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1 Introduction
1.1 Purpose of the document
This document describes the messages and fields of the FIX protocol supported by the EnEx for the provision of API access to its Natural Gas Trading Platform. It is essential for the software developers of all EnEx Natural Gas Trading Platform participants’ applications that will be connected to the Trading Platform in order to send orders for execution and receive relevant trade information.
1.2 Objective
This document describes specifically what functionality is available through EnEx FIX 4.2-based interface. It also describes how EnEx uses the FIX protocol to achieve this functionality.

This document is intended to supplement the FIX Protocol Specification (www.fixprotocol.org), by describing:

Where there are multiple ways to achieve a desired outcome with the protocol, this document describes which one(s) EnEx supports. 

Where the protocol does not define the exact meaning or content of various fields, this document provides as much detail as possible to describe EnEx’s chosen implementation. 

Where there are possible alternative interpretations, this document describes which interpretation EnEx has selected. 

1.3 Document scope

This document is designed to provide a detailed description of the FIX protocol supported by EnEx central facilities.
1.4 Document Structure
The present document is divided in the following Chapters:  

Chapter 1, The present introductory chapter.

Chapter 2, Technical overview of FIX access to EnEx Gas Trading Platform
Chapter 3, FIX protocol for Gas Trading Platform
Chapter 4, Session protocol,
Chapter 5, Administrative messages
Chapter 6, Application messages
Appendix A. Reject codes
Appendix B. Data Types

Appendix C. Custom FIX tags
Appendix D. FIX Overview 

1.5 Related Documents

Financial Information Exchange Protocol (FIX) v.4.2 full specification is available at http://www.fixprotocol.org 

1.6 Acronyms
	Acronym
	Description

	EnEx
	Hellenic Energy Exchange

	ATHEX
	Athens Exchange operator of the cash and derivative market in Greece

	OASIS
	The trading platform of ATHEX

	EMCS
	Energy Markets Clearing System of EnExClear

	ΑΡΙ
	Application Programming Interface

	DC
	Data Center

	ΙΤ
	Information Technology

	OMS
	Order Management System

	ORS
	Order Routing System

	FIX
	Financial Information Exchange protocol


Table 1 Definitions and Acronyms
2 Technical overview
Connectivity to the FIX gateway that provides access to EnEx markets is implemented using an IPSec VPN over internet. The preferred method is to install a site-to-site VPN connection using a shared key.
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Figure 1. Connectivity to FIX gateway
The FIX GW service is provided by a RIPE IP address device. There are separate IP ranges for the UAT and the production installations. Each EnEx participant is assigned a distinct IP address and TCP port to connect to. The TCP port is the same on the UAT and PROD installations but the IP will be different. The same VPN link will be used for both UAT and PROD.

Protection of connections is implemented using network access lists. Each EnEx participant should declare the IP address that will be granted access to the UAT and the PROD services. It is expected that production IPs will be different to the test IPs.
Appendix A gives more details on the requirements and the specific procedure that should be followed after the application for FIX API access to EnEx markets.
3 FIX protocol for EnEx Gas Trading Platform
3.1  FIX version

The FIX version used in this specification is 4.2

EnEx FIX protocol always follows the FIX specification defined by the FIX committee in the mentioned web page. New “User Defined Messages” and “User Defined Fields” have been defined when necessary, in order to support functionalities that are either uniqueue to EnEx or not covered by FIX 4.2. Where possible, these custom fields and messages have been backported from later FIX versions.
3.2 System features

EnEx FIX will initially support part of the FIX v.4.2 protocol functionality.

EnEx FIX will not support any sort of encrypted information.
EnEx FIX will only support orders and executions for EnEx Natural Gas Commodity products.
Supported values for some of the used FIX fields are part of the existing set specified by FIX, and in some cases new values have been defined in order to support new functionalities.

3.3 FIX session

One FIX session will exist for each connected participant for order sending and execution reception (regardless the brokers and target markets). All further disconnections and connections will be considered as part of the same FIX session. A single series of sequence numbers will be kept for all messages sent per FIX session. Sequence numbers will reset to 1 for each new Gas day.  

FIX offers the possibility of any message retransmission during the session, therefore both sides must keep a copy of all the messages that have been sent.

Every attempt to connect to the system (logon) prior to EnEx initiation will be rejected.

3.4 Contract identification

EnEx admits only the mnemonic (ticker symbol) as a way of identification for tradable instruments.
3.5 Message origin /destination

All messages must have an identifier for the origin and the destination. These identifiers will be specified in fields SenderCompID, TargetCompID. 
When submitting an order to EnEx the following should be followed.

SenderCompID (tag 49) = ID of the sender participant. EnEx will communicate this ID to the participant.
TargetCompID (tag 56)= “ENEXxxxx” where xxx is a number, eg ENEX0001. Each participant wil receive the exact value that it should use.
When a participant receives messages the sen SenderCompID der will be “ENEXxxxx” and the TargetCompID will be the ID assigned to the participant.
3.6 EnEx FIX supported messages

 EnEx FIX supports the following messages at the session level:
· Logon

· HeartBeat

· TestRequest

· Resend Request

· Reject

· Sequence Reset (Gap Fill)

· Logout

EnEx FIX supports the following messages at the application level, from the buyside:

· New Order Single

· Order Cancel Request

· Order Cancel/Replace Request

· Order status request
EnEx FIX supports the following messages in the application level, from sellside.

· Execution report

· Order Cancel Reject

· Don’t Know Trade (DK)
Fields required for the implementation of all these messages can be found at the Chapter 7 of this document.
All other application level messages are not supported and will be rejected by the EnEx FIX engine.
3.7 Types of supported orders

EnEx supports the following types of orders:

· Limit

· Market To Limit
Possible restrictions to the type of order:
· Stop Limit

· Fill Or Kill

· Immediate Or Cancel

· Good For Day

· Good Till Date

· At the Opening

· At the Closing
Some of the above restrictions may not be available for all instruments or market phases and extra validations will be performed in order to implement the market rules. As a result, the EnEx FIX engine may reject an incoming order even if its parameters fall within the above list.
3.8 About this specification

There are five fields in the definition of the messages in this specification:

· Tag: specified by FIX

· Field: specified by FIX

· Data Type: Data type of the field ref to Appendix C.
· Req: indicates if the Field is mandatory in the message

· Comment: meaning of the data carried by the Field
3.9 Technical support
Should the reader have any query referring technical matters of connections, number of FIX sessions, sockets used in the connections, trial demonstration, etc it is suggested to contact EnEx Support at:
EnEx Member Support 
110, Athinon Ave., GR 104 42 Athens, GREECE

Tel: (+30) 210 33 66 845,  (+30) 210 33 66 952
Ε-mail: EnEx-Member-Support@enexgroup.gr
Servicedesk: https://servicedesk.enexgroup.gr/servicedesk/customer/user/login?destination=portals
4 Session Protocol

4.1 Standard Header

EnEx supports only the following fields in a Standard Header and ignores all others:

	Tag
	Field
	Length
	Req
	Comment

	8
	BeginString
	7
	Y
	FIX.4.2 

	9
	BodyLength
	Variable
	Y
	Length of the complete message

	35
	MsgType
	2
	Y
	Values recognised by EnEx:

0
=
Heartbeat

1
=
Test Request

2
=
Resend Request

3
=
Reject

4
=
Sequence Reset

5
=
Logout

8
=
Execution Report

9
=
Order Cancel Reject

A
=
Logon

D
=
New Order – Single

F
=
Order Cancel Request

G
=
Order Cancel/Replace Request

H
=
Order Status Request

Q
=
Don’t Know Trade

	49
	SenderCompID
	16
	Y
	Identifier of the message issuer

	56
	TargetCompID
	16
	Y
	ID of the message receptor

	34
	MsgSeqNum
	6
	Y
	Sequence number of the message

	43
	PossDupFlag
	1
	N
	Values accepted by EnEx:

Y = Possible duplicate

N = Original transmission

	97
	PossResend
	1
	N
	Values accepted by EnEx:

Y= Possible resend.
N= Original transmission

	52
	SendingTime
	See FIX
	Y
	Time of the message transmission

	122
	OrigSendingTime
	See FIX
	N
	Time of the original message transmission


4.2 Standard Message Trailer

EnEx supports only the following fields in a Standard Trailer and ignores all others:
	Tag
	Field Name
	Length
	Req 
	Comment

	10
	CheckSum
	3
	Y
	Checksum, always unencrypted, always last field in message


5 Administrative Messages

5.1 Logon

	Tag
	Field Name
	Data Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = A

	98
	EncryptMethod
	int
	Y
	Possible Values:

0 = none 

	108
	HeartBtInt
	int
	Y
	Interval between HeartBeats for both sides of the session (in seconds)

	95
	RawDataLength
	Length
	N
	Required for some authentication methods

	96
	RawData
	Length
	N
	Required for some authentication methods

	
	Standard Trailer
	
	Y
	


5.2 Logout

	Tag
	Field Name
	Data

Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = 5

	58
	Text
	String
	N
	Text (Max 100 char long)

	
	Standard Trailer
	
	Y
	


5.3 Heartbeat

	Tag
	Field Name
	Data

Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = 0

	112
	TestReqID
	String
	N
	Requested when the heartbeat is the response to a "Test Request" message

	
	Standard Trailer
	
	Y
	


5.4 Test Request

	Tag
	Field Name
	Data

Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = 1

	112
	TestReqID
	String
	Y
	Identifier that has to be returned in the response Heartbeat

	
	Standard Trailer
	
	Y
	


5.5 Resend Request

	Tag
	Field Name
	Data

Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = 2

	7
	BeginSeqNo
	int
	Y
	Sequence number of the first message of the group that has to be resent 

	16
	EndSeqNo
	int
	Y
	Sequence number of the last message of the group that has to be resent

	
	Standard Trailer
	
	Y
	 


5.6 Reject

	Tag
	Field Name
	Data

Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = 3

	45
	RefSeqNum
	int
	Y
	Sequence number of the rejected message

	58
	Text
	String
	N
	Explanatory text about the rejection reason

	
	Standard Trailer
	
	Y
	


5.7 Sequence Reset

	Tag
	Field Name
	Data

Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = 4

	123
	GapFillFlag
	Boolean
	N
	Indicates that the "Sequence Reset" message is replacing the administrative or application messages which will not be resent.

Possible values:

Y = Gap Fill message, MsgSeqNum field valid

N = Sequence Reset, ignore MsgSeqNum

	36
	NewSeqNum
	int
	Y
	New sequence number

	
	Standard Trailer
	
	Y
	


6 Application messages

6.1 New Order - Single

EnEx supports only the following fields in a New Order Single message and ignores all others:
New Order Single
	Tag
	Field Name
	Length
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = D

	11
	ClOrdID
	String
	Y
	Unique order identifier assigned by the issuer entity. 

	1
	Account
	String
	Y
	Identification of the Client of the Order Generating Company.

	21
	HandlInst
	Char
	Y
	Instructions for the order managing in the exchange
Valid values:

1 = Automated execution order, private, no Broker intervention

	55
	Symbol
	String
	Y
	Ticker symbol of instrument

	48
	SecurityID
	String
	N
	Contract Identifier. If provided it will override tag 55

	22
	IDSource
	String
	N
	Possible values

8 = Exchange ticker symbol
Required if tag 48 is given

	54
	Side
	Char
	Y
	Side of the order.

Possible values:

1
=
Buy

2
=
Sell

	60
	TransactTime
	UTCTimestamp
	Y
	Time this order was initiated by the trader or trading system

	38
	OrderQty
	Qty
	Y
	Number of shares ordered

	40
	OrdType
	Char
	Y
	Order type.

Valid values:

1 = Market

2 = Limit

	44
	Price
	Price
	N
	Price per share

Required when the order is "Limit".

	59
	TimeInForce
	Char
	Y
	Indicates the order validity period. Default value will be GFD. 
Possible values:

0 = GFD (Good For Day)

2 = OPG (At the Opening)

3 = OC (Immediate Or Cancel)

4 = FOK (Fill Or Kill)

6 = GTD (Good Till Date)

7 = At the Closing

	432
	ExpireDate 
	LocalMktDate
	N
	Conditionally required if TimeInForce = GTD and ExpireTime is not specified 

	126
	ExpireTime
	UTCTimestamp
	N
	Expire time of the order, when TimeInForce is GTD. The format is:

YYYYMMDD-HH:MM:DD

	58
	Text
	String
	N
	Text (Max 100 char long)

	440
	ClearingAccount
	String
	N
	The EnexClear clearing subaccount to use

	
	Standard Trailer
	
	Y
	


Note: The usage of the fields depends on the functionality (order type/duration) provided by the trading venue and supported by the executing broker front office system.
The following is an example of a good FIX message of type ‘D’

MsgType(35)="D"

MsgSeqNum(34)="14"

SendingTime(52)="20211217-10:17:06"

SenderCompID(49)="XDEMO"

TargetCompID(56)="ENEX"

TransactTime(60)="20211217-10:17:05"

Account(1)="99"

ClOrdID(11)="11351149173.1"

Symbol(55)="GRGD211217"

SecurityID(48)="GRGD211217"

IDSource(22)="2"

Side(54)="1"

HandlInst(21)="1"

Currency(15)="EUR"

OrderQty(38)="10000"

OrdType(40)="2"

Price(44)="2.89"

TimeInForce(59)="0"

6.2 Execution Report

If the order is rejected, the system sends an Execution Report with Field OrdStatus = 8 (Rejected). When the Execution Report message comes from a  trading system, the reject code may be included in the field Text. Possible reject codes can be found in Annex B, at the end of the document.

EnEx supports only the following fields in a Execution Report message and ignores all others:
Execution Report
	Tag
	Field Name
	Data
Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = 8

	37
	OrderID
	String
	Y
	Unique order identifier assigned by the broker

	11
	ClOrdID
	String
	N
	Unique order identifier assigned by the sender entity.

	41
	OrigClOrdID
	String
	N
	Conditionally required for response to an electronic Cancel or Cancel/Replace request

(ExecType=PendingCancel, Replaced, or Canceled). ClOrdID of the previous order (NOT the initial order of the day) when canceling or replacing an order.

	17
	ExecID
	String
	Y
	Unique identifier of every execution report message.

	20
	ExecTransType
	Char
	Y
	 Identifier of transaction type

Possible values: 

0 = New 

1 = Cancel 

2 = Correct

	19
	ExecRefID
	String
	N
	Required for Cancel ExecTransType messages (*)

	150
	ExecType
	Char
	Y
	Describes the specific ExecutionRpt (i.e. Pending Cancel) while OrdStatus will always identify the current order status (i.e. Partially Filled)
Valid values:

0 = New

1 = Partial fill

2 = Fill

3 = Done for day

4 = Canceled

5 = Replace

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

8 = Rejected

A = Pending New

B = Calculated

C = Expired

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

Not Valid values:

7 = Stopped

9 = Suspended

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

	39
	OrdStatus
	Char
	Y
	Current orders Status

Possible values:

0 = New

1 = Partially filled

2 = Filled

3 = Done for day

4 = Cancelled

5 = Replaced

6 = Pending Cancel/Replace

7 = Stopped

8 = Rejected

9 = Suspended

A = Pending New

B = Calculated

C = Expired

	103
	OrdRejReason
	int
	N
	Required when OrdStatus = Rejected

Possible values:

0 = Broker option

1 = Unknown symbol

2 = Exchange closed

3 = Order exceeds limit

4 = Too late to enter

	1
	Account
	String
	N
	Identification of the Client of the Order Generating Company.

	55
	Symbol
	String
	Y
	Ticker symbol

	48
	SecurityID
	String
	N
	Contract Identifier. If provided it will override tag 55

	22
	IDSource
	String
	N
	Possible values

8 = Exchange ticker symbol

Required if tag 48 is given

	54
	Side
	char
	Y
	Side of order

Possible values:

1
=
Buy

2
=
Sell

	38
	OrderQty
	Qty
	Y
	Number of shares ordered 

	40
	OrdType
	char
	N
	Order Type.

Possible values:

1 = Market

2 = Limit

	44
	Price
	Price
	N
	Price per share.

Required when the order is "Limit" or "Stop limit"

	59
	TimeInForce
	Char
	N
	Indicates the order validity period. Default value will be GFD. Possible values.

0 = GFD (Good For Day)

2 = OPG (At the Opening)

3 = OC (Immediate Or Cancel)

4 = FOK (Fill Or Kill)

6 = GTD (Good Till Date)

7 = At the Closing



	126
	ExpireTime
	UTCTimestamp
	N
	Time/Date of order expiration (expressed in UTC)

	32
	LastShares
	Qty
	Y
	Quantity of shares traded in the last execution

	31
	LastPx
	Price
	Y
	Price of the last execution

	30
	LastMkt
	Exchange
	N
	Market of Execution for last fill

	151
	LeavesQty
	Qty
	Y
	Amount of contracts open for further execution. If the OrdStatus is Canceled, DoneForTheDay, Expired, Calculated, or Rejected (in which case the order is no longer active) then LeavesQty could be 0, otherwise LeavesQty = OrderQty - CumQty

	14
	CumQty
	Qty
	Y
	Volume of the chain of contracts executed (at that moment)

	6
	AvgPx
	Price
	Y
	Average price of all fills on this order 

	60
	TransactTime
	UTCTimestamp
	N
	Order execution time

	21
	HandlInst
	Char
	N
	Instructions for order handling on Broker trading floor

Valid values:
1 = Automated execution order, private, no Broker intervention

	58
	Text
	String
	N
	Text (Max 100 char long)

	
	Standard Trailer
	
	Y
	


The following is the execution report after acceptance of the new order message in 6.1 New Order - Single
MsgType(35)="8"

MsgSeqNum(34)="0"

SendingTime(52)="0"

SenderCompID(49)="ENEX"

TargetCompID(56)="XDEMO"

OrderID(37)="11351007626"

ExecID(17)="11351007626"

ExecTransType(20)="0"

ExecType(150)="0"

OrdStatus(39)="0"

Symbol(55)="GRGD211217"

SecurityID(48)="GRGD211217"

IDSource(22)="8"

Side(54)="1"

LeavesQty(151)="10000"

CumQty(14)="0"

AvgPx(6)="0"

ClOrdID(11)="11351149173.1"

OrderQty(38)="10000"

OrdType(40)="2"

Price(44)="2.89"

Text(58)=" "

LastShares(32)="0"

LastPx(31)="0"

TransactTime(60)="20211217-10:17:06"

TimeInForce(59)="0"
6.3 Order Cancel Request

EnEx supports only the following fields in a Order Cancel Request message and ignores all others:
Order Cancel Request

	Tag
	Field Name
	Data Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = F

	41
	OrigClOrdID
	String
	Y
	ClOrdID of the previous order

	37
	OrderID
	String
	N
	Unique identifier for Order as assigned by broker

	11
	ClOrdID
	String
	Y
	Unique identifier for Order assigned by the issuer entity 

	1
	Account
	String
	N
	Identification of the Client of the Order Generating Company.

	125
	CxlType
	Char
	Y
	Indicates if the cancellation is for the full order or for a part of it.

Possible values:

F = full remaining quantity

	55
	Symbol
	String
	Y
	Ticker symbol

	48
	SecurityID
	String
	N
	Contract Identifier. If provided it will override tag 55

	22
	IDSource
	String
	N
	Possible values

8 = Exchange ticker symbol

Required if tag 48 is given

	54
	Side
	Char
	Y
	Side of order:

Possible values:

1
=
Buy

2
=
Sell

	60
	TransactTime
	UTCTimestamp
	Y
	Time this request was initiated/treleased by the trader

	38
	OrderQty
	Qty
	Y
	Quantity of contracts

	58
	Text
	String
	N
	Text (Max 100 char long)

	
	Standard Trailer
	
	Y
	


6.4 Order Cancel/Replace request

EnEx supports only the following fields in a Order Cancel/Replace Request message and ignores all others:
Order Cancel/Replace Request

	Tag
	Field Name
	Data

Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = G

	37
	OrderID
	String
	N
	Unique identifier for Order as assigned by broker

	41
	OrigClOrdID
	String
	Y
	ClOrdID of the previous order

	11
	ClOrdID
	String
	Y
	Unique identifier for Order as assigned by the user entity 

	1
	Account
	String
	N
	Identification of the Client of the Order Generating Company.

	21
	HandlInst
	Char
	Y
	Instructions for the order managing in the Broker.

Possible values:

1 = Automated execution order, private, no Broker intervention

	55
	Symbol
	String
	Y
	Must match original order

	48
	SecurityID
	String
	N
	Must match original order

	22
	IDSource
	String
	N
	Must match original order

	54
	Side
	Char
	Y
	Must match original order

	38
	OrderQty
	Qty
	Y
	Quantity of the order

	40
	OrdType
	Char
	Y
	Order type

	44
	Price
	Price
	N
	Price per share

Required when the order is “Limit” or “Stop Limit”

	59
	TimeInForce
	Char
	N
	Indicates the order validity period. Default value will be GFD. Possible values. Absense of this field is interpreted as Day order

0 = GFD (Good For Day)

2 = OPG (At the Opening)

3 = OC (Immediate Or Cancel)

4 = FOK (Fill Or Kill)

6 = GTD (Good Till Date)

7 = At the Closing

	126
	ExpireTime
	UTCTimestamp
	N
	Required if TimeInForce is GTD

	58
	Text
	String
	N
	Text (Max 100 char long)

	
	Standard Trailer
	
	Y
	


6.5 Order Status Request

EnEx supports only the following fields in a Order Status Request message and ignores all others:
Order Status Request

	Tag
	Field Name
	Data Type
	Req
	Comments

	
	Standard Header
	
	Y
	MsgType = H

	37
	OrderID
	String
	N
	Unique identifier for Order as assigned by broker

	11
	ClOrdID
	String
	Y
	Unique identifier for Order as assigned by the issuer entity.

	1
	Account
	String
	N
	Identification of the Client of the Order Generating Company.

	55
	Symbol
	String
	Y
	Ticker symbol

	48
	SecurityID
	String
	N
	Must match original order

	22
	IDSource
	String
	N
	Must match original order

	54
	Side
	Char
	Y
	Side of order

Possible values:

1 = Buy

2 = Sell

	
	Standard Trailer
	
	Y
	


6.6 Order Cancel Reject

EnEx supports only the following fields in a Order Cancel Reject message and ignores all others:
Order Cancel Reject

	Tag
	Field Name
	Data

Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = 9

	37
	OrderID
	String
	Y
	Unique identifier for Order as assigned by broker

If 102=”Unknown Order” then specify “NONE”

	11
	ClOrdID
	String
	Y
	Unique identifier for Order as assigned by the issuer entity

	41
	OrigClOrdID
	String
	Y
	ClOrdID of the previous order

	39
	OrdStatus
	Char
	Y
	Order status value after this cancel reject is applied

	1
	Account
	String
	N
	Identification of the Client of the Order Generating Company.

	60
	TransactTime
	UTCTimestamp
	N
	Time this order was initiated by the trader or trading system

	434
	CxlRejResponseTo
	Char
	Y
	Identifies the type of request that a Cancel Reject request is in response to.

Valid values:

1 – for Order Cancel Request

2 – for Order Cancel/Replace Request

	102
	CxlRejReason
	Int
	N
	Code to identify reason for cancel rejection

Possible values:
0 = Too late to cancel

1 = Unknown order

2 = Broker Option

	58
	Text
	String
	N
	Text (Max 100 char long)

	
	Standard Trailer
	
	Y
	


6.7 Don’t Know Trade
The Don’t Know Trade (DK) message is used to notify a trading partner that an electronically received execution has been rejected. This message can be thought of as an execution reject message.

EnEx supports only the following fields in a don’t Know Trade message and ignores all others:

Don’t Know Trade
	Tag
	Field Name
	Data Type
	Req
	Comment

	
	Standard Header
	
	Y
	MsgType = Q

	37
	OrderID
	String
	N
	Broker Order Id as identified on problem execution

	17
	ExecID
	String
	N
	Execution Id of problem execution

	127
	DKReason
	Char
	Y
	Reason for execution rejection.

Valid values:

A = Unknown symbol

B = Wrong side

C = Quantity exceeds order

D = No matching order

E =Price exceeds limit

Z = Other

	55
	Symbol
	String
	Y
	Ticker Symbol

	48
	SecurityID
	String
	N
	Contract Identifier. If provided it will override tag 55

	22
	IDSource
	String
	N
	Possible values

8 = Exchange ticker symbol (mnemonic)
Required if tag 48 is given

	54
	Side
	Char
	Y
	Side of the order.

Possible values:
1 = Buy

2 = Sell

	38
	OrderQty
	Qty
	Y
	Number of contracts ordered

	32
	LastShares
	Qty
	N
	Required if specified in Execution Report

	31
	LastPx
	Price
	N
	Required if specified in Execution Report

	58
	Text
	String
	N
	Free text (100 char long)

	
	Standard Trailer
	
	Y
	


7 Appendix A: Reject Codes

	CODE
	DESCRIPTION

	20001
	Service is running.

	20100
	Cannot Change Counter Value

	20110
	Total volume must be greater than executed volume

	20111
	Quantity must be grater than total volume - executed volume

	20112
	In market order Total volume must be equal with disclosed volume

	20114
	Broker Firm does not permit order for this instrument

	20115
	Request/Expiration Date is not a working day

	20116
	Do not can insert/update/delete Orders

	20117
	Change on the Order Status is not permitted

	20118
	Can Not Change Board

	20119
	Instrument Does Not Exist

	20120
	Can Not Buy No Margin Instruments

	20121
	User Order Limit Has Been Exceeded

	20122
	Can Not Update These Fields 

	20123
	Can Not Insert At The close Order With Duration And/Or Spacial Conditions

	20124
	Order is on update status cannot cancel;

	20125
	Order is canceled already

	20126
	Invalid Insert/Update/Cancel Action

	20127
	The quantity is not multiples of trading unit

	20128
	Price is outside trading limits

	20129
	The price does not agrees with price tick

	20130
	To late to Cancel

	20131
	To late to Update

	20132
	Instrument exceeds limits

	20133
	This action overrides EK's rules

	20134
	Can Not Buy for Margin newly listed Instruments

	20136
	The order is finished

	20137
	No crossing availiable

	20138
	No crossing availiable

	20200
	Order has transferred.Cannot change.

	20210
	Order was changed by another user or trade

	20300
	No right to Check Order.    

	20400
	The Limit Has Been Exceeded

	20500
	No such Customer/User

	20501
	No Right to that Market/Instrument

	20600
	No Permission for this action

	20601
	No sell power

	20602
	No buy power

	20603
	This action cannot be carried out. Trading account status error.

	20604
	The Daily Limit Has Been Exceeded - Contact with your broker

	20610
	No permission to change Executed Quantity

	20650
	No Trading Account Exist

	20660
	Invalid Target

	20670
	Invalid Route

	20680
	User is Inactive

	20690
	The Firm is Invalid

	20700
	Illegal Field Value

	20710
	Incorect CHECKED value for scheduler

	20720
	Incorect status of SCHEDULER_ORDER_GOTIT

	20721
	Invalid action for Scheduler

	20722
	Invalid Scheduler

	20723
	Not Supported

	20724
	Not valid value in time in force for current trading phase.

	20725
	Not valid order type

	20730
	Error in FIX to XML Conversion

	20740
	Error in XML to FIX Conversion

	20750
	Too many fields in FIX Message

	20760
	Error on Adding fields in FIX Message

	20770
	Required tag Missing from message

	20780
	Incorrect FIX Message Type

	20790
	Order is transferred ... Cannot change

	20791
	Order is transferred ... Cannot cancel

	20792
	The Order belongs to class already

	20793
	The Order is a class order

	20794
	The Order does not belong to a class order

	20795
	The Order is not compatible to Class Order (Side + SYMBOL + Note)

	20796
	Cannot modify trades on class order childs. Action aborted

	20800
	Data not found

	20810
	Cannot save old order record

	20900
	Not allowed price type for this Instrument (e.g. ATC)

	20905
	Not allowed Open Close type for this Instrument (e.g. ShortSell)

	20906
	The user profile does nott permit this Price Type (e.g. Market)

	20907
	The user profile does not permit this Duration Type (e.g. GTD)

	20908
	The user profile does not permit this Special ConditionType (e.g. STOP)

	20909
	The user profile does not permit this PositionType (e.g. ShortSell)

	20910
	The Profit Center is not valid

	20911
	The user profile does not permit this Order Value

	20912
	The user profile does not permit this Unit Price

	20913
	The user profile does not permit this Volume

	20920
	The user_group is not valid

	20930
	The naming type is not Valid

	20940
	The naming type is NULL

	20950
	Order not found

	20951
	Order Cursor is Closed. No Order Fetched.

	20955
	Trade not found

	20956
	Trade Cursor is Closed. No Trade Fetched.

	21000
	Not supported side for this products

	21001
	The corporate action is not declare at BO or declare wrong.

	21002
	The actions is out of date or time permission

	21003
	Already exist order for this symbol.

	21100
	The order is not a manual Order.

	21101
	Not enough quantity in order for the trade. 

	21102
	Not permited to add this order in a class.

	21103
	The instrument can't be traded yet. 

	21104
	ClOrdId has been used  


8 Appendix B. Data Types

	Type
	Description

	char
	Single character value, can include any alphanumeric character or punctuation except the delimiter. All char fields are case sensitive (i.e. m != M).

	Boolean
	Char field (see definition of "char" above) containing one of two values: 'Y' = True/Yes, 'N' = False/No.

	data
	Raw data with no format or content restrictions. Data fields are always immediately preceded by a length field. The length field should specify the number of bytes of the value of the data field (up to but not including the terminating SOH). Caution: the value of one of these fields may contain the delimiter (SOH) character. Note that the value specified for this field should be followed by the delimiter (SOH) character as all fields are terminated with an "SOH".

	float
	Sequence of digits with optional decimal point and sign character (ASCII characters "-", "0" - "9" and "."); the absence of the decimal point within the string will be interpreted as the float representation of an integer value. All float fields must accommodate up to fifteen significant digits. The number of decimal places used should be a factor of business/market needs and mutual agreement between counterparties. Note that float values may contain leading zeros (e.g. "00023.23" = "23.23") and may contain or omit trailing zeros after the decimal point (e.g. "23.0" = "23.0000" = "23").

	Amt
	Float field (see definition of "float" above) typically representing a Price <44> times a Qty.

	Price
	Float field (see definition of "float" above) representing a price. Note the number of decimal places may vary.

	PriceOffset
	Float field (see definition of "float" above) representing a price offset, which can be mathematically added to a "Price <44>". Note the number of decimal places may vary and some fields such as LastForwardPoints <195> may be negative.

	Qty
	Float field (see definition of "float" above) capable of storing either a whole number (no decimal places) of "shares" or a decimal value containing decimal places for non-share quantity asset classes.

	int
	Sequence of digits without commas or decimals and optional sign character (ASCII characters "-" and "0" - "9"). The sign character utilizes one byte (i.e. positive int is "99999" while negative int is "-99999"). Note that int values may contain leading zeros (e.g. "00023" = "23"). Examples: 723 in field 21 would be mapped int as |21=723|, -723 in field 12 would be mapped int as |12=-723|.

	day-of-month
	Int field representing a particular day of a month. Valid values: 1-31.

	String
	Alpha-numeric free format strings, can include any character or punctuation except the delimiter. All char fields are case sensitive (i.e. morstatt != Morstatt).

	Currency
	String field (see definition of "String" above) representing a currency type.

	Exchange
	String field (see definition of "String" above) representing a market or exchange.

	LocalMktDate
	Date of Local Market (vs. UTC) in YYYYMMDD format. Valid values: YYYY = 0000-9999, MM = 01-12, DD = 01-31.

	month-year
	String field representing month of a year in YYYYMM format. Valid values: YYYY = 0000-9999, MM = 01-12.

	MultipleValueString
	String field (see definition of "String" above) containing one or more space delimited values.

	UTCDate
	Date represented in UTC (Universal Time Coordinated, also known as "GMT") in YYYYMMDD format. Valid values: YYYY = 0000-9999, MM = 01-12, DD = 01-31.

	UTCTimeOnly
	Time-only represented in UTC (Universal Time Coordinated, also known as "GMT") in either HH:MM:SS (whole seconds) or HH:MM:SS.sss (milliseconds) format, colons, and period required. Valid values: HH = 00-23, MM = 00-59, SS = 00-5960 (60 only if UTC leap second) (without milliseconds). HH = 00-23, MM = 00-59, SS = 00-5960 (60 only if UTC leap second),. sss=000-999 (indicating milliseconds).

	UTCTimestamp
	Time/date combination represented in UTC (Universal Time Coordinated, also known as "GMT") in either YYYYMMDD-HH:MM:SS (whole seconds) or YYYYMMDD-HH:MM:SS.sss (milliseconds) format, colons, dash, and period required. Valid values: YYYY = 0000-9999, MM = 01-12, DD = 01-31, HH = 00-23, MM = 00-59, SS = 00-5960 (60 only if UTC leap second) (without milliseconds). YYYY = 0000-9999, MM = 01-12, DD = 01-31, HH = 00-23, MM = 00-59, SS = 00-5960 (60 only if UTC leap second), sss=000-999 (indicating milliseconds). Leap Seconds: Note that UTC includes corrections for leap seconds, which are inserted to account for slowing of the rotation of the earth. Leap second insertion is declared by the International Earth Rotation Service (IERS) and has, since 1972, only occurred on the night of Dec. 31 or Jun 30. The IERS considers March 31 and September 30 as secondary dates for leap second insertion, but has never utilized these dates. During a leap second insertion, a UTCTimestamp field may read "19981231-23:59:59", "19981231-23:59:60", "19990101-00:00:00". (see http://tycho.usno.navy.mil/leapsec.html)


9 Appendix C. Custom Tags
	Tag
	Field Name
	Description
	In Messages (Type)

	5300
	ExternalClOrdId
	Original order id as determined during the order entry 
	D,F,G,8

	5310
	BrokerPortID
	Portfolio id of the customer 

According to the broker who originated the order 
	D,F,G

	5510
	MemberClientFlag
	Special order type flag. For order not covered in FIX standard

Possible values:

Q = Quote “order” (market maker functionality)
M = Buy to close
	D
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