED 'Field >
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- - Deleted: <! ELENMENT

- -1 Deleted: <! ELEMENT

Last For war dPoi nt s2
( #PCDATA) >

<! ATTLI ST
Last For war dPoi nt s2 Fl XTag
CDATA #FI XED ' 641' |
Dat aType CDATA #FI XED
"PriceOfset' >

- - Deleted: <! ELENMENT

Bi dFor war dPoi nt s2 (#PCDATA) >

<! ATTLI ST Bi dFor war dPoi nt s2
FI XTag CDATA #FI XED ' 642' |
Dat aType CDATA #FI XED
"PriceCffset' >

O f er For war dPoi nt s2
(#PCDATA) >1

<! ATTLI ST
O f er For war dPoi nt s2 FI XTag
CDATA #FI XED ' 643" |
Dat aType CDATA #FI XED
"PriceOfset' >

{ Deleted: April30, 2003 )

- - Deleted: <! ELEMENT RFQReql D
(#PCDATA) >

<! ATTLI ST RFQReql D FI XTag
CDATA #FI XED ' 644" |
Dat aType CDATA #FI XED
"String' >




645 | MktBidPx Price Used to indicate the best bid in a market <! ELEVENT Mkt Bi dPx (#PCDATA) >
<! ATTLI ST Mt Bi dPx
FI XTag CDATA #FI XED ' 645'
Dat aType CDATA #FI XED 'Price'
Ful | Nane CDATA #FI XED ' Mkt Bi dPx’
Conponent Type CDATA #FI XED
'Field >
v __ - 7| Deleted: <! ELEMENT Mt Bi dPx
- (#PCDATA) >1 _
646 | MktOfferPx Price Used to indicate the best offer in a market <! ELEMENT Mkt Of r Px (#PCDATA) > CB!/-@XT;::ISI(EEA(} 2'4%1.'3)1% FI XTag
< ATTLI ST Mkt Of r Px Dat aType CDATA #FI XED
FlI XTag CDATA #FI XED ' 646’ Price’ >
Dat aType CDATA #FI XED 'Price'
Ful | Nane CDATA #FI XED
"Mt O fer Px'
Conponent Type CDATA #FI XED
'Field >
Y __ - 7| Deleted: <! ELEMENT Mt Cf f er Px
- (#PCDATA) >1
647 | MinBidSize Qty Used to indicate a minimum quantity for a bid. If this | </ELEVENT M nBidSz (#PCDATA)> oA F e Gk erPx Fi XTag
field is used the BidSize (134) field is interpreted as <! ATTLI ST M nBi dSz Dat aType CDATA #FI XED
the maximum bid size FI XTag CDATA #FI XED ' 647" Price’ >
Dat aType CDATA #FIXED 'Q vy’
Ful | Name CDATA #FI XED ' M nBi dSi ze'
Conponent Type CDATA #FIXED 'Field >
v __ - | Deleted: <! ELEMENT M nBi dSi ze
- (#PCOATA)>T
648 | MinOfferSize Qty Used to indicate a minimum quantity for an offer. If | <LELEVENT M nCfrSz (#PCDATA) > CB!/-@XT;::ISI(EEA Pg'zlg.slﬂze Fl XTag
this field is used the OfferSize (135) field is <! ATTLI ST M nOfrSz Dat aType CDATA #FIXED ' Qy'
interpreted as the maximum offer size. FI XTag CDATA #FI XED ' 648" >
Dat aType CDATA #FIXED 'Q vy’
Ful | Nane CDATA #FIXED 'M nOffer Si ze'
Conponent Type CDATA #FIXED 'Field >
_ - | Deleted: <! ELEMVENT
L2 - M nOf fer Si ze (#PCDATA) >
<I ATTLI ST M nOf fer Si ze
- . FI XTag CDATA #FI XED ' 648" |
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649

QuoteStatusReqlD

String

Unique identifier for Quote Status Request.

<! ELEMENT Quot St at Regl D (#PCDATA) >
<! ATTLI ST Quot St at Reql D
Fl XTag CDATA #FI XED ' 649’
Dat aType CDATA #FI XED ' String'

Ful | Namre CDATA #FI XED
' Quot eSt at usReql D

Conponent Type CDATA #FI XED

‘Field >

Y

650

LegalConfirm

Boolean

Indicates that this message is to serve as the final and
legal confirmation.

Valid values:
Y = Legal confirm

N = Does not constitute a legal confirm

<! ELEMENT Legal Cnf m EMPTY>
<! ATTLI ST Legal Cnfm
FI XTag CDATA #FI XED ' 650
Dat aType CDATA #FI XED ' Bool ean'
Ful | Name CDATA #FI XED ' Legal Confirnm
Conponent Type CDATA #FI XED ' Fiel d'
Value (Y | N) #REQUI RED

SDVal ue (_ Legal Confirm |
Not Legal Confirm) #l MPLIED >

A 4

651

UnderlyingLastPx

Price

The calculated or traded price for the underlying
instrument that corresponds to a derivative. Used for
transactions that include the cash instrument and the
derivative.

<! ELEMENT UndLast Px (#PCDATA) >
<! ATTLI ST UndLast Px
FI XTag CDATA #FI XED ' 651’
Dat aType CDATA #FIXED 'Price'

Ful | Name CDATA #FI XED
" Under |l yi ngLast Px'

Conponent Type CDATA #FIXED 'Field >

Yy

652

UnderlyingLastQty
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Qty

The calculated or traded quantity for the underlying
instrument that corresponds to a derivative. Used for
transactions that include the cash instrument and the
derivative.
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<! ELEMENT UndLast Qty (#PCDATA) >
<! ATTLI ST UndLastQty
FI XTag CDATA #FI XED ' 652’
Dat aType CDATA #FIXED ' Qty'
Ful | Name CDATA #FI XED

Conponent Type CDATA #FIXED 'Field >

v - ]

FIX 4.4 with Errata 20030618- Volume 6

Deleted: <! ELEMENT

Quot eSt at usReql D (#PCDATA) >
<! ATTLI ST Quot eSt at usReql D

FI XTag CDATA #FI XED ' 649' |

Dat aType CDATA #FI XED

"String' >

Deleted: <! ELEVENT

Legal Confirm EMPTY>]
<I'ATTLI ST Legal Confirm

FI XTag CDATA #FI XED ' 650' |

Dat aType CDATA #FI XED

' Bool ean' |

Value (Y | N) #REQUI REDfY

SDVal ue (Legal Confirm |

Not Legal Confirm #l MPLI ED >

Deleted: <! ELEMVENT

Under | yi ngLast Px (#PCDATA) >
<! ATTLI ST Under | yi ngLast Px

FI XTag CDATA #FI XED ' 651" |

Dat aType CDATA #FI XED

"Price’ >

{ Deleted: April30, 2003 )

Deleted: <! ELEMENT

Under | yi ngLast @y (#PCDATA) >{
<! ATTLI ST Underlyi ngLastQy

FI XTag CDATA #FI XED ' 652'

Dat aType CDATA #FI XED ' Qty'

>




[ na - not used in FIXM. DID ],

653 | ScebefStatus int No longer used as of FIX 4.3. Included here for | L-na - not used in =LAWL DID 1y |
aesd) reference to prior versions.
*** REPLACED FIELD - See "Replaced
Features and Supported Approach' ***
S c v definit ’ -y
Usetul-for-markets; such-as-derivatives-markets;-where
] . tted-to_define
forsubsequent-trading
0—PendingApproval
+—=Approved{Aeecepted)
2= Rejeeted
3—Hnatthoriredrequest
— tavali ciniti
654 | LegRefID String Unique indicator for a specific leg. <L ELEVENT LeqRef|D (#PCDATA) >
<! ATTLI ST LegRefID
FI XTag CDATA #FI XED ' 654'
Dat aType CDATA #FI XED ' String'
Ful | Name CDATA #FI XED ' LegRef | D
Conponent Type CDATA #FI XED ' Fi el d'
Y
655 | ContraLegRefID String Unique indicator for a specific leg for the | <LELEMENT CniralegRef|D (#PCDATA)>

ContraBroker (375).

<! ATTLI ST CntralLegRefID
FI XTag CDATA #FI XED ' 655"
Dat aType CDATA #FI XED ' String'

Ful | Nane CDATA #FI XED
' ContralLegRef | D

Conponent Type CDATA #FIXED 'Fiel d'
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_ -~ | Deleted: <! ELEMENT
SecDef St at us EMPTY>Y
<! ATTLI ST SecDef St at us
FI XTag CDATA #FI XED ' 653" |

Value (0| 1| 2| 3| 4)
#REQUI REDf

SDVal ue (Pendi ngApproval |
Approved | Rejected |
Unaut hori zedRequest |

I nval i dDef i ni ti onRequest)
#1 MPLI ED >

Dat aType CDATA #FI XED "int' |

__ - | Deleted: <! ELEMENT LegRef|D

( #PCDATA) >

<! ATTLI ST LegRef| D FI XTag
CDATA #FI XED ' 654' |
Dat aType CDATA #FI XED
"String' >

_ - -| Deleted: <! ELEMENT
Cont raLegRef | D (#PCDATA) >1
<! ATTLI ST ContralLegRefl D
FI XTag CDATA #FI XED ' 655' |
Dat aType CDATA #FI XED
"String' >

* " { Deleted: April3o, 2003




<! ELEMENT Settl| CurrBi dFxRt (#PCDATA) >

656 | SettlCurrBidFxRate float Foreign exchange rate used to compute the bid
“SettlCurrAmt” (119) from Currency (15) to <! ATTLI ST Settl CurrBi dFxRt
SettlCurrency (120) FI XTag CDATA #FI XED ' 656"
Dat aType CDATA #FI XED 'float'
Ful | Nanme CDATA #FI XED
' Settl CurrBi dFxRat e’
Conponent Type CDATA #FIXED 'Field >
v __ - 7| Deleted: <! ELEMENT
- Set t| CurrBi dFxRat e
657 | SettlCurrOfferFxRate | float Foreign exchange rate used to compute the offer | </ELEMENT SettlCurrfrFxRt (#PCDATA)> (ﬁF%LA)S.T.ﬂ
“SettlCurrAmt” (119) from Currency (15) to <! ATTLI ST Settl Curr Of r FXRt Set t| CurrBi dFxRate FI XTag
, . CDATA #FI XED ' 656' 1
SettlCurrency (120) FI XTag CDATA #FI XED ' 657 Dat aType CDATA #FI XED
Dat aType CDATA #FI XED ' fl oat’ float” >
Ful | Name CDATA #FI XED
"SettlCurrOf f er FxRat e’
Conponent Type CDATA #FIXED 'Field >
Y __ - 7| Deleted: <! ELEMENT
- Settl Curr Of f er FxRat e
658 | QuoteRequestRejectR | int | Reason Quote was rejected: | SLELEVENT QuotReRejRsn BVPTY> i eyt
eason <! ATTLI ST Quot ReqRej Rsn N Settl| Curr O f er FxRat e FI XTag

Valid Values:

1 = Unknown symbol (Security)
2 = Exchange(Security) closed
3 = Quote Request exceeds limit
4 =Too late to enter

5 = Invalid price

6 = Not authorized to request quote
7 = No match for inquiry

8 = No market for instrument

9 =No inventory

10 = Pass

99 = Other

FI XTag CDATA #FI XED ' 658’
Dat aType CDATA #FI XED 'Int'

Ful | Name CDATA #FI XED
" Quot eRequest Rej ect Reason’

Conponent Type CDATA #FI XED 'Fiel d'

Value (1| 2| 3] 4] 5| 6] 7|
9 | 10 | 99 ) #REQUI RED

SDval ue (__UnknownSym |
Exchanged osed | QuoteRequestExLimt |

8 |

\ CDATA #FI XED ' 657' |
: Dat aType CDATA #FI XED
v |"float' >

\
{ Deleted: |

Deleted: <! ELEVENT
| Quot eRequest Rej ect Reason
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TooLate | InvPrice | Not AuthToRegQuote | ;| EMPTY>T
NoMat chFor I nquiry | NoMar ket For | nstrunent / <! ATTLI ST
| _Nol nventory Pass | Other ) #l MPLIED > )/ Quot eRequest Rej ect Reason
/ FI XTag CDATA #FI XED ' 658" |
4 / Dat aType CDATA #FI XED "int'q
Value (1| 2| 3] 4] 5]

6) #REQUI REDY

SDVal ue (UnknownSym |

Exchanged osed |

Quot eRequest ExLimit |

TooLate | InvPrice |

N Not Aut hToReqQuot e) #l MPLI ED
>

{ Deleted: April30, 2003
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659 | SideCompliancelD String ID within repeating group of sides which is used to <! ELEMENT Si deConpliancel D (#PCDATA) >
represent this transaction for compliance purposes (e.g. <! ATTLI ST Si deConpl i ancel D
OATS reporting). FI XTag CDATA #FI XED ' 659"
Dat aType CDATA #FI XED ' String'
Ful | Nanme CDATA #FI XED
' Si deConpl i ancel D
Conponent Type CDATA #FIXED 'Field >
Y
660 | AcctIDSource int Used to identify the source of the Account (1) code. | <LELEMENT AcctiDSrc EMPTY>
This is especially useful if the account is a new account <! ATTLI ST AcctlDSrc
that the Respondent may not have setup yet in their FI XTag CDATA #FI XED ' 660’
system. Dat aType CDATA #FI XED 'int'
Valid values: Ful | Name CDATA #FI XED ' Acct | DSour ce'
1=BIC Conponent Type CDATA #FI XED ' Fi el d'
2 =SID code value (1] 2| 3] 4] 5] 99)
3=TFM (GSPTA) #REQULRED
4= OMGEO (AlertID) SDval ue (_BI.C | SIDCode | TEMGSPTA |
5=DTCC code OMGEQAl ertI D | DTCCCode | Other ) #lMPLIED
99 = Other (custom or proprietary) 2
661 | AllocAcctIDSource int Used to identify the source of the AllocAccount (79) <LELEMENT AllocAcct|DSrc ENPTY>

code.

See AcctIDSource (660) for valid values.

<! ATTLI ST Al l ocAcct|DSrc
FI XTag CDATA #FI XED ' 661’
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED
" Al | ocAcct | DSour ce'

Conponent Type CDATA #FIXED 'Field'

Value (1| 2| 3| 4| 5] 99)
#REQUI RED
SDvValue (_BIC | SIDCode | TEMGSPTA |

OMGEQAl ert I D | DTCCCode | Cther ) #l MPLIED
>

v _ _ _ _ _
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_ - | Deleted: <! ELEMENT
Si deConpl i ancel D (#PCDATA) >
<! ATTLI ST Si deConpl i ancel D
FI XTag CDATA #FI XED ' 659'
Dat aType CDATA #FI XED
"String' >

_ { Deleted: April30, 2003




662 | BenchmarkPrice

Price

Specifies the price of the benchmark.

<! ELEMENT BnchnkPx (#PCDATA) >
<! ATTLI ST BnchnkPx
Fl XTag CDATA #FI XED ' 662’
Dat aType CDATA #FI XED ' Price’

Ful | Name CDATA #FI XED
' Benchnar kPri ce'

Conponent Type CDATA #FIXED 'Field >

663 | BenchmarkPriceType

int

Identifies type of BenchmarkPrice (662).
See PriceType (423) for valid values.

<! ELEMENT BnchnkPxTyp EMPTY>
<! ATTLI ST BnchnkPxTyp
FI XTag CDATA #FI XED ' 663"
Dat aType CDATA #FIXED 'int'

Ful | Nane CDATA #FI XED
' Benchmar kPri ceType'

Conponent Type CDATA #FI XED 'Field'

Value (1| 2| 3| 4] 5| 6] 7|
8 9] 10| 11 ) #REQU RED

SDValue (_Pct | Cps | Abs | Discount
| Premium | BpsBenchmark | TEDPrice
TEDYield | Yield | FixedCabinetTradePrice
| Variabl eCabi net TradePrice ) # MPLIED >

664 | ConfirmID

String

Message reference for Confirmation

<! ELEMENT Cnfm D (#PCDATA) >
<!ATTLIST Cnfm D
FI XTag CDATA #FI XED ' 664’

Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED ' Confirm D

Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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665 | ConfirmStatus int Identifies the status of the Confirmation. <! ELEVENT Cnf nftat EMPTY>
Valid val <! ATTLI ST Cnf nfst at
alid values:
1 = Received FI XTag CDATA #FI XED ' 665"
2 = Mismatched account Dat aType CDATA #FIXED 'int'
3 = Missing settlement instructions Ful | Name CDATA #FI XED
4 = Confirmed ' Confirnftatus'
5 =Request rejected Conponent Type CDATA #FI XED ' Fiel d'
Value (1| 2| 3| 4| 5)
#REQUI RED
SDval ue (__Received |
M smat chedAccount |
M ssingSettlenentlnstructions | Confirmed
| RequestRejected ) # MPLIED >
666 | ConfirmTransType int Identifies the Confirmation transaction type. <! ELEMENT OnfmiransTyp EMPTY>
Valid val <! ATTLI ST CnfnilransTyp
alid values:
0= New FI XTag CDATA #FI XED ' 666"
1 = Replace Dat aType CDATA #FIXED 'int'
2 = Cancel Ful | Name CDATA #FI XED
' ConfirnfransType'
Conponent Type CDATA #FIXED 'Field'
Value (0| 1| 2 ) #REQU RED
SDVal ue (_ New | Replace | Cancel )
#| MPLI ED >
667 | ContractSettIMonth month- Specifies when the contract (i.e. MBS/TBA) will settle. | <LELEMENT CntractSett| M (#PCDATA)>
year <IATTLI ST CntractSettl M

Fl XTag CDATA #FI XED ' 667’
Dat aType CDATA #FI XED ' nont h-year"

Ful | Name CDATA #FI XED
' Contract Settl| Mont h'

Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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668 | DeliveryForm int Identifies the form of delivery. <! ELEMENT Dl vryForm EMPTY>
Valid values: <! ATTLI ST Dl vryForm
1 =BookEntry  [the default] FI XTag CDATA #FI XED ' 668'
2 = Bearer Dat aType CDATA #FIXED 'int’
Ful | Name CDATA #FI XED ' Del i ver yFor mi
Conponent Type CDATA #FI XED 'Fiel d'
Value (1 | 2 ) #REQUI RED
SDVal ue (_ BookEntry | Bearer )
#1 MPLI ED >
669 | LastParPx Price Last price expressed in percent-of-par. Conditionally <! ELEMENT Last Par Px (#PCDATA) >
required for Fixed Income trades when LastPx (31) is <! ATTLI ST Last Par Px
expressed in Yield, Spread, Discount or any other type. Fl XTag CDATA #FI XED ' 669'
Usage: Execution Report and Allocation Report Dat aType CDATA #FIXED ' Price’
repeating executions block (from sellside). Ful | Name CDATA #FI XED ' Last Par Px'
Conponent Type CDATA #FIXED 'Field >
670 | NoLegAllocs NumInGr | Number of Allocations for the leg <LELEMENT NolegAllocs (#PCDATA)>
oup <I ATTLI ST NoLegAl | ocs
Fl XTag CDATA #FI XED ' 670’
Dat aType CDATA #FI XED ' Num nG oup’
Ful | Name CDATA #FI XED ' NoLegAl | ocs’
Conponent Type CDATA #FIXED 'Field >
671 | LegAllocAccount String Allocation Account for the leg <! ELEMENT LegAl | ocAcct (#PCDATA) >
See AllocAccount (79) for description and valid <L ATTLIST LeqAl [ ocAcct
values. FI XTag CDATA #FI XED ' 671"
Dat aType CDATA #FI XED ' String'
Ful | Nanme CDATA #FI XED
' LegAl | ocAccount'’
Conponent Type CDATA #FIXED 'Field >
L
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672

LeglndividualAllocID

String

Reference for the individual allocation ticket

See IndividualAllocID (467) for description and
valid values.

<! ELEMENT Legl ndAl | ocl D (#PCDATA) >
<! ATTLI ST LeglndAlloclD
Fl XTag CDATA #FI XED ' 672’
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' Legl ndi vi dual Al'l ocl D

Conponent Type CDATA #FIXED 'Field >

673

LegAllocQty

Qty

Leg allocation quantity.

See AllocQty (80) for description and valid values.

<! ELEMENT LegAllocQy (#PCDATA)>
<IATTLI ST LegAllocQy
FI XTag CDATA #FI XED ' 673"
Dat aType CDATA #FIXED 'Qy'
Ful | Name CDATA #FI XED ' LegAl |l ocQty’
Conponent Type CDATA #FIXED 'Field >

674

LegAllocAcctIDSourc
e

String

The source of the LegAllocAccount (671)

See AllocAcctIDSource (661) for description and

valid values.

<! ELEMENT LegAl | ocAcct | DSrc (#PCDATA) >
<! ATTLI ST LegAl |l ocAcct|DSrc
FI XTag CDATA #FI XED ' 674’
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' LegAl | ocAcct | DSour ce'

Conponent Type CDATA #FIXED 'Field >

675

LegSettlCurrency

Currency

Identifies settlement currency for the Leg.

See SettlCurrency (120) for description and valid

values

<! ELEMENT LegSettl| Ccy EMPTY>
<! ATTLI ST LegSett| Ccy
FI XTag CDATA #FI XED ' 675’
Dat aType CDATA #FI XED ' Currency'

Ful | Nane CDATA #FI XED
'LegSettl Currency'

Conponent Type CDATA #FIXED 'Field'
% soCurrencyCode; )

Val ue (
#REQUI RED >
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676

LegBenchmarkCurve
Currency

Currency

LegBenchmarkPrice (679) currency

See BenchmarkCurveCurrency (220) for
description and valid values.

<! ELEMENT LegBnchnkCrvCcy EMPTY>
<! ATTLI ST LegBnchnkCrvCcy
Fl XTag CDATA #FI XED ' 676'
Dat aType CDATA #FI XED ' Currency'

Ful | Name CDATA #FI XED
' LegBenchnmar kCur veCurr ency’

Conponent Type CDATA #FI XED 'Fiel d'

Val ue (_ % soCurrencyCode; )
#REQUI RED >

677

LegBenchmarkCurve
Name

String

Name of the Leg Benchmark Curve.

See BenchmarkCurveName (221) for description
and valid values.

<! ELEMENT LegBnchnkCrvNanme EMPTY>
<! ATTLI ST LegBnchnkCr vNane
FI XTag CDATA #FI XED ' 677"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #FI XED
' LegBenchmar kCur veNane'

Conponent Type CDATA #FIXED 'Field'

Value (_ Muni AAA | FutureSWAP | LIBID
| LIBOR| OTHER | SWAP | Treasury |
Euri bor Pfandbriefe ) #REQUI RED >

678

LegBenchmarkCurveP
oint

String

Identifies the point on the Leg Benchmark Curve.

See BenchmarkCurvePoint (222) for description
and valid values.

<! ELEMENT LegBnchnkCrvPoi nt (#PCDATA) >
<! ATTLI ST LegBnchnkCr vPoi nt
FI XTag CDATA #FI XED ' 678"
Dat aType CDATA #FIXED 'String'

Ful | Name CDATA #FI XED
' LegBenchmar kCur vePoi nt '

Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _ —
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679

LegBenchmarkPrice

Price

Used to identify the price of the benchmark security.

See BenchmarkPrice (662) for description and
valid values.

<! ELEMENT LegBnchnkPx (#PCDATA) >
<! ATTLI ST LegBnchnkPx
Fl XTag CDATA #FI XED ' 679’
Dat aType CDATA #FI XED ' Price’

Ful | Name CDATA #FI XED
' LegBenchnar kPri ce'

Conponent Type CDATA #FIXED 'Field >

680

LegBenchmarkPriceT
ype

int

The price type of the LegBenchmarkPrice.

See BenchmarkPriceType (663) for description
and valid values.

<! ELEMENT LegBnchnkPxTyp (#PCDATA) >
<! ATTLI ST LegBnchnkPxTyp
FI XTag CDATA #FI XED ' 680’
Dat aType CDATA #FIXED 'int'

Ful | Nane CDATA #FI XED
' LegBenchmar kPri ceType'

Conponent Type CDATA #FIXED 'Field >

681

LegBidPx

Price

Bid price of this leg.

See BidPx (132) for description and valid values.

<! ELEMENT LegBi dPx (#PCDATA) >
<! ATTLI ST LegBi dPx
Fl XTag CDATA #FI XED ' 681"
Dat aType CDATA #FI XED ' Price’
Ful | Name CDATA #FI XED ' LegBi dPx’
Conponent Type CDATA #FIXED 'Field >

682

LeglOIQty

String

Leg-specific 101 quantity.
See 101Qty (27) for description and valid values

<! ELEMENT Legl O Qty (#PCDATA)>
<IATTLIST LeglOQy
FI XTag CDATA #FI XED ' 682’
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FIXED 'LeglO Qty'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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683 | NoLegStipulations

NumInGr
oup

Number of leg stipulation entries

<! ELEMENT NolegSti ps (#PCDATA) >
<! ATTLI ST NolLegStips
Fl XTag CDATA #FI XED ' 683’
Dat aType CDATA #FI XED ' Num nG oup'

Ful | Name CDATA #FI XED
' NoLegSti pul ati ons'

Conponent Type CDATA #FIXED 'Field >

684 | LegOfferPx

Price

Offer price of this leg.
See OfferPx (133) for description and valid values

<! ELEMENT LegOfr Px (#PCDATA) >
<! ATTLI ST LegOfr Px
FI XTag CDATA #FI XED ' 684’
Dat aType CDATA #FI XED ' Price'
Ful | Name CDATA #FI XED ' LegOf f er Px'
Conponent Type CDATA #FIXED 'Field >

685 | LegOrderQty

Qty

Quantity ordered of this leg.
See OrderQty (38) for description and valid values

<! ELEMENT LegOrdQty (#PCDATA) >
<I ATTLI ST LegOrdQty
FI XTag CDATA #FI XED ' 685’
Dat aType CDATA #FIXED 'Qy'
Ful | Name CDATA #FI XED ' LegOrder Qty'
Conponent Type CDATA #FIXED 'Field >

686 | LegPriceType

int

The price type of the LegBidPx (681) and/or
LegOfferPx (684).

See PriceType (423) for description and valid
values

<! ELEMENT LegPxTyp EMPTY>
<! ATTLI ST LegPxTyp
FI XTag CDATA #FI XED ' 686’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' LegPri ceType'
Conponent Type CDATA #FI XED ' Fi el d'

Value (1| 2| 3] 4] 5] 6] 7|
8 9] 10| 11 ) #REQU RED

SDVal ue (_Pct | Cps | Abs Di
| Premium | BpsBenchmark | TEDPrice
" TEDYield | Yield ] FixedCabinetTrade
| Variabl eCabi net TradePrice ) #l MPLI

scount

m|T
O|C!
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687

LegQty

Qty

Quantity of this leg, e.g. in Quote dialog.

See Quantity (53) for description and valid values

<! ELEMENT LegQy (#PCDATA)>
<! ATTLI ST LegQty
Fl XTag CDATA #FI XED ' 687’
Dat aType CDATA #FIXED 'Qy'
Ful | Name CDATA #FI XED ' LegQty'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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688

June 18

LegStipulationType

String

For Fixed Income, type of Stipulation for this leg.

See StipulationType (233) for description and
valid values

239
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<! ELEMENT LegStipTyp EMPTY>

<! ATTLI ST LegStipTyp

FI XTag CDATA #FI XED ' 6

88"

Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED

' Leg

Stipul ati onType'

Conponent Type CDATA #FI XED ' Fiel d'

Val ue AMI | AUTOREI

BANKQUAL |

BGNCON

COUPON | CURRENCY

CUSTOVDATE |

GEOG

HAI RCUT | | NSURED

SSUER

| 1SS

UESI ZE | LOOKBACK

MAT

| _MATURITY | MAXSUBS

M NI

NCR | M NDNOM | NMAXDNOM

PILECES |

PM N | PVAX | PPM

PRI CE |

PRI CEFREQ | PROD

PURPCSE

PXSOURCE | RATI NG

RESTRI CT

ED | SECTOR | SECTYI

SUBSFREQ |

SUBSLEFT | TEXT

WAL |

WALA | WAM | WHOLE

SWM |

CPR

CPY | CPP | ABS | MPR

| _PSA | PPC |

MVHP

HEP ) #REQUI RED

SDVal ue (__AMT |

Aut o

Rei nvest ment At Rat eOr Bet t

er |

Bank

Qualified Bar gai nCondi

tions |

Coup

onRange |

SOCur r encyCode

e

Cust

onttartendDate | Geograp

hi csAndRange |

Val u

ationDi scount | Insured

Year

O Year Mont hOf | ssue | Iss

uer sTi cker |

Ssu

eSi zeRange | L

Expl

icitlotldentifier

Lo

Var

anceVal uel nPer cent Max

aokbi’:\ckDay

S

i nunOver Or Unde

a

ocati onAl | owed Mat ur i

yYear AndMont h

ht uri t yRange |

Bxi_ munSub

stituti onsRepo

ni munfuantity | M ni numni

ncr ement

M

munDenon nati on Bxi mu

nDenom nati on

a

ynent Fr equencyCal endar_|

Nu

er X Pi eces Pool sM ni nu

m |

Po

sMaxi mum | Pool sPerM Il

on |

n
P
nm
0]
0

Po

sPerLot | Pool sPer Tr ade

| _PriceRange |

Pric

i ngFr equency Pr oducti o

nYear |

Cal |

Protection | Purpose |

Benc

hmar kPri ceSour ce

Rat i

ngSour ceAndRange

Type

O Redenpt i onVal uesAre: |

Restricted |

Mar k

et Sect or

udedOr Ex

Structure

Securi t yTypel nc

cl uded |

| Substitutions

Fr equencyRepo |

SubstitutionslLe

t Repo | Freef or nText

Trad

eVar i anceVa

[uel nPer cent Maxi munmOver Or Un

de

| ocati onAl | owed |

ht edAver ageCoupon |

ht edAver ageli f eCoupon |

Aver agelLoanAge |

Cons

tant Pr epay

Cons

tant PrepaynentYield |

Cons

ant Pr epaynent Penal ty |

Abso

ut ePr epaynment Speed |

bnt

hl yPrepaynent Rat e |

Per c

ent Of BMAPr epaynent Cur ve

Per c

ent Of Pr ospect usPr epaynen

Curve |

Per c

ent O Manuf act ur edHousi ng

Pr epaynent Cur v

el

fi nal CPROY HhmeFaui t vPr en

avnment Ciurve )
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<! ELEMENT LegStipVal u (#PCDATA) >
<! ATTLI ST LegStipValu
Fl XTag CDATA #FI XED ' 689’
Dat aType CDATA #FI XED ' String'

Ful | Narme CDATA #F1 XED
'LegSti pul ationVal ue'

Conponent Type CDATA #FIXED 'Field >

689 | LegStipulationValue String For Fixed Income, value of stipulation.

See StipulationValue (234) for description and
valid values

690 | LegSwapType int For Fixed Income, used instead of LegQty (687) or | <SLELEMENT LegSwapTyp EMPTY>
LegOrderQty (685) to requests the respondent to <I ATTLI ST LegSwapTyp
calculate the quantity based on the quantity on the FI XTag CDATA #FI XED ' 690"
opposite side of the swap. Dat aType CDATA #FIXED 'int’
Valid values: Ful | Name CDATA #FI XED ' LegSwapType'
1 = Par For Par Conponent Type CDATA #FI XED ' Fiel d'
2 = Modified Duration Value (1| 2| 4| 5) #REQU RED
4 = Risk
5 = Proceeds NBdTTT edburation [ RSk 1 Proceeds )
#| MPLI ED >
691 | Pool String For Fixed Income, identifies MBS / ABS pool. <L ELEMENT Pool (#PCDATA)>

<! ATTLI ST Pool
FI XTag CDATA #FI XED ' 691’
Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED ' Pool '
Conponent Type CDATA #FIXED 'Field >
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<! ELEMENT Quot PxTyp EMPTY>

692 | QuotePriceType int Code to represent price type requested in Quote.
Valid val <! ATTLI ST Quot PxTyp
alid values:
1 = percent (percent of par) FI XTag CDATA #FI XED ' 692
2 = per share (e.g. cents per share) Dat aType CDATA #FIXED 'int’
3 = fixed amount (absolute value) Ful | Name CDATA #FI XED
4 = discount — percentage points below par “QuotePriceType’
5 = premium — percentage points over par Conponent Type CDATA #FI XED ' Fi el d'
6 = basis points relative to benchmark Value (1] 2] 3] 4] 5] 6] 7]
7 = TED price 8| 9| 10 ) #REQU RED
8 = TED yield . Sbval ue I ( dper cent |l per Share {
—v; i xedAnount i scount prem um
9= Ylgld spread (swaps) basi sPoi nt sRel ati veToBenchmark | TEDPrice
10 = Yield TEDYield | YieldSpreadSwaps | Yield )
# MPLI ED >
If the Quote Request is for a Swap values 1-8 apply
to all legs.
693 | QuoteRespID String Message reference for Quote Response <L ELEMENT QuotRespl D (#PCDATA) >
<! ATTLI ST Quot Respl D
FI XTag CDATA #FI XED ' 693’
Dat aType CDATA #FI XED ' String'
Ful | Namre CDATA #FI XED ' Quot eRespl D
Conponent Type CDATA #FIXED 'Fiel d' >
694 | QuoteRespType int Identifies the type of Quote Response. <! ELEMENT QuotRespTyp EMPTY>

Valid values:

1 = Hit/Lift

2 = Counter

3 = Expired

4 = Cover

5 = Done Away
6 = Pass

<! ATTLI ST Quot RespTyp
FI XTag CDATA #FI XED ' 694’
Dat aType CDATA #FIXED 'int'

Ful | Narre CDATA
" Quot eRespType'

Conponent Type CDATA #FI XED 'Fiel d'
Value (1 | 2 ] 3| 4] 5] 6)

#FI XED

#REQUI RED

SDval ue  ( HitLift | Count er |
Expired | Cover | DoneAway | Pass )
#| MPLI ED >
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695

QuoteQualifier

char

Code to qualify Quote use

See [OIQualifier (104) for description and valid
values.

<! ELEMENT Quot Qual EMPTY>
<! ATTLI ST Quot Qual

Fl XTag CDATA #FI XED ' 695’

Dat aType CDATA #FI XED ' char'

Ful | Nanme CDATA
"QuoteQualifier'

Conponent Type CDATA #FIXED 'Fiel d'

Value ( A| B| C| D] I | L
Ol P Q| R| S| T|] V] W| X|
) #REQUI RED

SDvalue (_ AON | MOC | Atd ose | VWAP
| InTouch | Limt Mor eBehi nd | At Open
TakePosition | AtMarket | ReadyTrade
Por t Show | Thr oughDay | Ver sus

IndWkAway | CrossCpp | AtMd | PreQpen
#| MPLI ED >

#FI XED

| M|
Y| Z

696

YieldRedemptionDate

LocalMkt
Date

Date to which the yield has been calculated (i.e.
maturity, par call or current call, pre-refunded date).

<! ELEMENT Yl dRedDt (#PCDATA) >
<! ATTLI ST YI dRedDt
FI XTag CDATA #FI XED ' 696'

Dat aType CDATA
' Local Wkt Dat e’

Ful | Nanme
" Yi el dRedenpt i onDat €'

Conponent Type CDATA #FIXED 'Field >

#F| XED

CDATA #FI XED

697

YieldRedemptionPrice

Price

Price to which the yield has been calculated.

<! ELEMENT Yl dRedPx (#PCDATA) >
_ <IATTLI ST Yl dRedPx
FI XTag CDATA #FI XED ' 697"
Dat aType CDATA #FI XED ' Price’

Ful | Narme CDATA
' Yi el dRedenpti onPrice'

Conponent Type CDATA #FIXED 'Field >

#FI XED

v _ _ _ _ _
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698 | YieldRedemptionPrice | int The price type of the YieldRedemptionPrice (697) <! ELEMENT VY| dRedPxTyp EMPTY>

Type . L . <! ATTLI ST VI dRedPxTyp
P See PriceType (423) for description and valid values.
FI XTag CDATA #FI XED ' 698'

Dat aType CDATA #FIXED 'int'

Ful | Narme CDATA #F1 XED
" Yi el dRedenpt i onPriceType'

Conponent Type CDATA #FI XED 'Fiel d'

Value (1 ]| 2| 3] 4] 5] 6] 7|
8| 9] 10| 11 ) #REQU RED

SDvValue (_Pct | Cps | Abs | Discount
| Premium | BpsBenchmark | TEDPrice |
TEDYield | Yield | FixedCabinetTradePrice
| Vari abl eCabi net TradePrice ) #l MPLIED >

699 | BenchmarkSecurityID | String The identifier of the benchmark security, e.g. Treasury | SLELEVENT BnchnkSecl D (#PCDATA) >
against Corporate bond. <! ATTLI ST BnchnkSecl D
See SecuritylD (tag 48) for description and valid FI XTag CDATA #FI XED ' 699'
values. Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED

' BenchmarkSecurityl D
Conponent Type CDATA #FIXED 'Field >

700 | Reversallndicator Boolean Indicates a trade that reverses a previous trade. <! ELEMENT Reversal I nd (#PCDATA)>
<! ATTLI ST Reversallnd
FI XTag CDATA #FI XED ' 700"
Dat aType CDATA #FI XED ' Bool ean’

Ful | Narme CDATA #F1 XED
' Reversal I ndi cator’

Conponent Type CDATA #FIXED 'Field >
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<! ELEMENT Yl dCal cDt (#PCDATA) >

701 | YieldCalcDate LocalMkt | Include as needed to clarify yield irregularities
Date associated with date, e.g. when it falls on a non- <! ATTLI ST Yl dCal cDt
business day. FI XTag CDATA #FI XED ' 701"
Dat aType CDATA #FI XED
' Local Mkt Dat €'
Ful | Nanme CDATA #FI XED
' Yi el dCal cDat e’
Conponent Type CDATA #FIXED 'Field >
702 | NoPositions NumInGr | Number of position entries. <L ELEMENT NoPoss (#PCDATA)>
oup <! ATTLI ST NoPoss

FI XTag CDATA #FI XED ' 702’

Dat aType CDATA #FI XED ' Num nGr oup’
Ful | Name CDATA #FI XED ' NoPosi ti ons'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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703 | PosType String Used to identify the type of quantity that is being | <LELEMENT PosTyp EMPTY>
returned. <! ATTLI ST PosTyp
Valid values: FI XTag CDATA #FI XED ' 703"

TQ = Transaction Quantity Dat aType CDATA #FI XED ' String'
IAS = Intra-Spread Qty Ful | Name CDATA #FI XED ' PosType'
IES = Inter-Spread Qty Conponent Type CDATA #FI XED ' Fi el d'
FIN = End-of-Day Qty Value (_ TQ | IAS | 1ES | FIN| SOD |
SOD = Start-of-Day Qty EX | AS| TX | TA| PIT | TRF | ETR | ALC
EX = Option Exercise Qty #liREPAl FleEDASF | DLV | TOT | XM | SPL )
AS = Option Assignment Oval (1 | onQuant |

_ : : al ue ransactionQuantity
X = Transacqon from Exe.rc1se [NiTaspreadQy I I nt er Spr eadOLy
TA = Transaction from Assignment Endof DayQt y | Startof DayQy

_p; Qpti onExerciseQy | Opt i onAssi gnnent
PIT = Pit Trade Qty Transact i onFr onExer ci se
TRF = Transfer Trade Qty Transacti onFromAssi gnment | PitTradeQy

= ; TransferTradeQXy | ElectronicTradeQy

ETR EleCtrOI,nc Trade Qty Al ocationTradeQy | Adj ust ment Q' y
ALC = Allocation Trade Qty ¢s?f IT|rTadeQ vt - [ I %{el i veNran_v G

= 1 otal Iransaction \' 0SS rgrnQxy
i‘gF jgsu(s)tfmTerI:ngty Integral Split ) #INPLIED >
DLV = Delivery Qty
TOT = Total Transaction Qty
XM = Cross Margin Qty
SPL = Integral Split

704 | LongQty Qty Long Quantity <! ELEMENT LongQy (#PCDATA)>

<! ATTLI ST LongQty
FI XTag CDATA #FI XED ' 704’
Dat aType CDATA #FIXED ' Qy'
Ful | Name CDATA #FI XED ' LongQty'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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<! ELEMENT ShrtQy (#PCDATA)>

705 | ShortQty Qty Short Quantity
<IATTLIST ShrtQty
FI XTag CDATA #FI XED ' 705'
Dat aType CDATA #FIXED ' Qty'
Ful | Name CDATA #FI XED ' Short Qty'
Conponent Type CDATA #FIXED 'Field' >
706 | PosQtyStatus int Status of this position. <L ELENENT PosQtyStat ENPTY>
Valid values: <! ATTLI ST PosQ yStat
0 = Submitted FI XTag CDATA #FI XED ' 706’
1 = Accepted Dat aType CDATA #FIXED 'int'
2 =Rejected Ful | Name CDATA #FI XED ' PosQt y St at us'
Conponent Type CDATA #FI XED ' Fi el d'
Value (0 | 1| 2 ) #REQU RED
SDvalue (_ Submitted | Accepted |
Rejected ) # MPLIED >
707 | PosAmtType String Type of Position amount <! ELEVENT PosAnt Typ EVPTY>

Valid values:
FMTM = Final Mark-to-Market Amount
IMTM = Incremental Mark-to-Market Amount
TVAR = Trade Variation Amount
SMTM = Start-of-Day Mark-to-Market Amount
PREM = Premium Amount
CRES = Cash Residual Amount
CASH = Cash Amount (Corporate Event)
VADIJ = Value Adjusted Amount

<! ATTLI ST PosAnt Typ
FI XTag CDATA #FI XED ' 707"
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' PosAnt Type'
Conponent Type CDATA #FI XED ' Fi el d'

Value ( FMIM | IMIM | TVAR | SMIM |
PREM | CRES | CASH | VADJ ) #REQUI RED

SDVal ue (__Fi nal Mar kt ovar ket Amount
I ncr enent al Mar kt oVar ket Amount
TradeVari at i onAnpunt
St ar t of DayMar kt oMar ket Anount
Pr enmi umAnount | CashResi dual Anount
CashAnpunt Cor por at eEvent
Val ueAdj ust edAnount ) #l MPLI ED >

v _ _ _ _ _
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708 | PosAmt

Amt

Position amount

<! ELEMENT PosAnt (#PCDATA) >
<! ATTLI ST PosAnt
Fl XTag CDATA #FI XED ' 708’
Dat aType CDATA #FI XED ' Ant'
Ful | Name CDATA #FI XED ' PosAnt '
Conponent Type CDATA #FIXED 'Field >

709 | PosTransType

int

Identifies the type of position transaction

Valid values:
1 = Exercise
2 = Do Not Exercise
3 = Position Adjustment
4 = Position Change Submission/Margin
Disposition
5 =Pledge

<! ELEMENT PosTransTyp EMPTY>
<! ATTLI ST PosTransTyp
FI XTag CDATA #FI XED ' 709’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' PosTr ansType'
Conponent Type CDATA #FI XED ' Fi el d'

Value (1 | 2 | 3 | 4 | 5 )
#REQUI RED

SDVal ue (_ Exercise | DoNotExercise |
Posi ti onAdj ust nent |
Posi t i onChangeSubni ssi onMar gi nDi sposi tion
Pl edge ) #I MPLI ED >

710 | PosReqID

String

Unique identifier for the position maintenance request
as assigned by the submitter

<! ELEMENT PosReql D (#PCDATA) >
<! ATTLI ST PosReql D
Fl XTag CDATA #FI XED ' 710’
Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED ' PosReql D
Conponent Type CDATA #FIXED 'Field >

711 | NoUnderlyings

NumlInGr
oup

Number of underlying legs that make up the security.

<! ELEMENT NoUnds (#PCDATA) >
<! ATTLI ST NoUnds
FI XTag CDATA #FI XED ' 711’
Dat aType CDATA #FI XED ' Num nG oup'

Ful | Name CDATA #FI XED
‘NoUnderlyings'  __________________

Conponent Type CDATA #FIXED 'Field >
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712 | PosMaintAction int Maintenance Action to be performed. <! ELEMENT PosMaintActn EMPTY>
Valid values: <! ATTLI ST PosMai nt Actn
1 =New: used to increment the overall Fl XTag CDATA #FIXED ' 712
transaction quantity Dat aType CDATA #FIXED 'int'
2 = Replace: used to override the overall Ful | Name CDATA #F| XED
transaction quantity or specific add messages | ~PosMaintAction”
based on the reference id Conponent Type CDATA #FI XED ' Fi el d'
3 = Cancel: used to remove the overall transaction Value (1] 2| 3 ) #REQU RED
or specific add messages based on reference SDvalue ( New | Replace | Cancel )
id # MPLI ED >
713 | OrigPosReqRefID String Reference to the PosReqID (710) of a previous | SLELEVENT OrigPosReqRef|1D (#PCDATA) >
maintenance request that is being replaced or canceled. <! ATTLI ST Ori gPosReqRef | D
FI XTag CDATA #FI XED ' 713"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #F| XED
' OrigPosRegRef | D
Conponent Type CDATA #FIXED 'Field >
714 | PosMaintRptRefID String Reference to a PosMaintRptID (721) from a previous | SLELEVENT PosMaintRptRef|D (#PCDATA) >
Position Maintenance Report that is being replaced or <! ATTLI ST PosMai nt Rpt Ref | D
canceled. Fl XTag CDATA #FI XED ' 714"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED
' PosMai nt Rpt Ref | D
Conponent Type CDATA #FIXED 'Field >
X
715 | ClearingBusinessDate | LocalMkt | The "Clearing Business Date" referred to by this | <LELEVENT O rngBizDi (#PCDATA)>
Date maintenance request. <! ATTLI ST O rngBi zDt
FI XTag CDATA #FI XED ' 715"
Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Nane CDATA #Fl XED
- -\ ____ - _____ Y _________________________________/J'CearingBusinessbate’ ________________
Conponent Type CDATA #FIXED 'Field >

Deleted: <! ELEMVENT

PosMai nt Rpt Ref | D (#PCDATA) >

<! ATTLI ST PosMai nt Rpt Ref | DY
Fl XTag CDATA #FI XED "714" 1
Dat aType CDATA #F| XED

"String"

>

Inserted: <! ELEMENT

PosMai nt Rpt Ref | D ( #PCDATA) >

<! ATTLI ST PosMai nt Rpt Ref | DY
FI XTag CDATA #FI XED " 714"
Dat aType CDATA #FI XED

"String"1

>
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716 | SettlSessID String Identifies a specific settlement session <! ELEMENT SettlSess|D (#PCDATA) >
E | <! ATTLI ST Settl SesslD
xamples:
l%)D — Intraday Fl XTag CDATA #FI XED ' 716'
RTH = Regular Trading Hours Dat aType CDATA #FIXED ' String'
ETH = Electronic Trading Hours Ful | Name CDATA #FI XED ' Set t| Sessl D
Conponent Type CDATA #FI XED ' Field >
717 | SettlSessSubID String SubID value associated with SettlSessID (716) <LELEMENT Settl SessSublD (#PCDATA)>
<! ATTLI ST Sett| SessSubl D
Fl XTag CDATA #FI XED ' 717’
Dat aType CDATA #FIXED 'String'
Ful | Nanme CDATA #FI XED
' Settl SessSubl D
Conponent Type CDATA #FIXED 'Field >
718 | AdjustmentType int Type of adjustment to be applied, used for PCS & PAJ | SLELEMENT Adj ment Typ EVPTY>
Valid val <! ATTLI ST Adj nent Typ
alid values:
0 = Process request as Margin Disposition FI XTag CDATA #FIXED © 718
1 = Delta_plus Dat aType CDATA #FI XED 'int'
2 = Delta_minus Ful | Nane CDATA #FI XED
3 = Final ' Adj ust nent Type'
Conponent Type CDATA #FI XED ' Fi el d'
Value (0| 1| 2| 3 ) #REQU RED
SDval ue (
ProcessRequest AsMar gi nDi sposition |
DeltaPlus | DeltaMnus | Final ) # MPLIED >
719 | ContrarylnstructionIlnd | Boolean Required to be set to true (Y) when a position | <LELEMENT Cntraryinstrctnind (#PCDATA)>

icator

maintenance request is being performed contrary to
current money position.

Required when an exercise of an out of the money
position is requested or an abandonement (do not

I exercise-) for-an-in the money-position. - - - - - - - - - -

<! ATTLI ST Cntrarylnstrctnlnd
FI XTag CDATA #FI XED ' 719’
Dat aType CDATA #FI XED ' Bool ean'
Ful | Nanme CDATA #Fl XED

Conponent Type CDATA #FIXED 'Field >
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720 | PriorSpreadIndicator

Boolean

Indicates if requesting a rollover of prior day’s spread
submissions.

<! ELEMENT Pri or Spr eadl nd (#PCDATA) >
<! ATTLI ST Pri or Spreadl nd
Fl XTag CDATA #FI XED ' 720’
Dat aType CDATA #FI XED ' Bool ean'

Ful | Narme CDATA #F1 XED
' Prior Spreadl ndi cator'

Conponent Type CDATA #FIXED 'Field >

721 | PosMaintRptID

String

Unique identifier for this position report

<! ELEMENT PosMai nt Rpt | D (#PCDATA) >
<! ATTLI ST PosMai nt Rpt | D
FI XTag CDATA #FI XED ' 721"
Dat aType CDATA #FI XED ' String'

Ful | Nane CDATA
' PosMai nt Rpt I D

Conponent Type CDATA #FIXED 'Field >

#F| XED

722 | PosMaintStatus

int

Status of Position Maintenance Request

Valid values:

0= Accepted
1 = Accepted with Warnings
2 = Rejected

3 = Completed
4 = Completed with Warnings

<! ELEMENT PosMai nt Stat EMPTY>
<! ATTLI ST PosMi nt St at
Fl XTag CDATA #FI XED ' 722’
Dat aType CDATA #FI XED 'int'

Ful | Narme CDATA
' PosMai nt St at us'

Conponent Type CDATA #FI XED 'Fiel d'

#FI XED

Value (0 | 1 | 2 | 3 | 4 )
#REQUI RED

SDval ue ( Accept ed |
Accept edW t hWr ni ngs | Rej ect ed |
Conpl et ed | Conpl et edW t hWAr ni ngs )
#| MPLI ED >
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<! ELEMENT PosMaintRslt EMPTY>

723 | PosMaintResult int Result of Position Maintenance Request.
. <! ATTLI ST PosMai ntRslt
Valid values: Cgoa
0 = Successful completion - no warnings or errors FI XTag CDATA #FIXED ' 723
1 = Rejected Dat aType CDATA #FIXED 'int'
99 = Other Ful | Nane CDATA #F| XED
' PosMai nt Resul t*
4000+ Reserved and available for bi-laterally Conponent Type CDATA #FI XED ' Fi el d'
agreed upon user-defined values Value (0| 1 | 99 ) #REQUI RED
SDValue  (__ Successful Conpletion |
Rejected | Other ) # MPLIED >
724 | PosReqType int Unique identifier for the position maintenance request <! ELEMENT PosReqTyp EMPTY>
as assigned by the submitter <! ATTLI ST PosReqT:
Valid values: FI XTag CDATA #FI XED ' 724’
0 = Positions Dat aType CDATA #FIXED 'int'
1 = Trades Ful | Name CDATA #FI XED ' PosReqType'
2 = Exercises Conponent Type CDATA #FI XED ' Fi el d'
3 = Assignments Value (0| 1| 2| 3) #REQURED
SDvalue (_ Positions | Trades |
Exercises | Assignments ) #l MPLIED >
725 | ResponseTransportTy | int Identifies how the response to the request should be | <LELEMENT RspTransportTyp EMPTY>

pe

transmitted.

Valid values:

0 =Inband: transport the request was sent over
(Default)

1 = Out-of-Band: pre-arranged out of band
delivery mechanism (i.e. FTP, HTTP, NDM,
etc) between counterparties. Details specified
via ResponseDestination (726).

<! ATTLI ST RspTransportTyp
FI XTag CDATA #FI XED ' 725’
Dat aType CDATA #FIXED 'int'

Ful | Nane CDATA
' ResponseTr ansport Type'

Conponent Type CDATA #FI XED 'Fiel d'
Value (0 | 1) #REQU RED

SDvalue (_ Inband | Qut of Band )
#| MPLI ED >

#F| XED
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726 | ResponseDestination | String URI (Uniform Resource Identifier) for details) or other | SLELEVENT RspDest (#PCDATA) >
pre-arranged value. Used in conjunction with <! ATTLI ST RspDest
ResponseTransportType (725) value of Out-of-Band to Fl XTag CDATA #FI XED ' 726"
identify the out-of-band destination. Dat aType CDATA #FI XED ' String'
See "Appendix 6-B FIX Fields Based Upon Ful | Name CDATA #FI XED
Other Standards" "ResponseDest i nati on’
Conponent Type CDATA #FI XED ' Field >
727 | TotalNumPosReports | int Total number of Position Reports being returned. <L ELEMVENT Tot NunPosRpts (#PCDATA)>
<! ATTLI ST Tot NunPosRpt s
FI XTag CDATA #FI XED ' 727’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED
' Tot al NunPosReports'
Conponent Type CDATA #FIXED 'Field >
728 | PosReqResult int Result of Request for Position <! ELEVENT PosReqRslt ENPTY>

Valid values:
0 = Valid Request
1 = Invalid or unsupported Request
2 = No positions found that match criteria
3 = Not authorized to request positions
4 = Request for Position not supported
99=0Other (use Text(58) in conjunction with this
code for an explanation)

4000+ Reserved and available for bi-laterally
agreed upon user-defined values

<! ATTLI ST PosReqRsl t
FI XTag CDATA #FI XED ' 728"
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' PosReqResul t'
Conponent Type CDATA #FI XED ' Field'

Value (0 | 1 | 2 | 3 | 4] 99 )
#REQUI RED

SDval ue ( Val i dRequest
I nval i dOr Unsuppor t edRequest
NoPosi ti onsFoundThat Mat chCriteria
Not Aut hori zedToRequest Posi ti ons
Request For Posi ti onNot Supported | O her
#| MPLI ED >
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<! ELEMENT PosReqStat EMPTY>
<! ATTLI ST PosReqsSt at
FI XTag CDATA #FI XED ' 729"

729 | PosReqStatus int Status of Request for Positions

Valid values:

0 = Completed

1 = Completed with Warnings DataType CDATA #FIXED 'int'

2 = Rejected Ful | Name CDATA #FI XED ' PosReqSt at us'
Conponent Type CDATA #FI XED ' Fi el d'
Value (0| 1| 2) #REQU RED

SDval ue ( Conpl et ed |
Conpl et edWthWarnings | Rejected ) #l MPLIED
>

<! ELEMENT Sett| Px (#PCDATA) >

730 | SettlPrice Price Settlement price
<! ATTLI ST Settl Px
Fl XTag CDATA #FI XED ' 730’
Dat aType CDATA #FI XED ' Price’
Ful | Nane CDATA #FI XED ' Settl Price’
Conponent Type CDATA #FI XED ' Field >
731 | SettlPriceType int Type of settlement price <LELEMENT SettlPxTyp EMPTY>

<! ATTLI ST Settl PxTyp
Fl XTag CDATA #FI XED ' 731"

Valid values:

1 = Final
2 = Theoretical Dat aType CDATA #FIXED 'int’
Ful | Nane CDATA #F| XED
'SettlPriceType'
Conponent Type CDATA #FI XED 'Fiel d'
Value (1| 2 ) #REQUI RED
SDvalue (__ Final | Theoreti cal )
#| MPLI ED >
_ { Deleted: April30, 2003
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732 | UnderlyingSettlPrice

Price

Underlying security’s SettlPrice.
See SettlPrice (730) field for description

<! ELEMENT UndSett| Px (#PCDATA) >
<! ATTLI ST UndSett| Px
FI XTag CDATA #FI XED ' 732"
Dat aType CDATA #FI XED ' Price’

Ful | Name CDATA
" UnderlyingSettl|Price'

Conponent Type CDATA #FIXED 'Field' >

#FI XED

733 | UnderlyingSettlPriceT

ype

int

Underlying security’s SettlPriceType.
See SettlPriceType (731) field for description

<! ELEMENT UndSett| PxTyp EMPTY>
<! ATTLI ST UndSett| PxTyp
Fl XTag CDATA #FI XED ' 733’
Dat aType CDATA #FIXED 'int'

Ful | Nane CDATA
" UnderlyingSettl|PriceType'

Conponent Type CDATA #FI XED 'Fiel d'
Value (1 | 2 ) #REQUI RED

SDvalue (_ Final |
#l MPLI ED >

#F| XED

Theoreti cal )

734 | PriorSettlPrice

Price

Previous settlement price

<! ELEMENT PriorSettl| Px (#PCDATA)>
<! ATTLI ST PriorSettlPx
FI XTag CDATA #FI XED ' 734’
Dat aType CDATA #FI XED ' Price’

Ful | Name CDATA
"PriorSettl|Price'

Conponent Type CDATA #FIXED 'Field' >

#FI XED

735 | NoQuoteQualifiers

NumInGr
oup

Number of repeating groups of QuoteQualifiers (695).

<! ELEMENT NoQuot Qual s (#PCDATA) >
<! ATTLI ST NoQuot Qual s
Fl XTag CDATA #FI XED ' 735’
Dat aType CDATA #FI XED ' Nunml nG oup'
Ful | Nane CDATA #F| XED

Conponent Type CDATA #FIXED 'Field' >
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736 | AllocSettlCurrency Currency | Currency code of settlement denomination for a | SLELEVENT AllocSettlCey ENPTY>
specific AllocAccount (79). <I ATTLI ST AllocSettlCcy

FI XTag CDATA #FI XED ' 736"
Dat aType CDATA #FI XED ' Currency'

Ful | Name CDATA #F1 XED
"AllocSett| Currency'

Conponent Type CDATA #FI XED ' Fiel d'
Val ue (_ % soCurrencyCode; ) #REQUI RED

Y

737 | AllocSettlCurrAmt Amt Total amount due expressed in settlement currency | <ELEMENT AllocSett|CurrAnt (#PCDATA)>
(includes the effect of the forex transaction) for a <! ATTLI ST AllocSettl CurrAnt

speciﬁc AllocAccount (79) Fl XTag CDATA #FI XED ' 737"

Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA #F1 XED
"AllocSett| CurrAnt'

Conponent Type CDATA #FIXED 'Field' >

<! ELEMENT | nt At Mat (#PCDATA) >
<! ATTLI ST | nt At Mat
Fl XTag CDATA #FI XED ' 738’
Dat aType CDATA #FI XED ' Ant'

Ful | Nane CDATA #F|l XED
‘Interest At Maturity'

Conponent Type CDATA #FIXED 'Field' >

738 | InterestAtMaturity Amt Amount of interest (i.e. lump-sum) at maturity.

_ { Deleted: April30, 2003
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739 | LegDatedDate,

LocalMkt

The effective date of a new securities issue

always the same as the Issue Date and the Interest
Accrual Date,

<! ELEMENT LegDtdDt EMPTY>

FI XTag CDATA #FI XED ' 739"

77777 Dat aType CDATA - #FI-XED ' LocalMtDate' -
Ful | Name CDATA #FI XED ' LegDat edDat €'
Conponent Type CDATA #FI XED 'Fi el d'
Value (1 | 2 ) #REQUI RED

SDval ue _ ( BookEntry |
#| MPLI ED >

Bear er )

740 | LegPool

String

For Fixed Income, identifies MBS / ABS pool for a
specific leg of a multi-leg instrument.

See Pool (691) for description and valid values.

<! ELEMENT LegPool (#PCDATA) >
<! ATTLI ST LegPool
Fl XTag CDATA #FI XED ' 740’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' LegPool '
Conponent Type CDATA #FI XED 'Field'

>

741 | AllocInterestAtMaturit

y

Amt

Amount of interest (i.e. lump-sum) at maturity at the
account-level.

<! ELEMENT Al | ocl nt At Mat (#PCDATA) >
<! ATTLI ST Al | ocl nt At Mat
Fl XTag CDATA #FI XED ' 741"
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA
"Alloclnterest At Maturity'

Conponent Type CDATA #FI XED 'Fiel d'

#FI XED

>

742 | AllocAccruedInterest

Amt

Amt

Amount of Accrued Interest for convertible bonds and
fixed income at the allocation-level.

<! ELEMENT Al | ocAcrdl nt Ant (#PCDATA) >
<! ATTLI ST Al | ocAcrdI nt Amt
FI XTag CDATA #FI XED ' 742"
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA
" Al'l ocAccruedl nterest Ant'

Conponent Type CDATA #FI XED ' Fi el d'

#FI XED

- { Deleted: LegDeliveryForm

- { Deleted: int

-| Deleted: Identifies the form of delivery
for a specific leg of a multi-leg
instrument.|
See DeliveryForm (668) for description
and valid values.

_ { Deleted: April30, 2003
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743

DeliveryDate

LocalMkt
Date

Date of delivery.

<! ELEMENT Dl vryDt (#PCDATA)>
<! ATTLI ST Dl vryDt
FI XTag CDATA #FI XED ' 743"
Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Name CDATA #FI XED ' Del i veryDat e’
Conponent Type CDATA #FIXED 'Field >

744

AssignmentMethod

char

Method under which assignment was conducted

Valid values:
R = Random
P =ProRata

<! ELEMENT AsgnMet hod EMPTY>
<! ATTLI ST AsgnMet hod
FI XTag CDATA #FI XED ' 744'
Dat aType CDATA #FI XED ' char’

Ful | Nane CDATA
' Assi gnnent Met hod'

Conponent Type CDATA #FI XED 'Fiel d'
Value ( R| P ) #REQUI RED
SDval ue (_ Random | ProRata ) #l MPLIED

#F| XED

v

745

AssignmentUnit

Qty

Quantity Increment used in performing assignment.

<! ELEMENT AsgnUni t (#PCDATA) >
<! ATTLI ST AsgnUni t
Fl XTag CDATA #FI XED ' 745’
Dat aType CDATA #FIXED 'Qty'

Ful | Name CDATA
' Assignnent Uni t'
Conponent Type CDATA #FIXED 'Field' >

#FI XED

746

Openlnterest

Amt

Open interest that was eligible for assignment.

<! ELEMENT Openl nt (#PCDATA) >
<! ATTLI ST Openl nt
FI XTag CDATA #FI XED ' 746"
Dat aType CDATA #FI XED ' Ant'
Ful | Name CDATA #FI XED ' Qpenl nt er est’
Conponent Type CDATA #FIXED 'Field >
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747 | ExerciseMethod

char

Exercise Method used to in performing assignment.

Valid values:

A = Automatic
M = Manual

<! ELEMENT Exr Met hod EMPTY>
<! ATTLI ST Exr Met hod
FI XTag CDATA #FI XED ' 747"
Dat aType CDATA #FI XED ' char'

Ful | Name CDATA
' Exer ci seMet hod'

Conponent Type CDATA #FI XED ' Fiel d'
Value (A | M) #REQUI RED

SDval ue _ ( Automatic |
#1 MPLI ED >

#FI XED

Manual )

748 | TotNumTradeReports

int

Total number of trade reports returned.

<! ELEMENT Tot Nunilr dRpt s ( #PCDATA) >
<! ATTLI ST Tot Nunilr dRpt s
Fl XTag CDATA #FI XED ' 748’
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA
' Tot Nunilr adeReports'

Conponent Type CDATA #FIXED 'Field' >

#FI XED

749 | TradeRequestResult

int

Result of Trade Request

Valid values:

77777 agreed upon-user-defined values- - - - - - - - - |

0 = Successful (Default)

1 = Invalid or unknown instrument

2 = Invalid type of trade requested

3 = Invalid parties

4 = Invalid Transport Type requested
5 = Invalid Destination requested

8 = TradeRequestType not supported

9 = Unauthorized for Trade Capture Report
Request
99 = Other

4000+ Reserved and available for bi-laterally

<! ELEMENT TrdRegRslt EMPTY>
<! ATTLI ST TrdRegRsl t
FI XTag CDATA #FI XED ' 749’
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA
' TradeRequest Resul t'

Conponent Type CDATA #FI XED ' Fiel d'

Value (0| 1| 2] 3| 4] 5] 8] 9
99 #REQUI RED

Dval ue (

O Unknownl nst r unent
TypeX Tr adeRequest ed

Parties

I nval i dTr ansport TypeRequest ed

I nva Dest i nati onRequest ed

Tr adeRequest TypeNot Suppor t ed

Unaut hori zedFor Tr adeCapt ur eRepor t Request
O her ) #I MPLIED >

#FI XED

Successf ul

[92)]

I nval
I nval
I nval

ololalo

[}
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750 | TradeRequestStatus int Status of Trade Request. <! ELEMENT TrdReqstat EMPTY>
. <! ATTLI ST TrdRegSt at
Valid values:
0 =Accepted Fl XTag CDATA #FI XED ' 750’
1 = Completed Dat aType CDATA #FI XED 'int'
2 = Rejected Ful | Nane CDATA #FI XED
' Tr adeRequest St at us'
Conponent Type CDATA #FI XED 'Field'
Value (0| 1| 2 ) #REQU RED
SDvalue (__Accepted | Conpleted |
Rejected ) # MPLIED >
751 | TradeReportRejectRea | int Reason Trade Capture Request was rejected. <! ELEVENT TrdRpt Rej Rsn ENVPTY>
son . <! ATTLI ST Tr dRpt Rej Rsn
Valid values: ) )
0 = Successful (Default) Fl XTag CDATA #FI XED ' 751
1 = Invalid party information DataType CDATA #FIXED 'int’
2 = Unknown instrument Ful | Name CDATA #F| XED
3 = Unauthorized to report trades Tr adeRepor t Rej ect Reason
4 = Invalid trade type Conponent Type CDATA #FI XED ' Fi el d'
99 = Other Value (0 | 1 | 2 | 3| 4 | 99 )
#REQUI RED
4000+ Reserved and available for bi-laterally SDval ue ( Successf ul Def aul t |
nval i dPartyl nformation | Unknownl nstrunent
agreed upon user-defined values Unaut hori zedToReport Tr ades |
nval i dTradeType | OQther ) #I MPLIED >
752 | SideMultiLegReportin | int Used to indicate if the side being reported on Trade | <LELEMENT SideMultilegRptingTyp EMPTY>
gType Capture Report represents a leg of a multileg <! ATTLI ST Si deMul ti LegRptingTyp
instrument or a single security. Fl XTag CDATA #FI XED ' 752'
Valid Values: Dat aType CDATA #FIXED 'int’
1 = Single Security (default if not specified) _ Full Nane i CDATA #FI XED
2 = Individual leg of a multi-leg security Si deMul ti LegReporti ngType
3 = Multi-leg security Conponent Type CDATA #FI XED ' Fi el d'
Value (1] 2 | 3 ) #REQU RED
SDval ue ( Si ngl eSecurity |
B [ttt e 1 ndividuakFlegfAMH t i-l-egSeeurity - - - - - - - 1-
Mil tilegSecurity ) # MPLIED >
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753 | NoPosAmt

NumInGr
oup

Number of position amount entries.

<! ELEMENT NoPosAnt (#PCDATA) >
<! ATTLI ST NoPosAnt
FI XTag CDATA #FI XED ' 753"
Dat aType CDATA #FI XED ' Num nG oup’
Ful | Name CDATA #FI XED ' NoPosAnt '
Conponent Type CDATA #FIXED 'Field >

754 | AutoAcceptIndicator

Boolean

Identifies whether or not an allocation has been
automatically accepted on behalf of the Carry Firm by
the Clearing House.

<! ELEMENT Aut oAccept | nd (#PCDATA) >
<! ATTLI ST Aut oAccept | nd
FI XTag CDATA #FI XED ' 754"
Dat aType CDATA #FI XED ' Bool ean’

Ful | Nane CDATA
' Aut oAccept | ndi cator'

Conponent Type CDATA #FIXED 'Field >

#F| XED

755 | AllocReportID

String

Unique identifier for Allocation Report message.

<! ELEMENT Al | ocRpt| D (#PCDATA) >
<! ATTLI ST All ocRptID
FI XTag CDATA #FI XED ' 755’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Al | ocReport| D
Conponent Type CDATA #FIXED 'Field >

756 | NoNested2PartyIDs

NumlInGr
oup

Number of Nested2PartyID (757),
Nested2PartylDSource (758), and Nested2PartyRole
(759) entries

<! ELEMENT NoNst 2Ptyl Ds (#PCDATA) >
<! ATTLI ST NoNst 2Ptyl Ds
Fl XTag CDATA #FI XED ' 756’
Dat aType CDATA #FI XED ' Numl nG oup'

Ful | Name CDATA #F| XED
' NoNest ed2Par t y| Ds*

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _ —
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757 | Nested2PartyID String

PartyID value within a "second instance" Nested
repeating group.

Same values as PartylD (448)

<! ELEMENT Nst 2Ptyl| D (#PCDATA) >
<! ATTLI ST Nst2Ptyl D
Fl XTag CDATA #FI XED ' 757"
Dat aType CDATA #FIXED ' String'

Ful | Narme CDATA
' Nest ed2Partyl D

Conponent Type CDATA #FIXED 'Field >

#FI XED

758 | Nested2PartylDSource | char

PartyIDSource value within a "second instance"
Nested repeating group.

Same values as PartylDSource (447)

<! ELEMENT Nst 2Ptyl DSrc (#PCDATA) >
<! ATTLI ST Nst2Ptyl DSrc
Fl XTag CDATA #FI XED ' 758’
Dat aType CDATA #FI XED ' char'

Ful | Nane CDATA
' Nest ed2Par t yl DSour ce'

Conponent Type CDATA #FIXED 'Field >

#F| XED

759 | Nested2PartyRole int

PartyRole value within a "second instance" Nested
repeating group.

Same values as PartyRole (452)

<! ELEMENT Nst 2PtyRol e (#PCDATA) >
<! ATTLI ST Nst2PtyRol e
Fl XTag CDATA #FI XED ' 759’
Dat aType CDATA #FI XED 'int'

Ful | Name CDATA
' Nest ed2Part yRol e’

Conponent Type CDATA #FIXED 'Field' >

#FI XED

760 | Nested2PartySubID String

PartySubID value within a "second instance" Nested
repeating group.

Same values as PartySubID (523)

<! ELEMENT Nst 2Pt ySubl D (#PCDATA) >
<! ATTLI ST Nst 2PtySubl D
Fl XTag CDATA #FI XED ' 760’
Dat aType CDATA #FIXED ' String'

Ful | Nane CDATA
' Nest ed2Part ySubl D

Conponent Type CDATA #FIXED 'Field' >

#F| XED

v _ _ _ _ _

June 18, 2003

261
Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

_ { Deleted: April30, 2003




761 | BenchmarkSecurityID | String Identifies class or source of the BenchmarkSecuritylD | <LELEMENT BnchnkSec| DSrc (#PCDATA) >
Source (699) value. Required if BenchmarkSecuritylD is <! ATTLI ST BnchnkSecl DSrc
specified. FI XTag CDATA #FI XED ' 761"
Same values as the SecurityIDSource (22) field Dat aType CDATA #FI XED ' String'
Ful | Nane CDATA #FI XED
' Benchnar kSecuri tyl DSour ce’
Conponent Type CDATA #FIXED 'Field >
762 | SecuritySubType String Sub-type qualification/identification of the | <LELEMENT SecSubTyp (#PCDATA)>
SecurityType (e.g. for SecurityType="REPO"). <I ATTLI ST SecSubTyp
Example Values: FI XTag CDATA #FI XED ' 762"
General = General Collateral (for Dat aType CDATA #FIXED ' String’
SecurityType=REPO) Ful | Nane CDATA #FI XED
' SecuritySubType'
For SecurityType="MLEG" markets can provide the Conponent Type CDATA #FIXED 'Field' >
name of the option or futures strategy, such as
Calendar, Vertical, Butterfly, etc.
NOTE: Additional values may be used by mutual
agreement of the counterparties
763 | UnderlyingSecuritySu | String Underlying security’s SecuritySubType. <! ELEVENT UndSecSubTyp (#PCDATA) >
bType <! ATTLI ST UndSecSubTyp

See SecuritySubType (762) field for description

Fl XTag CDATA #FI XED ' 763’
Dat aType CDATA #FIXED ' String'

Ful | Nane CDATA
' Under | yi ngSecuri tySubType'

Conponent Type CDATA #FIXED 'Field >

#F| XED

v _ _ _ _ _ —
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764 | LegSecuritySubType

String

SecuritySubType of the leg instrument.
See SecuritySubType (762) field for description

<! ELEMENT LegSecSubTyp (#PCDATA) >
<! ATTLI ST LegSecSubTyp
FI XTag CDATA #FI XED ' 764"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #F1 XED
' LegSecuritySubType'

Conponent Type CDATA #FIXED 'Field' >

765 | AllowableOneSidedne
ssPct

Percentag
e

The maximum percentage that execution of one side of
a program trade can exceed execution of the other.

<! ELEMENT ACSPct (#PCDATA) >
<! ATTLI ST ACSPct
Fl XTag CDATA #FI XED ' 765’
Dat aType CDATA #FI XED ' Per cent age’

Ful | Nane CDATA #F|1 XED
" Al |l owabl eOneSi dednessPct '

Conponent Type CDATA #FIXED 'Field' >

766 | AllowableOneSidedne
ssValue

The maximum amount that execution of one side of a

program trade can exceed execution of the other.

<! ELEMENT AOSVal u (#PCDATA) >

<! ATTLI ST ACSVal u
Fl XTag CDATA #FI XED ' 766’
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA #F1 XED
' Al |l owabl eOneSi dednessVal ue'

Conponent Type CDATA #FIXED 'Field' >

767 | AllowableOneSidedne
ssCurr

Currency

The currency that AllowableOneSidednessValue (766)
is expressed in if AllowableOneSidednessValue is
used.

<! ELEMENT AGCSCurr EMPTY>
<! ATTLI ST ACSCurr
Fl XTag CDATA #FI XED ' 767’
Dat aType CDATA #FI XED ' Currency’

Ful | Nane CDATA #F|1 XED
" Al | owabl eOneSi dednessCurr’

Conponent Type CDATA #FI XED 'Fiel d'
Val ue (_ % soCurrencyCode; ) #REQUI RED
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768 | NoTrdRegTimestamps

NumInGr
oup

Number of TrdRegTimestamp (769) entries

<! ELEMENT NoTr dRegTnst anps (#PCDATA) >
<! ATTLI ST NoTr dRegTnst anps
FI XTag CDATA #FI XED ' 768"
Dat aType CDATA #FI XED ' Num nG oup’

Ful | Name CDATA #F1 XED
' NoTr dRegTi nest anps'

Conponent Type CDATA #FIXED 'Field' >

769 | TrdRegTimestamp

UTCTime
stamp

Traded / Regulatory timestamp value. Use to store time
information required by government regulators or self
regulatory organizations (such as an exchange or
clearing house).

<! ELEMENT Tr dRegTnst anp (#PCDATA) >
<I ATTLI ST TrdRegTnst anp
FI XTag CDATA #FI XED ' 769"
Dat aType CDATA #FI XED ' UTCTi nest anp'

Ful | Nane CDATA #F|1 XED
' Tr dRegTi nest anp’

Conponent Type CDATA #FIXED 'Field' >

770 | TrdRegTimestampTyp

c

int

Traded / Regulatory timestamp type.

Valid values:
1 = Execution Time
2 =Time In
3 = Time Out
4 = Broker Receipt
5 = Broker Execution

Note of Applicability: values are required in US
futures markets by the CFTC to support computerized
trade reconstruction.

(see Volume 1: "Glossary" for value definitions)

<! ELEMENT TrdRegTnstanpTyp EMPTY>
<! ATTLI ST TrdRegTnstanpTyp
FI XTag CDATA #FI XED ' 770"
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA
' Tr dRegTi nest anpType'

Conponent Type CDATA #FI XED ' Fiel d'

#FI XED

Value (1| 2| 3| 4| 5) #REQU RED
SDvVal ue (_ ExecutionTine | Tineln |
TinmeQut | BrokerReceipt | BrokerExecution )

# MPLI ED >

v _ _ _ _ _
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771

TrdRegTimestampOri
gin

String

Text which identifies the "origin" (i.e. system which
was used to generate the time stamp) for the Traded /
Regulatory timestamp value.

<! ELEMENT TrdRegTnstanpOrigin (#PCDATA) >
<! ATTLI ST TrdRegTnstanpOrigin
FI XTag CDATA #FI XED ' 771"
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA
' Tr dRegTi nest anpOri gi n'

Conponent Type CDATA #FIXED 'Field' >

#FI XED

772

ConfirmRefID

String

Reference identifier to be used with
ConfirmTransType (666) = Replace or Cancel

<! ELEMENT Cnf nRef| D (#PCDATA) >
<I ATTLI ST CnfnReflD
Fl XTag CDATA #FI XED ' 772’
Dat aType CDATA #FIXED ' String'
Ful | Nanme CDATA #FI XED ' ConfirnRef| D
Conponent Type CDATA #FIXED 'Field >

773

ConfirmType

int

Identifies the type of Confirmation message being sent.

Valid values:
1 = Status
2 = Confirmation
3 = Confirmation Request Rejected (reason can be
stated in Text field)

<! ELEMENT Cnfnilyp EMPTY>
<! ATTLI ST Cnf niTyp
FI XTag CDATA #FI XED ' 773’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Confi r niType’
Conponent Type CDATA #FI XED ' Fi el d'
Value (1| 2| 3 ) #REQU RED

SDvalue (_ Status | Confirmation |
Confirmati onRequest Rej ected ) #l MPLIED >
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<! ELEMENT CnfnRej Rsn EMPTY>

774 | ConfirmRejReason int Identifies the reason for rejecting a Confirmation.
. <! ATTLI ST Cnf nRej Rsn
Valid values:
1 = Mismatched account Fl XTag CDATA #FI XED ' 774"
2 = Missing settlement instructions DataType CDATA #FIXED 'int'
99 = Other Ful | Nare CDATA #FI XED
' ConfirnRej Reason'
Conponent Type CDATA #FI XED ' Fi el d'
Value (1| 2 | 99 ) #REQU RED
SDval ue ( M smat chedAccount |
M ssingSettlementlnstructions | Qher )
#1 MPLI ED >
775 | BookingType int Me.tho.d for booking out this order. Used when < ELEMENT BkngTyp EMPTY>
notifying a broker that an order to be settled by that <l ATTLI ST BkngTyp
broker is to be booked out as an OTC derivative (e.g. ]
CFD or similar) FI XTag CDATA #FI XED ' 775"
Valid values: Dat aType CDATA #FIXED 'int'
0 = Regular booking Ful | Nane CDATA #FI XED ' Booki ngType'
1 = CFD (Contract For Difference) Conponent Type CDATA #FI XED ' Fi el d'
2 = Total return swap Value ( 0] 1] 2) #REQU RED
SDval ue ( Regul ar Booki ng |
CFDContract ForDifference | Tot al Ret ur nSwap
) #INMPLIED >
776 | IndividualAllocRejCo | int Identified reason for rejecting an individual <L ELEMENT IndAl | ocRej Code (#PCDATA) >

de

AllocAccount (79) detail.
Same values as AllocRejCode (88)

<! ATTLI ST | ndAl | ocRej Code
FI XTag CDATA #FI XED ' 776"
Dat aType CDATA #FI XED 'int'

Ful | Nane CDATA
"I ndi vi dual Al | ocRej Code'

Conponent Type CDATA #FIXED 'Field' >

#F| XED

v _ _ _ _ _
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777 | SettllnstMsgID String Unique identifier for Settlement Instruction message. <! ELEMENT Settl|nstMsql D (#PCDATA)>
<! ATTLI ST Settl|nstMglD
FI XTag CDATA #FI XED ' 777"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #Fl XED
"SettllnstMsglD
Conponent Type CDATA #FI XED ' Fiel d' >
778 | NoSettlnst NumInGr | Number of settlement instructions within repeating | SLELEVENT NoSettllnst (#PCDATA)>
oup group. <! ATTLI ST NoSettl I nst
Fl XTag CDATA #FI XED ' 778"
Dat aType CDATA #FI XED ' Numi nG oup’
Ful | Name CDATA #FI XED ' NoSett || nst"
Conponent Type CDATA #FIXED 'Field >
779 | LastUpdateTime UTCTime | Timestamp of last update to data item (or creation if no | SLELEVENT LastUpdateTm (#PCDATA) >
stamp updates made since creation). <! ATTLI ST Last Updat eTm
FI XTag CDATA #FI XED ' 779"
Dat aType CDATA #FI XED ' UTCTi nest anp’
Ful | Nane CDATA #Fl XED
' Last Updat eTi e’
Conponent Type CDATA #FI XED ' Field' >

v _ _ _ _ _
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Used to indicate whether settlement instructions are

<! ELEMENT AllocSettllInstTyp EMPTY>

780 | AllocSettlInstType int . . . .
provided on an allocation instruction message, and if
. <I ATTLI ST AllocSettlInstTyp
not, how they are to be derived.
Valid values: Fl XTag CDATA #FI XED ' 780'
0 = use default instructions Dat aType CDATA #FIXED 'int’
1 = derive from parameters provided Ful | Nane CDATA #FI XED
2 = full details provided AllocSettllnst Type
3 =SSI db ids provided Conponent Type CDATA #FIXED ' Fiel d'
4 = phone for instructions Value ( 0] 1| 2| 3| 4) #REQU RED
SDValue (_ useDefaul tlnstructions
der i veFr onPar anet er sPr ovi ded
fullDetailsProvided | SSIDbldsProvided
phoneForInstructions ) # MPLIED >
781 | NoSettlPartyIDs NumInGr | Number of SettlPartyID (782), SettlPartyIDSource | SLELEVENT NoSett|PtylDs (#PCDATA)>
oup (783), and SettlPartyRole (784) entries <! ATTLI ST NoSettlPtylDs
FI XTag CDATA #FI XED ' 781"
Dat aType CDATA #FI XED ' Num nG oup’
Ful | Nane CDATA #FI XED
' NoSettl| Partyl Ds'
Conponent Type CDATA #FIXED 'Field >
782 | SettlPartyID String PartyID value within a settlement parties component, | SLELEVENT Sett|PtylD (#PCDATA) >

Nested repeating group.
Same values as PartylD (448)

<! ATTLI ST SettlPtylD
FI XTag CDATA #FI XED ' 782"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Settl Partyl D
Conponent Type CDATA #FIXED 'Field >
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783 | SettlPartyIDSource char PartyIDSource value within a settlement parties <! ELEMENT Sett|Pty|DSrc (#PCDATA)>
component. <! ATTLI ST SettlPtylDSrc
Same values as PartyIDSource (447) Fl XTag CDATA #FI XED ' 783
Dat aType CDATA #FI XED ' char'
Ful | Nane CDATA #Fl XED
"Settl Partyl DSour ce'
Conponent Type CDATA #FI XED ' Field' >
784 | SettlPartyRole int PartyRole value within a settlement parties component. | SLELEVENT Sett|PtyRol e (#PCDATA)>
<IATTLI ST Sett|PtyRol e
Same values as PartyRole (452)
FI XTag CDATA #FI XED ' 784'
Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #FI XED
'Settl PartyRol e’
Conponent Type CDATA #FIXED 'Field >
785 | SettlPartySubID String PartySubID value within a settlement parties <! ELEMENT SettlPtysubl D (#PCDATA)>
component. <! ATTLI ST Settl PtySublD
Same values as PartySubID (523) Fl XTag CDATA #FI XED ' 785
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #Fl XED
"Settl PartySubl D
Conponent Type CDATA #FI XED ' Field' >
786 | SettlPartySubIDType | int Type of SettlPartySubID (785) value. <LELEMENT SettlPtySubl DTyp (#PCDATA)>

Same values as PartySubIDType (803)

<! ATTLI ST Settl| PtySubl DTyp
Fl XTag CDATA #FI XED ' 786'
Dat aType CDATA #FIXED 'int'

Ful | Nane CDATA
' Settl PartySubl DType'

Conponent Type CDATA #FIXED 'Field' >

#F| XED

v _ _ _ _ _
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Used to indicate whether a delivery instruction is

787 | DlvylnstType char o <! ELEMENT Dl vyl nstTyp EMPTY>
used for securities or cash settlement. <1 ATTLI ST O vyl nst Typ
Valid values: FI XTag CDATA #FI XED ' 787"
é: sec1}11r1t1es Dat aType CDATA #FI XED ' char'
= cas
Ful | Nane CDATA #FI XED ' Dl vyl nst Type'
Conponent Type CDATA #FI XED ' Fi el d'
Value (S| C) #REQU RED
SDval ue _ ( securities | cash )
#| MPLI ED >
788 | TerminationType int Type of financing termination. < ELEMENT TrminationTyp ENPTY>
Valid val <! ATTLI ST Trmi nationTyp
alid values:
1 = Overnight Fl XTag CDATA #FI XED ' 788'
2 = Term Dat aType CDATA #FI XED 'int’
3 = Flexible Ful | Nane CDATA #F|1 XED
4= Open ' Term nationType'
Conponent Type CDATA #FI XED ' Fi el d'
Value (1| 2| 3| 4 ) #REQU RED
SDVal ue (_Overnight | Term | Flexible
| Open ) #IMPLIED >
789 | NextExpectedMsgSeq | SeqNum | Next expected MsgSeqNum value to be received. [ na - not used in FIXM DTD ]
Num
790 | OrdStatusReqID String Can be used to uniquely identify a specific Order | SLELEVENT OrdStatReqlD (#PCDATA) >

Status Request message.

<I ATTLI ST OrdsStat Reql D
FI XTag CDATA #FI XED ' 790"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #F1 XED
'OrdstatusReql D

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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<! ELEMENT Settl | nstReql D (#PCDATA) >

791 | SettllnstReqlD String Unique ID of settlement instruction request message
<! ATTLI ST SettllnstReqlD
Fl XTag CDATA #FI XED ' 791'
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #Fl XED
'SettllnstReql D
Conponent Type CDATA #FIXED 'Field >
792 | SettllnstReqRejCode | int Identifies reason for rejection (of a settlement <L ELEMENT Settl|nstReqRej Code ENPTY>
instruction request message). <I ATTLI ST Settl|nstReqRej Code
Valid values: Fl XTag CDATA #FI XED ' 792'
0 = unable to process request (e.g. database Dat aType CDATA #FIXED 'int’
unavailable) Ful | Nanme CDATA #FI XED
1 = unknown account “SettllnstReqRej Code’
2 = no matching settlement instructions found Conponent Type CDATA #FI XED ' Fiel d'
99 = other Value (0| 1| 2| 99 ) #REQU RED
SDVal ue (___unabl eToPr ocessRequest
unknownAccount
noMat chi ngSet t | enent | nst ruct i onsFound
other ) #I MPLIED >
793 | SecondaryAllocID String Secondary allocation identifier. Unlike the AllocID <! ELEVENT ScndAllocl D (#PCDATA) >

(70), this can be shared across a number of allocation
instruction or allocation report messages, thereby
making it possible to pass an identifier for an original
allocation message on multiple messages (e.g. from
one party to a second to a third, across cancel and
replace messages etc.).

<! ATTLI ST ScndAl |l oclD
FI XTag CDATA #FI XED ' 793’
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA
' Secondar yAl | ocl D

Conponent Type CDATA #FIXED 'Field' >

#FI XED

v _ _ _ _ _
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794 | AllocReportType int Describes the specific type or purpose of an Allocation | <LELEVENT AllocRot Typ EMPTY>
Report message <I ATTLI ST Al | ocRpt Typ

Fl XTag CDATA #FI XED ' 794’
Dat aType CDATA #FI XED 'int'

Valid values:
3 = Sellside Calculated Using Preliminary

(includes MiscFees and NetMoney) Ful | Nane CDATA #FI XED
4 = Sellside Calculated Without Preliminary (sent All ocReport Type
unsolicited by sellside, includes MiscFees and Conponent Type CDATA #FI XED ' Fi el d'
NetMoney) Value (3| 4| 5| 8 ) #REQU RED
5 = Warehouse recap\ ' SDval ue
8 = Request to Intermediary Sel I sideCal cul at edUsi ngPrel i nmi nary
Sel | si deCal cul at edW t hout Prelim nary
War ehouseRecap | Request Tol nt er nedi ary
#1 MPLI ED >
795 | AllocReportRefID String Reference identifier to be used with AllocTransType <L ELEVENT AllocRotRef1D (#PCDATA)>

(71) = Replace or Cancel <! ATTLI ST Al l ocRpt Ref 1D
FI XTag CDATA #FI XED ' 795"

Dat aType CDATA #FIXED ' String'

Ful | Nane CDATA #F|1 XED
" Al l ocReportRef I D

Conponent Type CDATA #FIXED 'Field >

<! ELEMENT Al | ocCancRpl cRsn EMPTY>

796 | AllocCancReplaceRea | int Reason for cancelling or replacing an Allocation
son Instruction or Allocation Report message <I ATTLI ST Al | ocCancRpl cRsn
FI XTag CDATA #FI XED ' 796’

Dat aType CDATA #FI XED 'int'

Valid values:

1 = Original details incomplete/incorrect

. . . Ful | Nane CDATA #FI XED
2 = Change in underlying order details Al T ocCancRepl aceReason’
99 = Other Conponent Type CDATA #FI XED ' Fi el d'

Value (1| 2 | 99 ) #REQU RED
SDvValue (_ OiginalDetailslncorrect |

Changel nUnderlyi ngOrderDetails | Qther )
#I MPLI ED >
_ { Deleted: April30, 2003
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797 | CopyMsglndicator Boolean | Indicates whether or not this message is a drop copy of | </ELEMENT CopyMsglnd (#PCDATA) >
another message. <I ATTLI ST CopyMsgl nd
Fl XTag CDATA #FI XED ' 797"
Dat aType CDATA #FI XED ' Bool ean’
Ful | Nane CDATA #F| XED
' CopyMsgl ndi cat or’
Conponent Type CDATA #FIXED 'Field' >
798 | AllocAccountType int Type of account associated with a confirmation or <LELEMENT AllocAcctTyp ENPTY>
other trade-level message <I ATTLI ST Al | ocAcct Typ
Valid values: FI XTag CDATA #FI XED ' 798"
1 = Account is carried on customer Side of Books Dat aType CDATA #FIXED 'int’
2 = Account is carried on non-Customer Side of Ful | Nane CDATA #FI XED
books " Al | ocAccount Type'
3 = House Trader Conponent Type CDATA #FI XED 'Fiel d'
4 = Floor Trader Value (1 | 2| 3| 4] 6| 7| 8)
6 = Account is carried on non-customer side of | #REQU RED
books and is cross margined SDval ue . e Book
_ : : : Account | sCarri edOnCust oner Si de™f Books
7= Agcount is house trader and is cross margined | AZountTscarri edonNonCust oner Si deOY BOOKS
8 = Joint Backoffice Account (JBO) HouseTr ader | FI oor Tr ader
Account | sCarri edOnNoncust oner Si deXf BooksAnd
| sCrossMar gi ned |
Account | sHouseTr ader Andl sCr ossMar gi ned |
JBO ) #l MPLIED >
799 | OrderAvgPx Price Average price for a specific order <LELEMENT Or dAvgPx (#PCDATA) >

<! ATTLI ST O dAvgPx
Fl XTag CDATA #FI XED ' 799'
Dat aType CDATA #FI XED ' Price’
Ful | Name CDATA #FI XED ' Or der AvgPx'
Conponent Type CDATA #FIXED 'Field >
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800 | OrderBookingQty Qty Quantity of the order that is being booked out as part <! ELEMENT OrdBkngQty (#PCDATA)>
of an Allocation Instruction or Allocation Report <! ATTLI ST OrdBkngQty
message Fl XTag CDATA #FI XED ' 800'
Dat aType CDATA #FIXED 'Qty'
Ful | Nane CDATA #Fl XED
' Order Booki ngQty’
Conponent Type CDATA #FIXED 'Field >
801 | NoSettlPartySubIDs NumInGr | Number  of  SettlPartySubID (785) and | <LELEMENT NoSettlPtySublDs (#PCDATA)>
oup SettlPartySubIDType (786) entries <! ATTLI ST NoSet t| Pt ySubl Ds
FI XTag CDATA #FI XED ' 801"
Dat aType CDATA #FI XED ' Numi nG oup’
Ful | Name CDATA #FI XED
' NoSet t| PartySubl Ds'
Conponent Type CDATA #FIXED 'Field >
802 | NoPartySubIDs NumInGr | Number of PartySubID (523)and PartySubIDType | <LELEMENT NoPtySubiDs (#PCDATA)>
oup (803) entries <! ATTLI ST NoPt ySubl Ds
Fl XTag CDATA #FI XED ' 802'
Dat aType CDATA #FI XED ' Num nG oup’
Ful | Nane CDATA #FI XED ' NoPart ySubl Ds'
Conponent Type CDATA #FIXED 'Field >
803 | PartySubIDType int Type of PartySubID (523) value <! ELEMENT PtySubl DTyp EMPTY>
<! ATTLI ST PtySubl DTyp
Example values:
1 = Firm FI XTag CDATA #FI XED ' 803"
2 = Person Dat aType CDATA #FI XED 'int’
3 = System Ful | Narre CDATA #F| XED
4 = Application Par t ySubl DType
5 =Full ]ega] name of firm Conponent Type CDATA #FI XED 'Field'
6 = Postal address (inclusive of street address, Value (1] 2| 3| 4] 5] 6] 7] 8
1 | 9] 10 | 11 | 12 | 13 | 14 | 15 | 16 | 17
N ~__ location,andpostal code) | [ 181 191 20 | 21| 22| 23 [ 24| 25 |
7 ="Phone number 26 | 4000 ) #REQUI RED
8 = Email address SDValue ( Firm | Person | System |
9 = Contact name Application | Ful | Legal NameO¥ Firm |
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10 = Securities account number (for settlement
instructions)

11 = Registration number (for settlement
instructions and confirmations)

12 = Registered address (for confirmation
purposes)

13 = Regulatory status (for confirmation purposes)

14 = Registration name (for settlement
instructions)

15 = Cash account number (for settlement
instructions)

16=81C ]

17 = CSD participant/member code (e.g.

Euroclear, DTC, CREST or Kassenverein
number)

18 = Registered address

19 = Fund/account name

20 = Telex number

21 = Fax number

22 = Securities account name

23 = Cash account name

24 = Department

25 = Location / Desk

26 = Position Account Type

4000+ = Reserved and available for bi-laterally
agreed upon user defined values

Post al Address | PhoneNunber | Enunil Address

Contact Nane | Securi tiesAccount Nunber
Regi strati onNunber | Reqgi st er edAddr ess
Requl at or ySt at us | Reqgi strati onNanme

CashAccount |
CSDPart i ci pant nenber Code
Reqgi st er edAddr ess |

Bl C

Fundaccount Nanme

Tel exNunber | FaxNunber
SecuritiesAccount Name | CashAccount Nane
Depar t nent | Locat i onDesk

Posi ti onAccount Type

Reser vedAndAvai | abl eFor Bi | at er al | yAgr eedUpo

nUser Def i nedVval ues ) #| MPLI ED >

804 | NoNestedPartySubIDs | NumInGr

oup

Number  of  NestedPartySubID
NestedPartySubIDType (805) entries

(545) and

<! ELEMENT NoNst Pt ySubl Ds (#PCDATA) >
<! ATTLI ST NoNst Pt ySubl Ds
Fl XTag CDATA #FI XED ' 804’
Dat aType CDATA #FI XED ' Nunml nG oup’

Ful | Name CDATA #F1 XED
' NoNest edPar t ySubl Ds'

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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805 | NestedPartySubIDTyp | int Type of NestedPartySubID (545) value. <! ELEMENT NstPtySub| DTyp (#PCDATA)>
e <! ATTLI ST Nst Pt ySubl DTyp

Same values as PartySubIDType (803)
Fl XTag CDATA #FI XED ' 805'
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #F1 XED
' Nest edPar t ySubl DType'

Conponent Type CDATA #FIXED 'Field' >

806 | NoNested2PartySubID | NumInGr | Number  of  Nested2PartySubID  (760)  and | SLELEMENT NoNst2PtySubiDs (#PCDATA)>
s oup Nested2PartySubIDType (807) entries. Second <! ATTLI ST NoNst 2Pt ySubl Ds
instance of <NestedParties>. FI XTag CDATA #FI XED ' 806'

Dat aType CDATA #FI XED ' Num nG oup’

Ful | Nane CDATA #F|1 XED
' NoNest ed2Par t ySubl Ds'

Conponent Type CDATA #FIXED 'Field' >

807 | Nested2PartySubIDTy | int Type of Nested2PartySubID (760) value. Second | SLELEVENT Nst2PtySublDTyp (#PCDATA)>
pe instance of <NestedParties>. <! ATTLI ST Nst 2Pt ySubl DTyp
Same values as PartySubIDType (803) Fl XTag CDATA #FI XED * 807
Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #Fl XED

' Nest ed2Par t ySubl DType'
Conponent Type CDATA #FIXED 'Field >

_ { Deleted: April30, 2003
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808 | AllocIntermedReqTyp | int Response to allocation to be communicated to a <L ELEMENT Alloclnter nedReqTyp EMPTY>
e counterparty through an intermediary, i.e. clearing <! ATTLI ST Al loclnter medReqTyp
house. Used in conjunction with AllocType = FI XTag CDATA #FI XED ' 808"
" 1 " —
Request to Intermed%ary and AllocReportType = Dat aType CDATA #FIXED 'int'
"Request to Intermediary"
. K Ful | Nane CDATA #FI XED
Valid Values.. "All ocl nt er redReqType'
1 = Pending Accept Conponent Type CDATA #FI XED * Fi el d'
2 = Pending Release | )
3 = Pending Reversal TRECUeRe (11 l 31 41 51 6)
4=A
_ ceept . SDval ue ( Pendi ngAccept |
5 = Block Level Reject Pendi ngRel ease | Pendi ngReversal | Accept |
6 = Account Level Reject Bl ockLevel Reject |  Accountlevel Reject )
#1 MPLI ED >
809 | (Not Defined) n/a This field has not been defined. [ na - not used in IXM. DID ], = |
810 | UnderlyingPx Price Underlying price associate with a derivative | SLELEVENT UndPx (#PCDATA)>
instrument. <! ATTLI ST UndPx
FI XTag CDATA #FI XED ' 810"
Dat aType CDATA #FI XED 'Price’
Ful | Name CDATA #FI XED ' Under| yi ngPx’
Conponent Type CDATA #FIXED 'Field >
811 | PriceDelta float Delta calculated from theoretical price <! ELEVENT PxDel ta (#PCDATA)>

<! ATTLI ST PxDelta
FI XTag CDATA #FI XED ' 811"
Dat aType CDATA #FI XED ' fl oat'
Ful | Name CDATA #FI XED ' PriceDel ta'
Conponent Type CDATA #FIXED 'Field >
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812 | ApplQueueMax int Used to specify the maximum number of application | </ELEMENT Appl Quivax (#PCDATA)>
messages that can be queued bedore a corrective action <! ATTLI ST Appl QuMax
needs to take place to resolve the queuing issue. FI XTag CDATA #FI XED ' 812"

Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #FI XED ' Appl QueueMax'
Conponent Type CDATA #FIXED 'Field >

813 | ApplQueueDepth int Current number of application messages that were | SLELEVENT Appl QuDepth (#PCDATA)>
queued at the time that the message was created by the <! ATTLI ST Appl QuDept h
counterparty. FI XTag CDATA #FI XED ' 813"
Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #FI XED

' Appl QueueDept h'
Conponent Type CDATA #FIXED 'Field >

814 | ApplQueueResolution | int Resolution taken when ApplQueueDepth (813) | SLELEVENT Appl QuResol ution EMPTY>
exceeds ApplQueueMax (812) or system specified <! ATTLI ST Appl QuResol ution
maximum queue size. Fl XTag CDATA #FI XED ' 814"
Valid values: Dat aType CDATA #FIXED 'int'
0 = No action taken Ful | Nanme CDATA #FI XED
1 = Queue flushed ' Appl QueueResol ution'
2 = Overlay last Conponent Type CDATA #FI XED ' Fiel d'
3 = End session Value ( 0| 1| 2| 3 ) #REQU RED
SDval ue ( NoAct i onTaken |
QueueFl ushed | Overlaylast | EndSession )
#1 MPLI ED >
_ { Deleted: April30, 2003
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<! ELEMENT Appl QuActn EMPTY>

815 | ApplQueueAction int Action to take to resolve an application message queue
(backlog). <! ATTLI ST Appl QuAct n
Valid values: Fl XTag CDATA #FI XED ' 815'
0 = No action taken Dat aType CDATA #FI XED 'int’
1 = Queue flushed Ful | Name CDATA #F| XED
2 = Overlay last “Appl QueueAction’
3 = End session Conponent Type CDATA #FI XED ' Fi el d'
Value (0] 1] 2| 3 ) #REQU RED
SDval ue ( NoAct i onTaken |
QueueFl ushed | Overlaylast | EndSession )
#| MPLI ED >
816 | NoAltMDSource NumInGr | Number of alternative market data sources <! ELEVENT NoAl t MDSrc (#PCDATA) >
oup <! ATTLI ST NoAl t MDSr ¢
FI XTag CDATA #FI XED ' 816"
Dat aType CDATA #FI XED ' Numl nG oup'
Ful | Nane CDATA #FI XED ' NoAl t MDSour ce'
Conponent Type CDATA #FIXED 'Field >
817 | AltMDSourcelD String Session layer source for market data <LELEVENT Al tMDSrclD (#PCDATA) >
. . <! ATTLI ST Al t MDSrcl D
(For the standard FIX session layer, this would be the ) )
TargetCompID (56) where market data can be Fl XIag CDATA #FIXED 817
obtained). Dat aType CDATA #FI XED ' String'
Ful | Nane CDATA #FI XED ' Al t MDSour cel D
Conponent Type CDATA #FIXED 'Field >
818 | SecondaryTradeRepor | String Secondary trade report identifier - can be used to | SLELEMENT ScndTrdRpt|D (#PCDATA)>

tID

associate an additional identifier with a trade.

<! ATTLI ST ScndTrdRpt|D
Fl XTag CDATA #FI XED ' 818’
Dat aType CDATA #FI XED 'String'

Ful | Name CDATA #F1 XED
' Secondar yTr adeReport| D
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<! ELEMENT AvgPxlnd EMPTY>

819 | AvgPxIndicator int Average Pricing Indicator
Valid values: <! ATTLI ST AvgPxl nd
0 = No Average Pricing Fl XTag CDATA #FI XED ' 819'
1 = Trade is part of an average price group DataType CDATA #FIXED 'int'
identified by the TradeLinkID Ful | Nane CDATA #FI XED
2 = Last Trade in the average price group “AvgPxindicator’
identified by the TradeLinkID Conponent Type CDATA #FI XED ' Fiel d'
Value (0| 1| 2 ) #REQU RED
SDval ue ( NoAver agePri ci ng |
TradeAver agePri ceGr oup
Last Tr adeAver agePriceGroup ) #l MPLIED >
820 | TradeLinkID String Used to link a group of trades together. Useful for | SLELEVENT TrdLinki D (#PCDATA) >
linking a group of trades together for average price <! ATTLI ST TrdLinkl D
calculations. Fl XTag CDATA #FI XED ' 820'
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' TradeLi nkl D
Conponent Type CDATA #FIXED 'Field >
821 | OrderInputDevice String Specific device number, terminal number or station | SLELEMENT Ordinpt Dev (#PCDATA) >
where order was entered <! ATTLI ST Ordl npt Dev
FI XTag CDATA #FI XED ' 821’
Dat aType CDATA #FI XED ' String'
Ful | Nane CDATA #FI XED
' Orderl nput Devi ce'
Conponent Type CDATA #FIXED 'Field >
822 | UnderlyingTradingSes | String Trading Session in which the underlying instrument | <LELEVENT UndTrdgSessiD (#PCDATA)>
sionID trades <! ATTLI ST UndTrdgSessl D

FI XTag CDATA #FI XED ' 822"
Dat aType CDATA #FI XED ' String'
Ful | Nane CDATA #FI XED

Conponent Type CDATA #FIXED 'Field' >
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823 | UnderlyingTradingSes | String Trading Session sub identifier in which the underlying | </ ELEVENT UndTrdgSessSubl D (#PCDATA) >
sionSubID instrument trades <! ATTLI ST UndTr dgSessSubl D
FI XTag CDATA #FI XED ' 823"
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #F| XED
' Under | yi ngTr adi ngSessi onSubl D
Conponent Type CDATA #FIXED 'Field' >
824 | TradeLegRefID String Reference to the leg of a multileg instrument to which | SLELEVENT TrdLegRef1D (#PCDATA) >
this trade refers <! ATTLI ST TrdLegRefID
FI XTag CDATA #FI XED ' 824’
Dat aType CDATA #FIXED 'String'
Ful | Nanme CDATA #FI XED ' TradelLegRef | D
Conponent Type CDATA #FIXED 'Field >
825 | ExchangeRule String Used to report any exchange rules that apply to this | SLELEVENT ExchRul e (#PCDATA) >
trade. <I ATTLI ST ExchRul e
Primarily intended for US futures markets. Certain FI XTag CDATA #FI XED ' 825'
trading practices are permitted by the CFTC, such as DataType CDATA #FIXED ' String’
large lot trading, block trading, all or none trades. If Ful | Name CDATA #FI XED ' ExchangeRul e'
the rules are used, the exchanges are required to Component Type CDATA #FI XED ' Fiel d' >
indicate these rules on the trade.
826 | TradeAllocIndicator int Identifies how the trade is to be allocated <L ELEMENT TrdAl | oclnd EVPTY>
Valid values: <I ATTLI ST TrdAl | oclnd
0 = Allocation not required Hl XTag CDATA #FI XED ' 826
1 = Allocation required (give up trade) allocation Dat aType CDATA #FIXED 'int’
information not provided (incomplete) Ful | Nane CDATA #FI XED
2 = Use allocation provided with the trade “TradeAl | ocl ndicator’
Conponent Type CDATA #FI XED 'Fiel d'
Value (0| 1| 2 ) #REQU RED
SDvalue ( AllocationNotRequired |
v ] Al l ocationRequiredAl | ocationlnfornati onNotP
rovided | UseAll ocationProvi dedWthTheTr ade
) #IMPLIED >
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<! ELEMENT ExpirationCycle EMPTY>

827 | ExpirationCycle int Part of trading cycle when an instrument expires. Field
is applicable for derivatives. <! ATTLI ST ExpirationCycle
Valid values: Fl XTag CDATA #FI XED ' 827"
0 = Expire on trading session close (default) DataType CDATA #FIXED 'int'
1 = Expire on trading session open Ful | Nane CDATA #FI XED
' ExpirationCycl e’
Conponent Type CDATA #FI XED ' Fi el d'
Value (0 | 1) #REQU RED
SDVal ue (_ Expi reOnTr adi ngSessi ond ose
|_ExpireOnTradi ngSessi onOpen ) #l MPLI ED >
828 | TrdType int Type of Trade: <! ELEVENT TrdTyp EMPTY>
. <I ATTLI ST TrdTyp
Valid values:
0= Regular Trade FI XTag CDATA #FI XED ' 828"
1 = Block Trade Dat aType CDATA #FIXED 'int'
2 = EFP (Exchange for Physical) Ful | Nane CDATA #FI XED ' TrdType'
3 = Transfer Conponent Type CDATA #FI XED ' Fiel d'
4 =Late Trade value (0] 1] 21 3] 4] 5] 6] 7
5 =T Trade [ 8] 9] 10 ) #REQU RED
6 = Weighted Average Price Trade SDvVal ue (_Regul ar Trade | Bl ockTrade
7 = Bunched Trade EFP_| Transfer | LateTrade | TTrade
_ Wi ght edAver agePriceTrade | BunchedTrade
8 L'flte Bunched Tra'de Lat eBunchedTrade | PriorReferencePriceTrade
9 =Prior Reference Price Trade | AfterHoursTrade ) #l MPLIED >
10 = After Hours Trade
829 | TrdSubType int Further qualification to the trade type <L ELEMENT TrdSubTyp (#PCDATA)>

<! ATTLI ST TrdSubTyp
Fl XTag CDATA #FI XED ' 829'
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Tr dSubType'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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830

TransferReason

String

Reason trade is being transferred

<! ELEMENT TransferRsn (#PCDATA) >
<! ATTLI ST TransferRsn
FI XTag CDATA #FI XED ' 830"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA
' Tr ansf er Reason’

Conponent Type CDATA #FIXED 'Field' >

#FI XED

831

AsgnReqlD

String

Unique identifier for the Assignment Report Request

<! ELEMENT AsgnReql D (#PCDATA) >
<! ATTLI ST AsgnReql D
Fl XTag CDATA #FI XED ' 831’
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' AsgnReql D
Conponent Type CDATA #FIXED 'Field >

832

TotNumAssignmentRe
ports

int

Total Number of Assignment Reports being returned to

a firm

<! ELEMENT Tot NumAsgnRpt s (#PCDATA) >
<! ATTLI ST Tot NumAsgnRpt s
Fl XTag CDATA #FI XED ' 832"
Dat aType CDATA #FI XED 'int'

Ful | Name CDATA
' Tot NumAssi gnnent Report s’

Conponent Type CDATA #FIXED 'Field' >

#FI XED

833

AsgnRptID

String

Unique identifier for the Assignment Report

<! ELEMENT AsgnRpt| D (#PCDATA) >
<! ATTLI ST AsgnRpt|D
Fl XTag CDATA #FI XED ' 833'
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' AsgnRpt | D
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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<! ELEMENT Thr eshol dAnt ( #PCDATA) >

834 | ThresholdAmount PriceOffse | Amount that a position has to be in the money before it
t is exercised. <! ATTLI ST Thr eshol dAnt
Fl XTag CDATA #FI XED ' 834"
Dat aType CDATA #FIXED 'PriceO fset’
Ful | Nane CDATA #Fl XED
' Thr eshol dAnount’
Conponent Type CDATA #FIXED 'Field >
835 | PegMoveType int Describes whether peg is static or floats <! ELEMENT PeghbveTyp EMPTY>
Valid Values <! ATTLI| ST PegMbveTyp
0= Floating (default) Fl XTag CDATA #FI XED ' 835"
1 = Fixed Dat aType CDATA #FI XED 'int’
Ful | Name CDATA #FI XED ' PeghoveType'
Conponent Type CDATA #FI XED 'Fiel d'
Value (0 | 1 ) #REQUI RED
SDvalue (_Floating | Fixed ) #l MPLIED
>
836 | PegOffsetType int Type of Peg Offset value <! ELEMENT PegOf st Typ EMPTY>
Valid Values <! ATTLI ST PegXf st Typ

0 = Price (default)

1 = Basis Points

2 = Ticks

3 = Price Tier / Level

Fl XTag CDATA #FI XED ' 836’

Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #FI XED ' PegCX f set Type'
Conponent Type CDATA #FI XED 'Fiel d'
Value (0| 1] 2| 3 ) #REQU RED

SDValue ( Price | BasisPoints | Ticks
| PriceTierLevel ) #l MPLIED >

v _ _ _ _ _
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837 | PegLimitType int Type of Peg Limit <! ELEVENT PeglinitTyp EVPTY>
Valid Val <! ATTLI ST PegLinitTyp
alid Values
0 = Or better (default) - price improvement FI XTag CDATA #FI XED ' 837
allowed Dat aType CDATA #FIXED 'int'
1 = Strict — limit is a strict limit Ful | Name CDATA #FI XED ' PegLi ni t Type'
2 = Or worse — for a buy the peg limit is a Conponent Type CDATA #FI XED * Fi el d'
minimum and for a sell the peg limit is a Value ( 0] 1| 2 ) #REQU RED
maximum (for use for orders which have a SOval ( QBetter | Strict | O
. al ue etter rc rse
price range) Y A WPLIED >
838 | PegRoundDirection int If the calculated peg price is not a valid tick price, | <LELEMENT PegRndDirctn ENVPTY>
specifies whether to round the price to be more or less <I ATTLI ST PegRndDirctn
aggressive Fl XTag CDATA #FI XED ' 838"
Valid Values Dat aType CDATA #FIXED 'int'
1 = More aggressive — on a buy order round the Ful | Name _ CDATA #F| XED
price up round up to the nearest tick, on a sell PegRoundDi r ection
round down to the nearest tick Conponent Type CDATA #FI XED ' Fiel d'
2 = More passive — on a buy order round down to Value (1 | 2 ) #REQU RED
gearest tick on a sell order round up to nearest Spval ue ( Nbr eAgqr essi ve
tick Mor ePassive ) #I MPLIED >
839 | PeggedPrice Price The price the order is currently pegged at <! ELEMENT PeggedPx (#PCDATA) >

<! ATTLI ST PeggedPx
Fl XTag CDATA #FI XED ' 839'
Dat aType CDATA #FI XED ' Price’
Ful | Nane CDATA #FI XED ' PeggedPri ce'
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _ —
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<! ELEMENT PegScope EMPTY>

840 | PegScope int The scope of the peg
Valid val <! ATTLI ST PegScope
alid values:
1 = Local (Exchange, ECN, ATS) FI XTag CDATA #F| XED ' 840
2 = National Dat aType CDATA #FI XED 'int’
3 = Global Ful | Nanme CDATA #FI XED ' PegScope'
4 = National excluding local Conponent Type CDATA #FI XED " Fi el d'
Value (1] 2| 3| 4 ) #REQU RED
SDval ue ( Local ExchangeECNATS |
National | dobal | National Excludi ngLocal
) #| MPLI ED >
841 | DiscretionMoveType | int Describes whether discretionay price is static or floats | <LELEVENT DsctnhoveTyp EVPTY>
Valid Val <! ATTLI ST Dsct nMoveTyp
alid Values
0= Floating (default) FI XTag CDATA #FI XED ' 841'
1 = Fixed Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #F| XED
' Di scretionMbveType'
Conponent Type CDATA #FI XED ' Fiel d'
Value (0 | 1) #REQU RED
SDvalue (_Floating | Fixed ) # MPLIED
>
842 | DiscretionOffsetType | int Type of Discretion Offset value <! ELEMENT DsctnOfstTyp EMPTY>

Valid Values
0 = Price (default)
1 = Basis Points
2 = Ticks
3 = Price Tier / Level

<I ATTLI ST DsctnOf st Typ
Fl XTag CDATA #FI XED ' 842’
Dat aType CDATA #FIXED 'int'

Ful | Nane CDATA
' DiscretionOfsetType'

Conponent Type CDATA #FI XED 'Fiel d'
Value (0| 1| 2] 3 ) #REQUI RED

SDvalue (_Price | BasisPoints | Ticks
| PriceTierLevel ) #| MPLIED >

#F| XED

v _ _ _ _ _
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<! ELEMENT DsctnLimtTyp EMPTY>

843 | DiscretionLimitType int Type of Discretion Limit
Valid Values <! ATTLI ST DsctnLinitTyp
0 = Or better (default) - price improvement FI XTag CDATA #FI XED ' 843'
allowed Dat aType CDATA #FI XED 'int'
1 = Strict — limit is a strict limit _ Full Name CDATA #F| XED
2 = Or worse — for a buy the discretion price is a | ~2-ScretionLim tType’
minimum and for a sell the discretion price is Conponent Type CDATA #FI XED ' Fiel d'
a maximum (for use for orders which have a Value (0| 1| 2 ) #REQU RED
price range) SDValue (_  OrBetter | Strict | O Wrse
) #l MPLI ED >
844 | DiscretionRoundDirec | int If the calculated discretionary price is not a valid tick | <LELEVENT DsctnRndDirctn ENVPTY>
tion price, specifies whether to round the price to be more <! ATTLI ST DsctnRndDirctn
or less aggressive FI XTag CDATA #FI XED ' 844’
Valid Values Dat aType CDATA #FI XED 'int’
1 = More aggressive — on a buy order round the Ful | Nane CDATA #F| XED
price up round up to the nearest tick, on a sell | ~2-scretionRoundDi rection’
round down to the nearest tick Conponent Type CDATA #FI XED ' Fiel d'
2 = More passive — on a buy order round down to Value ( 1 | 2 ) #REQU RED
nearest tick on a sell order round up to nearest Spval ue ( Mbr eAqar essi ve
tick Mor ePassive ) #l MPLIED >
845 | DiscretionPrice Price The current discretionary price of the order <! ELEMENT DsctnPx (#PCDATA) >

<I ATTLI ST Dsct nPx
Fl XTag CDATA #FI XED ' 845’
Dat aType CDATA #FI XED 'Price’

Ful | Nane CDATA
' DiscretionPrice'

Conponent Type CDATA #FIXED 'Field >

#F| XED

v _ _ _ _ _ —
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<! ELEMENT DsctnScope EMPTY>
<I ATTLI ST Dsct nScope

846 | DiscretionScope int The scope of the discretion

Valid values:

1 = Local (Exchange, ECN, ATS) FI XTag CDATA #F| XED ' 846"

2 = National Dat aType CDATA #FIXED 'int'

3 = Global _ Full Nanme CDATA #F| XED
4 = National excluding local _DiscretionScope’

Conponent Type CDATA #FI XED ' Fiel d'
Value (1| 2| 3| 4 ) #REQU RED
SDval ue ( Local ExchangeECNATS |

National | dobal | National Excludinglocal
) #l MPLI ED >
847 | TargetStrategy int The target strategy of the order <! ELEMENT TgtStrategy EMPTY>
<! ATTLI ST Tgt Strateqgy
Example Values
1=VWAP Fl XTag CDATA #FI XED ' 847’
2 = Participate (i.e. aim to be x percent of the Dat aType CDATA #FIXED 'int’
market volume) Ful | Nane CDATA #F| XED
3 = Mininize market impact “TargetStrategy”
Conponent Type CDATA #FI XED 'Field'
1000+ = Reserved and available for bi-laterally Value (1| 2| 3| 1000 ) #REQUI RED
agreed upon user defined values SDvalue (VWP | Participate |

M ni ni zeMar ket | npact
Reser vedAndAvai | abl eForBi | at eral | yAgr eedUpo
nUser Def i nedVval ues ) #| MPLI ED >

848 | TargetStrategyParamet | String Field to allow further specification of the | SLELEMENT TgtStrategyParaneters (#PCDATA)>
ers TargetStrategy — usage to be agreed between <! ATTLI ST Tgt StrategyParaneters
counterparties FI XTag CDATA #FI XED ' 848'
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED
' Target Str at egyPar anet ers'
Conponent Type CDATA #FIXED 'Field >
_ { Deleted: April30, 2003
e -
June 18, 2003 288 FIX 4.4 with Errata 20030618- Volume 6

Copyright 2003 FIX Protocol Limited



849 | ParticipationRate Percentag | For a TargetStrategy=Participate order specifies the | <.ELEVENT ParticipationRt (#PCDATA)>
e target particpation rate. For other order types this is a <! ATTLI ST ParticipationRt
volume limit (i.e. do not be more than this percent of Fl XTag CDATA #FI XED ' 849'
the market volume) Dat aType CDATA #FI XED ' Per cent age’
_Ful | Nane CDATA #FI XED
"ParticipationRate’
Conponent Type CDATA #FIXED 'Field >
850 | TargetStrategyPerform | float For communication of the performance of the order | </ ELEMENT TgtStrategyPerformance (#PCDATA)>
ance versus the target strategy <! ATTLI ST Tqt St rat egyPerf or mance
FI XTag CDATA #FI XED ' 850"
Dat aType CDATA #FI XED 'fl oat’
Ful | Name CDATA #FI XED
' Target Strat egyPer f or nance’
Conponent Type CDATA #FIXED 'Field >
851 | LastLiquiditylnd int Indicator to identify whether this fill was a result of a | </ELEVMENT Lastlqdtylnd EMPTY>

liquidity provider providing or liquidity taker taking
the liquidity. Applicable only for OrdStatus of Partial
or Filled.

Valid values:
1 = Added Liquidity
2 = Removed Liquidity
3 = Liquidity Routed Out

<! ATTLI ST Last Lqdtyl nd
FI XTag CDATA #FI XED ' 851"
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA
‘LastLiquiditylnd

Conponent Type CDATA #FI XED ' Fiel d'
Value (1| 2| 3 ) #REQU RED

#FI XED

SDval ue ( AddedLi quidity |
RenovedLiquidity | Li qui di t yRout edQut )
#1 MPLI ED >

v _ _ _ _ _ —
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852 | PublishTrdIndicator Boolean Indicates if a trade should be reported via a market | <LELEVENT PubTrdind EMPTY>

reporting service. <! ATTLI ST PubTrdI nd
Valid values: Fl XTag CDATA #FI XED ' 852"
Y = Report trade Dat aType CDATA #FI XED ' Bool ean’
N = Do not report trade Ful | Nane CDATA #FI XED

' Publ i shTrdl ndi cator"
Conponent Type CDATA #FI XED ' Fiel d'
Value (Y | N) #REQU RED

SDval ue ( Repor t Tr ade
DoNot Report Trade ) #l MPLI ED >

853 | ShortSaleReason int Reason for short sale. <! ELEVENT shrt Sal eRsn ENMPTY>
<! ATTLI ST Shrt Sal eRsn

Valid values:

0 = Dealer Sold Short Fl XTag CDATA #FI XED ' 853’
1 = Dealer Sold Short Exempt Dat aType CDATA #FIXED 'int’
2 = Selling Customer Sold Short : Full Name CDATA #F| XED
3 = Selling Customer Sold Short Exempt _Short Sal eReason’
4 = Qualifed Service Representative (QSR) or Conponent Type CDATA #FI XED ' Fi el d'
Automatic Giveup (AGU) Contra Side Sold Value (0 | 1 ] 2 | 31 41 5)
Short #REQUI RED
5=QSR or AGU Contra Side Sold Short Exempt SDval ue ( Deal er Sol dshor t
Deal er Sol dShort Exenp
Se ngCust oner Sol dShor t
Se ngCust orrer Sol dShor t Exenpt
QSROr AGUCont r aSi deSol dShor t
QSROr AGUCont r aSi deSol dShor t Exenpt
# MPLI ED >
_ { Deleted: April30, 2003
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<! ELEMENT QtyTyp EMPTY>

854 | QtyType int Type of quantity specified in a quantity field:
Valid values: SLATILLST QT
0 = Units (shares, par, currency) FI XTag CDATA #FI XED ' 854'
1 = Contracts (if used - should specify Dat aType CDATA #FIXED 'int’
ContractMultiplier (tag 231)) Ful | Name CDATA #FI XED ' Qt yType'
Conponent Type CDATA #FI XED ' Fi el d'
Value (0 | 1) #REQUI RED
SDval ue  ( Units | Contracts )
# MPLI ED >
855 | SecondaryTrdType int Additional TrdType (see tag 828) assigned to a trade | SLELEVENT ScndTrdTyp EMPTY>

by trade match system.

<! ATTLI ST ScndTrdTyp
Fl XTag CDATA #FI XED ' 855’
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA
' Secondar yTr dType'

Conponent Type CDATA #FI XED ' Fi el d'
Value ( 0] 1] 2] 3] 4| 5] 6] 7

#FI XED

| 8] 9| 10 ) #REQUI RED
SDVal ue (__Requl arTrade | Bl ockTrade
EFP | Transfer | LlateTrade | TTrade

Wei ght edAver agePriceTrade | BunchedTrade
Lat eBunchedTrade | PriorReferencePriceTrade
| AfterHoursTrade ) #l MPLIED >

v _ _ _ _ _
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856 | TradeReportType int Type of Trade Report <! ELEMENT TrdRpt Typ EMPTY>
. <! ATTLI ST TrdRpt Typ
Valid values:
0 = Submit Fl XTag CDATA #FI XED ' 856'
1 = Alleged Dat aType CDATA #FI XED 'int’
2 = Accept Ful | Name CDATA #FI XED
3 = Decline ' TradeReport Type'
4 = Addendum Conponent Type CDATA #FI XED ' Fi el d'
5=No/Was Value (0| 1| 2| 3| 4| 5| 6] 7
6 = Trade Report Cancel #REQUI RED
7 = Locked In Trade Break SDVal ue (_Subnit | Alleged | Accept |
Decline | Addendum NoWas |
Tr adeRepor t Cancel | LockedlnTradeBreak )
#| MPLI ED >
857 | AllocNoOrdersType int Indicates how the orders being booked and allocated | SLELEVENT AllocNoQrdsTyp ENPTY>
by an Allocation Instruction or Allocation Report <! ATTLI ST Al |l ocNoOr dsTyp
message are identified, i.e. by explicit definition in the Fl XTag CDATA #FI XED ' 857"
NoOrders group or not. Dat aType CDATA #FI XED 'int"
Value values: Ful | Nane CDATA #FI XED
0= Not speciﬁed " Al l ocNoOr der sType'
1= Explicit list provided Conponent Type CDATA #FI XED 'Field'
Value (0 | 1 ) #REQUI RED
SDval ue ( Not Speci fi ed
ExplicitlistProvided ) #l MPLIED >
858 | SharedCommission Amt Commission to be shared with a third party, e.g. as part | <.ELEVENT Shar edConm (#PCDATA) >
of a directed brokerage commission sharing <! ATTLI ST Shar edComm
arrangement. FI XTag CDATA #FI XED ' 858"
Dat aType CDATA _#FI XED ' Ant'
Ful | Nane CDATA #FI XED
' Shar edComni ssi on'
Conponent Type CDATA #FIXED 'Field >
v _ _ _ _ _ —
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859 | ConfirmReqID String Unique identifier for a Confirmation Request message | SLELEVENT Cnf nReql D (#PCDATA) >
<! ATTLI ST Cnf nReql D
Fl XTag CDATA #FI XED ' 859'
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #FI XED ' ConfirnReql D
Conponent Type CDATA #FIXED 'Field >
860 [ AvgParPx Price Used to express average price as percent of par (used | SLELEVENT AvgPar Px (#PCDATA) >
where AvgPx field is expressed in some other way) <! ATTLI ST AvgPar Px
FI XTag CDATA #FI XED ' 860"
Dat aType CDATA #FI XED 'Price’
Ful | Nane CDATA #FI XED ' AvgPar Px'
Conponent Type CDATA #FIXED 'Field >
861 | ReportedPx Price Reported price (used to differentiate from AvgPx on a | SLELEVENT RotedPx (#PCDATA) >
confirmation of a marked-up or marked-down principal <! ATTLI ST Rpt edPx
trade) FI XTag CDATA #FI XED ' 861"
Dat aType CDATA #FIXED ' Pri ce'
Ful | Nane CDATA #FI XED ' Report edPx’
Conponent Type CDATA #FIXED 'Field >
862 | NoCapacities NumInGr | Number of repeating OrderCapacity entries. <! ELEVENT NoCapacities (#PCDATA)>
oup <! ATTLI ST NoCapacities

Fl XTag CDATA #FI XED ' 862’

Dat aType CDATA #FI XED ' Num nG oup’
Ful | Name CDATA #FI XED ' NoCapaci ti es’
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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863 | OrderCapacityQty

Qty

Quantity executed under a specific OrderCapacity (e.g.
quantity executed as agent, quantity executed as
principal)

<! ELEMENT OrdCpctyQy (#PCDATA)>
<I ATTLI ST OrdCpctyQty
Fl XTag CDATA #FI XED ' 863’
Dat aType CDATA #FIXED 'Qty'

Ful | Nane CDATA
' Order CapacityQty'

Conponent Type CDATA #FIXED 'Field' >

#FI XED

864 | NoEvents

NumInGr
oup

Number of repeating EventType entries.

<! ELEMENT NoEvents (#PCDATA) >
<! ATTLI ST NoEvents
Fl XTag CDATA #FI XED ' 864’
Dat aType CDATA #FI XED ' Numi nGr oup’
Ful | Nane CDATA #FI XED ' NoEvent s’
Conponent Type CDATA #FIXED 'Field >

865 | EventType

int

Code to represent the type of event

Valid values:
1 =Put
2 =Call
3 = Tender
4 = Sinking Fund Call
99 = Other

<! ELEMENT Event Typ EMPTY>
<! ATTLI ST Event Typ
Fl XTag CDATA #FI XED ' 865’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Event Type'
Conponent Type CDATA #FI XED ' Fi el d'

Value (1 | 2 | 3 | 4 | 99 )
#REQUI RED

SDval ue (
Si nki ngFundCal | |

Put | Call | Tender |
Q her ) #I MPLIED >

866 | EventDate

LocalMkt
Date

Date of event

<! ELEMENT Event Dt (#PCDATA) >
<! ATTLI ST Event Dt
Fl XTag CDATA #FI XED ' 866’
Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Name CDATA #FI XED ' Event Dat e’
Conponent Type CDATA #FIXED 'Field >
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867 | EventPx Price Predetermined price of issue at event, if applicable <! ELEMENT Event Px (#PCDATA) >
<! ATTLI ST Event Px
FI XTag CDATA #FI XED ' 867"
Dat aType CDATA #FI XED 'Price'
Ful | Nane CDATA #FI XED ' Event Px'
Conponent Type CDATA #FI XED ' Field' >
868 | EventText String Comments related to the event. <! ELEMENT Event Text (#PCDATA)>
<! ATTLI ST Event Text
FI XTag CDATA #FI XED ' 868"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Event Text'
Conponent Type CDATA #FIXED 'Field >
869 | PctAtRisk Percentag | Percent at risk due to lowest possible call. <! ELEVENT Pct AtRI sk (#PCDATA) >
e <! ATTLI ST Pct At Ri sk
FI XTag CDATA #FI XED ' 869’
Dat aType CDATA #FI XED ' Per cent age'
Ful | Nane CDATA #FI XED ' Pct At Ri sk'
Conponent Type CDATA #FIXED 'Field >
870 | NolnstrAttrib NumInGr | Number of repeating InstrAttribType entries. <LELEMENT NolnstrAttrib (#PCDATA)>
oup <I ATTLI ST NolnstrAttrib

FI XTag CDATA #FI XED ' 870"
Dat aType CDATA #FI XED ' Numl nG oup'

Ful | Name CDATA #FI XED ' NolnstrAttri

b’

Conponent Type CDATA #FI XED 'Fiel d'

>

v _ _ _ _ _
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871 | InstrAttribType

int

Code to represent the type of instrument attribute

Valid values:

1 = Flat (securities pay interest on a current basis
but are traded without interest)

2 = Zero coupon

= Interest bearing (for Euro commercial paper

when not issued at discount)

4 = No periodic payments

5 = Variable rate

6 = Less fee for put

7 = Stepped coupon

8 = Coupon period (if not semi-annual). Supply
redemption date in the InstrAttribValue (872)
field

9 = When [and if] issued

10 = Original issue discount

11 = Callable, puttable

12 = Escrowed to Maturity

13 = Escrowed to redemption date — callable.
Supply redemption date in the
InstrAttribValue (872) field

14 = Prerefunded

15 = In default

16 = Unrated
17 = Taxable
18 = Indexed

19 = Subject to Alternative Minimum Tax

20 = Original issue discount price. Supply price in
the InstrAttribValue (872) field

21 = Callable below maturity value

22 = Callable without notice by mail to holder
unless registered

99 = Text. Supply the text of the attribute or
disclaimer in the InstrAttribValue (872) field

<! ELEMENT InstrAttri bTyp EMPTY>
<IATTLI ST InstrAttribTyp
FI XTag CDATA #FI XED ' 871"
Dat aType CDATA #FIXED 'int'

Ful | Name CDATA #F1 XED
‘InstrAttribType'

Conponent Type CDATA #FI XED ' Fiel d'

Value (1| 2| 3| 4] 5| 6] 7] 8

| 9] 10| 11 | 12 | 13 | 14 | 15| 16 | 17
| 18 | 19 | 20| 21| 22 | 99 ) #REQU RED

SDval ue  ( Fl at | Zer oCoupon

I nt er est Beari ng | NoPer i odi cPaynent s
Vari abl eRat e | LessFeeFor Put
St eppedCoupon | CouponPeriod | Wienl ssued
OiginallssueDi scount | CallablePuttable
EscrowedToMat urity

EscrowedToRedenpti onDate | Pr er ef unded

nDefault | Unrated | Taxable | |ndexed
Subj ect ToAl t er nat i veM ni nunirax
OiginallssueDi scountPrice
Cal | abl eBel owivat uri tyVal ue
Ca

abl eW t hout Not i ceByMai | ToHol der Unl essRe
gistered Text ) #l MPLIED >
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872 | InstrAttribValue String Attribute value appropriate to the InstrAttribType | SLELEVENT InstrAttribValu (#PCDATA)>
(871) field. <I ATTLI ST InstrAttribvalu
Fl XTag CDATA #FI XED ' 872
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #Fl XED
"InstrAttribVal ue'
Conponent Type CDATA #FIXED 'Field >
873 | DatedDate LocalMkt | The effective date of a new securities issue determined | <! ELEVENT DtdDt (#PCDATA)>
Date by its underwriters. Often but not always the same as <! ATTLI ST Dt dDt
the Issue Date and the Interest Accrual Date Fl XTag CDATA #FI XED ' 873'
Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Nane CDATA #FI XED ' Dat edDat e'
Conponent Type CDATA #FIXED 'Field >
874 | InterestAccrualDate LocalMkt | The start date used for calculating accrued interest on | SLELEVENT IntAcr| DX (#PCDATA) >
Date debt instruments which are being sold between interest <! ATTLI ST IntAcrlDt
payment dates. Often but not always the same as the Fl XTag CDATA #FI XED ' 874’
Issue Date and the Dated Date Dat aType CDATA #FI XED ' Local Nkt Dat e
Ful | Nane CDATA #Fl XED
'InterestAccrual Date'
Conponent Type CDATA #FIXED 'Field >
875 | CPProgram int The program under which a commercial paper is issued | <! ELEVENT CPPgm EMPTY>

Valid values:

1=3()(3)
2=4(2)
99 = Other

<! ATTLI ST CPPgm
Fl XTag CDATA #FI XED ' 875’
Dat aType CDATA #FI XED 'int’
Ful | Nane CDATA #FI XED ' CPPr ogr ami
Conponent Type CDATA #FI XED 'Field'
Value (1| 2 | 99 ) #REQUI RED
SDValue (_3a3 | 42 | Oher ) #I MPLIED
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876 | CPRegType String The registration type of a commercial paper issuance <! ELEMENT CPReqTyp (#PCDATA) >
<! ATTLI ST CPReqgTyp

FI XTag CDATA #FI XED ' 876"

Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED ' CPRegType'
Conponent Type CDATA #FIXED 'Field >

877 | UnderlyingCPProgram | String The program under which the underlying commercial | <!ELEMENT UndCPPgm (#PCDATA) >
paper is issued <! ATTLI ST UndCPPgm

Fl XTag CDATA #FI XED ' 877"
Dat aType CDATA #FIXED ' String'

Ful | Nane CDATA #F| XED
' Under | yi ngCPPr ogr am

Conponent Type CDATA #FIXED 'Field >

878 | UnderlyingCPRegTyp | String The registration type of the underlying commercial | <LELEVENT UndCPReqTyp (#PCDATA)>
e paper issuance <! ATTLI ST _UndCPRegTyp

FI XTag CDATA #FI XED ' 878"
Dat aType CDATA #FI XED ' String'

Ful | Nane CDATA #F| XED
' Under | yi ngCPRegType'

Conponent Type CDATA #FIXED 'Field' >

879 | UnderlyingQty Qty Unit amount of the underlying security (par, shares, | </ELEVENT UndQy (#PCDATA)>
currency, etc.) <! ATTLI ST UndQty

Fl XTag CDATA #FI XED ' 879'

Dat aType CDATA #FIXED ' Qty'

Ful | Nane CDATA #FI XED ' Underlyi ngQty'
Conponent Type CDATA #FIXED 'Field >
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880

TrdMatchID

String

Identifier assigned to a trade by a matching system.

<! ELENMENT TrdM chl D (#PCDATA) >
<! ATTLI ST TrdMm chl D
FI XTag CDATA #FI XED ' 880"
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Tr dvat chl D
Conponent Type CDATA #FIXED 'Field >

881

SecondaryTradeRepor
tRefID

String

Used to refer to a previous
SecondaryTradeReportRefID when amending the
transaction (cancel, replace, release, or reversal).

<! ELEMENT ScndTr dRpt Ref | D (#PCDATA) >
<! ATTLI ST ScndTrdRpt Ref I D
Fl XTag CDATA #FI XED ' 881"
Dat aType CDATA #FIXED ' String'

Ful | Nane CDATA
' SecondaryTr adeReport Ref | D

Conponent Type CDATA #FIXED 'Field >

#F| XED

882

UnderlyingDirtyPrice

Price

Price (percent-of-par or per unit) of the underlying
security or basket. “Dirty” means it includes accrued
interest

<! ELEMENT UndDi rtyPx (#PCDATA) >
<! ATTLI ST UndDi rtyPx
Fl XTag CDATA #FI XED ' 882"
Dat aType CDATA #FI XED ' Price’

Ful | Name CDATA
"UnderlyingDirtyPrice'

Conponent Type CDATA #FIXED 'Field' >

#FI XED

883

UnderlyingEndPrice

Price

Price (percent-of-par or per unit) of the underlying
security or basket at the end of the agreement.

<! ELEVENT UndEndPx (#PCDATA) >
<I ATTLI ST UndEndPx
FI XTag CDATA #FI XED ' 883"
Dat aType CDATA #FI XED ' Price’

Ful | Nane CDATA
' Under | yi ngEndPri ce'

Conponent Type CDATA #FIXED 'Field >

#F| XED

v _ _ _ _ _ —
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884 | UnderlyingStartValue

Amt

Currency value attributed to this collateral at the start
of the agreement

<! ELEMENT UndSt art Val u (#PCDATA) >
<! ATTLI ST UndStartValu
FI XTag CDATA #FI XED ' 884"
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA
" UnderlyingStartVal ue'

Conponent Type CDATA #FIXED 'Field' >

#FI XED

885 | UnderlyingCurrentVal

ue

Amt

Currency value currently attributed to this collateral

<! ELEMENT UndCurr ent Val u (#PCDATA) >
<! ATTLI ST UndCurrent Val u
FI XTag CDATA #FI XED ' 885"
Dat aType CDATA #FI XED ' Ant'

Ful | Nane CDATA
" Under | yi ngCurr ent Val ue'

Conponent Type CDATA #FIXED 'Field' >

#F| XED

886 | UnderlyingEndValue

Amt

Currency value attributed to this collateral at the end of
the agreement

<! ELEMENT UndEndVal u ( #PCDATA) >
<! ATTLI ST UndEndVal u
FI XTag CDATA #FI XED ' 886"
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA
" Under | yi ngEndVal ue'

Conponent Type CDATA #FIXED 'Field' >

#FI XED

887 | NoUnderlyingStips

NumlInGr
oup

Number of underlying stipulation entries

<! ELEMENT NoUndSti ps (#PCDATA) >
<! ATTLI ST NoUndSti ps
Fl XTag CDATA #FI XED ' 887"
Dat aType CDATA #FI XED ' Num nG oup’

Ful | Nane CDATA #F|1 XED
' NoUnder | yi ngSti ps'

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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888 | UnderlyingStipType

String

Type of stipulation.
Same values as StipulationType (233)

<! ELEMENT UndSti pTyp (#PCDATA) >
<! ATTLI ST UndSti pTyp
FI XTag CDATA #FI XED ' 888"
Dat aType CDATA #FI XED ' String'

Ful | Nane CDATA
" Underl yingSti pType'

Conponent Type CDATA #FIXED 'Field' >

#FI XED

889 | UnderlyingStipValue

String

Value of stipulation.

Same values as StipulationValue (234)

<! ELEMENT UndSti pVal u (#PCDATA) >
<! ATTLI ST UndSti pVal u
FI XTag CDATA #FI XED ' 889"
Dat aType CDATA #FIXED 'String'

Ful | Nane CDATA
" Underlyi ngSti pVal ue'

Conponent Type CDATA #FIXED 'Field' >

#F| XED

890 | MaturityNetMoney

Amt

Net Money at maturity if Zero Coupon and maturity

value is different from par value

<! ELEMENT Mat Net Mhy (#PCDATA) >
<! ATTLI ST Mat Net Mhy
Fl XTag CDATA #FI XED ' 890’
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA
" MaturityNet Money'

Conponent Type CDATA #FIXED 'Field' >

#FI XED

891 | MiscFeeBasis

int

Defines the unit for a miscellaneous fee.

Value values:
0 = Absolute
1 = Per unit
2 = Percentage

<! ELEMENT M scFeeBasis EMPTY>
<! ATTLI ST M scFeeBasi s

FI XTag CDATA #FI XED ' 891"
Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #FI XED ' M scFeeBasi s’
Conponent Type CDATA #FI XED 'Fiel d'
Value (0 | 1| 2 ) #REQU RED
SDvalue (__ Absolute | PerUnit |
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<! ELEMENT Tot NoAl | ocs (#PCDATA) >

892 | TotNoAllocs int Total number of NoAlloc entries across all messages.
Should be the sum of all NoAllocs in each message <! ATTLI ST Tot NoAl | ocs
that has repeating NoAlloc entries related to the same FI XTag CDATA #FI XED ' 892
AllocID or AllocReportID. Used to support Dat aType CDATA #FIXED 'int'
fragmentation. ] )
Ful | Name CDATA #FI XED ' Tot NoAl | ocs
Conponent Type CDATA #FIXED 'Field >
893 | LastFragment Boolean Indicates whether this message is the last in a sequence | <!ELEMENT LastFragment EMVPTY>
of messages for those messages that support <! ATTLI ST Last Fr agnent
fragmentation, such as Allocation Instruction, Mass Fl XTag CDATA #FI XED ' 893'
Quote, Security List, Derivative Security List Dat aType CDATA #FI XED ' Bool ean’
Valid values: Ful | Name CDATA #FI XED ' Last Fragnent'
Y = Last message Conponent Type CDATA #FI XED ' Fi el d'
N = Not last message Value (Y | N) #REQU RED
SDval ue ( Last Message
Not Last Message ) #| MPLIED >
894 | CollReqID String Collateral Request Identifier <! ELEVENT Col| Reql D (#PCDATA) >

<! ATTLI ST Col | Reql D
Fl XTag CDATA #FI XED ' 894’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Col | Reql D!
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _
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895 | CollAsgnReason int Reason for Collateral Assignment <! ELEVENT Col | AsgnRsn EMPTY>
<I ATTLI ST Col |l AsgnRsn
Value values:
0 = Initial Fl XTag CDATA #FI XED ' 895'
1 = Scheduled Dat aType CDATA #FIXED 'int'
2 = Time Warning Ful | Nane CDATA #FI XED
3 = Margin Deficiency Col | AsgnReason
4 = Margin Excess Conponent Type CDATA #FI XED ' Fi el d'
5 = Forward Collateral Demand Value ( 0| 1| 2|1 3| 4] 5| 6| 7
6 = Event of default #REQUI RED
7 = Adverse tax event SDvalue (_ Initial | Schedul ed
Ti neWar ni ng | Mar gi nDef i ci ency
Mar gi nExcess | For war dCol | at er al Demand
Event Of Default | AdverseTaxEvent ) #l MPLIED
>
896 | ColllnquiryQualifier int Collateral inquiry qualifiers: <LELEMENT Col|lnqQual EMPTY>
<! ATTLI ST Col | | nqQual
Value values:
0 = TradeDate FI XTag CDATA #FI XED ' 896’
1 = GC Instrument Dat aType CDATA #FI XED 'int'
2 = Collaterallnstrument Ful | Name CDATA #FI XED
3 = Substitution Eligible CollinguiryQualifier
4 = Not Assigned Conponent Type CDATA #FI XED ' Fiel d'
5 = Partially Assigned Value (0] 1| 2] 3] 4| 5| 6] 7
6 = Fully Assigned #REQUI RED
7 = Outstanding Trades (Today < end date) SDVal ue (_ TradeDate | GClnstrunent |
Collateral Instrument | SubstitutionEligible
| Not Assi gned | Partial |l yAssi gned |
Ful | yAssi gned | Qut st andi ngTr ades )
#| MPLI ED >
897 | NoTrades NumInGr | Number of trades in repeating group. <! ELEVENT NoTrds (#PCDATA)>
oup <! ATTLI ST NoTrds
Fl XTag CDATA #FI XED ' 897"
Dat aType CDATA #FI XED ' Numi nG oup’
Ful | Name CDATA #FI XED ' NoTr ades'
v o Conponent Type CDATA #FIXED 'Field' >
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898 | MarginRatio Percentag | The fraction of the cash consideration that must be | <LELEVENT MynRatio (#PCDATA)>
e collateralized, expressed as a percent. A MarginRatio <! ATTLI ST MynRatio
of 102% indicates that the value of the collateral (after Fl XTag CDATA #FI XED ' 898"
1 " 1 "
dedu.cdtmg. fotr) 2lol/alrcut ) must exceed the cash Dat aType CDATA #FI XED ' Per cent age'
consideration .
y e Ful | Nane CDATA #FI XED ' Mar gi nRati o'
Conponent Type CDATA #FIXED 'Field' >
899 | MarginExcess Amt Excess margin amount (deficit if value is negative) <! ELEMENT MynExcess (#PCDATA)>
<! ATTLI ST MynExcess
FI XTag CDATA #FI XED ' 899’
Dat aType CDATA #FI XED ' Ant'
Ful | Name CDATA #FI XED ' Mar gi nExcess'
Conponent Type CDATA #FIXED 'Field >
900 | TotalNetValue Amt TotalNetValue is determined as follows: <! ELEMENT Tot Net Val u (#PCDATA) >
L . . <! ATTLI ST Tot Net Val u
At the initial collateral assignment TotalNetValue is ) )
the sum of (UnderlyingStartValue * (1-haircut)). FI XTag CDATA #FI XED ' 900
o _ Dat aType CDATA #FI XED ' Ant'
In a collateral substitution TotalNetValue is the sum of Ful | Name CDATA #F1 XED * Tot al Net Val ue"
(UnderlyingCurrentValue * (1-haircut)), | —71 7 R B
Conponent Type CDATA #FIXED "Field >
901 | CashOutstanding Amt Starting consideration less repayments <! ELEMENT GshQut st andi ng (#PCDATA) >

<! ATTLI ST CshQut st andi ng
Fl XTag CDATA #FI XED ' 901"
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA
' CashQut st andi ng'

Conponent Type CDATA #FIXED 'Field' >

#FI XED
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<! ELEMENT Col | Asgnl D (#PCDATA) >

902 | CollAsgnID String Collateral Assignment Identifier
<! ATTLI ST Col | Asgnl D
FI XTag CDATA #FI XED ' 902"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Col | Asgnl D
Conponent Type CDATA #FIXED 'Field >
903 | CollAsgnTransType int Collateral Assignment Transaction Type <! ELEMENT CollAsgnTransTyp EVPTY>
Value values: <! ATTLI ST Col | AsgnTransTyp
0= New Fl XTag CDATA #FI XED ' 903’
1 = Replace Dat aType CDATA #FIXED 'int’
2 = Cancel Ful | Nare CDATA #F| XED
3 = Release ' Col | AsgnTr ansType'
4 = Reverse Conponent Type CDATA #FI XED ' Fi el d'
Value (O | 1| 2| 3| 4) #REQU RED
SDvalue (_ New | Replace | Cancel |
Rel ease | Reverse ) # MPLIED >
904 | CollRespID String Collateral Response Identifier <! ELEMENT Col | Respl D (#PCDATA) >

<! ATTLI ST Col | Respl D
Fl XTag CDATA #FI XED ' 904’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Col | Respl D
Conponent Type CDATA #FIXED 'Field >
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905 | CollAsgnRespType int Collateral Assignment Response Type <! ELEMENT Col | AsgnRespTyp EMPTY>
<! ATTLI ST Col | AsgnRespTyp
Value values:
0 = Received Fl XTag CDATA #FI XED ' 905'
1 = Accepted Dat aType CDATA #FI XED 'int'
2 = Declined Ful | Nane CDATA #FI XED
3 =Rejected ' Col | AsgnRespType'
Conponent Type CDATA #FI XED ' Fi el d'
Value (0] 1] 2| 3 ) #REQU RED
SDvalue (__Received | Accepted |
Declined | Rejected ) #IMPLIED >
906 | CollAsgnRejectReaso | int Collateral Assignment Reject Reason <! ELEVENT Col | AsgnRej Rsn ENPTY>
n <I ATTLI ST Col | AsgnRej Rsn
Value values: . .
0 = Unknown deal (order / trade) Fl XTag CDATA #FI XED ' 306
1 = Unknown or invalid instrument Dat aType CDATA #FIXED 'int’
2 = Unauthorized transaction Ful | Name CDATA #FI XED
3 = Insufficient collateral Col | AsgnRej ect Reason
4 = Invalid type of collateral Conponent Type CDATA #FI XED ' Fi el d'
5 = Excessive substitution Value (0| 1] 2] 3] 4] 51 99)
99 = Other #REQUI RED
SDval ue ( UnknownDeal
UnknownOr | nval i dl nstrunent
Unaut hori zedTr ansacti on
nsufficientCollateral
nval i dTypeO Col | at er al
Excessi veSubstitution | OGther ) # MPLIED >
907 | CollAsgnRefID String Collateral Assignment Identifier to which a transaction | SLELEVENT CollAsgnRef|D (#PCDATA) >

refers

<! ATTLI ST Col | AsgnReflD
FI XTag CDATA #FI XED ' 907"
Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED ' Col | AsgnRef | D

Conponent Type CDATA #FIXED 'Field' >
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908 | CollRptID

String

Collateral Report Identifier

<! ELEMENT Col | Rpt | D (#PCDATA) >
<! ATTLI ST Col | Rpt1D
FI XTag CDATA #FI XED ' 908"
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Col | Rpt | D!
Conponent Type CDATA #FI XED 'Fi el d'

>

909 | ColllnquiryID

String

Collateral Inquiry Identifier

<! ELENMENT Col | I ngql D (#PCDATA) >
<I ATTLI ST CollInglD
Fl XTag CDATA #FI XED ' 909'
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' Col I I nquiryl D
Conponent Type CDATA #FI XED 'Field'

>

910 | CollStatus

int

Collateral Status

Value values:
0 = Unassigned
1 = Partially Assigned
2 = Assignment Proposed
3 = Assigned (Accepted)
4 = Challenged

<! ELEMENT Col | Stat EMPTY>
<I ATTLI ST Col | St at
FI XTag CDATA #FI XED ' 910"
Dat aType CDATA #FIXED 'int'
Ful | Nane CDATA #FI XED ' Col | St at us'
Conponent Type CDATA #FI XED ' Fi el d'
Value (0| 1| 2| 3| 4 ) #REQU RED

SDval ue ( Unassi gned |
Partiall yAssigned | Assignnent Proposed |
Assi gnedAccepted | Challenged ) #l MPLIED >

911 | TotNumReports

int

Total number or reports returned in response to a
request

<! ELEMENT Tot NunRpts (#PCDATA) >
<! ATTLI ST Tot NunRpt s
FI XTag CDATA #FI XED ' 911"
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Tot NunReports'
Conponent Type CDATA #FI XED 'Field'

>
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912 | LastRptRequested Boolean Indicates whether this message is that last report | SLELEMENT LastRptReqed (#PCDATA)>
message in response to a request, such as Order Mass <! ATTLI ST Last Rpt Reged
Status Request. Fl XTag CDATA #FI XED ' 912"
Y = Last message Dat aType CDATA _#FI XED ' Bool ean'
N = Not last message
Ful | Nane CDATA #Fl XED
' Last Rpt Request ed’
Conponent Type CDATA #FIXED 'Field >
913 | AgreementDesc String The full name of the base standard agreement, annexes | </ ELEVENT Agnt Desc (#PCDATA) >
and amendments in place between the principals <I ATTLI ST Agnt Desc
applicable to a financing transaction. Fl XTag CDATA #FI XED ' 913'
Dat aType CDATA #FIXED 'String'
Ful | Name CDATA #FI XED ' Agr eement Desc'
Conponent Type CDATA #FIXED 'Field >
914 | AgreementID String A common reference to the applicable standing | SLELEVENT Agnt|D (#PCDATA) >
agreement between the counterparties to a financing <! ATTLI ST Agnt|D
transaction. Fl XTag CDATA #FI XED ' 914’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Agr eenent | D
Conponent Type CDATA #FIXED 'Field >
915 | AgreementDate LocalMkt | A reference to the date the underlying agreement | SLELEVENT AgmiDt (#PCDATA)>
Date specified by AgreementID and AgreementDesc was <! ATTLI ST Agnt Dt

executed.

Fl XTag CDATA #FI XED ' 915’
Dat aType CDATA #FI XED ' Local Mt Dat e’
Ful | Nane CDATA #FI XED ' Agr eenent Dat e’

Conponent Type CDATA #FIXED 'Field' >
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916 | StartDate LocalMkt | Start date of a financing deal, i.c. the date the buyer | SLELEVENT StartDt (#PCDATA)>
Date pays the seller cash and takes control of the collateral <! ATTLI ST StartDt
FI XTag CDATA #FI XED ' 916"
Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Nane CDATA #FI XED ' Start Date'
Conponent Type CDATA #FIXED 'Field >
917 | EndDate LocalMkt | End date of a financing deal, i.e. the date the seller | SLELEVENT EndDt (#PCDATA) >
Date reimburses the buyer and takes back control of the <! ATTLI ST EndDt
collateral FI XTag CDATA #FI XED ' 917'
Dat aType CDATA #FI XED ' Local Mkt Dat e’
Ful | Nanme CDATA #FI XED ' EndDat e'
Conponent Type CDATA #FIXED 'Field >
918 | AgreementCurrency Currency | Contractual currency forming the basis of a financing | <LELEVENT Agmt Ccy EMPTY>
agreement and associated transactions. Usually, but <! ATTLI ST Agnt Ccy
not always, the same as the trade currency. Fl XTag CDATA #FI XED ' 918"
Dat aType CDATA #FI XED ' Currency’
Ful | Nane CDATA #FI XED
' Agr eenent Currency’
Conponent Type CDATA #FI XED ' Fi el d'
Val ue (_ % soCurrencyCode; ) #REQUI RED
>
919 | DeliveryType int Identifies type of settlement <! ELEMENT DivryTyp EMPTY>
0 = “Versus. Payment”: Deliver (if Sell) or <! ATTLI ST D vryTyp
Receive (if Buy) vs. (Against) Payment Fl XTag CDATA #FI XED ' 919
1 = “Free”: Deliver (if Sell) or Receive (if Buy) Dat aType CDATA #FI XED 'int'
5o ”l%art Ful | Nane CDATA #FI XED ' Del i veryType'
3 = Hold In Custods Conponent Type CDATA #FI XED 'Fiel d'
Value (0] 1] 2| 3 ) #REQUI RED
R Tl i Mttt ittt it SDVal-ue (- VersusPaynent-t -Free + —— - — -
TriParty | HoldlnCustody ) #l MPLIED >
X
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Deleted: <! ELEVENT
| Del i veryType (#PCDATA) >

<! ATTLI ST Del i veryType
FI XTag CDATA #FI XED ' 919'
Dat aType CDATA #FI XED "int'
>

Inserted: <! ELEMVENT
Del i veryType (#PCDATA) >

<! ATTLI ST Del i veryType
FI XTag CDATA #FI XED ' 919'
Dat aType CDATA #FI XED 'int'
>




920 | EndAccruedInterestA
mt

Amt

Accrued Interest Amount applicable to a financing
transaction on the End Date.

<! ELEMENT EndAcrdl nt Ant (#PCDATA) >
<! ATTLI ST EndAcrdl nt Ant
Fl XTag CDATA #FI XED ' 920’
Dat aType CDATA #FI XED ' Ant'

Ful | Name CDATA #F1 XED
' EndAccr uedl nt erest Ant '

Conponent Type CDATA #FIXED 'Field' >

921 | StartCash

Amt

Starting dirty cash consideration of a financing deal,
i.e. paid to the seller on the Start Date.

<! ELEMENT StartCsh (#PCDATA) >
<I ATTLI ST StartCsh
Fl XTag CDATA #FI XED ' 921
Dat aType CDATA #FI XED ' Ant'
Ful | Nane CDATA #FI XED ' Start Cash'
Conponent Type CDATA #FIXED 'Field >

922 | EndCash

Amt

Ending dirty cash consideration of a financing deal. i.e.
reimbursed to the buyer on the End Date.

<! ELEMENT EndCsh (#PCDATA) >
<! ATTLI ST EndGCsh
FI XTag CDATA #FI XED ' 922'
Dat aType CDATA #FI XED ' Ant'
Ful | Nane CDATA #FI XED ' EndCash’
Conponent Type CDATA #FIXED 'Field >

923 | UserRequestID

String

Unique identifier for a User Request.

<! ELEMENT User Reql D (#PCDATA) >
<! ATTLI ST UserReql D
Fl XTag CDATA #FI XED ' 923'
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' User Request | D
Conponent Type CDATA #FIXED 'Field >

v _ _ _ _ _

June 18, 2003

310
Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

_ { Deleted: April30, 2003




<! ELEMENT User ReqTyp EMPTY>

924 | UserRequestType int Indicates the action required by a User Request
Message <I ATTLI ST User ReqTyp
Valid values: Fl XTag CDATA #FI XED ' 924"
1 = LogOnUser Dat aType CDATA #FIXED 'int'
2 = LogOffUser Ful | Nane CDATA #FI XED
3 = ChangePasswordForUser “User Request Type'.
4 = Request Individual User Status Conponent Type CDATA #FI XED ' Fi el d'
Value (1| 2| 3| 4 ) #REQU RED
SDValue (_ LogOnUser | LogOfifUser |
ChangePasswor dFor User
Request | ndi vi dual User Status ) # MPLIED >
925 | NewPassword String New Password or passphrase <! ELEVENT NewPassword (#PCDATA)>
<! ATTLI ST NewPassword
FI XTag CDATA #FI XED ' 925"
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #FI XED ' NewPasswor d'
Conponent Type CDATA #FIXED 'Field >
926 | UserStatus int Indicates the status of a user <! ELEMENT User Stat EMPTY>

Valid values:
1 =Logged In
2 =Not Logged In
3 = User Not Recognised
4 = Password Incorrect
5 = Password Changed
6 = Other

<! ATTLI ST User St at
Fl XTag CDATA #FI XED ' 926’
Dat aType CDATA #FI XED 'int'
Ful | Name CDATA #FI XED ' User St at us'
Conponent Type CDATA #FI XED 'Fiel d'

Value (1 | 2 | 3 | 4 | 5] 6)
#REQUI RED

SDvValue (_ Loggedin | Notloggedlin |
User Not Recogni sed | Passwor dl ncorrect |
Passwor dChanged | OQther ) #1 MPLIED >

v _ _ _ _ _
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927 | UserStatusText

String

A text description associated with a user status.

<! ELEMENT User St at Text (#PCDATA) >
<! ATTLI ST User St at Text
FI XTag CDATA #FI XED ' 927"
Dat aType CDATA #FI XED ' String'

Ful | Nane CDATA
' User St at usText '

Conponent Type CDATA #FIXED 'Field' >

#FI XED

928 | StatusValue

int

Indicates the status of a network connection

Valid values:
1 = Connected
2 = Not connected — down expected up
3 = Not connected — down expected down
4 =In Process

<! ELEMENT St at Val u EMPTY>
<! ATTLI ST StatValu
FI XTag CDATA #FI XED ' 928’
Dat aType CDATA #FI XED 'int'
Ful | Nane CDATA #FI XED ' St at usVal ue’
Conponent Type CDATA #FI XED 'Fiel d'
Value (1] 2| 3| 4) #REQU RED

SDval ue Connect ed |
Not Connect edDownExpect edUp |
Not Connect edDownExpect edDown | | nProcess )
#| MPLI ED >

929 | StatusText

String

A text description associated with a network status.

<! ELEMENT St at Text (#PCDATA) >
<! ATTLI ST St at Text
FI XTag CDATA #FI XED ' 929’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' St at usText'
Conponent Type CDATA #FIXED 'Field >

930 | RefComplID

String

Assigned value used to identify a firm.

<! ELEMENT Ref Conpl D (#PCDATA) >
<! ATTLI ST Ref Conpl D
Fl XTag CDATA #FI XED ' 930’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Ref Conpl D
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931 | RefSubID String Assigned value used to identify specific elements | <LELEVENT RefSublD (#PCDATA) >
within a firm. <! ATTLI ST Ref Subl D

FI XTag CDATA #FI XED ' 931"

Dat aType CDATA #FIXED ' String'

Ful | Name CDATA #FI XED ' Ref Subl D
Conponent Type CDATA #FIXED 'Field >

932 | NetworkResponselD String Unique identifier for a network response. <! ELEVENT N wkRsp| D (#PCDATA) >
<! ATTLI ST Nt wkRspl D

Fl XTag CDATA #FI XED ' 932
Dat aType CDATA #FIXED ' String'

Ful | Nane CDATA #F|1 XED
' Net wor kResponsel D

Conponent Type CDATA #FIXED 'Field >

933 | NetworkRequestID String Unique identifier for a network resquest. <! ELEVENT N wkReql D (#PCDATA) >
<I ATTLI ST Nt wkReql D

FI XTag CDATA #FI XED ' 933"
Dat aType CDATA #FI XED ' String'

Ful | Name CDATA #F1 XED
' Net wor kRequest | D

Conponent Type CDATA #FIXED 'Field' >

934 | LastNetworkResponse | String Identifier of the previous Network Response message | SLELEVENT LastNtwkRspl D (#PCDATA) >
ID sent to a counterparty, used to allow incremental <! ATTLI ST Last Nt wkRspl D

updates' FI XTag CDATA #FI XED ' 934'

Dat aType CDATA #FIXED ' String'

Ful | Nane CDATA #F|I XED
' Last Net wor kResponsel D

Conponent Type CDATA #FIXED 'Field >

_ { Deleted: April30, 2003
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935 | NetworkRequestType | int Indicates the type and level of details required for a | <LELEVENT NtwkReqTyp EMPTY>
Network Status Request Message <! ATTLI ST Nt wkReqTyp
Valid values: Fl XTag CDATA #FI XED ' 935
1 = Snapshot Dat aType CDATA #FIXED 'int’
2 = Subscribe Ful | Nare CDATA #FI XED
4 = Stop subscribing Net wor kRequest Type
8 = Level of detail, then NoCompID’s becomes Conmponent Type CDATA #FI XED ' Fi el d'
required Value (1] 2 | 4| 8 ) #REQU RED
SDValue (__ Snapshot | Subscribe |
St opSubscribing | Level O Detail ) #l MPLIED
Boolean logic applies EG If you want to subscribe for | =
changes to certain id’s then UserRequestType =10
(8+2), Snapshot for certain ID’s =9 (8+1)
936 | NoComplDs NumInGr | Number of ComplD entries in a repeating group. <! ELEVENT NoConpl Ds (#PCDATA) >
oup <I ATTLI ST NoConpl Ds
FI XTag CDATA #FI XED ' 936"
Dat aType CDATA #FI XED ' Num nG oup’
Ful | Nane CDATA #FI XED ' NoConpl Ds'
Conponent Type CDATA #FIXED 'Field >
Deleted: <! ELEVENT
/’ Nt wkSt at RspType EMPTY>{
937 | NetworkStatusRespon | int Indicates the type of Network Response Message <! ELEMENT Nt wkStat RspTyp ENPTY> / <!F?gggSED§tT%§F?tX?§T%%%ﬂ q
1
seType Valid values: <! ATTLI ST Nt wkSt at RspTyp Dat aType CDATA #FI XED
: ‘ ' Sty
1 = Full Fl XTag CDATA #FIXED 937 ! Ful | Name CDATA #FI XED
= Dat aType CDATA #FIXED 'int’ " Net wor kSt at usResponseType" |
2 = Incremental update yp / Value (1| 2 ) #REQU REDY
Ful | Nane CDATA #FI XED ! SDval ue (Full |
' Net wor kSt at usResponseType' ” I ncrenental ) #l MPLI EDY
>
Conponent Type CDATA #FI XED 'Fiel d' /’
I Inserted: <! ELEVENT
Value (1| 2 ) #REQU RED /| NwkSt at RspType EMPTY>{
I, | <UATTLI ST Nt wkSt at RspTypef
TR EBV&I ue (_Full | Increnental Update ) | // FI XTag CDATA #FI XED "937"
I/ Dat aType CDATA #FI XED
p ity
= Ful | Name CDATA #FI XED
" Net wor kSt at usResponseType"
Value (1 | 2 ) #REQUI REDT
—————————————————————————————————————————————————————————————————————————————————————————————————— N SDval ue (Full |
N I ncrenental ) #l MPLI EDY
s
{ Deleted: April30, 2003
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<! ELEMENT NoCol | I ngQual (#PCDATA) >

938 | NoColllnquiryQualifie | NumInGr | Number of ColllnquiryQualifier entries in a repeating
r oup group. <! ATTLI ST _NoCol | | ngQual
FI XTag CDATA #FI XED ' 938'
Dat aType CDATA #FI XED ' Numi nG oup’
Ful | Nane CDATA #F| XED
' NoCol I I nquiryQualifier'
Conponent Type CDATA #FIXED 'Field' >
939 | TrdRptStatus int Trade Report Status <L ELEMENT TrdRptStat EVPTY>
Valid val <! ATTLI ST Tr dRpt St at
alid values:
0 =Accepted FI XTag CDATA #FI XED ' 939’
1 = Rejected Dat aType CDATA #FI XED 'int’
Ful | Nane CDATA #FI XED ' Tr dRpt St at us*
Conponent Type CDATA #FI XED 'Fiel d'
Value (0 | 1) #REQU RED
SDValue ( Accepted | Rejected )
#| MPLI ED >
) 4
940 | AffirmStatus int Identifies the status of the ConfirmationAck. <LELEMENT Affirntat EMPTY>

Valid values:
1 = Received
2 = Confirm rejected, i.e. not affirmed
3 = Affirmed

<! ATTLI ST Affirnftat
Fl XTag CDATA #FI XED ' 940’
Dat aType CDATA #FIXED 'int'
Ful | Name CDATA #FI XED ' Affirn6t at us’
Conponent Type CDATA #FI XED 'Fiel d'
Value (1| 2 | 3 ) #REQU RED

SDVal ue ( Received | ConfirnRejected
| Affirmed ) #IMPLIED >

v _ _ _ _ _
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_ - 7| Deleted: <! ELEMENT
Tr dRpt St at us EMPTY>Y
<I ATTLI ST TrdRpt St at usY

FI XTag CDATA #FI XED "938"q
\ Dat aType CDATA #F| XED

\ "int"y

\ Value (0 | 1) #REQUI REDT
N SDVal ue (Accepted |
. | Rej ected) # MPLI EDY

>q

Inserted: <! ELEMENT

Tr dRpt St at us EMPTY>Y

<I ATTLI ST TrdRpt St at usY
FI XTag CDATA #FI XED "938"q
Dat aType CDATA #FI XED

"int"q
Value (0 | 1) #REQUI REDY
SDVal ue (Accepted |

Rej ect ed) #| MPLI EDT

>

_ { Deleted: April30, 2003




941

UnderlyingStrikeCurre
ncy

Currency

Currency in which the strike price of an underlying
instrument is denominated

<! ELEMENT UndStrkCcy EMPTY>
<! ATTLI ST UndStrkCcy
FI XTag CDATA #FI XED ' 941"
Dat aType CDATA #FI XED ' Currency'

Ful | Name CDATA #F1 XED
" UnderlyingStrikeCurrency'

Conponent Type CDATA #FI XED ' Fiel d'
% soCurrencyCode; ) #REQUI RED

Val ue (

Y

942

LegStrikeCurrency

Currency

Currency in which the strike price of a instrument leg
of a multileg instrument is denominated

<! ELEMENT LegStrkCcy EMPTY>
<! ATTLI ST LegStrkCcy
Fl XTag CDATA #FI XED ' 942
Dat aType CDATA #FI XED ' Currency'

Ful | Name CDATA #F1 XED
'LegStrikeCurrency'

Conponent Type CDATA #FI XED ' Fi el d'
% soCurrencyCode; ) #REQUI RED

Val ue (

Y

943

TimeBracket

String

A code that represents a time interval in which a fill or
trade occurred.

Required for US futures markets.

<! ELEMENT TnBracket (#PCDATA)>
<! ATTLI ST TnBracket
FI XTag CDATA #FI XED ' 943’
Dat aType CDATA #FIXED ' String'
Ful | Name CDATA #FI XED ' Ti neBr acket'
Conponent Type CDATA #FIXED 'Field >
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Deleted: <! ELEMENT
Ti meBr acket (#PCDATA) >
<! ATTLI ST Ti neBr acket |
Fl XTag CDATA #FI XED "943" 1
Dat aType CDATA #F| XED
"String"
>

Inserted: <! ELEMENT
Ti meBr acket (#PCDATA) >
<! ATTLI ST Ti neBr acket |
FI XTag CDATA #FI XED "943" 1
Dat aType CDATA #FI XED
"String"1
>

{ Deleted: April30, 2003




<! ELEMENT Col | Actn EMPTY>

944 | CollAction int Action proposed for an Underlying Instrument
instance. <I ATTLI ST Coll Actn
Valid values: Fl XTag CDATA #FI XED ' 944'
0 = Retain Dat aType CDATA #FIXED 'int'
1=Add Ful | Name CDATA #FI XED ' Col | Acti on’'
2 =Remove Conponent Type CDATA #FI XED ' Fi el d'
Value (0 | 1| 2 ) #REQU RED
SDvalue (__ Retain | Add | Renove )
#1 MPLI ED >
) 4
945 | ColllnquiryStatus int Status of Collateral Inquiry <! ELEMENT Col Il ngStat ENPTY>
. <! ATTLI ST Col |1 nqgStat
Valid values:
0 = Accepted Fl XTag CDATA #FI XED ' 945'
1= Accepted with Wamings Dat aType CDATA #FIXED 'int'
2 = Completed Ful | Nane CDATA #F|1 XED

3 = Completed with Warnings
4 = Rejected

' ColllnquiryStatus'

Conponent Type CDATA #FI XED ' Fi el d'

Value (0] 1| 2| 3| 4) #REQURED

SDval ue ( Accept ed

Accept edW t hWar ni ngs |

Conpl et ed

Conpl etedWthWarnings | Rejected ) #l MPLIED
>
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Deleted: <! ELEMENT
/| Col | Acti on( #PCDATA) >
| <L ATTLI ST Col | Acti onf

/ FI XTag CDATA #FI XED " 944"

Dat aType CDATA #FI XED
"int"q

Value (O | 1| 2)
#REQUI REDY

SDVal ue (Retain | Add |
Renove ) #l MPLI EDY
>

Inserted: <! ELEMENT
Col | Acti on(#PCDATA) >1
<! ATTLI ST Col | Acti onf
FI XTag CDATA #FI XED " 944"
Dat aType CDATA #FI XED
"int"q
Value (O | 1| 2)
#REQUI REDY
SDVal ue (Retain | Add |
Renove ) #l MPLI EDf
>

Deleted: <! ELEMVENT
/| Col I I nqui rySt atus (#PCDATA) >1

;| <UATTLI ST Col I I nqui rySt atusq

Fl XTag CDATA #FI XED "945"
Dat aType CDATA #FI XED
"t

nt"q

Value (0| 1| 2| 3| 4)
#REQUI REDY

SDVal ue (Accepted |
Accept ed_wi t h_War ni ngs |
Conpl et ed
Conpl et ed_

|

wi t h_\\ar ni ngs |
Rej ected ) #l DY
1

LI El

>

Inserted: <! ELEMENT
Col I I nqui rySt at us (#PCDATA) >
<! ATTLI ST Col | I nqui rySt at usf
FI XTag CDATA #FI XED " 945"
Dat aType CDATA #FI XED
"int"q
Value (O | 1| 2| 3] 4)
#REQUI REDf|
SDvVal ue (Accepted |
Accept ed_wi t h_War ni ngs |
Conpl et ed
Conpl et ed_

|

wi t h_Warni ngs |
Rej ected ) #l
l

L1 EDY

>

{ Deleted: April30, 2003 )




<! ELEMENT Col | IngRslt

EMPTY>

946 | ColllnquiryResult int Result returned in response to Collateral Inquiry
. <! ATTLI ST ColllngRslt
Valid values: DA . .
0 = Successful (Default) Fl XTag [A #FIXED * 946
1 = Invalid or unknown instrument Dat aType CDATA #FIXED 'int’
2 = Invalid or unknown collateral type Ful | Name CDATA #FI XED
3 = Invalid parties 'Coll I nquiryResult'
4 = Invalid Transport Type requested Conponent Type CDATA #FI XED ' Fiel d'
5 = Invalid Destination requested Value ( 0| 1| 2|1 3| 4] 5| 6| 7
6 = No collateral found for the trade specified [ 81 9] 99) #REQUIRED
7 =No collateral found for the order specified SDval ue ( Successf ul
_ : I nval i dOr Unknownl nst r ument
8= Collateral. Inquiry type not guppgned nval i dor UnknownCol [ at er al Type
9 = Unauthorized for collateral inquiry InvalidParties
_ : ER I nval i dTr ansport TypeRequest ed
99 = Other (further information in Text (58) field) | ; nval T dDest i nati onRoquest od
NoCol | at er al FoundFor TheTr adeSpeci fi ed
4000+ Reserved and available for bi-laterally | NoCol Lat eral FoundFor TheQr der Speci fi ed
Col l ateral | nqui ryTypeNot Suppor t ed
agreed upon user-defined values Unaut hori zedFor Coll ateral Inquiry | Ot her
#1 MPLI ED > !
) 4 !(
947 | StrikeCurrency Currency Currency in which the StrikePrice is denominated. <! ELEMENT StrkCcy (#PCDATA)>
<! ATTLI ST StrkCcy
FI XTag CDATA #FI XED ' 947"
Dat aType CDATA #FI XED ' Currency’
Ful | Nane CDATA #Fl XED
' StrikeCurrency’
Conponent Type CDATA #FIXED 'Field >
) &
948 | NoNested3PartylDs NumInGr | Number of Nested3PartylD (949), | <LELEVENT NoNst 3Ptyl Ds (#PCDATA) >
oup Nested3PartyIDSource (950), and Nested3PartyRole <! ATTLI ST NoNst 3Ptyl Ds
951) entries Fl XTag CDATA #FI XED ' 948'
Dat aType CDATA #FI XED ' Numi nG oup’
Ful | Name CDATA #FI XED
' NoNest ed3Partyl Ds'
Conponent Type CDATA #FIXED 'Field >
v _ 1 _ - -y
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N "Currency" |
>

Deleted: <! ELEMENT
| Col 'l ngResul t (#PCDATA) >

<I ATTLI ST Col | I ngResul t 1
FI XTag CDATA #FI XED " 946"
Dat aType CDATA #F| XED

"int"q
Value (0| 1] 2| 3| 4]
51 6] 7] 8] 9] 99)

#REQUI REDT

SDVal ue (Successful |

I nval i d_or _unknown_i nst runen
t]

I nval i d_or _unknown_col | atera
| _type | Invalid_parties |

I nval i d_Transport_Type_reque
sted

Idn?/al 1 d_Destination_requeste
No_col I ateral _found_for_the_
trade_specified |
No_col I ateral _found_for_the_
order_specified |
Col l ateral _I nquiry_type_not_
supported |

Unaut hori zed_for_col l ateral _
inquiry | Cher ) # MPLIEDY
al

| Inserted: <! ELEMENT

Col | I nqResul t (#PCDATA) >1

<I ATTLI ST Col | I nqResul t 1

FI XTag CDATA #FI XED " 946" Y
Dat aType CDATA #FI XED

"int
Value (0] 1] 2| 3| 4|
5167 8] 9] 99)
#REQUI REDf|

SDVal ue (Successful |
I nval i d_or _unknown_i nst runen

t|
I'nvalid_or _unknown_col I 2]

" 7| Deleted: <! ELENMENT
StrikeCurrency (#PCDATA) >
<I ATTLI ST StrikeCurrencyf
\ Fl XTag CDATA #FI XED "947" 1
! Dat aType CDATA #F| XED

v | "Currency" |

\ >

Inserted: <! ELEMENT

StrikeCurrency (#PCDATA) >

<I ATTLI ST StrikeCurrencyf
FI XTag CDATA #FI XED " 947"

Dat aType CDATA #FI XED
[3]]
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949 | Nested3PartyID String PartylD value within a "third instance" Nested | </ELEMENT Nst3PtylD (#PCDATA)>
repeating group. <! ATTLI ST Nst3PtylD
Same values as PartylD (448) FI XTag CDATA #F| XED ' 949
Dat aType CDATA #FIXED ' String'
Ful | Nane CDATA #F| XED
' Nest ed3Partyl D

Conponent Type CDATA #FIXED 'Field >

950 | Nested3PartyIDSource | char PartyIDSource value within a "third instance" Nested | SLELEMENT Nst3Ptyl DSrc EMPTY>

repeating group.
Same values as PartylDSource (447)

<! ATTLI ST Nst3Ptyl DSrc
FI XTag CDATA #FI XED ' 950'
Dat aType CDATA #FIXED ' char'

Ful | Narme CDATA
' Nest ed3Par t yl DSour ce'

Conponent Type CDATA #FIXED 'Field'

Value ( B| C| D| E| F| G| H
11 2| 3] 4] 5| 6] 7] 8] 9] A]|
#REQUI RED

#FI XED

SDValue ( BIC | AccptMarketPart
Pr opCode 1 SOCode | SettlEntloc | MC
CSDPar t Code | Kor eanl nvestor| D
Tai waneseQualified | TaiwaneseTradi ngAcc
MCDnunber Chi neseBShar e

|

UKNat i onal | nsPenNunber | USSoci al Security

USEnpl oyer | DNunber |
|

|
Austral i anBusi nessNunber

Aust ral i anTaxFi | eNunber |
DirectedDefinedl SITC ) #l MPLIED >

v _ _ _ _ _
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951 | Nested3PartyRole int PartyRole value within a "third instance" Nested | SLELEMENT Nst3PtyRol e EMPTY>
repeating group. <! ATTLI ST Nst3PtyRol e
Same values as PartyRole (452) FiI XTag CDATA #F| XED ' 951

Dat aType CDATA #FIXED 'int'

Ful | Nanme CDATA #FI XED
' Nest ed3Par t yRol e’

Conponent Type CDATA #FI XED 'Field'

Value (1| 2| 3| 4] 5| 6] 7] 8
| 91 10| 11| 12 | 13 | 14 | 15| 16 | 17
| 18 | 19 | 20 | 21 | 22 | 24 | 25 | 26 |
27 | 28 | 29 | 30 | 31| 32| 33| 34| 35
| 36 | 37 | 38 | 39 ) #REQUI RED

SDval ue ( ExecutingFirm |
Brokerof Credit | CientID | dearingFirm |
InvestorID | IntroducingFirm | EnteringFirm
| LocatelLendingFirm | FundManager
Settl enentlocation | InitiatingTrader
Execut i ngTr ade | O der Ori gi nat or
G veupd earingFirm
Correspondantd earingFirm | ExecutingSystem
| Cont raFirm | Cont rad earingFirm
SponsoringFirm | Undr Cont raFirm
d earingQOrgani zation | Exchange
Cust oner Account
Cor respondent d eari ngOr gani zati on
Cor r espondent Br oker
Buyer Sel | er Recei verDeliverer | Custodian
Internediary | Agent | SubCustodian
Beneficiary InterestedParty
Regul at or yBody | Li qui di t yProvi der
Ent eri ngTr ader | Cont r aTr ader
PositionAccount | AllocEntity ) # MPLIED >

952 | NoNested3PartySubID | NumInGr | Number of Nested3PartySubIDs (953) entries <! ELEVENT NoNst 3PtySubl Ds (#PCDATA) >
S oup <! ATTLI ST NoNst 3Pt ySubl Ds

FI XTag CDATA #FI XED ' 952'

Dat aType CDATA #FI XED ' Num nG oup’

Ful | Nane CDATA #F| XED
' NoNest ed3Par t ySubl Ds'

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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953 | Nested3PartySubID String PartySubID value within a "third instance” Nested | SLELEMENT Nst3PtySubl D (#PCDATA) >

repeating group. <! ATTLI ST Nst 3Pt ySubl D
Same values as PartySubID (523) FI XTag CDATA #FI XED ' 953
Dat aType CDATA #FIXED 'String'
Ful | Nane CDATA #Fl XED

' Nest ed3Part ySubl D
Conponent Type CDATA #FIXED 'Field >

954 | Nested3PartySubIDTy | int PartySubIDType value within a "third instance" Nested | <-ELEMENT Nst 3PtySubl DTyp EMPTY>
pe repeating group. <! ATTLI ST Nst 3Pt ySubl DTyp

Fl XTag CDATA #FI XED ' 954’
Dat aType CDATA #FIXED 'int’

Ful | Nane CDATA #F| XED
' Nest ed3Par t ySubl DType'

Conponent Type CDATA #FI XED 'Fiel d'

Value (1| 2| 3| 4] 5| 6| 7] 8
| 91 10| 11 | 12 | 13 | 14 | 15| 16 | 17
| 18 | 19 | 20 | 21 | 22 | 23 | 24 | 25 |
26 | 4000 ) #REQUI RED

Same values as PartySubIDType (803)

SDvalue (_ Firm | Person | System |
Application | Ful | Legal NameXf Fi rm |
Post al Address | PhoneNunber | Enmi |l Address

Contact Nane | SecuritiesAccount Nunber
Regi strati onNunber | Regi st er edAddr ess
Requl at or ySt at us | Regi strati onNanme
CashAccount | Bl C
CSDPart i ci pant nenber Code
Regi st er edAddr ess | Fundaccount Nane
Tel exNunber | FaxNunber
SecuritiesAccount Nane | CashAccount Nane
Depar t ment | Locat i onDesk
Posi ti onAccount Type

Reser vedAndAvai | abl eFor Bi | at er al | yAgr eedUpo
nUser Def i nedVal ues ) #I MPLIED >
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955 | LegContractSettiMont | month- Specifies when the contract (i.e. MBS/TBA) will settle, | <L.ELEVENT LegCntract Sett| Mo (#PCDATA) >
h year <I ATTLI ST LegCntractSettl M
FI XTag CDATA #FI XED ' 955"
Dat aType CDATA #FI XED ' nont h-year'
Ful | Nane CDATA #F| XED
' LegContract Sett| Mont h'
Conponent Type CDATA #FIXED 'Field >
956 | LeglnterestAccrualDat | LocalMkt | The start date used for calculating accrued interest on | SLELEMENT LeglntAcr| Dt (#PCDATA) >
€ Date debt instruments which are being sold between interest <! ATTLI ST Legl ntAcrl Dt

payment dates. Often but not always the same as the
Issue Date and the Dated Date

Fl XTag CDATA #FI XED ' 956'
Dat aType CDATA #FI XED ' Local Mkt Dat e’

Ful | Nane CDATA #F| XED
' Legl nt er est Accrual Dat e’

Conponent Type CDATA #FIXED 'Field' >

v _ _ _ _ _
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FIX Field Index sorted by tag number:

N

Account

Advld

AdvRefID

AdvSide

AdvTransType

AvgPx

BeginSeqgNo

BeginString

BodyLength

O |© |00 N | o [ [w [N

N

CheckSum

N
N

ClOrdID

-
N

Commission

-
w

CommType

N
~

CumQty

-
(¢)]

Currency

-
[e)]

EndSegNo

-
~

ExeclD

-
(o]

Execlnst

-
©

ExecReflD

8

ExecFransType

(replaced)

HandlInst

SecuritylDSource

{formerly ~ named: - 1DSource-
prior to FI1X 4.3)

June 18, 2003

23

10lid

10l0thSve
(no longer used)

25

I01QIltyInd

26

IOIRefID

27

I0IQty  (formerly  named:
10IShares prior to FIX 4.3)

28

IOITransType

29

LastCapacity

30

LastMkt

31

LastPx

32

LastQty

(formerly named: LastShares
prior to FI1X 4.3)

LinesOfText

MsgSegNum

MsgType

NewSegNo

OrderID

OrderQty

OrdStatus

OrdType

OrigClOrdID

OrigTime

PossDupFlag

Price
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(no longer used)

Rule80A
(No Longer Used)

48

SecuritylD

49

SenderComplID

50

SenderSubID

(no longer used)

52

SendingTime

53

Quantity

(formerly named: Shares prior
to FIX 4.3)

54

Side

55

Symbol

56

TargetComplD

57

TargetSublD

58

Text

59

TimelnForce

60

TransactTime

61

Urgency

62

ValidUntilTime

63

SettlType

(formerly named SettimntTyp
prior to FI1X 4.4)

SettlDate

(formerly named FutSettDate

prior to FI1X 4.4)
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65

SymbolSfx

66

ListID

67

ListSegNo

68

TotNoOrders

(formerly named: ListNoOrds)

69

ListExeclnst

70

AllocID

71

AllocTransType

72

RefAllocID

73

NoOrders

74

AvgPxPrecision

(formerly named
AvgPrxPrecision prior to FIX
4.4)

75

TradeDate

ExecBroker

(replaced)

77

PositionEffect

(formerly named: OpenClose
prior to FI1X 4.3)

78

NoAllocs

79

AllocAccount

80

AllocQty

(formerly named: AllocShares
prior to FI1X 4.3)

ProcessCode
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84

CxlQty

85

NoDlvylInst

Divylnst

(no longer used)

87

AllocStatus

88

AllocRejCode

89

Signature

90

SecureDatalen

91

SecureData

BrokerOfCredit

(replaced)

SignatureLength

EmailType

RawDatalLength

RawData

PossResend

EncryptMethod

StopPx

ExDestination

(Not Defined)

CxIRejReason

OrdRejReason

I10IQualifier

SecurityDesc
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108

HeartBtInt

GlientiD

(replaced)

110

MinQty

MaxFloor

TestReqlD

ReportToExch

LocateReqd

OnBehalfOfCompID

OnBehalfOfSublD

QuotelD

NetMoney

SettlCurrAmt

SettlCurrency

ForexReq

OrigSendingTime

GapFillFlag

NoExecs

CxIType

(no longer used)

ExpireTime

DKReason

DeliverToComplD

DeliverToSublD

IOINaturalFlag

QuoteReqlID

BidPx
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OfferPx

BidSize

160

SettlinstMode

OfferSize

161

AllocText

NoMiscFees

162

SettlinstID

MiscFeeAmt

163

SettlinstTransType

MiscFeeCurr

164

EmailThreadlD

MiscFeeType

165

SettlinstSource

PrevClosePx

SettlLocation
(replaced)

ResetSegNumFlag

167

SecurityType

SenderLocation|D

168

EffectiveTime

TargetLocationID

169

StandInstDbType

OnBehalfOfLocationID

DeliverTolLocationID

NoRelatedSym

Subject

Headline

URLLink

ExecType

LeavesQty

CashOrderQty

AllocAvgPx

AllocNetMoney

SettlICurrFxRate

SettlCurrFxRateCalc

NumbDayslnterest

AccruedinterestRate

AccruedInterestAmt

June 18, 2003

170

StandinstDbName

171

StandInstDbID

172

SettlDeliveryType

173

SettiDepositoryCode

(replaced)

174

SettiBrkrCode

(replaced)

175

SettnstCode
(replaced)

176

SecuritySettlAgentName

(replaced)

177

SecuritySetiiAgentCode

(replaced)

SecuritySettlAgentAcetNum

~(replaced)
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179

SecuritySettiAgentAcctName

(replaced)

180

SecuritySettlAgentContactNam
e

(replaced)

181

SeeuritySettiAgentContactPho
Re

(replaced)

182

CashSettiAgentName

(replaced)

183

CashSettiAgentCode

(replaced)

184

GashSettlAgentAcetNum

(replaced)

185

CashSettlAgentAcctName

(replaced)

186

CashSettlAgentContactName

(replaced)

187

CashSettlAgentContactPhone
(replaced)

BidSpotRate

BidForwardPoints

OfferSpotRate

OfferForwardPoints

OrderQty2

SettiDate2

LastSpotRate
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195 | LastForwardPoints 217 | RoutinglD
196 | AllocLinkID 218 | Spread
197 | AllocLinkType (formerly named:
SpreadToBenchmark prior to
198 | SecondaryOrderID FIX 4.3)
199 [ NolOlQualifiers 219 | Benchmark
200 [ MaturityMonthYear (no longer used)
204 | PutOrCatt 220 | BenchmarkCurveCurrency
(replaced) 221 | BenchmarkCurveName
202 | StrikePrice 222 | BenchmarkCurvePoint
203 | CoveredOrUncovered 223 | CouponRate
204 | GustomerOrFirm 224 | CouponPaymentDate
(replaced) 225 | IssueDate
205 | MaturityDay 226 | RepurchaseTerm
(replaced) (Deprecated)
206 | OptAttribute 227 | RepurchaseRate
207 | SecurityExchange (Deprecated)
208 | NotifyBrokerOfCredit 228 | Factor
209 | AllocHandlInst 229 | TradeOriginationDate
210 | MaxShow 230 | ExDate
211 | PegOffsetValue 231 | ContractMultiplier
(formerly named 232 | NoStipulati
PegDifference prior to FIX 4.4) p o
233 | StipulationType
212 | XmIDatalLen
234 | StipulationValue
213 | XmIData
235 | YieldType
214 | SettlinstReflD
. 236 | Yield
v 215 | NoRoutinglDs - - -~ | -
237 | TotalTakedown
216 | RoutingType
238 | Concession
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239

RepoCollateralSecurityType
(Deprecated)

240

RedemptionDate

(Deprecated)

241

UnderlyingCouponPaymentDat
e

242

UnderlyinglssueDate

243

UnderlyingRepoCollateralSecu
rityType

(Deprecated)

244

UnderlyingRepurchaseTerm

(Deprecated)

245

UnderlyingRepurchaseRate
(Deprecated)

246

UnderlyingFactor

247

UnderlyingRedemptionDate
(Deprecated)

248

LegCouponPaymentDate

249

LeglssueDate

250

LegRepoCollateralSecurity Typ
e

(Deprecated)

251

LegRepurchaseTerm

(Deprecated)

252

LegRepurchaseRate
(Deprecated)

| __ 253

lLegFactor _ _ _ _ _ _______ |
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254

LegRedemptionDate
(Deprecated)

255

CreditRating

256

UnderlyingCreditRating

257

LegCreditRating

258

TradedFlatSwitch

259

BasisFeatureDate

260

BasisFeaturePrice

261

Reserved/Allocated to the

Fixed Income proposal

262

MDReqID

263

SubscriptionRequestType

264

MarketDepth

265

MDUpdateType

266

AggregatedBook

267

NoMDEntryTypes

268

NoMDEntries

269

MDEntryType

270

MDEntryPx

271

MDEntrySize

272

MDEntryDate

273

MDEntryTime

274

TickDirection

275

MDMkt

276

QuoteCondition

v 277

TradeCondition

278

MDEntryID

June 18, 2003

279

MDUpdateAction

280

MDEntryRefID

281

MDRegRejReason

282

MDEntryOriginator

283

LocationID

284

DeskID

285

DeleteReason

286

OpenCloseSettlFlag

(formerly named
OpenCloseSettlFlag prior to
FIX 4.4)

287

SellerDays

288

MDEntryBuyer

289

MDEntrySeller

290

MDEntryPositionNo

291

FinancialStatus

292

CorporateAction

293

DefBidSize

294

DefOfferSize

295

NoQuoteEntries

296

NoQuoteSets

297

QuoteStatus

(formerly named:
QuoteAckStatus prior to FIX
4.3)

QuoteCancelType

QuoteRejectReason
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301

QuoteResponseLevel

302

QuoteSetID

303

QuoteRequestType

304

TotNoQuoteEntries

305

UnderlyingSecuritylDSource

(formerly named:
UnderlyingIDSource prior to
FIX 4.3)

306

Underlyinglssuer

307

UnderlyingSecurityDesc

308

UnderlyingSecurityExchange

309

UnderlyingSecurity|D

310

UnderlyingSecurityType

311

UnderlyingSymbol

312

UnderlyingSymbolSfx

313

UnderlyingMaturityMonthYear

inaMaturityD

(replaced)

UnderlyingPutOrCall
(replaced)

UnderlyingStrikePrice

UnderlyingOptAttribute

UnderlyingCurrency

RaticQty

(replaced)

SecurityReqID

SecurityRequestType

SecurityResponselD
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SecurityResponseType

SecurityStatusReqlD

UnsolicitedIndicator

SecurityTradingStatus

HaltReason

InViewOfCommon

DueToRelated

BuyVolume

SellVolume

HighPx

LowPx

Adjustment

TradSesReql|D

TradingSession|D

ContraTrader

TradSesMethod

TradSesMode

TradSesStatus

TradSesStartTime

TradSesOpenTime

TradSesPreCloseTime

TradSesCloseTime

TradSesEndTime

NumberOfOrders

MessageEncoding

EncodedlssuerLen

Encodedlssuer

June 18, 2003

350

EncodedSecurityDescLen

351

EncodedSecurityDesc

352

EncodedListExeclnstLen

353

EncodedListExeclnst

354

EncodedTextLen

355

EncodedText

356

EncodedSubjectLen

357

EncodedSubject

358

EncodedHeadlineLen

359

EncodedHeadline

360

EncodedAllocTextLen

361

EncodedAllocText

362

EncodedUnderlyinglssuerLen

363

EncodedUnderlyinglssuer

364

EncodedUnderlyingSecurityDe
scLen

365

EncodedUnderlyingSecurityDe
sC

AllocPrice

QuoteSetValidUntilTime

QuoteEntryRejectReason

LastMsgSegNumProcessed

OnE (OfSendingTi
(No Longer Used)

RefTaglD

RefMsgType

SessionRejectReason

BidRequestTransType
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375

ContraBroker

376

CompliancelD

377

SolicitedFlag

378

ExecRestatementReason

379

BusinessRejectReflD

380

BusinessRejectReason

381

GrossTradeAmt

382

NoContraBrokers

383

MaxMessageSize

384

NoMsgTypes

385

MsgDirection

386

NoTradingSessions

387

TotalVolumeTraded

388

DiscretionInst

389

DiscretionOffsetValue

(formerly named
DiscretionOffset prior to FIX
4.4)

BidID

ClientBidID

ListName

TotNoRelatedSym

BidType

NumTickets

SideValue1

SideValue2

NoBidDescriptors

BidDescriptorType
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400

BidDescriptor

401

SideValuelnd

427

GTBookinglnst

402

LiquidityPctLow

428

NoStrikes

403

LiquidityPctHigh

429

ListStatusType

404

LiquidityValue

430

NetGrossind

405

EFPTrackingError

431

ListOrderStatus

406

FairValue

432

ExpireDate

407

OutsidelndexPct

433

ListExeclnstType

408

ValueOfFutures

434

CxIRejResponseTo

409

LiquiditylndType

410

WtAverageLiquidity

411

ExchangeForPhysical

412

OutMainCntryUIndex

413

CrossPercent

414

ProgRptReqgs

415

ProgPeriodInterval

416

IncTaxInd

417

NumBidders

BidTradeType

BasisPxType

NoBidComponents

Country

TotNoStrikes

PriceType

DayOrderQty

DayCumQty

DayAvgPx

June 18, 2003

435

UnderlyingCouponRate

436

UnderlyingContractMultiplier

437

ContraTradeQty

438

ContraTradeTime

cloarinaEi

(replaced)

ClearingAcecount

(replaced)

LiquidityNumSecurities

MultiLegReportingType

StrikeTime

ListStatusText

EncodedListStatusTextLen

EncodedListStatusText

PartylDSource

PartylD

(replaced)
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FotalVolumeTraded-Fime

(replaced)

451

NetChgPrevDay

452

PartyRole

453

NoPartylDs

454

NoSecurityAltID

455

SecurityAltID

456

SecurityAltiIDSource

457

NoUnderlyingSecurityAltID

458

UnderlyingSecurityAltID

459

UnderlyingSecurityAltIDSource

460

Product

461

CFICode

462

UnderlyingProduct

463

UnderlyingCFICode

464

TestMessagelndicator

465

QuantityType
(Deprecated)

BookingRefID

IndividualAlloclD

RoundingDirection

RoundingModulus

CountryOfissue

StateOrProvinceOflssue

LocaleOflssue

NoRegistDtls
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MailingDtls

InvestorCountryOfResidence

PaymentRef

DistribPaymentMethod

CashDistribCurr

CommCurrency

CancellationRights

MoneyLaunderingStatus

Mailinglnst

TransBkdTime

ExecPriceType

ExecPriceAdjustment

DateOfBirth

TradeReportTransType

CardHolderName

CardNumber

CardExpDate

CardlssNum

PaymentMethod

RegistAcctType

Designation

TaxAdvantageType

RegistRejReasonText

FundRenewWaiv

CashDistribAgentName

CashDistribAgentCode

CashDistribAgentAcctNumber

June 18, 2003

CashDistribPayRef

CashDistribAgentAcctName

CardStartDate

PaymentDate

PaymentRemitterID

RegistStatus

RegistRejReasonCode

RegistReflD

RegistDtls

NoDistriblnsts

RegistEmail

DistribPercentage

RegistID

RegistTransType

ExecValuationPoint

OrderPercent

OwnershipType

NoContAmts

ContAmtType

ContAmtValue

ContAmtCurr

OwnerType

PartySublD

NestedPartylD

NestedPartylDSource

SecondaryClOrdID

SecondaryExecl|D

330
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528

OrderCapacity

529

OrderRestrictions

530

MassCancelRequestType

531

MassCancelResponse

532

MassCancelRejectReason

533

TotalAffectedOrders

534

NoAffectedOrders

535

AffectedOrderID

536

AffectedSecondaryOrderID

537

QuoteType

538

NestedPartyRole

539

NoNestedPartylDs

540

TotalAccruedinterestAmt

(Deprecated)

MaturityDate

UnderlyingMaturityDate

InstrRegistry

CashMargin

NestedPartySubID

Scope

MDImplicitDelete

CrossID

CrossType

CrossPrioritization

OrigCrossID

NoSides

Username
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Password

NolLegs

LegCurrency

TotNoSecurityTypes

NoSecurityTypes

SecurityListRequestType

SecurityRequestResult

RoundLot

MinTradeVol

MultiLegRptTypeReq

LegPositionEffect

LegCoveredOrUncovered

LegPrice

TradSesStatusRejReason

TradeRequestID

TradeRequestType

PreviouslyReported

TradeReportID

TradeReportReflD

MatchStatus

MatchType

OddLot

NoClearinglnstructions

Clearinglnstruction

TradelnputSource

TradelnputDevice

NoDates

June 18, 2003

581

AccountType

582

CustOrderCapacity

583

ClOrdLinkID

584

MassStatusReqID

585

MassStatusReqType

586

OrigOrdModTime

587

LegSettIType

(formerly named
LegSettimntTyp prior to FIX
4.4)

588

LegSettiDate

(formerly named
LegFutSettiDate prior to FIX
4.4)

589

DayBookinglnst

590

BookingUnit

591

PreallocMethod

592

UnderlyingCountryOflssue

593

UnderlyingStateOrProvinceOfl
ssue

UnderlyingLocaleOflssue

UnderlyingInstrRegistry

LegCountryOflssue

LegStateOrProvinceOflssue

LeglLocaleOflssue

LeglnstrRegistry

LegSymbol

LegSymbolSfx

LegSecuritylD
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LegSecuritylDSource

NoLegSecurityAltID

LegSecurityAltID

LegSecurityAltIDSource

LegProduct

LegCFICode

LegSecurityType

LegMaturityMonthYear

LegMaturityDate

LegStrikePrice

LegOptAttribute

LegContractMultiplier

LegCouponRate

LegSecurityExchange

Leglssuer

EncodedLeglssuerLen

EncodedLeglssuer

LegSecurityDesc

EncodedLegSecurityDescLen

EncodedlLegSecurityDesc

LegRatioQty

LegSide

TradingSessionSubID

AllocType

HopComplD

HopSendingTime
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630 [ HopRefID

631 [ MidPx

632 | BidYield

633 | MidYield

634 | OfferYield

635 | ClearingFeelndicator

636 | WorkingIndicator

637 | LeglLastPx

638 | Prioritylndicator

639 | Pricelmprovement

640 | Price2

641 | LastForwardPoints2

642 | BidForwardPoints2

643 | OfferForwardPoints2

644 | RFQReqID

645 | MktBidPx

646 | MktOfferPx

647 | MinBidSize

648 | MinOfferSize

649 | QuoteStatusReqID

650 | LegalConfirm

651 [ UnderlyingLastPx

652 | UnderlyingLastQty

653 | SecDefStatus

(replaced)

654 | LegRefID

655 | ContraLegReflD

June 18, 2003

SettlCurrBidFxRate

SettlCurrOfferFxRate

QuoteRequestRejectReason

SideCompliancelD

AcctlDSource

AllocAcctIiDSource

BenchmarkPrice

BenchmarkPriceType

ConfirmID

ConfirmStatus

ConfirmTransType

ContractSettiMonth

DeliveryForm

LastParPx

NoLegAllocs

LegAllocAccount

LeglIndividualAllocID

LegAllocQty

LegAllocAcctiDSource

LegSettlCurrency

LegBenchmarkCurveCurrency

LegBenchmarkCurveName

LegBenchmarkCurvePoint

LegBenchmarkPrice

LegBenchmarkPriceType

LegBidPx

LeglOlQty

332
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683 | NolLegStipulations

684 | LegOfferPx

685 | LegOrderQty

686 | LegPriceType

687 | LegQty

688 | LegStipulationType

689 [ LegStipulationValue

690 | LegSwapType

691 | Pool

692 | QuotePriceType

693 | QuoteResplD

694 | QuoteRespType

695 | QuoteQualifier

696 | YieldRedemptionDate

697 | YieldRedemptionPrice

698 | YieldRedemptionPriceType

699 [ BenchmarkSecuritylD

700 | Reversallndicator

701 | YieldCalcDate

702 | NoPositions

703 | PosType

704 | LongQty

705 | ShortQty

706 | PosQtyStatus

707 | PosAmtType

709 | PosTransType
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PosReqlD

NoUnderlyings

PosMaintAction

OrigPosReqgReflD

PosMaintRptReflD

ClearingBusinessDate

SettlSessID

SettlSessSublD

AdjustmentType

ContrarylnstructionIndicator

PriorSpreadIndicator

PosMaintRptID

PosMaintStatus

PosMaintResult

PosReqType

ResponseTransportType

ResponseDestination

TotalNumPosReports

PosReqResult

PosReqStatus

SettlPrice

SettlPriceType

UnderlyingSett|Price

UnderlyingSettlPrice Type

PriorSettlPrice

NoQuoteQualifiers

AllocSettICurrency

June 18, 2003

AllocSettiICurrAmt

InterestAtMaturity

LegDatedDate

LegPool

AllocinterestAtMaturity

AllocAccruedinterestAmt

DeliveryDate

AssignmentMethod

AssignmentUnit

Openlnterest

ExerciseMethod

TotNumTradeReports

TradeRequestResult

TradeRequestStatus

TradeReportRejectReason

SideMultiLegReportingType

NoPosAmt

AutoAcceptindicator

AllocReportID

NoNested2PartylDs

Nested2PartylD

Nested2PartylDSource

Nested2PartyRole

Nested2PartySubID

BenchmarkSecuritylDSource

SecuritySubType

UnderlyingSecuritySubType

333
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LegSecuritySubType

AllowableOneSidednessPct

AllowableOneSidednessValue

AllowableOneSidednessCurr

NoTrdRegTimestamps

TrdRegTimestamp

TrdRegTimestampType

TrdRegTimestampOrigin

ConfirmReflD

ConfirmType

ConfirmRejReason

BookingType

IndividualAllocRejCode

SettlinstMsgID

NoSettlinst

LastUpdateTime

AllocSettlinstType

NoSettlPartylDs

SettlPartylD

SettlPartylDSource

SettlPartyRole

SettlPartySubID

SettlPartySublDType

DivylnstType

TerminationType

NextExpectedMsgSegNum

OrdStatusReqlD
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SettlinstReqIlD

SettlinstRegRejCode

SecondaryAllocID

AllocReportType

AllocReportReflD

AllocCancReplaceReason

CopyMsglndicator

AllocAccountType

OrderAvgPx

OrderBookingQty

NoSettlPartySublDs

NoPartySubIDs

PartySublDType

NoNestedPartySublDs

NestedPartySubIDType

NoNested2PartySublDs

Nested2PartySublDType

AllocintermedReqType

(Not Defined)

UnderlyingPx

PriceDelta

ApplQueueMax

ApplQueueDepth

ApplQueueResolution

ApplQueueAction

NoAltMDSource

AltMDSourcelD

June 18, 2003

818

SecondaryTradeReportID

819

AvgPxIndicator

820

TradeLinkID

821

OrderlnputDevice

822

UnderlyingTradingSessionID

823

UnderlyingTradingSessionSubl
D

824

TradelLegReflD

825

ExchangeRule

826

TradeAllocIndicator

827

ExpirationCycle

828

TrdType

829

TrdSubType

830

TransferReason

831

AsgnReqID

832

TotNumAssignmentReports

833

AsgnRptID

834

ThresholdAmount

835

PegMoveType

836

PegOffsetType

837

PegLimitType

838

PegRoundDirection

839

PeggedPrice

840

PegScope

841

DiscretionMoveType

-~ —842-

~DiscretionOffsetType

843

DiscretionLimitType

Copyright 2003 FIX Protocol Limited
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DiscretionRoundDirection

DiscretionPrice

DiscretionScope

TargetStrategy

TargetStrategyParameters

ParticipationRate

TargetStrategyPerformance

LastLiquiditylnd

PublishTrdIndicator

ShortSaleReason

QtyType

SecondaryTrdType

TradeReportType

AllocNoOrdersType

SharedCommission

ConfirmReqID

AvgParPx

ReportedPx

NoCapacities

OrderCapacityQty

NoEvents

EventType

EventDate

EventPx

EventText

PctAtRisk

NolnstrAttrib
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871 | InstrAttribType

898 | MarginRatio

872 | InstrAttribValue

899 | MarginExcess

873 | DatedDate

900 | TotalNetValue

874 | InterestAccrualDate

901 | CashOutstanding

875 | CPProgram

902 | CollAsgnID

876 | CPRegType

903 | CollAsgnTransType

877 | UnderlyingCPProgram

904 | CollResplID

878 | UnderlyingCPRegType

905 | CollAsgnRespType

879 | UnderlyingQty

906 | CollAsgnRejectReason

880 | TrdMatchID

907 | CollAsgnReflD

881 | SecondaryTradeReportReflD

908 | CollRptID

882 | UnderlyingDirtyPrice

909 [ CollinquirylD

883 [ UnderlyingEndPrice

910 | CollStatus

884 [ UnderlyingStartValue

911 | TotNumReports

885 | UnderlyingCurrentValue

912 | LastRptRequested

886 | UnderlyingEndValue

913 | AgreementDesc

887 | NoUnderlyingStips

914 | AgreementID

888 | UnderlyingStipType

915 | AgreementDate

889 [ UnderlyingStipValue

916 | StartDate

890 [ MaturityNetMoney

917 | EndDate

891 | MiscFeeBasis

918 | AgreementCurrency

892 | TotNoAllocs

919 [ DeliveryType

893 | LastFragment

920 | EndAccruedinterestAmt

894 | CollReqlD

921 | StartCash

895 | CollAsgnReason

922 | EndCash

896 | CollinquiryQualifier

923 | UserRequestID

897 | NoTrades

924 | UserRequestType

June 18, 2003

335

Copyright 2003 FIX Protocol Limited

925 | NewPassword

926 | UserStatus

927 | UserStatusText

928 | StatusValue

929 | StatusText

930 | RefComplD

931 [ RefSublD

932 | NetworkResponselD

933 | NetworkRequestID

934 | LastNetworkResponselD

935 | NetworkRequestType

936 | NoComplDs

937 | NetworkStatusResponseType

938 | NoCollinquiryQualifier

939 | TrdRptStatus

940 | AffirmStatus

941 | UnderlyingStrikeCurrency

942 | LegStrikeCurrency

943 | TimeBracket

944 | CollAction

945 | CollinquiryStatus

946 | CollinquiryResult

947 | StrikeCurrency

948 | NoNested3PartylDs

949 [ Nested3PartylD

950 | Nested3PartylDSource

951 | Nested3PartyRole
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952

NoNested3PartySublDs

953

Nested3PartySublD

954

Nested3PartySubIDType

June 18, 2003

955

LegContractSettiMonth

Copyright 2003 FIX Protocol Limited
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956 | LeglnterestAccrualDate
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FIX Field Index sorted by field name:

(Not Defined)

(Not Defined)

Account

581

AccountType

159

AccruedinterestAmt

158

AccruedinterestRate

660

AcctIiDSource

334

Adjustment

718

AdjustmentType

Advld

AdvReflID

AdvSide

AdvTransType

535

AffectedOrderID

536

AffectedSecondaryOrderID

940

AffirmStatus

266

AggregatedBook

918

AgreementCurrency

915

AgreementDate

913

AgreementDesc

914

AgreementID

79

AllocAccount

798

AllocAccountType

v

- 742 1

‘AllocAccruedinterestAmt™ ~

661

AllocAcctiDSource

June 18, 2003

153

AllocAvgPx

796

AllocCancReplaceReason

209

AllocHandlInst

70

AllocID

741

AllocinterestAtMaturity

808

AllocintermedReqType

196

AllocLinkID

197

AllocLinkType

154

AllocNetMoney

857

AllocNoOrdersType

366

AllocPrice

80

AllocQty

(formerly named: AllocShares
prior to FI1X 4.3)

88

AllocRejCode

755

AllocReportID

795

AllocReportReflD

794

AllocReportType

737

AllocSettiICurrAmt

736

AllocSettICurrency

780

AllocSettlinstType

87

AllocStatus

161

AllocText

71

AllocTransType

626

AllocType

767

-AllowableOneSidednessCurr— -

765

AllowableOneSidednessPct

Copyright 2003 FIX Protocol Limited

337

766

AllowableOneSidednessValue

817

AltMDSourcelD

815

ApplQueueAction

813

ApplQueueDepth

812

ApplQueueMax

814

ApplQueueResolution

831

AsgnReqID

833

AsgnRptID

744

AssignmentMethod

745

AssignmentUnit

754

AutoAcceptindicator

860

AvgParPx

AvgPx

819

AvgPxIndicator

74

AvgPxPrecision

(formerly named
AvgPrxPrecision prior to FIX
4.4)

259

BasisFeatureDate

260

BasisFeaturePrice

419

BasisPxType

BeginSegNo

BeginString

Benchmark

(no longer used)

BenchmarkCurveCurrency

BenchmarkCurveName

BenchmarkCurvePoint
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BenchmarkPrice

BenchmarkPriceType

BenchmarkSecuritylD

BenchmarkSecuritylDSource

BidDescriptor

BidDescriptorType

BidForwardPoints

BidForwardPoints2

BidID

BidPx

BidRequestTransType

BidSize

BidSpotRate

BidTradeType

BidType

BidYield

9 [ BodyLength

BookingRefID

BookingType

BookingUnit

BrokerOfCredit

(replaced)

BusinessRejectReason

BusinessRejectReflD

BuyVolume

CancellationRights

CardExpDate

June 18, 2003

488

CardHolderName

491

CardIlssNum

489

CardNumber

503

CardStartDate

502

CashDistribAgentAcctName

500

CashDistribAgentAcctNumber

499

CashDistribAgentCode

498

CashDistribAgentName

478

CashDistribCurr

501

CashDistribPayRef

544

CashMargin

152

CashOrderQty

901

CashOQutstanding

185

CashSettlAgentAcetName

(replaced)

184

GashSettlAgentAcetNum
(replaced)

183

CashSettiAgentCode

(replaced)

186

GCashSettlAgentContactName

(replaced)

187

CashSettlAgentContactPhone

(replaced)

182

CashSettlAgentName

(replaced)

~ 461

10

CheckSum

Copyright 2003 FIX Protocol Limited

338

ClearingAccount

(replaced)

715

ClearingBusinessDate

635

ClearingFeelndicator

CloarinEi

(replaced)

577

Clearinglnstruction

391

ClientBidID

GlientiD

(replaced)

ClOrdID

ClIOrdLinkID

CollAction

CollAsgnID

CollAsgnReason

CollAsgnRefID

CollAsgnRejectReason

CollAsgnRespType

CollAsgnTransType

CollinquirylD

ColllnquiryQualifier

ColllnquiryResult

CollinquiryStatus

CollReqID

CollRespID

CollRptID

CollStatus
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479

CommCurrency

Commission

CommType

CompliancelD

Concession

ConfirmID

ConfirmReflD

ConfirmRejReason

ConfirmReqID

ConfirmStatus

ConfirmTransType

ConfirmType

ContAmtCurr

ContAmtType

ContAmtValue

ContraBroker

ContractMultiplier

ContractSettiMonth

ContraLegRefID

ContrarylnstructionIndicator

ContraTradeQty

ContraTrader

ContraTradeTime

CopyMsglindicator

CorporateAction

Country

CountryOflssue

June 18, 2003

224

CouponPaymentDate

223

CouponRate

203

CoveredOrUncovered

875

CPProgram

876

CPRegType

255

CreditRating

548

CrossID

413

CrossPercent

550

CrossPrioritization

549

CrossType

14

CumQty

Currency

CustomerOrkirm

(replaced)

CustOrderCapacity

CxlQty

CxIRejReason

CxIRejResponseTo

CxIType

(no longer used)

DatedDate

DateOfBirth

DayAvgPx

DayBookinglnst

DayCumQty

DayOrderQty

DefBidSize

Copyright 2003 FIX Protocol Limited

339

294

DefOfferSize

285

DeleteReason

128

DeliverToComplD

145

DeliverToLocationID

129

DeliverToSublD

743

DeliveryDate

668

DeliveryForm

919

DeliveryType

494

Designation

284

DeskID

388

Discretioninst

843

DiscretionLimitType

841

DiscretionMoveType

842

DiscretionOffsetType

389

DiscretionOffsetValue

(formerly named
DiscretionOffset prior to FIX
4.4)

DiscretionPrice

DiscretionRoundDirection

DiscretionScope

DistribPaymentMethod

DistribPercentage

DKReason

Divylnst

(no longer used)

DivylnstType

DueToRelated
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EffectiveTime

EFPTrackingError

EmailThreadlD

EmailType

EncodedAllocText

EncodedAllocTextLen

EncodedHeadline

EncodedHeadlineLen

EncodedIssuer

EncodedIssuerLen

EncodedLeglssuer

EncodedLeglssuerLen

EncodedLegSecurityDesc

EncodedLegSecurityDescLen

EncodedListExeclnst

EncodedListExeclnstLen

EncodedListStatusText

EncodedListStatusTextLen

EncodedSecurityDesc

EncodedSecurityDescLen

EncodedSubject

EncodedSubjectLen

EncodedText

EncodedTextLen

EncodedUnderlyinglssuer

EncodedUnderlyinglssuerLen

June 18, 2003

365

EncodedUnderlyingSecurityDe
sC

364

EncodedUnderlyingSecurityDe
scLen

98

EncryptMethod

920

EndAccruedinterestAmt

922

EndCash

917

EndDate

16

EndSegNo

866

EventDate

867

EventPx

868

EventText

865

EventType

411

ExchangeForPhysical

825

ExchangeRule

230

ExDate

100

ExDestination

ExecBroker
(replaced)

17

ExeclD

18

Execlnst

485

ExecPriceAdjustment

484

ExecPriceType

ExecReflD

ExecRestatementReason

(replaced)

ExecType

Copyright 2003 FIX Protocol Limited

340

ExecValuationPoint

ExerciseMethod

ExpirationCycle

ExpireDate

ExpireTime

Factor

FairValue

FinancialStatus

ForexReq

FundRenewWaiv

GapFillFlag

GrossTradeAmt

GTBookinglnst

HaltReason

21 [ HandlInst

Headline

HeartBtInt

HighPx

HopComplID

HopRefID

HopSendingTime

IncTaxInd

IndividualAlloclD

IndividualAllocRejCode

InstrAttribType

InstrAttribValue

InstrRegistry
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874

InterestAccrualDate

738 | InterestAtMaturity
475 | InvestorCountryOfResidence
328 | InViewOfCommon

23 [ I0lid
130 [ IOINaturalFlag

24 | 1010thSve

(no longer used)
25 | 10IQltyInd
27 | 101Qty (formerly named:
I0IShares prior to FIX 4.3)

104 | 10IQualifier

26 | IOIRefID

28 | IOITransType
225 | IssueDate
106 | Issuer

29 | LastCapacity
195 | LastForwardPoints
641 | LastForwardPoints2
893 | LastFragment
851 | LastLiquiditylnd

30 [ LastMkt
369 | LastMsgSegNumProcessed
934 | LastNetworkResponselD
669 | LastParPx

31 | LastPx

June 18, 2003

32

LastQty

(formerly named: LastShares
prior to FI1X 4.3)

912

LastRptRequested

194

LastSpotRate

779

LastUpdateTime

151

LeavesQty

650

LegalConfirm

671

LegAllocAccount

674

LegAllocAcctiDSource

673

LegAllocQty

676

LegBenchmarkCurveCurrency

677

LegBenchmarkCurveName

678

LegBenchmarkCurvePoint

679

LegBenchmarkPrice

680

LegBenchmarkPriceType

681

LegBidPx

608

LegCFICode

614

LegContractMultiplier

955

LegContractSettiMonth

596

LegCountryOflssue

248

LegCouponPaymentDate

615

LegCouponRate

565

LegCoveredOrUncovered

257

LegCreditRating

J— ,556,

-Leg€urrency - - - - - - - - - — -

739

LegDatedDate

Copyright 2003 FIX Protocol Limited

341

253

LegFactor

672

LeglndividualAllocID

599

LeglnstrRegistry

956

LeglnterestAccrualDate

682

LeglOlQty

249

LeglssueDate

617

Leglssuer

637

LegLastPx

598

LegLocaleOflssue

611

LegMaturityDate

610

LegMaturityMonthYear

684

LegOfferPx

613

LegOptAttribute

685

LegOrderQty

740

LegPool

564

LegPositionEffect

566

LegPrice

686

LegPriceType

607

LegProduct

687

LegQty

623

LegRatioQty

254

LegRedemptionDate
(Deprecated)

LegReflD

LegRepoCollateralSecurity Typ

(Deprecated)
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252

LegRepurchaseRate

(Deprecated)

251

LegRepurchaseTerm

(Deprecated)

605

LegSecurityAltID

606

LegSecurityAltIDSource

620

LegSecurityDesc

616

LegSecurityExchange

602

LegSecuritylD

603

LegSecuritylDSource

764

LegSecuritySubType

609

LegSecurityType

675

LegSettlCurrency

588

LegSettiDate

(formerly named
LegFutSettiDate prior to FIX
4.4)

587

LegSettType

(formerly named
LegSettimntTyp prior to FIX
4.4)

624

LegSide

597

LegStateOrProvinceOflssue

688

LegStipulationType

689

LegStipulationValue

942

LegStrikeCurrency

612

LegStrikePrice

690

LegSwapType

June 18, 2003

600

LegSymbol

601

LegSymbolSfx

33

LinesOfText

409

LiquiditylndType

441

LiquidityNumSecurities

403

LiquidityPctHigh

402

LiquidityPctLow

404

LiquidityValue

ListExeclnst

ListExeclnstType

ListID

ListName

ListOrderStatus

ListSegNo

ListStatusText

ListStatusType

LocaleOflssue

LocateReqd

LocationID

LongQty

LowPx

MailingDtls

Mailinglnst

MarginExcess

MarginRatio

MarketDepth

MassCancelRejectReason

Copyright 2003 FIX Protocol Limited

342

530

MassCancelRequestType

531

MassCancelResponse

584

MassStatusReqlD

585

MassStatusReqType

573

MatchStatus

574

MatchType

541

MaturityDate

MaturityDay

(replaced)

200

MaturityMonthYear

890

MaturityNetMoney

MaxFloor

MaxMessageSize

MaxShow

MDEntryBuyer

MDEntryDate

MDEntryID

MDEntryOriginator

MDEntryPositionNo

MDEntryPx

MDEntryRefID

MDEntrySeller

MDEntrySize

MDEntryTime

MDEntryType

MDImplicitDelete

MDMkt
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262

MDReqID

281

MDRegRejReason

Nested2PartySubIDType

279

MDUpdateAction

Nested3PartylD

265

MDUpdateType

Nested3PartylDSource

347

MessageEncoding

Nested3PartyRole

631

MidPx

Nested3PartySublD

633

MidYield

Nested3PartySubIDType

647

MinBidSize

NestedPartylD

648

MinOfferSize

NestedPartylDSource

110

MinQty

NestedPartyRole

562

MinTradeVol

NestedPartySublD

137

MiscFeeAmt

891

MiscFeeBasis

138

MiscFeeCurr

139

MiscFeeType

645

MktBidPx

646

MktOfferPx

481

MoneyLaunderingStatus

385

MsgDirection

MsgSegNum

MsgType

MultiLegReportingType

MultiLegRptTypeReq

Nested2PartylD

Nested2PartylDSource

Nested2PartyRole

Nested2PartySublD

June 18, 2003

NestedPartySubIDType

NetChgPrevDay

NetGrossind

NetMoney

NetworkRequestID

NetworkRequestType

NetworkResponselD

NetworkStatusResponseType

NewPassword

NewSegNo

NextExpectedMsgSeqNum

NoAffectedOrders

NoAllocs

NoAItMDSource

NoBidComponents

NoBidDescriptors

NoCapacities

343

Copyright 2003 FIX Protocol Limited

576

NoClearinglnstructions

938

NoColllnquiryQualifier

936

NoCompIDs

518

NoContAmts

382

NoContraBrokers

580

NoDates

510

NoDistriblnsts

85

NoDlvylnst

NoEvents

NoExecs

NoHops

NolnstrAttrib

NolOlQualifiers

NoLegAllocs

NolLegs

NoLegSecurityAltID

NoLegStipulations

NoMDEntries

NoMDEntryTypes

NoMiscFees

NoMsgTypes

NoNested2PartylDs

NoNested2PartySublDs

NoNested3PartylDs

NoNested3PartySublDs

NoNestedPartylDs
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NoNestedPartySublDs

NoOrders

NoPartylDs

NoPartySubIDs

NoPosAmt

NoPositions

NoQuoteEntries

NoQuoteQualifiers

NoQuoteSets

NoRegistDtls

NoRelatedSym

NoRoutinglDs

NoRpts

NoSecurityAltID

NoSecurityTypes

NoSettlinst

NoSettlPartylDs

NoSettlPartySublDs

NoSides

NoStipulations

NoStrikes

NotifyBrokerOfCredit

NoTrades

NoTradingSessions

NoTrdRegTimestamps

NoUnderlyings

NoUnderlyingSecurityAltID

June 18, 2003

887

NoUnderlyingStips

346

NumberOfOrders

417

NumBidders

157

NumbDayslnterest

395

NumTickets

575

OddLot

191

OfferForwardPoints

643

OfferForwardPoints2

133

OfferPx

135

OfferSize

190

OfferSpotRate

634

OfferYield

115

OnBehalfOfCompID

144

OnBehalfOfLocationID

onB (OfSendinaTi
(No Longer Used)

116

OnBehalfOfSublD

286

OpenCloseSettiFlag

(formerly named
OpenCloseSettIFlag prior to
FIX 4.4)

Openlnterest

OptAttribute

OrderAvgPx

OrderBookingQty

OrderCapacityQty

Copyright 2003 FIX Protocol Limited

344

37

OrderlD

821

OrderlnputDevice

516

OrderPercent

38

OrderQty

192

OrderQty2

529

OrderRestrictions

103

OrdRejReason

39

OrdStatus

790

OrdStatusReqID

OrdType

OrigCIOrdID

OrigCrossID

OrigOrdModTime

OrigPosReqgReflD

OrigSendingTime

OrigTime

OutMainCntryUlndex

OutsidelndexPct

OwnershipType

OwnerType

ParticipationRate

PartylD

PartylDSource

PartyRole

PartySublD

PartySublDType

Password
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504

PaymentDate

492

PaymentMethod

476

PaymentRef

505

PaymentRemitter|D

869

PctAtRisk

839

PeggedPrice

837

PegLimitType

835

PegMoveType

836

PegOffsetType

21

PegOffsetValue

(formerly named
PegDifference prior to FIX 4.4)

838

PegRoundDirection

840

PegScope

691

Pool

708

PosAmt

707

PosAmtType

7

PositionEffect

(formerly named: OpenClose
prior to FIX 4.3)

PosMaintAction

PosMaintResult

PosMaintRptID

PosMaintRptReflD

PosMaintStatus

PosQtyStatus

PosReql|D

June 18, 2003

728

PosReqResult

729

PosReqStatus

724

PosReqType

PossDupFlag

PossResend

PosTransType

PosType

PreallocMethod

PrevClosePx

PreviouslyReported

Price

Price2

PriceDelta

Pricelmprovement

PriceType

Prioritylndicator

PriorSettlPrice

PriorSpreadIndicator

ProcessCode

Product

ProgPeriodinterval

ProgRptRegs

PublishTrdIndicator

PutOrCalt

(replaced)

QtyType

Copyright 2003 FIX Protocol Limited

345

53

Quantity

(formerly named: Shares prior
to FIX 4.3)

465

QuantityType
(Deprecated)

298

QuoteCancelType

276

QuoteCondition

299

QuoteEntrylD

368

QuoteEntryRejectReason

117

QuotelD

692

QuotePriceType

695

QuoteQualifier

300

QuoteRejectReason

131

QuoteReqID

658

QuoteRequestRejectReason

303

QuoteRequestType

693

QuoteResplD

301

QuoteResponseLevel

694

QuoteRespType

302

QuoteSetID

367

QuoteSetValidUntilTime

297

QuoteStatus

(formerly named:
QuoteAckStatus prior to FIX
4.3)

649

QuoteStatusReqID

|~ 537
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RaticQty

(replaced)

96

RawData

227

RepurchaseRate

(Deprecated)

95

RawDatalength

226

RepurchaseTerm

(Deprecated)

240

RedemptionDate

(Deprecated)

261

Reserved/Allocated to the
Fixed Income proposal

72

RefAllocID

141

ResetSegNumFlag

930

RefCompID

726

ResponseDestination

372

RefMsgType

725

ResponseTransportType

45

RefSegNum

700

Reversallndicator

931

RefSublD

644

RFQReqID

371

RefTaglD

468

RoundingDirection

493

RegistAcctType

469

RoundingModulus

509

RegistDtls

561

RoundLot

511

RegistEmail

217

RoutinglD

513

RegistID

216

RoutingType

508

RegistReflD

83

RptSeq

507

RegistRejReasonCode

496

RegistRejReasonText

506

RegistStatus

Rule80A
(No Longer Used)

514

RegistTransType

546

Scope

(no longer used)

SeebefStatus

(replaced)

239

RepoCollateralSecurityType
(Deprecated)

v _ 861 ]

ReportedPx - - - - - - - - - — -

113

ReportToExch

June 18, 2003

793

SecondaryAllocID

526

SecondaryClOrdID

_ 527

_SecondaryExeclD =

198

SecondaryOrderID

Copyright 2003 FIX Protocol Limited

346

818

SecondaryTradeReportID

881

SecondaryTradeReportReflID

855

SecondaryTrdType

91

SecureData

90

SecureDatalen

455

SecurityAltID

456

SecurityAltiIDSource

107

SecurityDesc

207

SecurityExchange

48

SecuritylD

22

SecuritylDSource

(formerly named: IDSource
prior to FI1X 4.3)

559

SecurityListRequestType

320

SecurityReqID

560

SecurityRequestResult

321

SecurityRequestType

322

SecurityResponselD

323

SecurityResponseType

179

SecuritySettlAgentAcctName

(replaced)

178

SeecuritySetttAgentAcetNum

(replaced)

177

SecuritySettiAgentCode

(replaced)

180

SecuritySettiAgentContactNam |

e

(replaced)
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181 | SeecuritySettlAgentContactPho 64 | SettiDate 716 | SettlSessID

he

(formerly named FutSettDate 717 | SettlSessSublD
(replaced) prior to FIX 4.4) 63 | SettType
176 | SecuritySettiAgenthame 193 | SettiDate2 (formerly named SettimntTyp
(replaced) (formerly named FutSettDate2) prior to FIX 4.4)
324 | SecurityStatusReqlD 172 | SettIDeliveryType 858 | SharedCommission
762 | SecuritySubType 173 | SettiDepositoryCode 705 [ ShortQty
326 | SecurityTradingStatus (replaced) 853 | ShortSaleReason
167 | SecurityType 175 | SettlinstCode 54 | Side
287 | SellerDays (replaced) 659 | SideCompliancelD
331 | SellVolume 162 | SettlinstID 752 | SideMultiLegReportingType
49 | SenderComplD 160 | SettlinstMode 396 | SideValue1
142 | SenderLocationID 777 | SettlinstMsglD 397 | SideValue2
50 | SenderSubID 214 | SettlinstRefID 401 | SideValuelnd
54 | SendingDate 791 | SettlinstReqID 89 | Signature
(no longer used) 792 | SettlinstReqRejCode 93 | SignatureLength
52 | SendingTime 165 | SettlinstSource 377 | SolicitedFlag
373 | SessionRejectReason 163 | SettlinstTransType 218 | Spread
174 | SetiBrkiCode 166 | Settlocation (formerly named:
(replaced) (replaced) Elp)?-:;flg;l'oBenchmark prior to

119 | SettlCurrAmt

782 | SettlPartylD

171 | StandInstDbID

656 | SettlCurrBidFxRate

783 | SettlPartylDSource

170 | StandinstDbName

120 | SettlCurrency

784 | SettlPartyRole

169 | StandinstDbType

155 | SettlCurrFxRate
785 | SettlPartySublD 921 | startCash

156 | SettICurrFxRateCalc 786 | SettlPartySublDType 015 | Staribate
657 | SettlCurrOfferFxRate - {Deleted: April30, 2003

77777777777777777777777777777777777 730 | SeftlPrice . ... T~ 77 7] 471 | StateOrProvinceOflssue |
731 | SettlPriceType 929 | StatusText
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928

StatusValue

233

StipulationType

234

StipulationValue

99

StopPx

947

StrikeCurrency

202

StrikePrice

443

StrikeTime

147

Subject

263

SubscriptionRequestType

Symbol

SymbolSfx

TargetComplD

TargetLocationID

TargetStrategy

TargetStrategyParameters

TargetStrategyPerformance

TargetSublD

TaxAdvantageType

TerminationType

TestMessagelndicator

TestReqlD

Text

ThresholdAmount

TickDirection

TimeBracket

TimelnForce

June 18, 2003

540

TotalAccruedinterestAmt

(Deprecated)

533

TotalAffectedOrders

900

TotalNetValue

727

TotalNumPosReports

237

TotalTakedown

387

TotalVolumeTraded

TotalVolumeTraded Time

(replaced)

TotalVelumeTradedDate
(replaced)

892

TotNoAllocs

TotNoOrders

(formerly named: ListNoOrds)

TotNoQuoteEntries

TotNoRelatedSym

TotNoSecurityTypes

TotNoStrikes

TotNumAssignmentReports

TotNumReports

TotNumTradeReports

TradeAllocIndicator

TradeCondition

TradeDate

TradedFlatSwitch

TradelnputDevice

TradelnputSource

Copyright 2003 FIX Protocol Limited
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TradelLegRefID

TradeLinklD

TradeOriginationDate

TradeReportID

TradeReportReflD

TradeReportRejectReason

TradeReportTransType

TradeReportType

TradeRequestID

TradeRequestResult

TradeRequestStatus

TradeRequestType

TradingSession|D

TradingSessionSubID

TradSesCloseTime

TradSesEndTime

TradSesMethod

TradSesMode

TradSesOpenTime

TradSesPreCloseTime

TradSesReql|D

TradSesStartTime

TradSesStatus

TradSesStatusRejReason

TransactTime

TransBkdTime

TransferReason
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880

TrdMatchID

769

TrdRegTimestamp

771

TrdRegTimestampOrigin

770

TrdRegTimestampType

939

TrdRptStatus

829

TrdSubType

828

TrdType

463

UnderlyingCFICode

436

UnderlyingContractMultiplier

592

UnderlyingCountryOflssue

241

UnderlyingCouponPaymentDat
e

435

UnderlyingCouponRate

877

UnderlyingCPProgram

878

UnderlyingCPRegType

256

UnderlyingCreditRating

318

UnderlyingCurrency

885

UnderlyingCurrentValue

882

UnderlyingDirtyPrice

883

UnderlyingEndPrice

886

UnderlyingEndValue

246

UnderlyingFactor

595

UnderlyingInstrRegistry

242

UnderlyinglssueDate

306

Underlyinglssuer

" - 651

‘UnderlyingkastPx- -~ -~~~ -

652

UnderlyingLastQty

June 18, 2003

594

UnderlyingLocaleOflssue

542

UnderlyingMaturityDate

iraMaturityD

(replaced)

305

UnderlyingSecuritylDSource

(formerly named:
UnderlyinglDSource prior to
FIX 4.3)

313

UnderlyingMaturityMonthYear

763

UnderlyingSecuritySubType

317

UnderlyingOptAttribute

310

UnderlyingSecurityType

462

UnderlyingProduct

732

UnderlyingSettlPrice

UnderlyingPutOrGall

(replaced)

733

UnderlyingSettlPrice Type

884

UnderlyingStartValue

810

UnderlyingPx

593

UnderlyingStateOrProvinceOfl
ssue

879

UnderlyingQty

888

UnderlyingStipType

247

UnderlyingRedemptionDate
(Deprecated)

889

UnderlyingStipValue

941

UnderlyingStrikeCurrency

243

UnderlyingRepoCollateralSecu
rityType

(Deprecated)

316

UnderlyingStrikePrice

311

UnderlyingSymbol

245

UnderlyingRepurchaseRate
(Deprecated)

312

UnderlyingSymbolSfx

822

UnderlyingTradingSessionID

244

UnderlyingRepurchaseTerm

(Deprecated)

823

UnderlyingTradingSessionSubl
D

458

UnderlyingSecurityAltID

325

UnsolicitedIndicator

459

UnderlyingSecurityAltIDSource

61

Urgency

307

UnderlyingSecurityDesc

149

URLLink

308

UnderlyingSecurityExchange

553

Username

309

UnderlyingSecuritylD

923

UserRequestID
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924

UserRequestType

| 926

UserStatus .~ _ |

927

UserStatusText
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62

ValidUntilTime

408

ValueOfFutures

236

Yield

WaveNo

701

YieldCalcDate

636

Workinglndicator

696

YieldRedemptionDate

410

WtAverageLiquidity

697

YieldRedemptionPrice

213

XmiData

698

YieldRedemptionPriceType

212

XmiDatalLen

235

YieldType

v _ _ _ _ _
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Appendix 6-A
Valid Currency Codes

Currency codes used in FIX are those defined in ISO 4217 standard. To obtain the current valid list please contact the ISO 4217 secretariat at +44-181-996-
9000 or on World Wide Web at:

http://www.bsi.org.uk/bsi/products/standards/products/currency.xhtml

Another online reference at the time of this writing is: http:/www.xe.com/iso4217.htm

Note: Prices defined in FIX messages should be made consistent with the currency code used. In some markets, prices are quoted as multiples or fractions of
the currency, FIX messages should normalize the amount to coincide with the indicated code (e.g. UK securities are quoted in pence but must be represented
in FIX messages as pounds).

_ { Deleted: April30, 2003
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Values for many of the fields within the FIX Protocol specification are based upon several ISO standards. See http:/www.iso.ch for the official ISO

website.

Appendix 6-B

FIX Fields Based Upon Other Standards

ISO Standards used by the FIX Protocol Specification

Description FIX Fields ISO Standard
Bank SettlBrkrCode IS0 9362:1994
chsgéiﬁcation SettlInstCode Banking—Banking telecommunication messages
SecuritySettlAgentCode ~ Bank identifier codes
CashSettIAgentCode Registration Authority
Bank Identifier Code Register
c/o S.W.ILF.T.
Avenue Adéle 1
B-1310 La Hulpe
Belgium
Tel. +3226553111
Fax + 3226553226
www.swift.com
Country SecurityIDSource + 1S03166-1:1997
co |1 sosleg2a99s
Hﬁ;ég;‘;?:;;:g:ﬁﬁ%oume Codes .ﬁ)r the {’eprese.n‘ta.tion of names of
countries and their subdivisions —

June 18, 2003
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http://www.iso.ch/

SettlLocation Part 1: Country codes
BidDescriptor Part 2: Country subdivision code
Country Bilingual edition
CountryOflssue Maintenance Agency
C/o DIN Deutsches Institut fiir Normung
Burggrafenstrasse 6
D-10787 Berlin Germany
Postal address:
D-10772 Berlin
Tel. +49 30 2601 2791
Fax + 49302601 1231
E-mail lechner@nabd.din.de
http://www.din.de/gremien/nas/nabd/iso31
66mal/index.html
Currency Currency IS0 4217:1995
SecurityIDSource + Codes for the representation of currencies and
SecurityID funds
UnderlyingSecurityIDSource Bilingual edition
+ UnderlyingSecurityID Maintenance Agency

SettlCurrency
MiscFeeCurr
Underlying Currency

¢/o British Standards Institution
389 Chiswick High Road
London W4 44L
United Kingdom
Tel. + 44 181 996 9000

Fax + 44 181 996 7400
Telex 82 57 77 bsimk g
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http://www.din.de/gremien/nas/nabd/iso3166ma/index.html
http://www.din.de/gremien/nas/nabd/iso3166ma/index.html

E-mail Anna_Wadsworth@BSI.ORG. UK
http://www.bsi.org.uk

Exchange/Market
Code

LastMkt

ExDestination
SecurityExchange

MDMkt
UnderlyingSecurityExchange

150 10383:1992

Codes for exchanges and regulated markets -
Market identifier codes (MIC)

Registration Authority

Market Identifier Code Register
c/o S.W.ILF.T.

Avenue Adele 1

B-1310 La Hulpe

Belgium

Tel. + 3226553111

Fax + 3226553226

Telex 26 532 swbru b
www.swift.com

As of the time of this publication the current list
of MIC values as well as the ability to request a
MIC value online is:
http://www.iso15022.org/MIC/homep
ageMIC.htm

Security
Identification

SecurityIDSource +
SecurityID

UnderlyingSecurityIDSource
+ UnderlyingSecuritylD

1S0 6166:2001

Securities — International Securities
Identification Numbering System (ISIN)

Registration Authority

c/o0 SICOVAM S4

115, rue Réaumur

June 18, 2003
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http://www.bsi.org.uk/
http://www.swift.com/
http://www.iso15022.org/MIC/homepageMIC.htm
http://www.iso15022.org/MIC/homepageMIC.htm

F-75081 Paris Cedex 02
France

Tel. + 33155345586

Fax + 33155345771

http://www.anna-nna.com)

Security
Type/Classificatio
n

CFICode

IS0 10962:2001

Securities—Classification of Financial
Instruments (CFI code)

Registration Authority
ANNA

c/o SICOVAM SA

115, rue Réaumur
F-75081 Paris Cedex 02

France

Tel. + 33155345586

Fax +33155345771
http://www.anna-nna.com

URI  (Uniforml
Resource
Identifier)

URLLink

ResponseDestination

W3C Web Resource Naming and Addressing

Note that "URL" (Uniform Resource Locator),
commonly referred to by web browsers, is a
subset of the URI standard. = The W3C
standards body considers URL an "informal
term (no longer used in  technical
specifications)".

Discussion: uri@w3c.org

Owner:

June 18, 2003
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/

http://www.w3c.org/Addressing/
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Appendix 6-C
Exchange Codes - ISO 10383 Market Identifier Code (MIC)

As of FIX 4.3, Exchange Codes used in FIX are those defined in ISO 10383 standard: Market Identifier Code (MIC). The cross-reference list below is a subset
of ISO 10383 values as of the time of this publication. It is provided to facilitate the transition from the Reuters exchange suffix codes which versions of FIX
prior to FIX 4.2 were based upon. The official standard and set of values are maintained by the ISO 10383 standard and any discrepancies below should be
considered typographical errors using the ISO 10383 standard as the correct set of values. These values are maintained by ISO 10383 secretariat (see "Appendix
6-B") and as of the time of this publication the website link to view current list of MIC values is: http:/www.is015022.orqg/MIC/homepageMIC.htm

Note that "Old FIX 4.2" values which are underlined represent "numeric codes" assigned by the FIX organization in lieu of a valid Reuters exchange suffix.
Such values which have a valid MIC value should use the MIC value. Markets without a MIC value should apply to the ISO 10383 Registration Authority
(SWIFT) for an appropriate value. The FIX organization will maintain numeric values for required market identifiers which are unable to establish a MIC value
for some reason.

Disclaimer: Please refer to the current ISO 10383 standard for the complete list. The following list is a subset and designed primarily to support cross-
referencing mapping from FIX versions <= 4.2 to FIX versions >= 4.3 (when the FIX specification standard changed from Reuters exchange suffix to ISO
10383 MIC code).

MIC STANDARD CROSS_REF TO FIX 4.2 20010501 Errata:

MIC BIC Institution Old FIX 4.2 Exchange Name| Old
Value FIX 4.2
Value
DSMD DOHA SECURITIES MARKET Doha Securities Market QA
IEPA INTERCONTINENTAL EXCHANGE LTD. |Intercontinental Exchange 48
PINX PINK SHEETS LLC (NQB) Pink Sheets (National| PNK
Quotation Bureau)
THRD THE THIRD MARKET CORPORATION Third Market TH
TRWB TRADEWEB LLC TradeWeb 30
XABJ [XABJCIA1XXX |BOURSE DES VALEURS ABIDJAN Abidjan Stock Exchange Cl
XACE [XACENL21XXX |AMSTERDAM COMMODITY EXCHANGE
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XADE

XADEGRA1XXX

ATHENS DERIVATIVES EXCHANGE S.A.
(ADEX), THE

XAEX

XAEXNL21XXX

AEX-AGRICULTURAL
EXCHANGE

FUTURES

AEX Options and Futures
Exchange

XALB

XALBCAG61XXX

ALBERTA STOCK EXCHANGE, THE

<< defunct exchange >>

XAMM

XAMMJOA1XXX

AMMAN STOCK EXCHANGE

Amman Stock Exchange

AM

XAMS

XAMSNL21XXX

AMSTERDAMSE EFFECTENBEURS

AEX Stock Exchange

AS

XANT

XANTBE21XXX

BEURS VAN ANTWERPEN (ANTWERP
STOCK EXCHANGE)

XAOM

XAOMAU21XXX

AUSTRALIAN OPTIONS MARKET

XAPI

XAPIRUB81XXX

ASIA-PACIFIC INTERBANK CURRENCY
EXCHANGE THE, JOINT STOCK
COMPANY

XASE

XASEUS31XXX

AMERICAN STOCK EXCHANGE

American Stock Exchange

AMERICAN STOCK EXCHANGE (ASE)
BONDS

AMERICAN
EXCHANGE

STOCK OPTIONS

American Stock Exchange

Options

|—=

XASX

XASXAU2SXXX

ASX OPERATIONS PTY LIMITED

Australian Stock Exchange

AX

XATH

XATHGRA1XXX

ATHENS STOCK EXCHANGE

XAUK

XAUKNZ21XXX

NEW ZEALAND STOCK EXCHANGE -
AUCKLAND

XAVB

XAVBESM1XXX

CMB, AGENCIA DE VALORES Y BOLSA

XBAH

XBAHBHB1XXX

BAHRAIN STOCK EXCHANGE

Bahrain Stock Exchange

BH

XBAN

XBANINS51XXX

BANGALORE STOCK EXCHANGE LTD

XBAR

A

XBARESB1XXX

BARCELONA STOCK EXCHANGE

Barcelona Stock Exchange -
Floor Trading

BC

XBAV

XBAVESB1XXX

MERCHBOLSA AGENCIA DE VALORES,
S.A.
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XBCE

XBCEHUH1XXX

BUDAPEST COMMODITY EXCHANGE

XBCN

XBCNESB1XXX

SOCIEDAD RECTORA DE LA BOLSA DE
VALORES DE BARCELONA S.A.

XBDA

XBDABMHI1 XXX

BERMUDA STOCK EXCHANGE LTD, THE

XBDP

XBDPPTPPXXX

BOLSA DE DERIVADOS DO PORTO

XBER

XBERDEB1XXX

BERLINER WERTPAPIERBOERSE

Berlin Stock Exchange

BE

XBEY

XBEYLBB1XXX

BOURSE DE BEYROUTH

Beirut Stock Exchange

BY

XBFO

XBFOBEB1XXX

BELFOX (BELGIAN FUTURES AND
OPTIONS EXCHANGE)

Belfox

XBIL

XBILES21XXX

BOLSA DE VALORES DE BILBAO

Bilbao Stock Exchange

Bl

XBKK

XBKKTHB1XXX

STOCK EXCHANGE OF THAILAND

BANGKOK FOREIGN

Thailand Stock Exchange

BK

XBMF

XBMFBRSPXXX

BOLSA DE MERCADORIAS E FUTUROS -
BMEF

XBNV

XBNVCRS1XXX

BOLSA NACIONAL DE VALORES, S.A.

XBOG

XBOGCOB1XXX

BOLSA DE BOGOTA S.A.

XBOL

XBOLBOL1XXX

BOLSA BOLIVIANA DE VALORES S.A.

XBOM

XBOMINB1XXX

BOMBAY STOCK EXCHANGE

Bombay Stock Exchange

BO

XBOR

XBORFR21XXX

BORDEAUX STOCK EXCHANGE

XBOS

XBOSUS31XXX

BOSTON STOCK EXCHANGE

Boston Stock Exchange

XBOT

XBOTBWG1XXX

BOTSWANA SHARE MARKET

Botswana Share Market

BT

XBOX

BOSTON OPTIONS EXCHANGE (BOX)

XBPR

XBPRDEF1XXX

DEUTSCHE BOERSE (BOX-PRODUCT)

XBRA

XBRASKB1XXX

BRATISLAVA STOCK EXCHANGE, THE

'XBRE-

{XBREDE21XXX -

IBREMER WERTPAPIERBOERSE - - - - - -

Bremen Stock Exchange - - -

,BM,, ,,,,,,,,,,,,,,,,,,,,,,,,,

XBRN

XBRNCH21XXX

BERNE STOCK EXCHANGE

Berne Stock Exchange

BN
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XBRU

XBRUBEB1XXX

BRUSSELS STOCK EXCHANGE

Brussels Stock Exchange

BR

XBSE

XBSEROB1XXX

BUCHAREST STOCK EXCHANGE

XBSL

XBSLCHB1XXX

BASLE STOCK EXCHANGE

<< defunct exchange >>

XBSP

XBSPBRS1XXX

BOLSA DE VALORES DE SAO PAULO

Sao Paulo Stock Exchange

SA

XBUD

XBUDHUH1XXX

BUDAPEST STOCK EXCHANGE

XBUE

XBUEARB1XXX

BUENOS AIRES STOCK EXCHANGE

XBUL

XBULBGS1XXX

FIRST BULGARIAN STOCK EXCHANGE

XCAI

XCAIEGC1XXX

CAIRO STOCK EXCHANGE

XCAL

XCALINC1XXX

CALCUTTA STOCK EXCHANGE

Calcutta Stock Exchange

CL

XCAR

XCARVEC1XXX

CARACAS STOCK EXCHANGE

XCAS

XCASMAM1 XXX

CASABLANCA STOCK EXCHANGE

XCBO

XCBOUS41XXX

CHICAGO BOARD OPTIONS EXCHANGE

Chicago Board Options
Exchange

XCBT

XCBTUS41XXX

CHICAGO BOARD OF TRADE

XCCE

XCCEJPJ1XXX

CHUBU COMMODITY EXCHANGE

XCEC

XCECUS31XXX

COMMODITIES EXCHANGE CENTER

XCEL

XCELSI21XXX

COMMODITY EXCHANGE
LJUBLJANA

OF

XCET

XCETUZ21XXX

COMMODITY EXCHANGE 'TASHKENT'

XCFE

XCFECNS1XXX

CHINA FOREIGN EXCHANGE TRADE
SYSTEM

XCFFUS31XXX

CANTOR
EXCHANGE

FINANCIAL FURTURES

XCFVVEC1XXX

CAMARA DE COMPSENSACISON DE
OPCIONES Y FUTUROS DE VENEZUELA

Electronic Stock Exchange of
Venezuela

XCHIUS41XXX

CHICAGO STOCK EXCHANGE, INC.

Chicago Stock Exchange

THE CHANNEL ISLANDS STOCK

Channel Islands
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EXCHANGE

XCIS

XCISUS41XXX

CINCINNATI STOCK EXCHANGE

Cincinnati Stock Exchange

XCME

XCMEUS4CXXX

CHICAGO MERCANTILE EXCHANGE

Chicago Mercantile

GLOBEX CHICAGO MERCANTILE
EXCHANGE

Exchange (CME)

XCMO

XCMOMYK1XXX

COMMODITY AND
EXCHANGE OF MALAYSIA

MONETARY

XCOL

XCOLLKL1XXX

COLOMBO STOCK EXCHANGE

Colombo Stock Exchange

CM

XCOR

XCORGB21XXX

COREDEAL

XCRC

XCRCUS41XXX

CHICAGO
EXCHANGE

RICE AND COTTON

XCSC

XCSCUS31XXX

NEW YORK COCOA, COFFEE AND
SUGAR EXCHANGE

XCSE

XCSEDKK1XXX

COPENHAGEN STOCK EXCHANGE

Copenhagen Stock
Exchange

Co

XCUE

XCUEUZ21XXX

CURRENCY EXCHANGE

XCVM

XCVMPTPPXXX

INTERBOLSA, SOC. GESTORA DE
SISTEMAS DE LIQUIDACAO E DE
SISTEMAS CENTRALIZADOS DE
VALORES MOBILIARIOS, SA

Interbolsa (Portugal)

XCYSCY21XXX

CYPRUS STOCK
INSTITUTION

EXCHANGE

XDESINDI1XXX

DELHI STOCK EXCHANGE

Dehli Stock Exchange

DL

DUBAI FINANCIAL MARKET

Dubai Financial Market

DU

XDHABDD1XXX

DHAKA STOCK EXCHANGE LTD

XDMIITMIXXX

ITALIAN DERIVATIVES MARKET (IDEM)

XDTBDEF1XXX

DTB DEUTSCHE TERMINBOERSE GMBH

XDUBIE21XXX

IRISH STOCK EXCHANGE

Irish Stock Exchange

XDUSDED1XXX

RHEINISCHE-WESTFAELISCHE BOERSE

Dusseldorf Stock Exchange
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ZU DUESSELDORF

XDwz

XDWZDEF1XXX

DEUTSCHE BOERSE AG, FRANKFURT
AM MAIN

XETRA

EURO MTS, Frankfurt

NEW MARKET XETRA

NEW MARKET FRANKFURT

XEAS

XEASBEB1XXX

EASDAQ S.A.

XEEE

XEEEDEF1XXX

EUROPEAN ENERGY EXCHANGE AG

XEMD

XEMDMXMI1 XXX

MERCADO MEXICANO DE DERIVADOS

XETR

XETRDEF1XXX

DEUTSCHER KASSENVEREIN AG
GRUPPE DEUTSCHE BOERSE

XEUB

XEUBDEF1XXX

EUREX BONDS

XEUC

XEUCNL21XXX

EURONEXT COM,
FUTURES & OPTIONS

COMMODITIES

XEUE

XEUENL21XXX

EURONEXT EQF, EQUITIES & INDICES
DERIVATIVES

XEUI

XEUINL21XXX

EURONEXT IRF,
FUTURE& OPTIONS

INTEREST RATE

XEUM

XEUMFRP1XXX

EURONEXT MONEP

XEUN

XEUNFRP1XXX

EURONEXT PARIS

XEUR

XEURCHZ1XXX

EUREX AG

XEURDEF1XXX

EUREX DEUTSCHLAND

Eurex Germany (DTB)

XFIRIT31XXX

BORSA VALORI DI FIRENZE (STOCK
EXCHANGE)

<< defunct exchange >>

XFKAJPJ1XXX

FUKUOKA STOCK EXCHANGE

Fukuoka Stock Exchange

XFMNFRP1XXX

SOCIETE DU NOUVEAU MARCHE

Le Nouveau Marche
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XFNX

XFNXIE21XXX

FINEX

XFNXUS31XXX

FINEX

XFOM

XFOMFIH1XXX

FINNISH OPTIONS MARKET

XFRA

XFRADEF1XXX

FRANKFURTER WERTPAPIERBOERSE

Frankfurt Stock Exchange

XFTA

XFTANL21XXX

FINANCIELE TERMIJNMARKET
AMSTERDAM

XGAL

XGALCH21XXX

ST. GALLEN STOCK EXCHANGE

XGEN

XGENITG1XXX

BORSA VALORI DI GENOVA (STOCK
EXCHANGE)

<< defunct exchange >>

XGTG

XGTGGTG1XXX

BOLSA DE VALORES NACIONAL SA

XGHA

XGHAGHA1XXX

GHANA STOCK EXCHANGE

Ghana Stock Exchange

GH

XGUA

XGUAECE1XXX

GUAYAQUIL STOCK EXCHANGE

XGVA

XGVACHG1XXX

GENEVA STOCK EXCHANGE

<< defunct exchange >>

XHAM

XHAMDEH1 XXX

HANSEATISCHE WERTPAPIERBOERSE
HAMBURG

Hamburg Stock Exchange

XHAN

XHANDE21XXX

NIEDERSAECHSISCHE BOERSE ZU

HANNOVER

Hannover Stock Exchange

HA

XHCE

XHCEDE21XXX

WARENTERMINBOERSE HANNOVER

XHEL

XHELFIHIXXX

THE HELSINKI STOCK EXCHANGE

Helsinki Stock Exchange

HE

XHIR

XHIRJPJ1IXXX

HIROSHIMA STOCK EXCHANGE

<< defunct exchange >>

XHKC

XHKCHKHHXXX

HONG KONG SECURITIES CLEARING
COMPANY, LIMITED

XHKF

XHKFHKHHTRE

HONG KONG FUTURES EXCHANGE
LTD.

XHKFHKHHXXX

HONG KONG FUTURES EXCHANGE
LTD.

XHKGHKHI1XXX

STOCK EXCHANGE OF HONG KONG

LTD, THE

Hong Kong Stock Exchange
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HONG KONG STOCK EXCHANGE
OPTIONS
XIBE |XIBEAZ21XXX (BAKU INTERBANK CURRENCY
EXCHANGE
XIBR [XIBRDEFIXXX |IBIS-R << defunct exchange >>
XICE [XICEISRIXXX |ICELAND STOCK EXCHANGE Iceland Stock Exchange IC
XIFO |XIFOIE21XXX [IRISH FUTURES  AND OPTIONS
EXCHANGE (DUBLIN)
XIME [XIMETWT1XXX |TAIWAN INTERNATIONAL MERCANTILE
EXCHANGE
XIMM [XIMMUS41XXX |INTERNATIONAL MONETARY MARKET
XIOM [XTOMUS41xXXX |INDEX AND OPTIONS MARKET
XIPE [XIPEGB21XXX |INTERNATIONAL PETROLEUM
EXCHANGE
XISM [XISMGB21XXX |l.S.M.A. - THE INTERNATIONAL |International Securities 15
SECURITIES MARKETS ASSOCIATION  [Market Association(ISMA)
XIST [XISTTRI1XXX |I.M.K.B. (ISTANBUL STOCK EXCHANGE) |Istanbul Stock Exchange IS
XISX [XISXUS31XXX |INTERNATIONAL SECURITIES|International Securities Y
EXCHANGE, LLC. Exchange (ISE)
XJAM [XJAMJIMK1XXX |JAMAICA STOCK EXCHANGE, THE
XJAS JASDAQ Japanese Securities Dealers| Q
Association (JASDAQ)
NASDAQ Japan 0oJ
XJNB [XINBIDJ1XXX |JAKARTA NEGOTIATED BOARD
XJKT [XJIKTIDJ1XXX |JAKARTA STOCK EXCHANGE Jakarta Stock Exchange JK
XJSE |[XJSEZAJIXXX |JOHANNESBURG STOCK EXCHANGE,|Johannesburg Stock J
b THE Exchange [ |\
XJSEZAJIMRG [JOHANNESBURG STOCK EXCHANGE,
THE
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XJSEZAJJISLB

JOHANNESBURG STOCK EXCHANGE,
THE

XJWY

XIWYGB21XXX

JIWAY EXCHANGE LTD

Jiway

XKAC

XKACJPJ1XXX

KANSAI AGRICULTURAL COMMODITIES
EXCHANGE

XKAR

XKARPKK1XXX

KARACHI STOCK
(GUARANTEE) LIMITED, THE

EXCHANGE

Karachi Stock Exchange

XKAZ

XKAZKZK1XXX

CENTRAL ASIAN STOCK EXCHANGE

Kazakhstan Stock Exchange

KZ

XKBT

XKBTUS41XXX

KANSAS CITY BOARD OF TRADE

XKCE

XKCEUZ31XXX

KHOREZM INTERREGION COMMODITY
EXCHANGE

XKFE

XKFEKR21XXX

KOREA FUTURES EXCHANGE

XKGT

XKGTJIPJ1XXX

KOBE GOMU TORIHIKIJO
EXCHANGE)

(RUBBER

XKHR

XKHRUAZ21XXX

KHARKOV COMMODITY EXCHANGE

XKIE

XKIEUAU1XXX

KIEV UNIVERSAL EXCHANGE

XKKT

XKKTJPJ1XXX

KOBE KIITO TORIHIKIJO (RAW SILK
EXCHANGE)

XKLS

XKLSMYK1XXX

KUALA LUMPUR STOCK EXCHANGE,
THE

Kuala Lumpur Stock
Exchange

KUALA LUMPUR FOREIGN

KL

XKOR

XKORKRS1XXX

KOREA STOCK EXCHANGE

Korea Stock Exchange

KS

KOSDAQ, KOREA

KOSDAQ (Korea)

KQ

XKST

XKSTJIPJ1XXX

KANMON SHOHIN
(COMMODITY EXCHANGE)

TORIHIKIJO

XKUw

XKUWKWK1XXX

KUWAIT STOCK EXCHANGE

Kuwait Stock Exchange

KW

XKYO

1XKYOJPJ1XXX ~

IKYOTO STOCKEXCHANGE ~~ "~~~ "~

Kyoto Stock Exchange =~ ~

“KY -

XLAU

XLAUCH21XXX

LAUSANNE STOCK EXCHANGE

<< defunct exchange >>
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XLIC |XLICFR21XXX [LILLE COMMODITY EXCHANGE
XLIF |XLIFGB21XXX [(LONDON INTERNATIONAL FINANCIAL|London International 3
FUTURES AND OPTIONS EXCHANGE Financial Futures Exchange
(LIFFE)
XLIL |XLILFR21XXX [LILLE STOCK EXCHANGE << defunct exchange >>
XLIM CAVALI ICLV S.A. Lima Stock Exchange LM
XLIS |XLISPTP1XXX [(BOLSA DE VALORES DE LISBOA Lisbon Stock Exchange LS
(Portugal)
XLIT |XLITLT21XXX [NATIONAL STOCK EXCHANGE OF|Vilnus Stock Exchange VL
LITHUANIA
XLJU |XLJUSIZ21XXX [LJUBLJANA STOCK EXCHANGE, INC.
XLME |XLMEGB21XXX [LONDON METAL EXCHANGE
XLOF |XLOFMYKI1XXX [KUALA LUMPUR OPTIONS AND
FINANCIAL FUTURES EXCHANGE
XLON |XLONGB21XXX [LONDON STOCK EXCHANGE, THE London Stock Exchange L
LONDON STOCK EXCHANGE (LSE),
TRADED IN FOREIGN CURRENCIES
SEATS LONDON
LONDON STOCK EXCHANGE SETS
LONDON STOCK EXCHANGE EURO
XLTO [XLTOGB21XXX |LONDON TRADE OPTIONS MARKET London Traded Options 5
Market
XLUS [XLUSZML1XXX |LUSAKA STOCK EXCHANGE Lusaka Stock Exchange LZ
XLUX [XLUXLUL1XXX |LUXEMBOURG STOCK EXCHANGE Luxembourg Stock Exchange| LU
XLYO [XLYOFRZ21XXX |LYON STOCK EXCHANGE
XMAC [XMACUS41XXX |MID AMERICA COMMODITY EXCHANGE
XMAD |XMADESMMXXX |BOLSA DE MADRID Madrid Stock Exchange - | MA |
Floor Trading
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XMAE

XMAEMK21XXX

MAZEDONIAN STOCK EXCHANGE

XMAEMWMI1 XXX

MALAWI STOCK EXCHANGE

XMAL

XMALMTMI1XXX

MALTA STOCK EXCHANGE

Malta Stock Exchange

MT

XMAR

XMARFR21XXX

MARSEILLE STOCK EXCHANGE

<< defunct exchange >>

XMAT

XMATFRPPCRI

PARISBOURSE S.A. (FORMERLY MATIF
SA)

XMATFRPPXXX

PARISBOURSE S.A. (FORMERLY MATIF
S.A)

XMAU

XMAUMUM1 XXX

STOCK EXCHANGE OF MAURITIUS LTD,
THE

Mauritius Stock Exchange

MZ

XMCE

XMCEESB1XXX

MERCATO CONTINUO ESPANOL

XMDG

XMDGMGM1 XXX

MARCHE INTERBANCAIRE
DEVISES M.I.D.

DES

XMDS

XMDSINS51XXX

MADRAS STOCK EXCHANGE

Madras Stock Exchange

MD

XMED

XMEDCOB1XXX

BOLSA DE MEDELLIN S.A.

Medellin Stock Excahnge

ML

XMEF

XMEFESBBXXX

MEFF RENTA FIJA

XMEV

XMEVARB1XXX

MERCADO DE VALORES DE BUENOS
AIRES S.A. - MERVAL

XMEX

XMEXMXMI1 XXX

BOLSA MEXICANA DE VALORES
(MEXICAN STOCK EXCHANGE)

Mexican Stock Exchange

MX

XMGE

XMGEUS41XXX

MINNEAPOLIS GRAIN EXCHANGE

XMIC

XMICRUMMXXX

MOSCOW  INTERBANK  CURRENCY
EXCHANGE (MICEX)

Moscow Inter Bank Currency
Exchange

MM

XMID

XMIDUS41XXX

MIDWEST STOCK EXCHANGE

<< now called Chicago Stock

Exchange, already documented >>

XMIF

XMIFITM1XXX

MERCATO
EXCHANGE

ITALIANO FUTURES

XMILITMMXXX

BORSA ITALIANA S.P.A.

Milan Stock Exchange

MI
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XMIL |[XMILITMMXXX |BORSA ITALIANA S.P.A. Milan Stock Exchange MI
MERCATO REDDITO FISSO
MERCATO DEI DERIVATI
EURO MOT MARKET, Milano
NUOVO MERCATO MILANO
XMKT |XMKTJPJI1XXX |MAEBASHI KANKEN TORIHIKIJO (DRIED
COCOON EXCHANGE)
XMLX |XMLXGB21XXX |OMLX, THE LONDON SECURITIES AND
DERIVATIVES EXCHANGE LIMITED
XMNT |[XMNTUYM1XXX |BOLSA DE VALORES DE MONTEVIDEO
XMON |[XMONFRP1XXX |[MARCHE DES OPTIONS NEGOCIABLES|MONEP Paris Stock Options | p
DE PARIS (MONEP)
XMOO |XMOOCAM1ODP [MONTREAL EXCHANGE THE / BOURSE|Montreal Exchange Options | 6
DE MONTREAL (MOE)
XMOOCAMIXXX |MONTREAL EXCHANGE THE / BOURSE|Montreal Exchange M
DE MONTREAL
XMOS |[XMOSRUM1XXX |[MOSCOW CENTRAL STOCK EXCHANGE |Moscow Stock Exchange MO
XMRV |XMRVESM1XXX |MEFF RENTA VARIABLE MEFF Renta Variable 16
XMSW |XMSWMWM1XXX |MALAWI STOCK EXCHANGE
XMUN |XMUNDEM1XXX |BAYERISCHE BOERSE Munich Stock Exchange MU
XMUS [XMUSOMM1XXX |MUSCAT SECURITIES MARKET Muscat Stock Exchange oM
XNAI |[XNATKEN1XXX |NAIROBI STOCK EXCHANGE Nairobi Stock Exchange NR
XNAM [XNAMNAN1XXX |[NAMIBIAN STOCK EXCHANGE Namibia Stock Exchange NM
XNAN |XNANFR21XXX |[NANTES STOCK EXCHANGE << defunct exchange >>
'XNAP |XNAPITN1XXX [BORSA VALORI DI NAPOLI (STOCK|<<defunctexchange>> ~ | |~~~
EXCHANGE)
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XNAS [XNASUS31xXXX |NASDAQ NASDAQ (0]
NASDAQ SMALL CAP
XNAY [XNAYFR21XXX [NANCY STOCK EXCHANGE << defunct exchange >>
XNEE |XNEENZ21XXX (NEW ZEALAND FUTURES AND OPTIONS
EXCHANGE
XNEU [XNEUCH21XXX [NEUCHATEL STOCK EXCHANGE
XNEW [XNEWATW1XXX |NEWEX NewEx (Austria) NW
XNGO |XNGOJPJ1XXX [NAGOYA STOCK EXCHANGE Nagoya Stock Exchange NG
XNII XNITJPJLIXXX |NIIGATA STOCK EXCHANGE << defunct exchange >>
XNKS [XNKSJPJ1XXX |INAGOYA KOKUMOTSU SATOU
TORIHIKIJO (GRAIN AND SUGAR
EXCHANGE)
XNMS [XNMSUS31XXX |[NASDAQ/NMS  (NATIONAL MARKET
SYSTEM)
XNSA [XNSANGL1XXX [NIGERIAN STOCK EXCHANGE,THE Lagos Stock Exchange LG
XNSE |[XNSEINB1XXX |NATIONAL STOCK EXCHANGE of INDIA |National Stock Exchange of NS
India
XNST |[XNSTJPJ1XXX [NAGOYA SENI TORIHIKIJO (TEXTILE
EXCHANGE)
XNYC [XNYCUS31XXX |NEW YORK COTTON EXCHANGE
XNYF [XNYFUS31XXX |NEW YORK FUTURES EXCHANGE
XNYM [XNYMUS31XXX |INEW YORK MERCANTILE EXCHANGE New York Mercantile 12
Exchange (NYMEX)
XNYS [XNYSUS31XXX |NEW YORK STOCK EXCHANGE, INC. New York Stock Exchange N
NEW YORK STOCK EXCHANGE BONDS
XNZE [XNZENZ21XXX [NEW ZEALAND STOCK EXCHANGE New Zealand Stock NZ
i e S Exchange "~~~ oo
XODE |XODEUA21XXX [(ODESSA COMMODITY EXCHANGE
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XOHS

XOHSDEF1XXX

OPTIONSSCHEINE-HANDELSSYSTEM
(OHS)+B233

XOME

XOMESES1ECA

OM STOCKHOLM EXCHANGE

XOMESES1EMA

OM STOCKHOLM EXCHANGE

XOMESES1EMB

OM STOCKHOLM EXCHANGE

XOMESES1ERA

OM STOCKHOLM EXCHANGE

XOMESES1ESA

OM STOCKHOLM EXCHANGE

XOMESES1EWA

OM STOCKHOLM EXCHANGE

XOMESES1XXX

OM STOCKHOLM EXCHANGE

XOMF

XOMFSES1BBA

OM FIXED INTEREST EXCHANGE

XOMFSES1BBB

OM FIXED INTEREST EXCHANGE

XOMFSES1BBC

OM FIXED INTEREST EXCHANGE

XOMFSES1BIA

OM FIXED INTEREST EXCHANGE

XOMFSES1BPA

OM FIXED INTEREST EXCHANGE

XOMFSES1BSA

OM FIXED INTEREST EXCHANGE

XOMFSES1BSB

OM FIXED INTEREST EXCHANGE

XOMFSES1DFA

OM FIXED INTEREST EXCHANGE

XOMFSES1XXX

OM FIXED INTEREST EXCHANGE

XOPOPTP1XXX

OPORTO STOCK EXCHANGE

XOSEJPJ1XXX

OSAKA SECURITIES EXCHANGE

Osaka Stock Exchange

oK

XOSLNOK1XXX

OSLO BORS

Oslo Stock Exchange

OL

XOSMJIPJ1XXX

OSAKA MERCANTILE EXCHANGE

XOSTJIPJ1XXX

OSAKA SENI TORIHIKIJO (TEXTILE
EXCHANGE)

XOTBATWIXXX

OESTERREICHISCHE TERMIN- UND
OPTIONENBOERSE, CLEARING BANK

AG
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XOTC |XOTCUS31XXX |OTC BULLETIN BOARD NASDAQ Dealers - Bulletin OB
Board
XPAE |XPAEPS21XXX |PALESTINA STOCK EXCHANGE
XPAL |XPALIT31XXX |BORSA VALORI DI PALERMO (STOCK|<< defunct exchange >>
EXCHANGE)
XPAR |XPARFRPP022 |EURONEXT PARIS S.A. Paris Stock Exchange PA
XPARFRPPINT |EURONEXT PARIS S.A.
XPARFRPPTRS |EURONEXT PARIS S.A.
XPARFRPPXXX |EURONEXT PARIS S.A.
XPBT |XPBTUS31XXX |PHILADELPHIA BOARD OF TRADE
XPET |XPETRUZ1XXX |ST. PETERSBURG STOCK EXCHANGE |St. Petersburg Stock PE
Exchange
XPHL |XPHLUS31XXX |PHILADELPHIA STOCK EXCHANGE Philadelphia Stock Exchange | PH
PHILADELPHIA STOCK EXCHANGE
CURRENCY OPTION
XPHO |XPHOUS31XXX |PHILADELPHIA OPTIONS EXCHANGE Philadelphia Stock Exchange | X
Options
XPHS |XPHSPHMIXXX |PHILIPPINE STOCK EXCHANGE, INC. Philippine Stock Exchange PS
XPIC |XPICRUZPXXX |SAINT-PETERSBURG CURRENCY
EXCHANGE
XPOR |XPORUS31xXxX |PORTAL
XPRA |XPRACZPIXXX [STOCK EXCHANGE PRAGUE CO. LTD,|Prague Stock Exchange PR
THE
PRAG RMS (REGISTRACNI MISTO
SYSTEM)
SPAD PRAG
XPRI - {XPRIUAZ21XXX - |PRIDNEPROVSK - - - - - - - COMMODITY| -~~~ e
EXCHANGE
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XPSE

XPSEUS61XXX

PACIFIC STOCK EXCHANGE INC.

PACIFIC BONDS

Pacific Stock Exchange

PACIFIC STOCK EXCHANGE, OPTIONS

Pacific Stock Exchange

Options (PAQ)

[o0)

XPTY

XPTYPAP1XXX

BOLSA DE VALORES DE PANAMA, S.A.

XQTX

XQTXDED1XXX

BOERSE DUESSELDORF

XQui

XQUIECE1XXX

QUITO STOCK EXCHANGE

XRAS

XRASROB1XXX

RASDAQ

RASDAQ (Romania)

RQ

XRIO

XRIOBRR1XXX

BOLSA DE VALORES DO RIO DE
JANEIRO

<< defunct exchange >>

XRIS

XRISLV21XXX

RIGA STOCK EXCHANGE,THE

Riga Stock Exchange

RI

XROM

XROMITR1XXX

BORSA VALORI DI ROMA (STOCK
EXCHANGE)

<< defunct exchange >>

XROS

XROSARB1XXX

BOLSA DE COMERCIO ROSARIO

XROV

XROVRU21XXX

ROSTOV CURRENCY AND STOCK
EXCHANGE

XRTR

XRTRDEF1XXX

RTR (REUTERS-REALTIME-DATEN)

XRUS

XRUSRUMI1 XXX

RUSSIAN EXCHANGE, THE

Russian Trading System

RTS

XSAF

XSAFZAJ1IXXX

SAFEX

XSAM

XSAMRU31XXX

SAMARA
EXCHANGE

INTERBANK CURRENCY

XSAPJPJ1XXX

SAPPORO STOCK EXCHANGE

Sapporo Stock Exchange

SAUDI ARIBA STOCK EXCHANGE

Saudi Stock Exchange

XSCESGS1XXX

SINGAPORE COMMODITY EXCHANGE

XSESSGS1XXX

STOCK EXCHANGE OF SINGAPORE LTD

|ISINGAPORE FOREIGN

Singapore Stock Exchange
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XSESSGSGXXX

SINGAPORE EXCHANGE DERIVATIVES
OPEN OUTCRY TRADING

SINGAPORE EXCHANGE DERIVATIVES
ELECTRONIC TRADING

XSFA

XSFAZAJ1IXXX

SOUTH AFRICAN FUTURES EXCHANGE
- AGRICULTURAL MARKET DIVISION

XSFE

XSFEAU21XXX

SYDNEY FUTURES EXCHANGE LIMITED

XSFX

XSFXCHZ1XXX

EUREX ZURICH AG

Eurex Switzerland (SFF)

XSGE

XSGECNC1XXX

SHANGHAI FUTURES EXCHANGE

XSGO

XSGOCLR1XXX

SANTIAGO STOCK EXCHANGE

Santiago Stock Exchange

SN

XSHE

XSHECNB1XXX

SHENZHEN STOCK EXCHANGE

Shenzhen Stock Exchange

SZ

XSHG

XSHGCNS1XXX

SHANGHAI STOCK EXCHANGE

Shanghai Stock Exchange

SS

XsIB

XSIBRU51XXX

SIBERIAN STOCK EXCHANGE

XsIC

XSICRU55XXX

SIBERIAN  INTERBANK  CURRENCY
EXCHANGE

XSIM

XSIMSGSGXXX

SINGAPORE EXCHANGE DERIVATIVES
CLEARING LIMITED

XSME

XSMECNB1XXX

SHENZHEN MERCANTILE EXCHANGE

XSOM

SOCIEDADE OPERADORA DO
MERCADO DE ATIVOS S.A.

Rio de Janeiro OTC Stock
Exchange (SOMA)

SO

XSSESES1XXX

STOCKHOLM STOCK EXCHANGE

Stockholm Stock Exchange

ST

XSTEUZ21XXX

STOCK EXCHANGE

XSTUDES1XXX

BADEN-WUERTTEMBERGISCHE
WERTPAPIERBOERSE ZU STUTTGART

Stuttgart Stock Exchange

XSTXDEF1XXX

STOXX EUROPEAN INDICES

XSURIDJ1XXX

SURABAYA STOCK EXCHANGE

Surabaya Stock Exchange

XSWXCHZ1XXX

SWISS EXCHANGE

SWX TIF (Fonds)

SWX Swiss Exchange
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XTAE [XTAEILI1XXX |TEL AVIV STOCK EXCHANGE Tel Aviv Stock Exchange TA
XTAl ([XTAITWT1XXX |[TAIWAN STOCK EXCHANGE Taiwan Stock Exchange TW
TAIWAN OTC MARKET Taiwan OTC Securities TWO
Exchange
XTAL [XTALEE21XXX |TALLINN STOCK EXCHANGE Tallinn Stock Exchange TL
XTEH [XTEHIRT1XXX |TEHRAN STOCK EXCHANGE
XTFE [XTFECATIXXX |TORONTO FUTURES EXCHANGE
XTFF [XTFFJPJIXXX |TOKYO INTERNATIONAL FINANCIAL
FUTURES EXCHANGE, THE
XTFN |[XTENGB21XXX |TRADEPOINT FINANCIAL NETWORKS|<< defunct exchange >> TP
PLC Tradepoint Stock Exchange
XTKA [XTKAJPJ1XXX |TOYOHASHI KANKEN TORIHIKIJO
(DRIED COCOON EXCHANGE)
XTKO [XTKOJPJ1XXX |TOKYO KOKUMOTSU SHOHIN
TORIHIKIJO (GRAIN EXCHANGE)
XTKS [|XTKSJPJ1XXX [TOKYO STOCK EXCHANGE Tokyo Stock Exchange T
XTKT [XTKTJPJLXXX [TOKYO KOGYOIN TORIHIKIJO
(COMMODITY EXCHANGE)
XTOE [XTOECATIXXX |TORONTO OPTIONS EXCHANGE Toronto Options Exchange K
XTOR [XTORITTIXXX |BORSA VALORI DI TORINO (STOCK|<< defunct exchange >>
EXCHANGE)
XTRI |XTRIIT21XXX ([BORSA VALORI DI TRIESTE (STOCK|<< defunct exchange >>
EXCHANGE)
XTRN [XTRNTTP1XXX [TRINIDAD AND TOBAGO STOCK
EXCHANGE
XTSE [XTSECATIXXX |[TORONTO STOCK EXCHANGE Toronto Stock Exchange TO
m----q----------- ITORONTOOVERTHECOUNTER- - -\ -\ - | -~ - -~ - - - - - - - - — - — -~ — =~~~ — |- - - - - - - - -
XTUN [XTUNTNT1XXX |BOURSE DES VALEURS MOBILIERES Tunis Stock Exchange TN
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XUKC |XUKCUAU1XXX [UKRAINIAN COMMODITY EXCHANGE
XUKR |XUKRUAU1XXX [UKRAINIAN UNIVERSAL COMMODITY|Ukraine PFTS PFT
EXCHANGE
XUNI |XUNIUZ21XXX [UNIVERSAL BROKER'S EXCHANGE
'"TASHKENT'
XURE |XUREGB21XXX |[GUARDIAN ROYAL EXCHANGE
XVAL [XVALESVIXXX |BOLSA DE VALENCIA Valencia Stock Exchange VA
XVEN |XVENIT21XXX [BORSA VALORI DI VENEZIA (STOCK|<< defunct exchange >>
EXCHANGE)
XVLA |XVLARU81XXX |VLADIVOSTOK (RUSSIA) STOCK
EXCHANGE
XVPA [XVPAPYPIXXX |BOLSA DE VALORES Y PRODUCTOS DE
ASUNCION S.A. (BVPASA)
XVSE |XVSECA81XXX (VANCOUVER STOCK EXCHANGE Canadian Ventures \Y,
Exchange
XVTX [XVTXGB21XXX [VIRT-X virt-x VX
XWAR [XWARPLP1XXX |WARSAW STOCK EXCHANGE
WARSAW STOCK EXCHANGE,
DERIVATE
XWBO [XWBOATWIXXX |WIENER BOERSE AG
XWCE |XWCECA41XXX [WINNIPEG COMMODITY EXCHANGE,
THE
XYKT |XYKTJPJ1XXX [YOKOHAMA KITO TORIHIKIJO (RAW
SILK EXCHANGE)
XZAG |XZAGHR21XXX |ZAGREB STOCK EXCHANGE, THE
XZIM [XZIMZWHIXXX |ZIMBABWE STOCK EXCHANGE Zimbabwe Stock Exchange Zl
XZRH |XZRHCHZ1XXX [ZURICH STOCKEXCHANGE | |

Note: XASE, XJAS, XKOR, XMOO, XPSE, and XTAIl had more than one value in FIX 4.2, however, have a single MIC identifier.
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DEFINED IN FIX 4.2 20010501 Errata BUT UNIDENTIFIED IN MIC STANDARD:

--- Use the “old” or custom FIX value until the exchange/market is assigned a MIC identifier by ISO ---
MIC BIC Institution Old FIX 4.2 Exchange Name| Old
Value FIX 4.2
Value
Latin American Market In| LA
Spain (LATIBEX)
Madrid Stock Exchange -| MC
CATS Feed
Occidente Stock Exchange oD
SBI Stock Exchange| SBI
(Sweden)
Bloomberg TradeBook 31
i e BondBook - “32 |
BondClick 35
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BondHub 36
LIMITrader 37
MarketAxess 33
MuniCenter 34
None 0
Non-exchange-based  Over| 11
The Counter Market

NYFIX Millennium 13
NYSE BBSS (broker booth| 10
system)

POSIT 4
Stockholm Options Market 17
Vancouver Options| 9
Exchange (VAO)

Visible Markets 38

DEFINED POST-FIX 4.2 20010501 Errata BUT UNIDENTIFIED IN MIC STANDARD:

--- Use the “old” or custom FIX value until the exchange/market is assigned a MIC identifier by ISO ---
MIC BIC Institution Exchange Name FIX-
Value assign
ed
Value
Archipelago ECN 39
i e ATTAINECN- ——— -~ 40" o
BRUT ECN 41
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GlobeNet ECN 42
Instinet ECN 43
Island ECN 44
MarketXT ECN 45
NexTrade ECN 46
REDIBook ECN 47
NQLX 49
OneChicago 50
_ { Deleted: April30, 2003
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Appendix 6-D
CFICode Usage - ISO 10962 Classification of Financial Instruments (CFI code)

As of FIX 4.3, the CFICode field was added to the FIX Protocol in an attempt to provide a standards-based source of security type values by using values
defined in ISO 10962 standard: Classification of Financial Instruments (CFI code). Prior to FIX 4.3, the SecurityType field was used to identify security types
and was based upon a set of values published by ISITC (International Securities Association for Institutional Trade Communication) which ISITC no longer
maintains.

It is recommended that CFICode be used instead of SecurityType for non-Fixed Income instruments as it is based upon an ISO standard and supports non-Fixed
Income products in a manner consistent with the needs of FIX Protocol users. As of FIX 4.3, the SecurityType field was expanded and re-organized to support
the requirements of Fixed Income products for FIX Protocol users, as the present ISO 10962 standard did not meet those needs.

ISO 10962 is maintained by ANNA (Association of National Numbering Agencies) acting as Registration Authority. See "Appendix 6-B FIX Fields
Based Upon Other Standards". See also the Product (460) and SecurityType (167) fields.

A subset of ISO 10962 values applicable to FIX usage are identified below. The official standard and set of possible values are maintained by the ISO 10962
standard and any discrepancies below should be considered typographical errors using the ISO 10962 standard as the correct set of values. To obtain the ISO
10962 standard, please contact the ISO 10962 secretariat (see "Appendix 6-B") and/or visit the ISO website at http:/www.iso.ch

The ISO 10962 standard defines a 6 character code in which each character’s position value carries a special significance (attribute) and set of values. Note that
"X" represents an unspecified or unknown attribute, thus it is not always necessary to specify every attribute (character position value).

High-level subset of possible values applicable to FIX usage:

Note: Corresponding FIX 4.2 SecurityType field value is identified within [ ]
ESXXXX = Equity Common Shares [CS]
EMXXXX = Equity Miscellaneous or Other (e.g. Exchange Traded Funds (ETFs), etc.) [n/a]
EPXXXX = Equity Preferred Shares [PS]
EUXXXX = Equity Units (unit trusts/mutual funds/OPCVM/OICVM) [MF]
DXXXXX = Debt (Fixed Income) [various]
. DCXXXX = Debt Convertible Bond [CB]
- FXXXXX=Future [FUT] T
MRCXXX = Misc, Referential Instrument, Currency [FOR]
MRIXXX = Misc, Referential Instrument, Index [n/a]
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http://www.iso.ch/

MRRXXX = Misc, Referential Instrument, Interest Rate [n/a]
OCXXXX = Option - Call [OPT]

OPXXXX = Option - Put [OPT]

RWXXXX = Right Warrant [WAR]
RWXCXX = Covered Warrant [n/a]
XXXXXX = [NONE and ?]

Note that "X" represents an unspecified or unknown attribute and many of the values above containing "X" can be further subdefined according to the CFI

standard (e.g. Voting rights are the third character of Equity Common Shares).

Detailed, granular subset of possible values applicable to FIX usage:

Options:

Definintion for Options (code defined by character position):

C=Currencies
I=Indices
O=Options
F=Futures
W=Swaps
M=Other
X=Unknown(n/a)

Char 1 Char 2 Char 3 Char 4 Char 5 Char 6

Category | Group Scheme Underlying Asset Delivery Stdized/Non-Std

O=0Optio | C=Call A=America | B=Basket P=Physical S=Standardized

ns P=Put n S=Stock-Equities C=Cash terms . (mam.rlty

E=European date, strike price,

M=Other urop D=Interest X=Unknow | contract size)
X=Unknow ?(;zr)lknow rate/notional debt sec | n(n/a) N=Non-
n(n/a) T=Commodiites standardized terms

X=Unknown(n/a)

-- See Volume 7: "PRODUCT: DERIVATIVES"

v _ _ _ _ _

Examples:

OCXXXS

Standardized Call Option
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OPXXXS Standardized Put Option

OCXFXS Standardized Call Option on a Future

OPXFXS Standardized Put Option on a Future

OCEFCN Nonstandard (flex) call option on
future with european style expiration
and cash delivery

OPAFPN Nonstandard (flex) put option on future
with american style expiration and
physical delivery

OPXSPN Nonstandard (flex) put option on a
stock with physical delivery (the
expiration style is not specified — so is
assumed to default to the market
standard for flex options).

OCEICN Nonstandard (flex) call option on an
index with european style expiration
and cash delivery

Futures:

Definition for Futures (code defined by character position):

Char 1 Char 2 Char 3 Char 4 Char 5 Char 6
Category | Group Underlying Asset Delivery Stdized/Non-Std N/A
Undefined

v _ _ _ _ _
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F=Future

F=Financial
Futures

C=Commodi
ty Futures

M=Others

X=Unknow
n(n/a)

A=Agriculture,
forestry, and fishing

B=Basket

S=Stock-Equities (for
financial future) or
Services (for
commodities futures)

D=Interest
rate/notional debt sec

C=Currencies

I=Indices (for
financial futures ) or
Industrial Products
(for commodities
futures)

O=Options
F=Futures
W=Swaps
M=Other
X=Unknown(n/a)

P=Physical S=Standardized X=Not
_ terms  (maturity | applicable /
C=Cash date, strike price, | undefined
X=Unknow | contract size)
n(n/a) N=Non-
standardized
terms

X=Unknown(n/a)

-- See Volume 7: "PRODUCT: DERIVATIVES"

- "Use of the CFICode for Derivatives"

Examples:
FXXXS Standardized Future
FFICN Nonstandard (flex) Financial Future on
an index with cash delivery
FCEPN Nonstandard (flex) Commodity Future
S on an extraction resource with physical
delivery
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FXXXN Nonstandard (flex) future — contract
type specified in symbology — not
provided in CFICode

_ { Deleted: April30, 2003
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Appendix 6-E
Deprecated (Phased-out) Features and Supported Approach

Certain features of the FIX Protocol that were implemented in earlier versions of the FIX Protocol specification, have been replaced by a different approach.
Such features have been labeled as "Deprecated" throughout the FIX Specification document. This means that feature is being phased out, systems that
implement the FIX Protocol should be adjusted to use the new, supported approach, and the next version of the FIX Specification will remove the feature
altogether.

The rationale behind deprecating a feature is based upon either:
e  Actual use and implementation of the feature identified major shortcomings necessitating a re-design.

e Additional business requirements have been identified which the feature is unable to expand and properly support in its present form.

The new, supported approach for each deprecated feature is identified below:

1. Deprecated Field: TotalAccruedInterestAmt (tag 540) [deprecated in FIX 4.4]

The TotalAccruedInterestAmt field introduced in FIX 4.3 has been replaced by the FIX 4.4-introduced AllocAccruedInterestAmt (742) field for the
allocation-level value. Note that AccruedInterestAmt (tag 159) represents the block-level (total). Affects Allocation messaging.

2. Deprecated the use of SettlCurrAmt (119) and SettlCurrency (120) fields within Allocation messaging NoAllocs repeating group [deprecated in
FIX 4.4]

AllocSettlCurrAmt (737) and AllocSettlCurrency (736) fields should be used instead of SettlCurrAmt (119) and SettlCurrency (120) within the NoAllocs
repeating group. Affects Allocation messaging.

3. Deprecated Instrument-affiliated "RedemptionDate" Fields: RedemptionDate (240), UnderlyingRedemptionDate (247), and LegRedemptionDate
(254). [deprecated in FIX 4.4]

Deprecated RedemptionDate (240) from <Instrument>, UnderlyingRedemptionDate (247) from <UnderlyingInstrument>, and LegRedemptionDate (254)
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4. Deprecated usage of the Settlement Instruction message where used to refer to an allocation message [deprecated in FIX 4.4]

The main body of the Settlement Instruction (now a component block) has been added to the allocation and confirmation messages (Allocation Instruction,
Allocation Report and Confirmation).

5. Deprecated various FIX 4.3-introduced ""Repo" Fields [deprecated in FIX 4.4]

Deprecated the following fields from <Instrument>, <UnderlyingInstrument>, and <Leglnstrument> component blocks: RepoCollateralSecurityType (239),
RepurchaseTerm  (226), RepurchaseRate (227), UnderlyingRepoCollateralSecurityType (243), UnderlyingRepurchaseTerm  (244),
UnderlyingRepurchaseRate  (245), LegRepoCollateralSecurityType  (250), LegRepurchaseTerm (251), LegRepurchaseRate (252). The
RepoCollateralSecurityType (239) field is satisfied with UnderlyingSecurityType (310), RepurchaseTerm (226) by TerminationType (788), RepurchaseRate
(227) by Price (44). The corresponding Underlying... and Leg... equivalents have no meaning. FIX 4.4 introduced significant enhancements to support
Product="Financing" (e.g. Repos).

6. Deprecated "UST" and "USTB" values from the SecurityType (tag 167) field [deprecated in FIX 4.4]
Mapping of the deprecated SecurityType field's values is as follows:

Deprecated Value within | SecurityType (167)
SecurityType (167) field

UST US Treasury Note | TNOTE | US Treasury Note

USTB | US Treasury Bill | TBILL | US Treasury Bill

_ { Deleted: April30, 2003
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Appendix 6-F

Replaced Features and Supported Approach

Certain features of the FIX Protocol which were implemented in earlier versions of the FIX Protocol specification, have been removed and replaced by a
different approach. Such features have been labeled as "Removed" or "Replaced" throughout the FIX Specification document. The removed or replaced feature
is no longer supported by this version of the FIX Protocol specification.

These features may or may not have been "Deprecated" in a previous version. Deprecation implies that implementations must support both approaches during
the deprecation period. Removing and replacing a features without a deprecation period is based upon:

The rationale behind removing a feature is based upon either:

Supporting both approaches would result in a high degree of complexity and/or ambiguity.

The new, supported approach for each removed feature is identified below:

1.

Actual use and implementation of the feature identified major shortcomings necessitating a re-design.

Additional business requirements have been identified which the feature is unable to expand and properly support in its present form.

Replaced Field: ExecTransType (tag 20) and values in ExecType and OrdStatus fields [Replaced in FIX 4.3]

The ExecTransType field introduced in FIX 2.7 has been removed and its values have been incorporated within the ExecType field. The ExecType field
introducted in FIX 4.1 has had several values removed and a new value to represent the combination of the removed values. The ExecTransType and ExecType
fields have effectively been merged into the ExecType field thus the removal of ExecTransType. Each field attempted to designate the type of Execution Report
message received in a slightly different way. Both fields were designated as required. This became confusing and should be simplified by a single, merged
field with the following mapping table:

Removed Value within | Removed  Value | Removed  Value | ExecType (150)
ExecTransType  (20) | within  OrdStatus | within ExecType

field (39) field (150) field

0 | New (various)

1 | Camcel N e — H | Trade Cancel __
2 | Correct G | Trade Correct
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3 Status

H | Order Status

Replaced

5 | Replace

Partial Fill

Fill

F | Trade

2. Replaced Fields: MaturityDay (tag 205) and UnderlyingMaturityDay (tag 314) [Replaced in FIX 4.3]

The MaturityDay field (tag 205) introduced in FIX 4.1 has been removed and replaced by the MaturityDate field (tag 541). The MaturityMonthYear field

(tag 200) can still be used for standardized derivatives which are typically only referenced by month and year (e.g. S&P futures).

The UnderlyingMaturityDay field (tag 314) introduced in FIX 4.2 has been removed and replaced by the UnderlyingMaturityDate field (tag 542). The
UnderlyingMaturityMonthYear field (tag 313) can still be used for standardized derivatives which are typically only referenced by month and year (e.g.

S&P futures).

3. Replaced Fields: ExecBroker (tag 76), BrokerOfCredit (tag 92), ClientID (tag 109), ClearingFirm (tag 439), ClearingAccount (tag 440), and

SettlLocation (tag 166) [Replaced in FIX 4.3]

The ExecBroker (tag 76), BrokerOfCredit (tag 92), ClientID (tag 109), ClearingFirm (tag 439), ClearingAccount (tag 440), and SettlLocation (tag 166) fields
introduced prior to FIX 4.3 have been removed and the equivalent values can now be specified via PartyRole, PartylD, and PartyIDSource. In addition this
<Parties> "component block" (see Volume 1: "Common Components of Application Messages") is flexible enough to allow new "roles" or types of firm
identification to be specified without a corresponding increase in the number of FIX fields. All of the old field values can be specified via the following

mapping table:
Removed Field PartyRole (452) PartyID (448) | PartylDSource (447) | PartySubID
(also see Volume 1: (523)
"Glossary")
ExecBroker (tag 76) 1 Executing Broker | (value) (various)
BrokerOfCredit (tag | 2 | Broker Of Credit | (value) (various)
92)
ClientID (tag 109) 3 Client ID (value) (various)
y | ClearingFirm (tag439) |4 | ClearingFirm | (value) |Qadows) L W
ClearingAccount  (tag | 4 | Clearing Firm (value)
440)
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SettlLocation (tag 166)

10

Settlement
Location

CED =
CEDEL

DTC =
Depository
Trust
Company

EUR =
Euroclear

FED = Federal
Book Entry

PNY=
Physical

PTC=
Participant
Trust
Company

Generally
accepted market
participant id

ISO  Country
Code (Local
Market = Settle
Location)

ISO Country
Code

4. Replaced Field Enumerations for Futures and Options for SecurityType (tag 167) with CFICode (tag 461) [Replaced in FIX 4.3]

The CFICode was introduced to improve granularity in specifying security type. The adoption of CFICode has made the values for futures and options in

SecurityType (tag 167) redundant.

The following Security Type values can be specified using CFICode via the following mapping table:

Value Removed From

SecurityType (tag 167)

CFICode (tag 461) value

“FUT”

Future

First position of CFICode = “F”

v | “OPT”_

First position of CFICode = “0”
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5. Replaced Field: PutOrCall (tag 201) and UnderlyingPutOrCall (tag 315) with CFICode (tag 461) [Replaced in FIX 4.3]

The CFICode was introduced to improve granularity in specifying security type. The adoption of CFICode has made the PutOrCall (tag 201) redundant. The
PutOrCall values are numeric and this has led to confusion on their usage as the data is not self describing. The CFICode uses a more readable format of “P” and
“C” for put and call.

PutOrCall values can be specified using CFICode via the following mapping table:

Removed field CFICode (tag 461) value
PutOrCall (tag201)
values
0 | Put First position of CFICode = “0”

Second position of CFICode = “P”
1 | Call First position of CFICode = “0”
Second position of CFICode = “C”

6. Replaced Field: CustomerOrFirm (tag 204) with OrderCapacity (tag 528) [Replaced in FIX 4.3]

The Rule80A (tag 47) and CustomerOrFirm (tag 204) values have been merged and generalized into the new OrderCapacity (tag 528) field. This was done to
provide a more generalized approach to identifying order capacity across markets.

CustomerOrFim values can be specified using OrderCapacity via the following mapping table:

Removed Field OrderCapacity (tag 528) value
CustomerOrFirm (tag 204)
values
0 | Customer A - Agency
1 Firm P - Principal

7. Replaced values: OptAttribute (tag 206) with values in CFICode (tag 461) [Replaced in FIX 4.3]

The CFICode (tag 461) permits specification of the expiration style for options using more meaningful acronyms “A” for American and “E” for European. These
values will replace the values currently used by some markets in the OptAttribute field. OptAttribute will still be used for versioning the option contract in the

event of a corporate action, such as a split or merger, but will eliminate the problem when both the expiration style and a version number must be specified. ) { Deleted: April30, 2003
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Certain OptAttribute values can be specified using CFICode via the following mapping table:
Values Removed From ‘ CFICode (tag 461)
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OptAttribute (tag 206)

L | American First Position “O”
Second Position “C” or “P”

Third Position “A” for American Style
Expiration

S | European First Position “O”
Second Position “C” or “P”

Third Position “E” for European Style
Expiration

8. Replaced values: AllocTransType (tag 71) with values in AllocType (tag 626) [Replaced in FIX 4.3]

The AllocTransType (tag 71) field specified both the type of "transaction": new, cancel, replace and the type or purpose of the Allocation message. A new field
AllocType was introducted in FIX 4.3 which specifies the type or purpose of the Allocation message. Three fields were removed from AllocTransType and are
now part of AllocType. In addition, AllocType supports additional values which were not defined in AllocTransType.

Certain AllocTransType values can be specified using AllocType via the following mapping table:

Values Removed From AllocType (tag 626)
AllocTransType (tag 71)

_ { Deleted: April30, 2003
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1 New 1 Buyside Calculated (includes

MiscF NetM
(Note: "New" was iscFees and NetMoney)

dual-purpose:

1) a new
transaction

(this meaning
remains)

2) buyside
calculated
allocation

The buyside
calculated allocation
meaning has been
replaced by
AllocType="Buyside
Calculated')

3 Preliminary  (without | 2 Buyside Preliminary (without
MiscFees and MiscFees and NetMoney)
NetMoney)

4 | Calculated (includes | 3 Sellside  Calculated Using
MiscFees and Preliminary (includes
NetMoney) MiscFees and NetMoney)

5 Calculated without | 4 Sellside Calculated Without
Preliminary (sent Preliminary (sent unsolicited
unsolicited by broker, by sellside, includes MiscFees
includes MiscFees and and NetMoney)

NetMoney)

9. Replaced Field: RelatdSym (tag 46) with Symbol (tag 55) [Replaced in FIX 4.3]

_ { Deleted: April30, 2003
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10. Removed Deprecated Field: Benchmark (tag 219) [Deprecated in FIX 4.3, Removed in FIX 4.4]

Affected Volume 3: field removed from Indication of Interest message.

The Benchmark field introduced in FIX 4.2 was deprecated in FIX 4.3 by the combined use of BenchmarkCurveCurrency, BenchmarkCurveName, and
BenchmarkCurvePoint fields. (see Volume 1, SpreadOrBenchmarkCurveData component block) The Benchmark field was removed in FIX 4.4.

Mapping of the replaced Benchmark field's values is as follows:

Replaced Field BenchmarkCurveC | BenchmarkCurveName | BenchmarkCurvePoint
Benchmark (219) Value urrency (220) (221) (222)

1 | CURVE USDh Treasury INTERPOLATED
2 5-YR USD Treasury 5Y

3 OLD-5 USD Treasury 5Y-OLD

4 10-YR USD Treasury 10Y

5 | OLD-10 USD Treasury 10Y-OLD

6 | 30-YR USD Treasury 30Y

7 | OLD-30 USD Treasury 30Y-OLD

8 | 3-MO-LIBOR USD LIBOR 3M

9 | 6-MO-LIBOR USD LIBOR 6M

11. Removed Deprecated "On Close'"-related Values for OrdType Field [Deprecated in FIX 4.3, Removed in FIX 4.4]

Affected Volume 1: Glossary, Business Terms.
Affected Volume 6: values removed from OnClose field in Field Definitions.

Three "on close"-related values in the OrdType field were deprecated in FIX 4.3 by the combined use of a new TimelnForce "At the Close" value and
OrdType values. These OrdType values were removed in FIX 4.4. This makes "On close" handling consistent with "On open" (as a TimeInForce vs.
OrdType). Note that CMS (e.g. used by NYSE) uses a TimeInForce for On Open (OPG) and an OrdType for On Close. FIX 4.3 implemented a consistent

handling of the two vs. a continuation of following CMS-based semantics. Mapping of the deprecated OrdType field's values is as follows:

Replaced Value within | TimeInForce (59) OrdType (38)
OrdType field

s | Marketonclose | 7 | "Atthe Close’ |1 | Marker'
A | Onclose 7 | "At the Close" | 1 | "Market"
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| B ‘ Limit on close

‘ 7 ‘ "At the Close" ‘ 2 ‘ "Limit"

12. Removed Deprecated Field: Rule80A (tag 47) [Deprecated and Replaced in FIX 4.3, Removed in FIX 4.4]

Replaced Field OrderCapacity OrderRestrictions Side (54)
Rule80A (47) Value (528) (529)
Note datatype:
MultipleValueString
Agency single order A | Agency
Short  exempt transaction | A | Agency 6 or | Sell short
(refer to A type) A exempt
or Cross
short
exempt
Program Order, non-index arb, | P | Principal 13 Program
for Member firm/org Trade
Non-Index
Arbitrage
Program Order, index arb, for | P | Principal 12 Program
Member firm/org Trade
Index
Arbitrage
Short Exempt Transaction for | P | Principal 6 or | Sell short
Principal (was incorrectly A exempt
identified in the FIX specas | | | | | ___Jor Cross
“Registered Equity Market short
Maker trades”) exempt
June 18, 2003 393
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Affected Volume 4: field removed from New Order — Single, Order Cancel/Replace Request (aka Order Modification Request), and New Order List
messages.

The Rule80A field (known prior to FIX 4.2 as "Rule80A" and in FIX 4.2 as "Rule80A (aka OrderCapacity)") was deprecated and replaced in FIX 4.3 by the
combined use of the new to FIX 4.3 OrderCapacity and Order Restrictions fields. The Rule80A field was removed in FIX 4.4. The "(aka OrderCapacity)"
designation has been removed from the Rule80A field. Mapping of the replaced Rule80A field's values is as follows:
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Short  exempt transaction Agent for 6 or | Sell short
(refer to W type) Other Member A exempt
or Cross
short
exempt
Short exempt transaction Individual 6 or | Sell short
(refer to I type) A exempt
or Cross
short
exempt
Individual Investor, single Individual
order
Program Order, index arb, for Individual 12 Program
individual customer Trade
Index
Arbitrage
Program Order, non-index arb, Individual 13 Program
for individual customer Trade
Non-Index
Arbitrage
Short exempt transaction for Principal 4 Competing 6 or | Sell short
member competing market- Market A exempt
maker affiliated with the firm Maker or Cross
clearing the trade (refer to P short
and O types) exempt
Program Order, index arb, for Agent for | 12 Program
other member Other Member Trade
Index
Arbitrage
Program Order, non-index arb, Agent for | 13 Program
for other member | Other Member | Trade | -
394
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Non-Index

Copyright 2003 FIX Protocol Limited

Arbitrage
Proprietary transactions for Principal 4 Competing
competing market-maker that Market
is affiliated with the clearing Maker
member (was  incorrectly
identified in the FIX spec as
“Competing dealer trades™)
Principal Principal
Transactions for the account Agency 4 Competing
of a non-member competing Market
market maker (was incorrectly Maker
identified in the FIX spec as
“Competing dealer trades™)
Specialist trades Principal 5 Acting  as
Market
Maker  or
Specialist in
the security
Transactions for the account Agent for | 5 Acting  as
of an unaffiliated member’s Other Member Market
competing market maker (was Maker  or
incorrectly identified in the Specialist in
FIX spec as “Competing the security
dealer trades”)
Program Order, index arb, for Agency 12 Program
other agency Trade
Index
Arbitrage
All other orders as agent for Agent for
other member Other Member
. - _—-_—_—__—_—_——_——————"—/—————F"—F(—F—"F«F7//(@—F[[[/@/{/&«(F™/——7—F"—&«@@"F/"//—/m—///4¥004HD¥F«< . -[4¥f (2 @&§dTdTdT/T—Tl/—l/l/Tg———T— e
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Short exempt transaction for Agent for | 4 Competing 6 or | Sell short
member competing market- Other Member Market A exempt
maker not affiliated with the Maker or Cross
firm clearing the trade (refer short
to W and T types) exempt
Program Order, non-index arb, Agency 13 Program
for other agency Trade
Non-Index
Arbitrage
Z | Short exempt transaction for | A | Agency 4 Competing 6 or | Sell short
non-member competing Market A exempt
market-maker (refer to A and Maker or Cross
R types) short
exempt

13. Removed Deprecated Field: OnBehalfOfSendingTime (tag 370) [Deprecated and Replaced in FIX 4.3, Removed in FIX 4.4]

Affected Volume 2: Message Routing Details — Third Party Message Routing, field removed from Standard Message Header.

The OnBehalfOfSendingTime field introduced in FIX 4.2 was deprecated and replaced in FIX 4.3 by the use of HopSendingTime (tag 629) field which is
part of the “Hops” repeating group. The OnBehalfOfSendingTime field was removed in FIX 4.4. See “Volume 2 — Standard Message Header” for

HopSendingTime usage.

14. Removed three Deprecated "Forex - "-related Values for OrdType Field [Deprecated and Replaced in FIX 4.3, Removed in FIX 4.4]

Affected Volume 1: Glossary, Business Terms.
Affected Volume 6: values removed from OrdType field in Field Definitions.

Three "Forex - "-related values in the OrdType field were deprecated and replaced in FIX 4.3 by the combined use of a specifying Currency in the Product
field and use of “regular” OrdType values. These OrdType values were removed in FIX 4.4. Mapping of the replaced OrdType field's values is as

follows:
Replaced Value within | Product (460) OrdType (38)
. | OrdTypefied | -
C [Forex - Market 4 | "Currency" 1 }‘ "Market"
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F | Forex — Limit 4 | "Currency" 2 | "Limit"

H | Forex — | 4 | "Currency" D | "Previously
Previously Quoted"
Quoted

15. Replaced value: ""A = T+1" with value with "2 = Next Day (T+1)" in SettimntTyp (tag 63) field [Replaced in FIX 4.4]

The value "A = T+1" was inadvertantly added to the SettlmntType (tag 63) field in FIX 4.3, however, the FIX specification already specified "2 = Next Day"
which is synonymous. FIX 4.4 removed the "A=T+1" value and added " (T+1)" suffix to the "Next Day" value for clarification.

16. Replaced "Fixed Peg to Local best bid or offer at time of order" value from Execlnst (tag 18) Field [Replaced in FIX 4.4]

See "Volume 4 - Order Handling Instructions — pegged orders". Mapping of the removed Execlnst field's value is as follows:

Replaced Value within Execlnst | PegMoveType PegScope (840) Execlnst (18)

(18) field (835)

T | Fixed Peg to Local best bid or | 1 | Fixed 1 Local R Primary peg
offer at time of

17. Removed unused field: RatioQty (tag 319) [Replaced in FIX 4.4]

RatioQty (tag 319) was no longer used by any FIX messages as of FIX version 4.3 designating it as "No longer used as of FIX 4.3". Note that FIX 4.3
replaced this field with LegRatioQty (tag 623).

18. Removed unused field: SecDefStatus (tag 653) [Replaced in FIX 4.4]

SecDefStatus (653) was no longer used by any FIX messages as of FIX version 4.3 designating it as "No longer used as of FIX 4.3". Note that the FIX 4.3
draft process introduced this field, however, it was replaced with Security Definition messages prior to FIX 4.3 release.

19. Removed TotalVolumeTradedDate (tag 449) and TotalVolumeTradedTime (tag 450) fields [Replaced in FIX 4.4]

Removed TotalVolumeTradedDate (449) and TotalVolumeTradedTime (450) fields as FIX 4.4 specifies that MDEntryDate (272) and MDEntryTime (273)
fields should be used instead.

_ { Deleted: April30, 2003
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Removed the following Settlement Instructions-related fields: SecuritySettlAgentName, SecuritySettlAgentCode, SecuritySettlAgentAcctNum,
SecuritySettlAgentAcctName,  SecuritySettlAgentContactName,  SecuritySettlAgentContactPhone, = CashSettlAgentName,  CashSettlAgentCode,
CashSettlAgentAcctNum, CashSettlAgentAcctName, CashSettlAgentContactName, CashSettlAgentContactPhone replacing them with <SettlParties>
(consistent with SI change made between ISO 7775 and ISO 15022). Removed SettlDepositoryCode (173), SettIBrkrCode (174), and SettlinstCode (175)
fields. Refer to "Volume 5 - Settlement Instruction Fields Usage Matrix" for further details.

21. Removed "Default", "Specific Allocation Account Overriding", and "Specific Allocation Account Standing" values from SettlinstMode (tag 160)
field [Replaced in FIX 4.4]

Refer to "Volume 5 - Settlement Instruction Fields Usage Matrix" for further details.

22. Removed several values from AllocType (tag 626) field [Replaced in FIX 4.4]

Removed values: "Sellside Calculated Using Preliminary (includes MiscFees and NetMoney)", "Sellside Calculated Without Preliminary (sent unsolicited
by sellside, includes MiscFees and NetMoney)", and "Buyside Ready-To-Book - Combined Set of Orders". Renamed value "Buyside Ready-To-Book -
Single Order" to "Buyside Ready-To-Book" in FIX 4.4.

23. Removed several values from YieldType (tag 235) field [Replaced in FIX 4.4]

Removing the following values from the YieldType field: "AVGLIFE = Yield To Average Life", "LONGEST = Yield to Longest Average (Sinking Fund
Bonds)", and "SHORTEST = Yield to Shortest Average (Sinking Fund Bonds)" keeping "LONGAVGLIFE " and "SHORTAVGLIFE" values.

_ { Deleted: April30, 2003
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Appendix 6-G
Use of <Parties> Component Block: PartyRole, PartyIDSource, PartylD, and PartySubID

The <Parties> "component block" (see “Volume 1: Common Components of Application Messages™) is a flexible mechnaism used to allow new "roles" or types
of firm identification to be specified without a corresponding increase in the number of FIX fields. What previously would have required at least one a new field
to many messages for each new “role” can now be supported via an additional value to the PartyRole field. In addition, the <Parties> component block makes it
possible to identify the “source” or type of value (e.g. “BIC” code) you are specifying via the PartylDSource field. The PartyID field contains the actual value
and a repeating group of PartySubID and PartySubIDType fields may be optionally used to provide an additional level of subdivision. The PartySubIDType
field can be used to identify the type of PartySublD value (i.e. "Firm", "Phone number", "Contact name", "Full legal name of firm", etc.)

The matrix below identifies the various PartyRole values and the anticipated PartyIDSource values which may be associated with each PartyRole. It is important
to note that other combinations may exist. In addition, see “Volume 7 — Products” for any documented product-specific anticipated PartyRole mapping and
guidance.

PartyRole value Common Identification and Considerations Reference

1 Executing Firm See “Common PartyRole Indentification for Firms”
2 Broker of Credit See “Common PartyRole Indentification for Firms”
3 Client ID See “Common PartyRole Indentification for Firms”
4 Clearing Firm See “Common PartyRole Indentification for Firms”
5 Investor ID See “PartyRole Indentification for Investor ID”

6 Introducing Firm See “Common PartyRole Indentification for Firms”
7 Entering Firm See “Common PartyRole Indentification for Firms”
8 Locate/Lending Firm (for | See “Common PartyRole Indentification for Firms”

short-sales)

9 Fund manager Client ID | See “Common PartyRole Indentification for Firms”
(for CIV)

10 | Settlement Location See “PartyRole Indentification for Settlement Location”

11 | Order Origination Trader | See “Common PartyRole Indentification for Traders”

Origination Firm - e.g.
trader who
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initiates/submits the order)
12 | Executing Trader | See “Common PartyRole Indentification for Traders”
(associated with Executing
Firm - actually executes)
13 | Order Origination Firm | See “Common PartyRole Indentification for Firms”
(e.g. buyside firm)
14 | Giveup Clearing Firm | See “Common PartyRole Indentification for Firms”
(firm to which trade is
given up)
15 | Correspondant  Clearing | See “Common PartyRole Indentification for Firms”
Firm
16 | Executing System See “PartyRole Indentification for Execution System”
17 | Contra Firm See “Common PartyRole Indentification for Firms”
18 | Contra Clearing Firm See “Common PartyRole Indentification for Firms”
19 | Sponsoring Firm See “Common PartyRole Indentification for Firms”
20 | Underlying Contra Firm See “Common PartyRole Indentification for Firms”
21 | Clearing Organization See “Common PartyRole Indentification for Firms”
22 | Exchange See “Common PartyRole Indentification for Firms”
24 | Customer Account
25 | Correspondent  Clearing | See “Common PartyRole Indentification for Firms”
Organization
26 | Correspondent Broker See “Common PartyRole Indentification for Firms”
27 | Buyer/Seller Value intended to be used in SettlParties component block (note
(Receiver/Deliverer) these values correspond to ISO15022 settlement party categories)
28 | Custodian Value intended to be used in SettlParties component block (note
these values correspond to ISO15022 settlement party categories)
29 | Intermediary Value intended to be used in SettlParties component block (note
i I ‘these values correspond to ISO15022 setflement parfy categories)
Note it is possible to have multiple parties with this role in a
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SettlParties component block (intermediary 1, intermediary 2 etc.)
in which case the PartySublD is used to distinguish between them
30 | Agent Value intended to be used in SettlParties component block (note
these values correspond to ISO15022 settlement party categories)
31 | Sub custodian Value intended to be used in SettlParties component block (note
these values correspond to ISO15022 settlement party categories)
32 | Benficiary Value intended to be used in SettlParties component block (note
these values correspond to ISO15022 settlement party categories)
33 | Interested party See “Common PartyRole Indentification for Firms”
34 | Regulatory body See “Common PartyRole Indentification for Firms”
35 | Liquidity provider See “Common PartyRole Indentification for Firms”

Common PartyRole Indentification for Firms:

<<ISITC-defined - - - - - 3| (optional) -~~~ - |-

PartylDSource (447) PartyID (448) PartySubID (523)
B | BIC (Bank Identification | <<BIC,Value>> | (optional) |
Code)
C | Generally accepted market | (various) (optional)
participant identifier
D | Proprietary/Custom code (various) (optional)
Common PartyRole Indentification for Broker of Credit:
PartyIDSource (447) PartyID (448) PartySublID (523)
B | BIC (Bank Identification | <<BIC,Value>> | (optional) |
Code)
- 1- -  ISITE code-for identifying -
directed brokers as per | character code>>
ETC Best Practices
June 18, 2003 401

Copyright 2003 FIX Protocol Limited

FIX 4.4 with Errata 20030618- Volume 6

- { Deleted: Code

- { Deleted: Code

_ { Deleted: April30, 2003




document (for use with
PartyRole = Broker of
Credit only)

D | Proprietary/Custom code (various) (optional)

Common PartyRole Indentification for Traders:

PartyIDSource (447) PartyID (448) PartySublID (523)

C | Generally accepted market | (various) (optional)
participant identifier

D | Proprietary/Custom code (various) (optional)

Common PartyRole Indentification for Investor ID:

See Volume 4: “Example Usage of PartyRole="Investor ID" ”

Common PartyRole Indentification for Execution System:

PartylDSource (447) PartyID (448) PartySubID (523)

C | Generally accepted market | (various) (optional)
participant identifier

D | Proprietary/Custom code (various) (optional)

Common PartyRole Indentification for Settlement Location:

v _ _ _ _ _

‘ PartylDSource (447) PartyID (448) PartySubID (523)
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BIC (Bank Identification
Code)

Generally accepted market
participant identifier

CED = CEDEL

DTC = Depository Trust
Company

EUR = Euroclear
FED = Federal Book Entry
HIC = Held In Custody

ICSD = International
Central Securities
Depository

NCSD = National Central
Securities Depository

PNY= Physical

PTC= Participant
Company

Trust

(optional)

ISO Country Code

[for Local Market

Settlement]

<< ISO Country Code
Value >>

(optional)

Common PartyRole Indentification for Buyer/Seller, Custodian, Intermediary or Agent:

PartylDSource (447) PartyID (448) PartySubID (523)
B BIC (Bank Identification | <<BIC, Value>> | (optional) |
Code)
v H | CSD_ participant/member | <<CSD _ participant _or | (optional)
code (e.g. Euroclear, DTC, | member code>>
CREST or Kassenverein
number)
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Appendix 6-H
Use of <SettlInstructions> Component Block

Introduction

The SettlInstructions component block is used to transmit settlement instruction details on an Allocation Instruction, Allocation Report, Confirmation or
Settlement Instruction message.

e When used on an Allocation Instruction, Allocation Report or Confirmation message, this represents the settlement instructions that apply to a
particular trade or order.

e  When used on a Settlement Instruction message, this represents either standing instructions (to be used on future trades) or the instructions for
a specific order (this usage is intended for the retail CIV market).

This component block can be used either to contain full settlement instruction details (i.e. settlement agent identities and account numbers) or a
reference to a standing instruction database.

e When used to refer to instructions held on a standing instructions database, the StandInstDbType, StandInstDbName and StandInstDbID fields
are used to specify the identify and name of the standing instructions database, and the identifier of the standing instruction record within that
database. The NoDlvylnst repeating group should not be populated when using these fields.

e  When used to specify settlement instruction details, the NoDlvylInst repeating group is used. Each member of that group holds one party's
instructions for cash or securities settlement (or both in the case of DVP). The SettlInstSource field identifies to whom the instructions belong,
and the DlvylnstType field identifies whether the instructions are for securities or for cash.

e In both of these cases, the SettlDeliveryType field is used to identify the type of settlement being represented by these settlement instructions,
i.e. DVP (delivery vs payment), FOP (free of payment), hold in custody etc.

Where the component block is used to describe specific settlement instructions (i.e. using the NoDlvylInst repeating group), the number of entries in the
NoDlvylnst repeating group is determined by the contents of the SettlDeliveryType field and the context of the message block (i.e. which message it is
in). When used in an Allocation Instruction, Allocation Report or Settlement Instruction message, only the settlement instructions for the party
generating the message need be specified. On a Confirmation message, both parties to the trade will have their settlement instructions specified. The
matrix of usage of the NoDlvylnst repeating group is therefore as follows:

Allocation Instruction, Allocation Report or Settlement Instruction

SettlDeliveryType NoDlvyInst | SettlInstSource DlvylInstType

0 — Versus Payment | 1 1 (broker's), 2 (institution's) or 3 (investor's), depending on the identify of the originator of | S — securities
the message

1 —Free 2 1 (broker's), 2 (institution's) or 3 (investor's), depending on the identify of the originator of | S — securities
the message
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1 (broker's), 2 (institution's) or 3 (investor's), depending on the identify of the originator of | C — cash
the message
Confirmation
SettlDeliveryType NoDlvylnst | SettlInstSource DlvyInstType
0 — Versus Payment | 2 1 (broker's) S — securities
2 (institution's) S — securities
1 —Free 4 1 (broker's) S — securities

1 (broker's)

C —cash

2 (institution's)

S — securities

2 (institution's)

C —cash

The actual instructions themselves are held within the SettlParties component block inside the NoDlvylnst repeating group. This contains a repeating
group of party identifiers and sub ids which is used to hold the identifiers of all parties involved in settlement (e.g. agent, custodian, depository)

together with any required account numbers, registration details or similar.

Delivery Instruction Formatting & Structure

Parties & Party Sub-IDs

FIX supports the concept of a “SettlParty”, this being an organisation or individual connected in some way to the settlement of a financial transaction. Every
SettlParty has a role (defining what the SettlParty is doing), an identifier, SettlPartyID (with a SettlPartyIDSource to identify the type of SettlPartyID) and any

number of sub-identifiers (SettlPartySubID), each with a SettlPartySubIDType to define the type of sub-identifier.

For the purposes of settlement instruction definition, the party sub-identifiers can be taken to represent one of three things:
e An alternative identifier for the SettlParty. For example, if the SettlParty’s primary identifier is its BIC, (expressed through its SettlPartyID with

June 18, 2003

406

FIX 4.4 with Errata 20030618- Volume 6

Copyright 2003 FIX Protocol Limited

- '[ Deleted: code

_ { Deleted: April30, 2003




e  Anidentifier of an account held at the SettlParty. Note that the convention is to hold the account details under the SettlParty at which the account is
held, rather than under the SettlParty on whose behalf the account is held. For example, the account number of a custodian at an agent is held as a
SettlPartySublID under the SettlParty representing the agent, not the custodian.

e Additional information relating to the SettlParty, e.g. its full name, address, contact name, phone number etc.

When using the FIX SettlInstructions component block, it may be appropriate to provide a number of identifiers for the same SettlParty (e.g. both the BIC,and

CREST id for a CREST member agent bank). Only one of these can be held as a SettlPartylD — the other(s) must be held as SettlPartySubID(s). It does not
matter which is held where.

Mapping FIX to ISO15022

It is important to note that the ISO15022 standard has a consistent set of codes for what in FIX terms would be called the SettlPartylDSource (or
SettlPartySubIDType for sub-identifiers). Examples include:
e C - Country code
P — Qualifier (BIC/BEI)
R — Data Source Scheme/Proprietary Code
Q — Name and address
S — Alternate ID

In the interests of assuring STP, FIX fields and messages only map to ISO15022 options C, P or R (with a strong preference for P - BIC wherever possible).
There is no equivalent of ‘Q’ in FIX at the SettlParty level, though this is supported at SettlPartySubID level.

The ISO 15022 standard uses a similar methodology to the component blocks in FIX. This means that the same ISO tag can be used many times in the same
message but its meaning depends on which message ‘sequence’ it is in. This is equivalent to the FIX concept of SettlPartyRole. For example, a PSET BIC
should be represented in FIX using these tags:

FIX Tag Value

782 SettlPartyID CEDELULL
783 SettlPartylDSource B

784 SettlPartyIDRole 10

The mapping to a SWIFT tag would work here as follows:
1. FIX'tag 782 is a SettlPartyID and therefore maps to SWIFT tag 95 (Party)
2. FIX tag 783 shows that the SettlPartyIDSource is a BIC and therefore maps to SWIFT option P.

We_can now derive the correct SWIFT tag as 95P, which takes the format :Tag::Qualifier//BIC, or_in SWIFT shorthand ::4!c//4!a2!a2!c[3!c] (where [3!c]_

represents the XXX characters at the end of an 8-character BIC). So, concatenating the values within, or implied by, the FIX tags the mapping is:

782 & 783::& 784 & //& 782, or in the final message, :95P::PSET//CEDELULL
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Notes on CSD Identifiers
ISO15022 allows a CSD identifier to be specified along with the type of identifier being used. For example:

:95R::DEAG/CRST/636 - Tag(Option):: (Qualifier)/(Data Source Scheme)/(Proprietary Code)

Here, the various tags have the following meanings:
95 (Tag) = PARTY
R (Option) = The party will be identified by a data source scheme/ proprietary code
DEAG (Qualifier) = Deliverer’s agent
CRST (Data Source Scheme) = Crest

636 (Proprietary Code) = participant ID at Crest.

In order to avoid having the full set of CSD identifier types listed as separate enumerations of PartyIDSource/PartySubIDType, FIX treats all such identifiers
simply as CSD participant/member codes (PartylDSource = H, PartySubIDType = 17). The type of participant/member code (e.g. Euroclear vs. DTC vs. CREST
etc.) can be derived simply by looking at the instruction’s settlement location (PartyRole = 10 — equivalent to ISO15022 PSET). This is illustrated in the example

below.

Settlement instructions for German domestic settlement with Citibank Frankfurt as local agent, into account 11921500:

<SettlParties>
Tag | Field Name Value Comments
781 | NoSettlPartylDs 3
> 782 | SettlPartylD DAKVDEFF | PSET for German domestic settlement
> 783 | SettlPartylDSource B BIC is used as the identifier in 782
> 784 | SettlPartyRole 10 Settlement location (PSET)
> 782 | SettlPartylD 7671 Broker’s agent’s Kassenverein number
N 783 | SettiPartyiDSource H CSD participant/member code (e.g. Euroclear, DTC, CREST or Kassenverein number)
As the settlement location here is ‘German domestic’, this identifier is therefore a Kassenverein number
. > | 784 | SettlPartyRole 30 Agent — maps to SWIFT DEAG or REAG (depending on Side) - { Deleted: April30, 2003
> |01 | NoSettPartyswpos | 1+ |

June 18, 2003

408 FIX 4.4 with Errata 20030618- Volume 6
Copyright 2003 FIX Protocol Limited




This agent’sBIC,
> > 785 | SettlPartySublD CITIDEFF This is held here as a PartySublD, though could also have been held as the PartyID with the Kassenverein number
held as PartySublID instead
> N 786 SettlPartySublD 16 BIC,
Type | - | Y- ------ - - - - - - - - - - - - - - - - - - - - - - - - - - ———————————
> 782 | SettlPartylD 9427 Broker or broker's custodian’s Kassenverein number
CSD participant/member code (e.g. Euroclear, DTC, CREST or Kassenverein number) (KV no. in this case)
> 783 | SettlPartylDSource H
As the settlement location here is ‘German domestic’, this identifier is therefore a Kassenverein number
27 (client) or . . . . . .
> 784 | SettlPartyRole 28 (custodian) Deliverer/receiver of securities (or custodian) — maps to SWIFT DECU or RECU (depending on Side)
> 801 | NoSettlPartySublDs 1
> > 785 | SettlPartySublD 11921500 Securities account number
> > 786 %?géParty SublD 10 Securities Account — maps to ISO15022 Tag 97 SAFE (Safekeeping account)

</SettlParties>

SWIFT settlement instruction for an example trade, using settlement instructions derived from the above FIX data:

:16R:GENL

:20C::SEME//011204000064001
:23G:NEWM

:16S:GENL

:16R:TRADDET
:94B::TRAD//EXCH/XETR
:98A::SETT//20011206
:98A::TRAD//20011204

:35B:ISIN

:16S:TRADDET

DE0005557508

- { Deleted: code
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:36B::SETT//UNIT/3000,
:97A::SAFE//11921500
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:16S:FIAC

:16R:SETDET

:22F::SETR//TRAD

:16R:SETPRTY Agent — the second SettIParty in the table above. The DAKYV identifies the number 7671 as being a Kassenverein number
:95R::DEAG/DAKV/7671 and is derived from a combination of this party’s SettlPartyIDSource (H - CSD code) and the SettlPartyID of the
:16S:SETPRTY settlement agent.

:16R:SETPRTY
:95P:PSET//DAKVDEFF Settlement location — the first SettlParty in the table above.
:16S:SETPRTY

:16R:SETPRTY
:95R::SELL/DAKV/9427 Custodian/client — the third SettlParty in the table above.
:16S:SETPRTY

:16R:AMT
:19A::SETT//EUR50700,
:16S:AMT

:16S:SETDET

Registration Details & Investor IDs

Where registration details (e.g. a broker or agent’s registration number or name) needs to be specified as part of a settlement instruction, this can be done as a
SettlPartySubID with SettlPartySubIDType of 11 (registration number) or 14 (registration name) as appropriate. Investor IDs are represented by a completely
separate SettlParty with a SettlPartyRole of 5 (investor id).

Notes on use of Settlement Location (PSET) and Trade Matching

One of the strengths of the FIX 4.4 post-execution process is the ability to enrich messages with PSET or full settlement details. This will allow brokers to match
the buy-side’s PSET for “settlement channel compatibility” prior to the confirmation process. Brokers will compare the PSET on the buy-side’s Allocation
Instruction with their default PSET for the security in question and, if the match is not exact, they will use their own proprietary logic to determine whether or
not to support a “bridge” between the 2 PSETs. All participants are strongly encouraged to use the BIC for sending PSET information. This matching logic
closely mimics that proposed by the GSTPA model and has the advantage of alerting parties to potential settlement issues well before instructions are sent to the

market. For similar reasons, buy-side firms are encouraged to include net money calculations on their allocations. { Deloted: Aori30. 2003
_ | Deleted: April30,
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Notes on Relational Integrity and Compatibility with ISO15022

June 18, 2003 410 FIX 4.4 with Errata 20030618- Volume 6
Copyright 2003 FIX Protocol Limited




The FIX 4.4 post-execution messages have been designed to be compatible with the ISO15022 standard. To ensure that all parties can translate a FIX message
into a SWIFT message without ambiguity, it is essential that the information on Allocation Instructions and Confirmations conforms to certain relational
integrity rules. This is particularly applicable to the data within the component blocks. The ability to use these blocks to define any number of parties gives
considerable flexibility, but there are certain pitfalls. The same Sett/PartyIDRole should never repeat within the same <SettlParties> block. For example, this
slightly contrived combination would be allowed because even though the values in Sett/PartyID and SettlPartylDSource are identical, the values of tag 784
(784=30 and 783=27) are unique.

<SettlParties>
Tag | Field Name Value Comments
781 | NoSettlPartylDs 2
> 782 | SettlPartylD CITIGB21XXX
> 783 | SettlPartylDSource B BIC
> 784 | SettiPartyRole 30 Agent
> 782 | SettlPartylD CITIGB21XXX
> 783 | SettlPartylDSource B BIC
> 784 | SettlPartyRole 27 Buyer/Seller (receiver/deliverer)

</SettlParties>

However, this equally contrived combination would not be allowed because the values in Sett/PartyRole are identical (784= 4 and 784=4) even though the BICs

are different.

<SettlParties>
Tag | Field Name Value Comments
781 | NoSettlPartylDs 2
> 782 | SettlPartylD DAKV1234
> 783 | SettliPartylDSource C Generally accepted market code
> 784 | SettiPartyRole 4 Clearing firm
"> |7se | settParmyp | DEUTFFLXXX |
> 783 | SettliPartylDSource B BIC
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> | 784 | SettlPartyRole 4 Clearing firm

</SettlParties>

_ { Deleted: April30, 2003
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Page 32: [1] Deleted Kevin Houstoun 6/13/2003 2:30 PM

<! ELEMENT All ocTransType (Al l ocNew | AllocReplace | Al ocCancel

)>

<!--RefAlloclD required for Calc, replace, or cancel Calc includes fees and net nonies
<! ELEMENT Al | ocNew EMPTY>
<I ATTLI ST Al l ocNew FI XTag CDATA #FI XED ' 71'

Dat aType CDATA #FI XED ' char'

Val ue CDATA #FI XED ' 0" >

<! ELEMENT Al | ocRepl ace (RefAlloclD)>

<I ATTLI ST Al | ocRepl ace FI XTag CDATA #FI XED ' 71’
Dat aType CDATA #FI XED ' char'
Val ue CDATA #FI XED '1' >

<! ELEMENT Al |l ocCancel (RefAlloclD)>

<I ATTLI ST Al | ocCancel FI XTag CDATA #FI XED ' 71’
Dat aType CDATA #FI XED ' char'
Val ue CDATA #FI XED '2' >

<! ELEMENT Al | ocCal ¢ EMPTY>

<I ATTLI ST Al | ocCal ¢ FI XTag CDATA #FI XED ' 71’
Dat aType CDATA #FI XED ' char'
Val ue CDATA #FI XED '4' >

<! ELEMENT Al | ocCal cXPrel i m EMPTY>
<! ATTLI ST Al |l ocCal cXPrel i m FI XTag CDATA #FI XED
Dat aType CDATA #FI XED ' char'

Val ue CDATA #FI XED '5" >

C71

Page 318: [2] Inserted
<! ELEMENT Col | I ngResul t (#PCDATA) >
<! ATTLI ST Col I I ngResul t
FI XTag CDATA #FI XED " 946"
Dat aType CDATA #FI XED "int"
Value (0| 2| 2| 3| 4| 5| 6| 7] 8] 9] 99 ) #REQU RED
SDVal ue (Successful | Invalid_or_unknown_instrunent |
I nval i d_or_unknown_col | ateral _type | Invalid_parties | Invalid_Transport_Type_requested |
Invalid_Destination_requested | No_collateral _found_for_the_trade_specified |
No_col I ateral _found_for_the_order_specified | Collateral _Inquiry_type _not_supported |
Unaut hori zed_for_collateral _inquiry | Cher ) # MPLI ED
>

Jim Northey 5/7/2003 12:28 AM
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Currenc
y

947 | StrikeCurrency Currency in which the StrikePrice is

denominated.

<l ELEMENT StrkCcy (
<! ATTLI ST StrkCc
Fl XTag CDATA
Dat aType CDAT
Ful | Name CDAT

" StrikeCurrency'
Conponent Type
<! ELEMENT Stri keCur
<! ATTLI ST Stri keCur
FI XTag CDATA #F
Dat aType CDATA

948 Number of Nested3PartyID (949),
Nested3PartyIDSource (950), and

Nested3PartyRole (951) entries

NoNested3PartyID | NumInG
S roup

<! ELEMENT NoNst 3Pty
<! ATTLI ST NoNst :

FI XTag CDATA

Dat aType CDAT

Ful | Nane CDAT

' NoNest ed3Partyl Ds'
Conponent Type
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