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About this document

About this document

IN THIS DOCUMENT
This document describes the implementation of the Financial Information eXchange (FIX) protocol to trade
Foreign Exchange on FXall:

e Resting, Algos and Fixing Orders

e Options RFQ

e Cash RFQ (replacing the proprietary FXall Java APl TCPI)

e Post Trade Amendments

The intended readership of this document is for liquidity providers who wish to trade on FXall via FIX.
The following sections will be covered in this document:
o FIX Session and Administrative messages
e For each of the above FX trading workflows:
o Supported business messages
o Field descriptions

o Sample message types

FXall use FIX Engines that support the FIX protocol version 5.0 SP2.
Previous FIX versions might be supported, please contact the global Refinitiv help desk for more details.

For further information about the FIX protocol please visit https://www fixtrading.org/

The FIX 5.0 SP2 data dictionary https://www.onixs.biz/fix-dictionary/5.0.sp2/fields_by_tag.html can be used as a
point of reference.

FOR FURTHER INFORMATION

For questions or further information related to FXall, please contact the global Refinitiv help desk using the link
below.

MyRefinitiv — Contact Us

Refinitiv FXall - FXall FX Trading FIX API
Document Version: 5.1 6
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Chapter 1 FIX Session and Administrative messages

Chapter 1 FIX Session and Administrative
messages

The Initiator is responsible for establishing the telecommunications link to the Acceptor and initiating the
session by sending the initial Logon message.

The Acceptor is the receiving party of the connection. The Acceptor is responsible for performing the logon
authentication and formally declaring the connection request as “accepted” by sending an
acknowledgment Logon message to the Initiator of the session when authentication is complete.

FXall support both Outbound FIX connections (FXall is the Initiator) and Inbound FIX connections
(Provider is the Initiator, except on Resting Orders and Algos where FXall only support Outbound FIX
connections.

It is assumed that the Initiator will be responsible for implementing the Initiator side of the specification and
the Acceptor will be responsible for implementing the Acceptor side of the specification. The Initiator will
support all of the Acceptors messages and the Acceptor will support all of the Initiators messages.

PROTOCOL SUPPORT

FXall supports the following versions of the FIX protocol for connectivity. The preferred implementation is
FIX 5.0 SP2.

Protocol Version \ Supported by FXALL
Y

FIX 4.2
FIX4.3 Y
FIX 4.4 Y
FIX 5.0 SP2 Y
TRANSPORT SUPPORT
Environment Network Source IP Connection Transport
Testing (INT) Internet 75.98.57.4 TCP/IP
Production Internet 209.191.134.245 TCP/IP
Co-Location 209.191.134.242 TCP/IP

FXall supports two environments: User Acceptance Testing (INT) and Production.
After network connectivity has been established, the Provider will receive FIX session and COMPID logon
information.

Providers must have an UAT environment they can use for functional testing, which must be connected to
the FXall UAT INT environment. Such UAT network connectivity is preferably done be over the internet.

SESSION SCHEDULE

FXall sessions run Sunday to Friday, commencing on Sunday at 17:30 EST and terminating on Friday at
17:00 EST.

FXall disconnects the FIX sessions daily around 5:00 EST, and reconnects after a configurable timespan
agreed with each providers in accordance with their daily maintenance window.

Refinitiv FXall - FXall FX Trading FIX API
Document Version: 5.1 7
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Chapter 1 FIX Session and Administrative messages

SEQUENCE NUMBERS

Messages are identified by a unique sequence number and incremented throughout a session. Monitoring
the sequence numbers enable both parties to identify and take action upon missed messages. This
functionality enables each party to gracefully synchronize its application when reconnecting during a
session. Each session will establish and maintain independent incoming and outgoing sequence number
series for the purpose of gap detection, synchronization and recovery.

The incoming and outgoing sequence numbers are automatically initialized to 1 (one) based on one of the
following options:

o The start of each day (1/24)
e The start of each week on Sunday (5/24)

The ResetSeqNumFlag (141) may optionally be sent by FXall in the Logon to notify the acceptor when to
reset the sequence numbers.

SESSION LEVEL

This section outlines the implementation of the FIX session layer and methods to address message
sequence gaps.

Establishing a FIX connection involves three distinct operations:

1. Creation of a telecommunications link
2. Authentication/acceptance of the initiator by the acceptor
3. Message synchronization

The sequence of a connection is as follows:
e The session initiator establishes a telecommunication link with the session acceptor.

e The initiator sends a Logon message to the acceptor. The acceptor authenticates the identity of the
initiator by examining the Logon message. If the initiator is successfully authenticated, the acceptor
responds with a Logon message. If authentication fails, the session acceptor terminates the
connection after optionally sending a Logout message to indicate the reason of failure. The initiator
must obtain the Confirming Logon message from the acceptor before the session fully established.

e  Once authentication has been completed, prior to establishing a session the initiator and acceptor
synchronize their messages through interrogation of the MsgSeqNum (34) field. This function must be
performed prior to the exchange of any new messages by either party. A comparison of the
MsgSeqNum (34) in the Logon message to the internally monitored next expected sequence number
identifies any message gaps.

e |f a gap is detected by either the initiator or the acceptor, a ResendRequest is issued to request the
retransmission of the missing messages by the counterparty. The counterparty sends a
SequenceReset to fill the message gap for one or more Session Level messages. Business Level
messages are sent with the PossDup (43) flag set to “Y”.

e  After completion of the initialization process, normal message exchanges begin. Normal termination of
the message exchanges are completed via the exchange of Logout messages. Termination by other
means should be considered an abnormal condition and addressed as errors. Session termination
without the receipt of a Logout should be treated by the counterparty as logged out. A new session
begins when the incoming and outgoing sequence numbers by both parties are reset to 1(one) and
1(one).

Refinitiv FXall - FXall FX Trading FIX API
Document Version: 5.1 8
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Chapter 1 FIX Session and Administrative messages

STANDARD FIX HEADER

Required,

Conditional

Description

Supported
Values

The protocol being used to FIX.4.2
communicate. FIX.4.3
8 BeginString R String FIX.4.4
(Always unencrypted, must FIXT.1.1 (used for
be 1st field in message) FI1X 5.0 SP2)
The length of the message.
9 BodyLength R Length (Always unencrypted, must Integer > 0
be 2nd field in message)
The type of message being
sent. Refer to section
35 MsgType R String below for supported
(Always unencrypted, must message types
be 3rd field in message)
Specifies the service pack
release being applied at
message level. Enumerated
1128 ApplVerlD String f?eld with va]ues assigned at 9
time of service pack release.
9 = FIX50SP2 [the only
supported version]
May be any
alphanumeric
combination that is
agreed upon by
The session ID of the initiator and .
sending application acceptor at time of
49 SenderCompID R String ’ session setup.
(Always unencrypted) NOTE: This is the
same as the
acceptor's
TargetComplID
value
May be any
alphanumeric
combination that is
agreed upon by
The session ID of the initiator and .
receiving application acceptor at time of
56 TargetComplID R String ) session setup.
(Always unencrypted) NOTE: This is the
same as the
acceptor’s
SenderCompID
value
Integer, must be
34 MsgSeqNum R SeqNum ISIieS:tqurJ]ZZ(s:: neumber of the positive starting
9 from one
May be any
Trading partner company ID | alphanumeric
used when sending combination that is
115 | OnBehalfOfComplD String messages via a third party agreed upon by
(Can be embedded within initiator and
encrypted data section) acceptor at time of
session setup
. Formatted as
) ) HH:mm:ss.SSS
Refinitiv FXall - FXall FX Trading FIX API
Document Version: 5.1 9
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Chapter 1 FIX Session and Administrative messages

Required when message is

Formatted as

. A UTC a PossDup. This represents
122 OrigSendingTime Timestamp | the original sending time of yyy_yMl\/!dd-
HH:mm:ss.SSS
the message.
Required when message is
transmitted in response to | N = Original
a Resend Request. transmission
43 PossDupFlag Boolean Indicates possible Y = Possible
retransmission of message duplicate
with this sequence number.
STANDARD FIX TRAILER
Tag Tag Name Required, Data Description Supported
Conditional Type Values
Three byte, simple
checksum. ALWAYS LAST
FIELD IN MESSAGE; i.e.
10 CheckSum R String | Serves, with the trailing 000-999

<SOH>, as the end-of-
message delimiter. Always
defined as three characters.
(Always unencrypted)

CHECKSUM CALCULATION

The checksum of a FIX message is calculated by summing every byte of the message up to, but not
including, the checksum field itself. This checksum is then transformed into a modulo 256 number for
transmission and comparison. The checksum is calculated after all encryption is completed, i.e. the
message as transmitted between parties is processed. For transmission, the checksum must be sent as
printable characters, so the checksum is transformed into three ASCII digits.

For example, if the checksum has been calculated to be 274 then the Modulo 256 value is 18 (256 + 18 =
274). This value is transmitted a |10=018| where "10="is the tag for the checksum field.

Refinitiv FXall - FXall FX Trading FIX API

Document Version: 5.1
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Chapter 1 FIX Session and Administrative messages

SESSION LEVEL MESSAGES

Logon (A)
The Logon message is sent by the initiator to establish a FIX connection with the acceptor. Once the
acceptor authenticates the initiator’s logon, it will send a confirmation Logon in response.

FXall does not support encryption at the FIX application layer, however SSL encryption may be provided at
the transport layer, if requested.

Logon (35 =A)

Tag Tag Name Required, Data Description Supported
Conditional Type Values

The encryption method to be used

98 EncryptMethod R Integer for the session

0 = None

The interval in seconds between
108 HeartBeatInt R Integer | each heartbeat message during
periods of inactivity

Indicates that both sides of the FIX
141 | ResetSeqNumFlag Boolean | session should reset sequence
numbers

FXall defaults to
30 seconds

N = do not reset
Y =resetto (1,1)

Logout (5)

The Logout message is sent by either the initiator or the acceptor to terminate a session.

Logout (35 = 5)

Tag Tag Name Required, Data Description Supported
Conditional Type Values
Free form text for explanation of May be any
58 Text String alphanumeric
logout o
combination
Heartbeat (0)

Heartbeat messages are sent by both the initiator and the acceptor during periods of inactivity based upon
the heartbeat interval specified in the logon. It is used as a means to notify the counterparty that the
session is still alive.

Heartbeat (35 = 0)

Tag Tag Name Required, Data Description Supported
Conditional Type Values

Required when Heartbeat is in
response to a TestRequest from a

counter part May be any
112 TestRequestID String party. alphanumeric
ID must match the one sent on the combination
TestRequest request
Refinitiv FXall - FXall FX Trading FIX API
Document Version: 5.1 11
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Chapter 1 FIX Session and Administrative messages

TestRequest (1)

TestRequest messages are sent by either the initiator or the acceptor when a heartbeat interval is
exceeded without receipt of a message.

TestRequest (35 =1)

Tag Tag Name Required, Data Description Supported
Conditional Type Values
May be any

112 | TestRequestID R String The request identifier alphanumeric
combination

ResendRequest (2)

ResendRequest messages are sent by either the initiator or the acceptor when a sequence number gap is
detected, and retransmission of missed messages is required.

ResendRequest (35 = 2)

Tag Tag Name Required, Data Description Supported
Conditional Type Values

7 BeginSegNo R SegNum Message sequence number of the Integer > 0
first message in range to be resent.
Message sequence number of last
message in range to be resent. If Integer > 0.
request is for a single message

16 EndSeqNo R SegNum BeglnquNo (7) = EndSeqgNo. If Or
request is for all messages
subsequent to a particular 0 = representing
message, EndSegNo = "0" infinity
(representing infinity)

SequenceReset (4)

SequenceReset messages are sent by either the initiator or the acceptor in response to a Resend
Request that has administrative or business level messages within the gap range.

SequenceReset (35 = 4)

Tag Tag Name Required, Data Description Supported
Conditional Type Values

Indicates that the Sequence Reset
123 GapFill Boolean | MeSSage is replacing administrative | y _ o, gy
or application messages which will
not be resent
36 NewSegNum R SegNum The sequence number to expect on Integer > 0
the next message
Refinitiv FXall - FXall FX Trading FIX API
Document Version: 5.1 12
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Chapter 1 FIX Session and Administrative messages

Reject (3)

Reject messages are sent by either the initiator or the acceptor to the counterparty in response to a
message that is received which cannot be minimally parsed and handled at the session level.

Reject (35 = 3)

Tag Tag Name Required, Data Description Supported
Conditional Type Values

45 RefSeqNum R SegNum | MsgSeqNum of rejected message Integer > 0

Refer to

The MsgType(35) of the FIX section on
message being rejected supported
message types
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
The code for the session level range) for this
reject tag

6 = Incorrect
data format for
value

7 = Decryption
problem

8 = Signature
problem
9=Comp ID
problem

10 = Sending
time accuracy
problem

11 = Invalid
MsgType

May be any
alphanumeric
combination

372 RefMsgType String

373 | SessionRejectReason Char

Free form text for reason that

58 Text R String session level reject occurred

Refinitiv FXall - FXall FX Trading FIX API
Document Version: 5.1 13
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Chapter 1 FIX Session and Administrative messages

BusinessMessageReject (j)

BusinessMessageReject messages are sent by either the initiator or the acceptor in response to a
business message that cannot be minimally parsed at the business level to determine the proper business

reject message to send.

BusinessMessageReject (35 = j)

Tag Tag Name

Conditional

Required,

Data
Type

Description

Supported
Values

MsgSeqNum of rejected

45 RefSegNum SeqNum message Integer > 0
Refer to section
. The MsgType of the FIX
372 RefMsgType R String messag% gging referenced on supported
message types
The value of the business-level Required unless
. . "ID" field on the message being | the corresponding
379 | BusRejectRefID R SUing | eferenced. (i.e. CIOrdID, ID field was not
ExeclD, etc) specified.
0 = Other
1 = Unknown ID
2 = Unknown
Security
3 = Unsupported
Code to identify reason for a Zﬂzs’iagﬁ;{igﬁ not
380 | BusRejectReason R String Business Message Reject availapb?e
message 5 = Conditionally
Required Field
Missing
6 = Not authorized
7 = DeliverTo Firm
not available
Required, where available. May be any
58 Text String Free form text for explanation of aIpha_nurrpnc
; combination
reject
Refinitiv FXall - FXall FX Trading FIX API
Document Version: 5.1 14
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Chapter 2 Resting, Algos and Fixing Orders

Chapter 2 Resting, Algos and Fixing Orders

ORDERS - INITIATOR MESSAGES

Standard FIX Header — Additional Fields

Tag Tag Name Required, Description Supported
Conditional Values
The default
Assigned value used to identify the E':Z:}_;S@Qus
message originator (trader, desk, t s<unl
eto). tEmerI unless
50 | SenderSubID String OVZ;’; d‘é‘zr'fb
This represents the FXall user . Y
. . ; an assigned
mnemonic that is assigned by the mnemonic in
acceptor via FXall’'s Admin Interface ) .
FXall's Admin
Tool

NewOrderSingle (D)
The NewOrderSingle message is sent by the initiator to the acceptor and represents a new order from the
client/user.

Please note the NewOrderSingle message supports multi-allocation orders in the Allocation repeating
group (NoLegAllocs) however this is currently limited to Fixing Orders only, i.e. TargetStrategy(847)=1003

NewOrderSingle (35 = D)

Tag Tag Name Required, Data Description Supported
Conditional Type Values

Unique identifier for the Order,
as assigned by the buy-side
(institution, broker, intermediary
etc.) Identified by
SenderComplD(49) or
OnBehalfOfCompID(115), as
appropriate)

May be any
alphanumeric
combination

Unigueness must be guaranteed
within a single trading day.
Firms, particularly those which
electronically submit multi-day
orders, trade globally or
throughout market close
periods, should ensure
uniqueness across days; for
example, by embedding a date
within the CIOrdID field

11 ClOrdld R String

Used if the Order is
part of a MultiBank
Batch

Unique identifier for MultiBank

31984 Batchld Integer Batch

Refinitiv FXall - FXall FX Trading FIX API
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Chapter 2 Resting, Algos and Fixing Orders

. Used if the Order is
31985 BatchCount Integer Number of RFQU's in the part of a MultiBank
MultiBank Batch
Batch
. . . May be any
131 QuoteReqID String Unlqu.e |.dent|ﬂer for the RFQ alphanumeric
negotiation L
combination
Used in Forward First
when sending the
. Unique identifier for this quote Fixing Order to the
"7 QuotelD String as sent by the Provider winning bank, to
reference back to the
RFQ message
1 = Market
2 = Limit
3 = Stop
40 OrdType Char The order type 4 = Stop Limit
E = Previously
Indicated
e . 0 = Day (default)
59 TimelnForce Char | Specifies the amount of ime 1=GTC
that the order remains in effect _
6 =GTD
Required when
UTCTi TimelnForce(59) = GTD(6). Formatted as
126 ExpireTime mesta Time/Date of order expiration yyy_yMl\/!dd-
mp ) HH:mm:ss.SSS
(always expressed in UTC, also
known as "GMT")
Instructions for order handling. 1= Automated -No
Handlinglnst Intervention
21 ruction Char Required for FIX 4.2 and 4.3 2= Automated )
. . Intervention Ok
implementations _
3 = Manual
55 Symbol String | Currency pair to be traded Formatted as
RRR/YYY
. . 1 = Client Buy
54 Side Char Side of order 2 = Client Sell
15 Currency String | Dealt currency of the order Either RRR or YYY
LocalM
31027 SpotDate ktDate The Spot date
When settlement is
. . . split across two dates,
31027 SplitValueDa LocalM | Stores the Split Value date if one is stored in
te ktDate | used
valueDate, and the
other in splitValueDate
Required when OrdType(40) = I .
44 Price Price | Limit(2) or Stop Limit(4) The limit rate at which
to execute the order
The amount of the dealt
38 OrdQty Amount currency to be traded
. The Stop price at
. . Required when OrdType(40) = ; X
99 StopPrice Price Stop(3) or StopLimit(d) which to trigger the
order
Required for Forwards. _
63 SettlType Char The settlement type 6 = Future
o SetiDate LocalM Required for Forwards. Formatted as
ktDate The future settlement date YYYYMMDD
Set to LON only.
. Used for Precious
4783 SettlLocation String Precu;ous Metals Sgttlemgnt Metal trades only,
Location - Informational field .
applies to spot or
offvenue

Refinitiv FXall - FXall FX Trading FIX API
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Chapter 2 Resting, Algos and Fixing Orders

ForwardFirst

Indicates the Order is part of

30471 Flag Char Forward First workflow YN
31995 PointDPS Integer | FXall Forward points precision
Field added to support
Forward First Workflow:
30389 SpotRate Price This is an indicative reference
Spot rate when the previous AJ
message was sent
Field added to support
Forward First Workflow:
ForwardPoin . Buy-side trader will use this field
30390 ts Price | {5 send the agreed forward
points to the sell-side provider
as established during the RFQ
process
The customer’s
allocation account or
the break account.
Account String | The account mnemonic Trading on the break
account requires Post
Trade Allocation
support
Boolea Required for MTF Trade.
31345 Npft n Y/N
Non-Price Forming Trade Flag
TradeCapaci Required for MTF Trade.
31344 i String DEAL
Y Customer Trade Capacity
Required for MTF Trade.
. Boolea
30210 SecFin n Security Financial Instrument YN
Flag
Required for MTF Trade.
25044 CustomerLEl String
Customer LEI
Required for MTF Trade.
30413 AcctLEI String
Account LEI
30211 LegUS String | Leg USI Will be poplated for
all venues
30391 AllocUSI String | Allocation USI Will be poplated for
all venues
Required for MTF Orders
Repeating group below should
453 NoPartylDs Integer | contain unique combinations of | Integer >0
PartyID, PartylDSource and
PartyRole
Required if NoPartylDs(453) > 0 | Party identifier code.
See PartylDSource
. (447) and PartyRole
-> | 448 PartylD String (452).
See Appendix for
supported values
Required if NoPartylDs(453) > 0 | Identifies class or
source of the PartylD
(448) value. Required
> | 447 PartylDSour Char if Par.tyID i§ specified.
ce Note: applicable
values depend upon
PartyRole (452)
specified.
Refinitiv FXall - FXall FX Trading FIX API
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Chapter 2 Resting, Algos and Fixing Orders

See Appendix for
supported values
Required if NoPartylDs(453) > 0. | Identifies the type or
role of PartylD (448)
> | 452 | PartyRole Integer | |dentifies the type of specified.
PartylD(448)
See Appendix for
supported values
670 NoLegAllocs Integer The number of allocations for Fixing Orders only
this leg |
nteger > 0
-> | 672 Leaﬂgggua String ;?éﬂ:ﬁ;gent'ﬂer o s 2 Fixing Orders only
> | 671 LegAllocAcc Sting The custgmer account Fixing Orders only
ount mnemonic
Contains the unique swap
identifier that will be reported on
the trade.
-> 935 Leg\/?\alll?jc;USI String | The provider can override the
FXall value with their own value Fixing Orders only
when they return an Execution
Report
Contains the legal entity
-> | 925 | LegAllocAcc identifier for the account that the | Fixing Orders only
) ountLEl String | trade is being executed
304 Boolea | Non-Forming Price Tag at -
= 62 | LegAllocNpft n allocation level g el el
Fixing Orders only
e Security Financing flag of the
304 | LegAllocSec Boolea | allocation. Only used on ‘N’ = Default
23 Fin n forwards allocations Y
> The amount to be allocated for Fixing Orders onl
673 | LegAllocQty Amount | this leg allocation 9 y
Fixing Orders only
| 921 1 = Client Buy
2 LegAllocSide Char The side for this allocation 2 = Client Sell
e 136 | LegAllocCurr
7 ency String | The allocation dealt currency Fixing Orders only
> 921 | LegAllocCon Contra amount calculated using
1 traAmount String | Provider Quoted rate Fixing Orders only
1001 = TWAP
1002 = VWAP
1003 = Fixing
847 TargetStrate Integer | Target strategy of the order
9y See TargetStrategy
section for supported
values and description
957 NoStrategyP Integer Indicates the number of strategy
arameters parameters
The name of the strategy
-> | 958 lEiEeylrE String | parameter. Start of repeating
meterName
group
1=Int
2 = Length
3 = NumInGroup
4 = SegNum
> | 959 StrategyPara Integer The type of the strategy ) f TagNum
meterType parameter 6 = Float
7=Qty
8 = Price
9 = PriceOffset
10 = Amt
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Chapter 2 Resting, Algos and Fixing Orders

11 = Percentage
12 = Char

13 = Boolean

14 = String

16 =
MultipleCharValue
16 = Currency

17 = Exchange

18 = MonthYear

19 = UTCTimestamp
20 = UTCTimeOnly
21 = LocalMktDate
22 = UTCDateOnly
23 = Data

> | 960 StrategyPara Strin The value for the strategy Conditional to
meterValue 9 parameter, as defined below TargetStrategy (847)
UTCTi | Time this order request was Formatted as
60 TransactTime mesta | initiated/released by the trader, yyyyMMdd-
mp trading system, or intermediary HH:mm:ss.SSS
Refinitiv FXall - FXall FX Trading FIX API
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Chapter 2 Resting, Algos and Fixing Orders

NewOrderMultiLeg (AB)

The NewOrderMultiLeg message is sent by the initiator to the acceptor and represents a new order from

the client/user.

Please note, multi-leg and multi-allocation orders are currently limited to Fixing Orders only,
i.e. TargetStrategy(847)=1003

NewOrderMultileg (35 = AB)

Tag Tag Name

Conditional

Description

Unique identifier for the Order,
as assigned by the buy-side
(institution, broker,
intermediary etc.) ldentified by
SenderComplD(49) or
OnBehalfOfComplD(115), as
appropriate.

Supported
Values

Uniqueness must be May be any
11 ClOrdid String | guaranteed within a single alphanumeric
trading day. Firms, particularly | combination
those which electronically
submit multi-day orders, trade
globally or throughout market
close periods, should ensure
uniqueness across days; for
example, by embedding a date
within the CIOrdID field
Unique identifier for MultiBank | Used if Order is part
31984 Batchld Integer Batch of a MultiBank Batch
Number of RFQ’s in the Used if Order is part
31985 | BatchCount Integer | pjultiBank Batch of a MultiBank Batch
. . o May be any
131 QuoteReqID String Unlqu_e |_dent|f|er for the RFQ alphanumeric
negotiation L
combination
Used in Forward First
when sending the
. Unique identifier for this quote | Fixing Order to the
"7 QuotelD String as sent by the Provider winning bank, to
reference back to the
RFQ message
1 = Market
(as NewOrderMultileg
40 OrdType Char The order type only applies to Fixing,
only 1 (Market) will be
supported initially)
o . 0 = Day (default)
59 TimelnForce Char Specifies the amoupt O.f time 1=GTC
that the order remains in effect _
6=GTD
Required when
UTCTi TimelnForce(59) = GTD(6). Formatted as
126 ExpireTime mesta Time/Date of order expiration yyy_yMI\/!dd-
mp . HH:mm:ss.SSS
(always expressed in UTC,
also known as "GMT")
Instructions for order handling. 1= Automated -No
Handlinglnst Intervention
21 ruction Char Required for FIX 4.2 and 4.3 2= Automated .
. . Intervention Ok
implementations _
3 = Manual
55 Symbol String | Currency pair to be traded RRR/YYY format
Refinitiv FXall - FXall FX Trading FIX API
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. . 1 = Client Buy
54 Side R Char Side of order 2 = Client Sell
15 Currency R String | Dealt currency of the order Either RRR or YYY
. . Required when OrdType(40) | The limit rate at which
44 Price c Price = Limit(2) or Stop Limit(4) to execute the order
The amount of the dealt
38 OrdQty R Amount currency to be traded
. The Stop price at
929 StopPrice C Price _Reqmred when 0r¢_1Type(40) which to trigger the
= Stop(3) or StopLimit(4) order
Required for SwapTrades.
63 SettlType C Char 6 = Future
The settlement type
o SetiDate c LocalM Required for Swap Trades. Formatted as
ktDate The future settlement date YYYYMMDD
Used for Precious
Precious Metals Settlement Metal trades, applies
4783 SettlLocation Cc String | Location - Informational field to spot or offvenue
30471 ForwardFirst Char Indicates the Order is part of YN
Flag Forward First workflow
31995 PointDPS Integer | FXall Forward points precision
Field added to support
Forward First Workflow:
30389 SpotRate Price This is an indicative reference
Spot rate when the previous
AJ message was sent
Field added to support
Forward First Workflow:
ForwardPoin . Buy-side trader will use this
30390 ts Price field to send the agreed
forward points to the sell-side
provider as established during
the RFQ process
Customer’s allocation
account or the break
1 Account R String | The account mnemonic account. Trading on
the break account
requires Post Trade
Allocation support
Required for MTF Trade.
30413 AcctLEIl R String
Account LEI
Required for MTF Trade.
25044 CustomerLEl R String
Customer LEI
Required for MTF Trade.
31345 Npft R Boolea YIN
n Non-Price Forming Trade Flag
. Required for MTF Trade.
31344 | TradeCapac R String DEAL
y Customer Trade Capacity
Required for MTF Trade.
3021 SecFi Boolea /
0210 ecFin R n Security Financial Instrument | Y/N
Flag
Required for MTF Orders
453 NoPartylDs R Integer Repe_atlng.group belqw thOUId Integer > 0
contain unique combinations
of PartyID, PartylDSource, and
PartyRole
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Chapter 2 Resting, Algos and Fixing Orders

> | 448

PartylD

String

Required if NoPartylDs(453) >
0

Party identifier code.
See PartylDSource
(447) and PartyRole
(452).

See Appendix for
supported values

> | 447

PartylDSour
ce

Char

Required if NoPartylDs(453) >
0

Identifies class or
source of the PartylD
(448) value. Required
if PartyID is specified.
Note: applicable
values depend upon
PartyRole (452)
specified.

See Appendix for
supported values

-> | 452

PartyRole

Integer

Required if NoPartylDs(453) >
0.

Identifies the type of
PartylD(448)

Identifies the type or
role of PartylD (448)
specified.

See Appendix for
supported values

847

TargetStrate
ay

Integer

Target strategy of the order

1001 = TWAP
1002 = VWAP
1003 = Fixing

See TargetStrategy
section for supported

values and description

957

NoStrategyP
arameters

Integer

Indicates the number of
strategy parameters

-> | 958

StrategyPara
meterName

String

The name of the strategy
parameter. Start of repeating

group

> | 959

StrategyPara
meterType

Integer

The type of the strategy
parameter

1=Int

2 = Length

3 = NumInGroup

4 = SeqNum

5 = TagNum

6 = Float

7 =Qty

8 = Price

9 = PriceOffset

10 = Amt

11 = Percentage
12 = Char

13 = Boolean

14 = String

15 =
MultipleCharValue
16 = Currency

17 = Exchange

18 = MonthYear
19 = UTCTimestamp
20 = UTCTimeOnly
21 = LocalMktDate
22 = UTCDateOnly
23 = Data

-=> | 960

StrategyPara
meterValue

String

The value for the strategy
parameter, as defined below

Conditional to
TargetStrategy (847)
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Chapter 2 Resting, Algos and Fixing Orders

555 Numt;j(—;rOfLe Integer | Number of legs Fixing Orders only
-> 654 LegReflD String | The unique identifier of this leg | Fixing Orders only
Security Symbol for the L
individual leg. See Symbol Fixing Orders only
-> | 600 | LegSymbol String | (55) field for description
Fixing Orders only
LegSecurit FXSPOT = FX Spot
-> | 609 gT o y String | Indicates type of security (default)
P FXFWD = FX
Forward
302
-> 50 LegAccount String | Leg account Fixing Orders only
302
-> 52 LegAcctLEl String | LEI for the leg account Fixing Orders only
The amount to be traded on
-> 687 LegQty Amount | this leg Fixing Orders only
-> 556 | LegCurrency String | The Dealt Currency for this leg | Fixing Orders only
310 LocalM
-> 27 SpotDate ktDate | The Spot date for this leg Fixing Orders only
Fixing Orders only
When settlement is
split across two dates,
one is stored in
310 | SplitValueDa LocalM | Stores the Split Value date for | valueDate, and the
-> 26 te ktDate | this leg if used other in splitValueDate
Fixing Orders only
1 = Client Buy
-> 624 LegSide Char The side for this leg 2 = Client Sell
Fixing Orders only
LegMaturity LocalM Formatted as
-> 611 Date ktDate | Leg Maturity Date YYYMMDD
LegSettiTyp Leg Settlement Type for Value
-> 587 e String | Date Type field Fixing Orders only
Fixing Orders only
LocalM Formatted as
-> 588 | LegSettiDate ktDate | Leg Settlement Date YYYMMDD
LegSettiCurr
-> 675 ency String | Settlement Currency Fixing Orders only
621
-> 5 LegTenor String | Leg Tenor Fixing Orders only
Contains the unique product FRVAOP,
925 identifier for the trade being FRNDOP,
-> 3 UPIValue String | executed FRNDFO
302 Transaction Identification
-> 59 LegAcctUSI String | Code for the Leg
Field added to support
Forward First Workflow:
Buy-side trader will use this
-> 905 Lequrward Price | field to send the agreed
63 Points . )
forward points for this
individual leg to the sell-side
provider as established during
the RFQ process
Refinitiv FXall - FXall FX Trading FIX API
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Chapter 2 Resting, Algos and Fixing Orders

The number of allocations for

Fixing Orders only

-> 670 | NoLegAllocs Integer .
17 e Integer > 0
->-> | 672 Le%gggua String ;Jl?c;g:teiolgentlfler eI s () Fixing Orders only
> | 671 LegAllocAcc Sting The custpmer account Fixing Orders only
ount mnemonic
Contains the unique swap
identifier that will be reported
on the trade.
->-> 935 Leg\?llocUSl String | The provider can override the Fixing Orders only
alue EX . :
all value with their own
value when they return an
Execution Report
Contains the legal entity
->-> | 925 | LegAllocAcc identifier for the account that Fixing Orders only
5 ountLEI String | the trade is being executed
304 Boolea | Non-Forming Price Tag at .
> | 62 LegAllocNpft n allocation Iegel ° i) Cireers ey
Fixing Orders only
- Security Financing flag of the
304 | LegAllocSec Boolea | allocation. Only used on ‘N’ = Default
23 Fin n forwards allocations Y
R The amount to be allocated for
673 | LegAllocQty Amount | this leg allocation Fixing Orders only
Fixing Orders only
> | 921 1 = Client Buy
2 LegAllocSide Char The side for this allocation 2 = Client Sell
- 136 | LegAllocCurr
7 ency String | The allocation dealt currency Fixing Orders only
s> | 921 | LegAllocCon Contra amount calculated
1 traAmount String | using Provider Quoted rate Fixing Orders only
UTCTi | Time this order request was Formatted as
60 TransactTime mesta | initiated/released by the trader, | yyyyMMdd-
mp trading system, or intermediary | HH:mm:ss.SSS
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The following TargetStrategy definitions apply to Orders

TWAP - TargetStrategy (847) = 1001

Since Algo Orders are filled over time they will always be submitted with an OrdType(40)=E (Previously
Indicated). Note, Algos only applies to single leg orders.

Tag Tag Name Data Description Supported
Conditional Type Values
057 NoStrategyP Integer Indicates the number of 2
arameters strategy parameters
StrateavPara The name of the strategy
-> | 958 9y String parameter. Start of repeating | StartTime
meterName group
) StrategyPara The type of the strategy 19 =
=) e meterType =gy parameter UTCTimestamp
StrategyPara . The value for the strategy YYYYMMDD-
= e meterValue Sy parameter HH:MM:SS
StrateqvPara The name of the strategy
-> | 958 9y String parameter. Start of repeating | EndTime
meterName group
StrategyPara The type of the strategy 19 =
| e meterType Ll parameter UTCTimestamp
StrategyPara . The value for the strategy YYYYMMDD-
| e meterValue Sy parameter HH:MM:SS

VWAP - TargetStrategy (847) = 1002

Since Algo Orders are filled over time they will always be submitted with an OrdType(40)=E (Previously
Indicated). Note, Algos only applies to single leg orders.

Tag Tag Name Data Description Supported
Conditional Type Values
057 NoStrategyP Integer Indicates the number of 2
arameters strategy parameters
StrateqyPara The name of the strategy
-> | 958 9y String parameter. Start of repeating | StartTime
meterName group
StrategyPara The type of the strategy 19 =
i el meterType Ll parameter UTCTimestamp
StrategyPara . The value for the strategy YYYYMMDD-
- £lely meterValue Sy parameter HH:MM:SS
StrateqvPara The name of the strategy
-> 958 9y String parameter. Start of repeating | EndTime
meterName group
) StrategyPara The type of the strategy 19 =
> el meterType Ll parameter UTCTimestamp
StrategyPara . The value for the strategy YYYYMMDD-
- £lely meterValue Sy parameter HH:MM:SS
Refinitiv FXall - FXall FX Trading FIX API
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FIXING - TargetStrategy (847) = 1003

A Fixing Order is a specific type of Resting Order that is scheduled to execute at a specific time and place
based on the Fixing Series, Fixing Time, and Fixing Time Zone provided in the Strategy Parameters of the

Order.

Since Fixing Orders are filled at the specific price determined by the market at that time, they will always

be submitted with an OrdType(40)= 1 (Market).

Note, Fixing Orders can apply to single leg or multi-leg orders.

Tag Tag Name Required, Data Description Supported
Conditional Type Values
957 NoStrategyP Integer Indicates the number of 4
arameters strategy parameters
StrateqvPara The name of the strategy
-> | 958 9y R String parameter. Start of repeating FixingSeries
meterName group
-> 959 StrategyPara R Integer The type of the strategy 14 = String
meterType parameter
-> The name or
960 StrategyPara R String The value for the strategy mnemonic
meterValue parameter associated with
the fixing series
-> StrateavPara The name of the strategy
958 9y R String parameter. Start of repeating FixingDate
meterName group
> | 959 StrategyPara R Integer The type of the strategy 14 = String
meterType parameter
-> 960 StrategyPara R String The value for the strategy YYYYMMDD
meterValue parameter
-> StrateqvPara The name of the strategy
958 9y R String parameter. Start of repeating FixingTime
meterName group
-> 959 StrategyPara R Integer The type of the strategy 14 = String
meterType parameter
-> 960 StrategyPara R String The value for the strategy HH:MM
meterValue parameter
-> StrateqvPara The name of the strategy
958 9y R String parameter. Start of repeating FixingTimeZone
meterName group
-> 959 StrategyPara R Integer The type of the strategy 14 = String
meterType parameter
> HK =
Asia/Hong_Kong
SNG =
Asia/Singapore
TOK = Asia/Tokyo
SYD =
Australia/Sydney
960 StrategyPara R String The value for the strategy EURO
meterValue parameter
CET
LDN =
Europe/London
NY =
America/New_Yor
k
GMT
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OrderCancelReplaceRequest (G)

The OrderCancelReplaceRequest message is sent by the initiator to the acceptor and represents a new

order to replace an existing order from the client/user.

OrderCancelReplaceRequest (G)

Tag Tag Name Required,

Conditional

Description

Supported
Values

Unique identifier for Order as
assigned by the buy-side
(institution, broker, intermediary
etc).
Identified by SenderComplID
(49) or OnBehalfOfCompID
(115) as appropriate).
. May be any
11 ClOrdld String U.nlquene'ss must pe guaranteed alphanumeric
within a single trading day. combination
Firms, particularly those which '
electronically submit multi-day
orders, trade globally or
throughout market close
periods, should ensure
uniqueness across days; for
example, by embedding a date
within the CIOrdID field.
CIOrdID of the previous non- May be any
41 OrigClOrdid String | rejected order (NOT the initial | b eric
order of the day) when canceling combination
or replacing an order. )
1 = Market
2 = Limit
40 OrdType Char The order type 3 : gigg Limit
E = Previously
Indicated
e 0 = Day (default)
59 TimelnForce Char | Specifies how long the order 1=GTC
remains in effect 6=GTD
Required when
TimelnForce(59) = GTD(6).
UTCTim Formatted as
126 ExpireTime estam Time/Date of order expiration yyyyMMdd-
always expressed in ‘mm:ss.
P lways expressed in UTC HH SSS
(Universal Time Coordinated,
also known as "GMT")
Only if OrdType(40) <> 1 S = Suspend /
18 Execlnst Char I . . pause
Execution instructions, applied 2 = Work / resume
for pause/resume
Required for FIX 4.2 and 4.3 :ntzefvlétr?trigited -No
21 Hanljjcllt?grlnstr Char implementations. 2 = Automated -
. . Intervention Ok
Instructions for order handling. 3 = Manual
55 Symbol String Currency pair to be traded. Ech\’rI;n /?(t:(e\c(i as
54 Side Char | Side of order. 3z gent Buy
15 Currency String Dealt currency of the order. Either RRR or YYY
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Required when OrdType(40) =
Limit(2) or Stop Limit(4).

44 Price R,C Price
The limit rate at which to
execute the order.
The amount of the dealt

38 OrdQty R Amount currency to be traded.

. . Time this order request was Formatted as

60 TransactTim R UTtCT'm initiated/released by the trader, yyyyMMdd-

© estamp trading system, or intermediary. HH:mm:ss.SSS
Required when OrdType(40) =
Stop(3) or StopLimit(4).
99 StopPrice R,C Price
The Stop price at which to
trigger the order.
1 Account R String The account mnemonic. The customer's
account.
Required for MTF Trade.
31345 Npft R Boolean Y/N
Non-Price Forming Trade Flag
TradeCapaci Required for MTF Trade.
31344 A R String DEAL
Y Customer Trade Capacity
Required for MTF Trade.
30210 SecFin R Boolean T . Y/N
Security Financial Instrument
Flag
Required for MTF Trade.
25044 CustomerLEl R String
Customer LEI
Required for MTF Trade.
30413 AcctLEl R String
Account LEI
30211 LegUSI R Sting | Leg USI Will be poplated for
all venues
30391 AllocUSI R String | Allocation USI Will be poplated for
all venues
Required for MTF Orders
453 NoPartylDs R Integer Repe.atlng'group belqw S.hOU|d Integer > 0
contain unique combinations of
PartyID, PartylDSource, and
PartyRole
Party identifier
code. See
PartylDSource
) o (447) and PartyRole

448 PartylD R, C String Required if NoPartylDs(453) > 0 (452).

See Appendix for
supported values.
Identifies class or
source of the
PartyID (448) value.
Required if PartylD
is specified.

447 Pa“y(':'gso”r R, C Char | Required if NoPartylDs(453) > 0 g‘gggﬁzblfx‘)’r?'”es
PartyRole (452)
specified.

See Appendix for
supported values.
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452

PartyRole

R,C

Integer

Required if NoPartylDs(453) > 0.

Identifies the type of
PartylD(448)

Identifies the type or
role of the PartylD
(448) specified.

See Appendix for
supported values.

847

TargetStrate
ay

Integer

Target strategy of the order

1001 = TWAP
1002 = VWAP
1003 = Fixing

See TargetStrategy
section for

supported values
and description

957

NoStrategyP
arameters

Integer

Indicates the number of strategy
parameters

->

958

StrategyPara
meterName

R, C

String

The name of the strategy
parameter. Start of repeating

group.

->

959

StrategyPara
meterType

R, C

Integer

The type of the strategy
parameter

1=Int

2 = Length

3 = NumInGroup

4 = SeqNum

5 = TagNum

6 = Float

7 =Qty

8 = Price

9 = PriceOffset

10 = Amt

11 = Percentage
12 = Char

13 = Boolean

14 = String

15 =
MultipleCharValue
16 = Currency

17 = Exchange

18 = MonthYear
19 =
UTCTimestamp
20 = UTCTimeOnly
21 = LocalMktDate
22 = UTCDateOnly
23 = Data

->

960

StrategyPara
meterValue

R,C

String

The value for the strategy
parameter, as defined below

Conditional to
TargetStrategy
(847)
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TWAP - TargetStrategy (847) =1001

Since Algo Orders are filled over time they will always be submitted with an OrdType(40)=E (Previously
Indicated).

Tag

Tag Name

Required,
Conditional

Data
Type

Description

Supported
Values

L

StrateqvPara The name of the strategy

-> | 958 9y String parameter. Start of repeating | StartTime
meterName group

) StrategyPara The type of the strategy 19 =

S meterType nizgEn parameter UTCTimestamp

o |0 | Smeqror
StrateavPara The name of the strategy

-> | 958 9y String parameter. Start of repeating | EndTime
meterName group

) StrategyPara The type of the strategy 19 =

S meterType nizgEn parameter UTCTimestamp
StrategyPara . The value for the strategy YYYYMMDD-

= e meterValue Sy parameter HH:MM:SS

VWAP - TargetStrategy (847) =1002

Since Algo Orders are filled over time they will always be submitted with an OrdType(40)=E (Previously
Indicated).

Tag Name

Required,
Conditional

Description

Supported
Values

meger | emestenere |

StrateqvPara The name of the strategy

-> 958 9y String parameter. Start of repeating | StartTime
meterName group

) StrategyPara The type of the strategy 19 =

> el meterType lnizgEn parameter UTCTimestamp

> | oo [ Sracarran Sving | I lte o siieay | Y{rMDD
StrateqyPara The name of the strategy

-> 958 9y String parameter. Start of repeating | EndTime
meterName group

) StrategyPara The type of the strategy 19 =

g 2l meterType =gy parameter UTCTimestamp
StrategyPara . The value for the strategy YYYYMMDD-

- £lely meterValue Sy parameter HH:MM:SS
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FIXING - TargetStrategy (847) =1003

A Fixing Order is a specific type of Resting Order that is scheduled to execute at a specific time and place
based on the Fixing Series, Fixing Time, and Fixing Time Zone provided in the Strategy Parameters of the

Order.

Since Fixing Orders are filled at the specific price determined by the market at that time, they will always

be submitted with an OrdType(40) = 1 (Market).

Tag Tag Name Required, Data Description Supported
Conditional Type Values
957 NoStrategyP Integer Indicates the number of 4
arameters strategy parameters
StrateqvPara The name of the strategy
-> | 958 9y R String parameter. Start of repeating FixingSeries
meterName group
-> 959 StrategyPara R Integer The type of the strategy 14 = String
meterType parameter
-> The name or
960 StrategyPara R String The value for the strategy mnemonic
meterValue parameter associated with
the fixing series
-> StrateavPara The name of the strategy
958 9y R String parameter. Start of repeating FixingDate
meterName group
-> 959 StrategyPara R Integer The type of the strategy 14 = String
meterType parameter
-> 960 StrategyPara R String The value for the strategy YYYYMMDD
meterValue parameter
-> StrateqvPara The name of the strategy
958 9y R String parameter. Start of repeating FixingTime
meterName group
-> 959 StrategyPara R Integer The type of the strategy 14 = String
meterType parameter
-> 960 StrategyPara R String The value for the strategy HH:MM
meterValue parameter
-> StrateavPara The name of the strategy
958 9y R String parameter. Start of repeating FixingTimeZone
meterName group
-> 959 StrategyPara R Integer The type of the strategy 14 = String
meterType parameter
> HK =
Asia/Hong_Kong
SNG =
Asia/Singapore
TOK = Asia/Tokyo
SYD =
Australia/Sydney
960 StrategyPara R String The value for the strategy EURO
meterValue parameter
CET
LDN =
Europe/London
NY =
America/New_Yor
k
GMT
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Pause & Resume Example (Limit and Algo orders only)

Order pause: success

OrderReplaceReqguest{35=0G, 18=5)

ExecutionReport{35=8) - ACK (39=E, 150=E, 18=5)

P

ExecutionReport(35=8) - SUSPENDED (39=9, 150=9, 18=5)

---mm-- g m -

- Note: as a convenience we also accept 35=8 REPLACED (150=5) as a pause ack

Order resume: success

OrderReplaceRequest{35=0G, 18=2)

ExecutionReport{35=8) - ACK (39=E, 150=E, 18=2)

R

ExecutionReport(35=8) - RESUMED (39=5, 150=5, 18=2)

--mmmmgg -

Order pause: reject

OrderReplaceReguest{35=0G, 18=5)

i >
Ll OPTIOMAL: ExecutionReport(35=8) - ACK (39=E, 150=E, 18=5) i
i‘ OrderCancelReplaceReject{35=9) i
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Order resume: reject

Fxall

OrderReplaceRequest{35=0G, 18=2)

R

OPTIOMAL: ExecutionReport(35=8) - ACK (39=E, 150=E, 18=2)

OrderCancelReplaceReject{235=23)

--mmmmgg -

OrderCancelRequest (F)

The OrderCancelRequest is sent by the initiator to the acceptor and represents the
existing order from the client/user.

OrderCancelRequest (F)

Tag Tag Name Required,

Conditional

Description

cancellation of an

Supported
Values

11 ClOrdld

R

String

Unique identifier for
Cancel as assigned by the
buy-side (institution,
broker, intermediary etc.)
(Identified by
SenderComplD (49) or
OnBehalfOfComplD (115)
as appropriate).

Uniqueness must be
guaranteed within a single
trading day. Firms,
particularly those which
electronically submit multi-
day orders, trade globally
or throughout market
close periods, should
ensure uniqueness across
days, for example by
embedding a date within
the CIOrdID field

May be any
alphanumeric
combination

41 OrigClOrdid

String

CIOrdID of the order being
cancelled

May be any
alphanumeric
combination

37 Orderld

String

OrderlID is required to be
unique for each chain of
orders

May be any
alphanumeric
combination

55 Symbol

String

Currency pair to be traded

Formatted as
RRR/YYY

54 Side

Char

Side of order

1 = Client Buy
2 = Client Sell

38 OrdQty

Amount

The amount of dealt
currency on the order

Refinitiv FXall - FXall FX Trading FIX API
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60 TransactTime

R UTCTimestamp

Time this cancel request
was initiated/released by
the trader, trading system,

Formatted as
yyyyMMdd-
HH:mm:ss.SSS

or intermediary.

OrderStatusRequest (H)

The OrderStatusRequest message is sent by the initiator to the acceptor and represents the request for
status of an existing order from the client/user.

OrderStatusRequest (H)

Tag Tag Name

Required,
Conditional

Description

Supported
Values

Unique ID of order for May be any
11 ClOrdid R String | which to request the status | alphanumeric
of combination
Unique identifier for the
RFQ negotiation. Can be
131 QuoteReqlD String | used in Forward First May be any
workflow to reference back | alphanumeric
to the previous Quote combination
Unique identifier of Used if Order is part of
31984 Batchld Integer | pultibank Batch Multibank Batch
Number of Orders in Used if Order is part of
31985 BatchCount Integer | pultibank Batch Multibank Batch
Used for Forward First
. Unique identifier for the workflow to reference
"7 Quoteld String quote back to the RFQ
message
1 = RFQ Flow (chase
ER reply to a
Enumerated value defining QlioteResponse)
2 = Order flow (chase
StatusRequest the reason for the
30472 Char ER reply to a NewOrder
Reason OrderStatusRequest
message)
message
=2 to be used here for
Order workflow
55 Symbol R String | Currency pair to be traded Formatted as RRR/YYY
. . 1 = Client Buy
54 Side Char | Side of order 2 = Client Sell
30389 SpotRate Price | Indicative Spot rate
30390 | ForwardPoints Price | A\greed forward points,
used for Forward First
555 NumberOfLegs Integer | Number of legs Eglrymultlleg Orders
> | 654 | LegRefld String | 1he unique identifier for 00005 o
this leg
-> | 624 LegSide String | The side for this leg
-~ 302 | LegForwardPoi Price Agreed Forward Points for Used for Forward First
63 nts this leg
Refinitiv FXall - FXall FX Trading FIX API
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DontKnowTrade (Q)

The DontKnowTrade message is sent by the initiator to the acceptor and indicates the rejection of an
Execution Report by the initiator.

DontKnowTrade (Q)

Tag Tag Name

Required

Description

Supported
Values

Broker Order ID as May be any
37 Orderld R String identified on problem alphanumeric
execution combination
. May be any
17 ExecID R String Execut!on ID of problem alphanumeric
Execution s
combination
. Currency pair of the Formatted as
55 Symbol R String problem execution RRR/YYY
. . 1 = Client Buy
54 Side R Char Side of order 2 = Client Sell
A = Unknown
Symbol
B = Wrong Side
C = Quantity
exceeds order
127 DKReason R String Reason for reject c?r;e’;lo matching
E = Price exceeds
limit
F = Calculation
difference
Z = Other
. . Required if specified on
31 LastPrice Price the ExecutionRpt
Required if specified on
32 LastQty Amount the ExecutionRpt
May be any
58 Text String Reason for reject alphanumeric
combination
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Execution Acknowledgement (BN)

The optional Execution Acknowledgement message is sent by the initiator to the acceptor and indicates
the successful processing of an Execution Report by the initiator. Must be requested for it to be enabled.

Execution Acknowledgement (BN)

Tag Tag Name Required Description Supported
Values

Broker Order ID as May be any
37 Orderld R String identified on problem alphanumeric
execution combination
Indicates the status of the
1036 ExecAngtatu R Char execution 1= Accepted
acknowledgement.

May be any
alphanumeric
combination

Execution ID of the

17 ExecID R String execution

Currency pair of the Formatted as
problem execution RRR/YYY

1 = Client Buy
2 = Client Sell

55 Symbol R String

54 Side R Char Side of order

The amount of the dealt

38 OrdQty R Amount currency to be traded

Required if specified on

31 LastPrice R Price the ExecutionRpt

Required if specified on

32 LastQty R Amount the ExecutionRpt

Quantity open for further
execution.

151 LeavesQty R Amount Conditionally required if
specified on the
Execution Report

The cumulative executed
quantity for the chain of
orders.

14 CumQty R Amount
Conditionally required if
specified on the
Execution Report

The average Spot Rate
for the chain of orders.

6 AvgPrice R Price Conditionally required if

specified on the
Execution Report
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ORDERS - ACCEPTOR MESSAGES

OrderCancelReplaceReject (9)

The OrderCancelReplaceReject is sent by the acceptor to the initiator and indicates the rejection of an
OrderCancelRequest or OrderCancelReplaceRequest by the acceptor.

OrderCancelReplaceReject (9)

Tag Tag Name Required Description Supported
Values
Unique ID of cancel May be any
11 ClOrdld R String request, as assigned by alphanumeric
the institution combination

ClOrdID of the previous
non-rejected order (NOT | May be any
41 OrigClOrdid R String the initial order of the alphanumeric
day) when canceling or combination
replacing an order
Unique identifier for
Order as assigned by
sell-side (broker,
exchange, ECN).

If

Uniqueness must be CxIRejReason="Unkn

guaranteed within a

37 Orderld R String single trading day. Firms ﬁ)'\\/lv&\?lrzt'jler , specify
which accept multi-day
orders should consider
embedding a date within
the OrderlID field to
assure uniqueness
across days
0 = New
1 = Partially filled
2 = Filled
3 = Done for day
4 = Canceled
5 = Replaced
39 OrderStatus R String The order sta'tus aﬂgr this | 6 f Pending Cancel
cancel reject is applied 7 = Stopped
8 = Rejected

9 = Suspended
A = Pending New

B = Calculated
C = Expired
E = Pending Replace
Identifies the type of 1 = Order Cancel
CxIRejectResp request for which a Request
434 onseTo R Char Cancel Reject responds 2 = Order Cancel
to Replace Request
0 = Too late to cancel
1 = Unknown order
2 = Broker/Exchange
Option
102 CxIRejectReas Char Code to iden_tify.reason Se_nfj)i;c:;e(r::r:f;%yr n
on for cancel rejection

pending replace
status

4 = Unable to process
Order Mass Cancel
request
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5 = OrigOrdModTime
(586) did not match
last TransactTime(60)
of order

6 = Duplicate
ClOrdID(11) received
99 = Other

May be any

58 Text R String Reason for reject. alphanumeric
combination

ExecutionReport (8)

The ExecutionReport is sent by the acceptor to the initiator in response to NewOrderSingle,
NewOrderMultiLeg, CancelRequest, CancelReplaceRequest, and OrderStatusRequest as a
notification of a state change to the order.

Please note, any multi-leg and multi-allocation fields are currently limited to Fixing Order workflow only

ExecutionReport (8)

Tag Tag Name Required Description Supported
Values

OrderlID is required to be May be any
37 Orderld R String unique for each chain of alphanumeric
orders combination
Required for executions
against electronically May be any
11 ClOrdld R String submitted orders which were alphanumeric
assigned an ID by the combination
institution or intermediary
Conditionally required for
response to an electronic
Cancel or Cancel/Replace
OrigClOrdI request (ExecType=Pending May be any
41 d R String Cancel, Replace or Canceled). | alphanumeric
ClOrdID of the previous combination
accepted order (NOT the initial
order of the day) when
canceling or replacing an order
131 Quothqu String Uniqu_e i_dentifier for the RFQ mszabneuan;ic
negotiation o
combination
Used in Forward First
when sending the
. Unique identifier for this traded | Fixing Order to the
"7 QuotelD String quote as sent by the Provider winning bank, to
reference back to the
RFQ message
Enumerated value defining the | 1 = RFQ Flow (ER
reason for the Execution reply to a
30472 StattlésReq Ch Report response. QuoteResponse)
ues neaso ar 2 = Order flow (ER
Forward First Order flow reply to a NewOrder
should use “2” message)
The amount of the dealt
38 OrdQty Amount currency traded
Unique identifier of execution
message as assigned by sell- May be any
17 ExeclD R String side (broker, exchange, ECN). | alphanumeric
Will be zero for ExecType=I combination
(Order Status)
Refinitiv FXall - FXall FX Trading FIX API
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18 Execinst Char Execution instructions, applied S_= Suspend / pause
for pause/resume 2 = Work / resume
Required for Trade Cancel and | May be any
19 ExecRefID String Trade Correct ExecType alphanumeric
messages combination
Describes the purpose of the
execution report.
0 = New
1 = Partial Fill (4.2 Only)
2 =Fill (4.2 Only)
3 = Done for day
4 = Canceled
5 = Replaced
6 = Pending Cancel 1 & 2 was replaced by
7 = Stopped F in version 4.3 and
8 = Rejected above.
150 ExecType R Char 9 = Suspended
A = Pending New G, H, | were
B = Calculated implemented using
C = Expired tag 20 in version 4.2
E = Pending Replace
F = Trade (partial fill or fill - 4.3
and above)
G = Trade Correct (4.3 and
above)
H = Trade Cancel (4.3 and
above)
| = Order Status (4.3 and
above)
Identifies transaction type.
0 = New
20 ExecTranst Char Only Supported for FIX 4.2. A 1 = Cancel
ype combination of tags 20 and 39 | 2 = Correct
are used to describe purpose 3 = Status
of the Execution Report
0 = New
1 = Partially filled
2 = Filled
3 = Done for day
4 = Canceled
Describes the current state of 5 = Replaced
39 OrderStatu R Char a CHAIN of orders, same 6 = Pending Cancel
s scope as OrderQty, CumQty, 7 = Stopped
LeavesQty, and AvgPR 8 = Rejected
9 = Suspended
A = Pending New
B = Calculated
C = Expired
E = Pending Replace
1 = Market
2 = Limit
40 OrdType R Char The order type 3 = Stop
4 = Stop Limit
. . Formatted as
55 Symbol R String Currency pair to be traded RRRYYY
. . 1 = Client Buy
54 Side R Char Side of order 2 = Client Sell
31 LastPrice Price Price of this fill
Refinitiv FXall - FXall FX Trading FIX API
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Required if ExecType = Trade
or Trade Correct.

Should represent the "all-in"
(LastSpotRate +
LastForwardPoints + fees) rate
for F/R orders

Quantity bought/sold on this
(last) fill.

32 LastQty Amount
Required if ExecType = Trade
or Trade Correct
Quantity open for further
Execution.
If the OrdStatus is Canceled,
DoneForTheDay, Expired,
151 LeavesQty Amount Calculated or Rejected (in
which case the order is no
longer active) then LeavesQty
could be 0, otherwise
LeavesQty = OrderQty -
CumQty
The cumulative executed
quantity for the order.
14 CumQty Amount
Required if ExecType = Trade
or Trade Correct
437 ContraTrad Amount The gontra trade quantity of
eQty this fill
SettICurrA The cumulative contra trade
119 Amount .
mt quantity of the order
SettlCurren . The currency that
120 cy String SettleCurrAmt is expressed in.
Used for Precious
Metal trades only,
SettlLocati Precious Metals Settlement applies to spot or
4783 on String Location - Informational field offvenue
The average Spot Rate for the
order.
6 AvgPrice Price
Required if ExecType = Trade
or Trade Correct
The Average “All In” rate of the
total trade so far, inclusive of
155 SettlCurrF Price commission and points
XRate
Required if ExecType = Trade
or Trade Correct
The raw spot rate for this
execution.
194 LostSporR Price
ate Required if ExecType = Trade
or Trade Correct
The forward points for this
LastForwar . execution.
195 dPoints Price
Required on Final Execution
for Forward Orders
CommTyp o 1 = per share
13 e Char The commission type 2 = percentage
3 = absolute
Refinitiv FXall - FXall FX Trading FIX API
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Commissio

The commission markup for
this execution.

12 n Price If the CommType(13)=2 then a
commission of 5% should be
represented as 0.05
Specific date of trade
settlement (“Value Date”) in
YYYYMMDD format.
Expressed in local time at
place of settlement.
If omitted FXall will assign a
LocalMktD | value date based on the Formatted as
4 ttiDat
6 SettiDate ate | ValueDate that was senton | YYYYMMDD
the order or the Spot Date if no
ValueDate was specified.
If present, must match the
ValueDate for the Order.
Mixed Value Dates are not
Supported
Indicates date of trade
referenced in this message in
YYYYMMDD format.
LocalMktD e Formatted as
75 TradeDate ate Absence of this field indicates YYYYMMDD
current day.
Expressed in local time at
place of execution
Required for MTF Trade.
30413 AcctLEl String
Account LEI
30211 LegUSI String | Leg USI Will be poplated for all
venues
30391 AllocUSI String | Allocation USI Will be poplated for all
venues
555 Nu[r;l;eerf Integer Number of legs in structure Fixing Orders only
Fixing Orders only
-> 654 | LegReflD String The unique identifier of this leg | Integer >0
Security Symbol for the
individual leg. See Symbol
-> 600 | LegSymbol String (55) field for description Fixing Orders only
Fixing Orders only
Indicates type of security E;E\TV%T:F':(X S Eek
LegSecurit ;
- 609 e Sifie Forward /required/
302
-> 50 | LegAccount String Specify the Leg’s Account Fixing Orders only
302 | LegAcctLE LEI for the account within
-> 52 | String individual leg Fixing Orders only
The amount to be traded on
-> 687 LegQty Amount this leg Fixing Orders only
Fixing Orders only
All legs of a strategy
LegCurren have the same dealt
-> 556 cy String The Dealt Currency for this leg | currency
-> 32170 SpotDate LOCZL?ktD The Spot date Fixing Orders only
Fixing Orders only
. 310 | SplitValue LocalMktD | Stores the Split Value date for
26 Date ate this leg if used When settlement is
split across two dates,
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one is stored in
valueDate, and the
other in splitValueDate
Fixing Orders only
-=> | 624 LegSide Char The side for this leg 1 = Client Buy
2 = Client Sell
-> 621 LegTenor String Leg Tenor Fixing Orders only
. . The price (ALL-IN-Price) for .
-> 566 LegPrice Price the individual leg Fixing Orders only
Fixing Orders only
- 302 | LegSpotRa Price
62 te Spot Rate associated with this | Must be quoted to the
individual leg requested DPS
Forward Points associated Fixing Orders only
> | 302 | LegForwar Price | with this individual leg.
63 dPoints Must be quoted to the
Required for Non-Spot orders requested DPS
Fixing Orders only
-> 670 Helegsle Integer The number of allocations for
cs .
this leg Integer > 0
Leglndivid ‘ Unique identifier for this leg -
->-> | 672 ualAlloclD String allocation Fixing Orders only
Fixing Orders only
LegAllocAc . .
->-> | 671 count String The account mnemonic il e
allocation account
Contains the unique swap
identifier that will be reported
on the trade.
The provider can override the
->-> 29 | lepiloel String FXall provided value with their | Fixing Orders only
2 SlValue
value when they return an
Execution Report. SEF trades
will always use the FXall
supplied value
Contains the legal entity
->-> 925 ngﬁ:ﬁ_cél‘c String identifier for the account that
the trade is being executed Fixing Orders only
304 | LegAllocN Non-Forming Price Tag at g OIS @y
S>> Boolean :
62 pft allocation level YN
Fixing Orders only
>.> | 304 | LegAllocSe Boolean | Security Financing flag of the ‘N’ = Default
23 cFin allocation. Only used on o
forwards allocations
>> | 673 LegAllocQt Amount The amount to. be allocated for Fixing Orders only
y this leg allocation
Fixing Orders only
921 | LegAllocSi . . .
->-> 2 de Char The side for this allocation 1 = Client Buy
2 = Client Sell
Fixing Orders only
->-> 1§6 Lﬁ?élrlgcc String The allocation dealt currency
Y Required for MTF
LegAllocC
921 ‘ Contra amount calculated o
S>> 1 ontra:t\mou String using Provider Quoted rate Fixing Orders only
Fixing Orders only
TransactTi UTCTimest | The time the execution
60 me am oceurred Formatted as
P yyyyMMdd-
HH:mm:ss.SSS
Refinitiv FXall - FXall FX Trading FIX API
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Chapter 3

RFQ FLOW DIAGRAM

Options - RFQ

Quote Request >
» Quote Status Report
« (Quote
n
pd
4]
O |« Quote Cancel
3 o
@ g
o o
= Quote Cancel » 0
_DH
0
) )
= New Order Multileg >
“ Execution Report
Execution Report -
OPTIONS - INITIATOR MESSAGES
Standard FIX Header — Additional Fields
Tag | Tag Name Required Data Description
Type
Assigned value used
to identify the
message originator
(trader, desk, etc).
50 SenderSubID R String This represents the

FXall user mnemonic
that is assigned by
the acceptor via
FXall’'s Admin
Interface

Supported
Values

The default format is
“<user>@<customer>*,
unless the value is
overridden by an assigned
mnemonic in FXall's
Admin Tool.
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Quote Request (R)

The Quote Request is sent by the initiator to the acceptor to start the RFQ process and request quotes for
one or more symbols.

Quote Request (R)

Tag Tag Name Description Supported
Values
May be any
QuoteReq]l Unique identifier for alphanumeric
131 D String the RFQ negotiation combination
Only 1 supported
NoRelated Number of related in initial release
146 Sym Integer | symbols in Request Integer > 0
Formatted
Currency pair to be as
55 Symbol String quoted RRR/YYY
The absence of a
1 = client side implies that
buy a two-sided
The side of the 2 = client quote is being
54 Side Char request sell requested
FOR =
Forex
FORWARD
= Forward
Security Ty The type of security OPT =
167 pe String being quoted Option
1 = Request
for Premium
Quote
2 = Request | Defaultis
QuoteRequ Indicates the type of for Vol Request for
303 estType Char Quote Request Quote Premium Quote
0=
Indicative
Indicates the type of 1= Default is
537 QuoteType Char Quote Request Tradable Tradable
Indicates which party
will calculate trade
Calculation details (such as 1 = Provider | Defaultis
9241 Agent Char premium) 2 = Platform | Provider
1 =Request | Default is
QuoteRequ For Quote Request For
9242 estSource Char 2 = Callout Quote
Indicates if request is
InCompetiti being sent to multiple
9234 onFlag Char providers Y,N
PremiumC Currency premium
5830 urrency String will be paid in
Formatted
as
PremiumD YYYYMMD
5020 ate String D
Positive value is
TotalSolve Total premium taker receives.
ForPremiu specified to be paid Negative value is
9201 m Amount | by taker taker pays
Settlement type for P = Physical | Defaultis P
63 SettIType Char order C =Cash
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Required if
SettlCurren Cash settlement SettlementType
120 cy String currency for NDO =C
Used for
Precious Metals Precious Metal
Settlement Location - trades only,
SettlLocati Informational field Set to LON applies to spot or
4783 on String and can be ignored only offvenue
Required if
Onshore/offshore flag SettlementType
31997 Onshore Char for NDOs Y,N =C
If not supplied,
allocations must
Account name for all be supplied for
1 Account String | legs on trade all trades
If trade is to be
executed on FXall
9240 SEF Char SEF Y,N
If trade is above block
9239 BlockTrade Char trade size limit Y,N
If a SEF trade,
contains the Dodd-
Frank financial entity
FinancialE definition code for the
ntityDefiniti party requesting the
9254 on String trade.
If a SEF trade,
contains the name of
the swap data
repository that trades
9256 SDRName String will be reported to
Required for SEF
Customerl , or MTF Trade
25044 El String Customer LEI
Boolea | Non-Price Forming Required for
31345 Npft n Trade Flag Y,N MTF Trade
DEAL,
TradeCapa Customer Trade MTCH, Required for
31344 city String Capacity AOTC MTF Trade
Repeating group
below should contain
unique combinations
of PartylD,
PartylDSource, and Required for
453 NoPartylDs Integer | PartyRole Integer > 0 MTF Trade
Party identifier
code. See
PartylDSource
(447) and
PartyRole (452).
See Appendix for
Required if supported
-> 448 | PartylD String NoPartylDs(453) > 0 values.
Identifies class or
source of the
PartylD (448)
value. Required
if PartyID is
PartylDSou Required if specified. Note:
-> 447 | rce Char NoPartylDs(453) > 0 applicable values
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depend upon
PartyRole (452)
specified.
See Appendix for
supported
values.
Identifies the
type or role of
the PartyID (448)
specified.
See Appendix for
Required if supported
-> 452 | PartyRole Integer | NoPartylDs(453) > 0 values.
Supported
values:
1=
Ccy1/Ccy1
(Ccy1 %)
Ccy2/Ccy2
(Ccy2 %)
3=
Ccy1/Ccy2
(Ccy1 Pips)
4 =
Ccy2/Ccy1
(Ccy2 Pips)
5 =Prem
Ccy/Ccy1 Default is Ccy1
(Pips) %
6 = Prem 5 & 6 not
PriceQuota Terms that price will Ccy/Ccy2 ( currently
9207 tionType Integer | be received in Pips ) supported
NumberOf Number of structures
9202 Structures Integer | in this order Integer > 0
User supplied ID.
StructureN Unique within order
-> 7940 | umber Integer | only
Supported
Values:
1 Vanilla
2 Straddle
3 Strangle,
4 Risk
Reversal
5 Spread
6 Seagull
StructureN 7 Butterfly
-> 9203 | ame Char Name of structure 8 Generic
NumberOf Number of legs in
-> 555 | Legs Integer | structure
The unique identifier
->-> 654 | LegReflD String of this leg Integer > 0
The amount to be
->-> | 687 | LegQty Amount | traded on this leg
All legs of a
strategy have the
LegCurren The Dealt Currency same dealt
>-> 556 | cy String for this leg currency
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3102 LocalM | The Spot date for this
->-> 7 SpotDate ktDate leg
The absence of
1 = client this field implies
buy that a two-sided
2 = client quote is being
->-> 624 | LegSide Char The side for this leg sell requested
Either 611 and
Formatted 588 or 6215
LegMaturit LocalM as must be
>-> 611 yDate ktDate Option Expiry Date YYYMMDD | specified
LegSettITy Indicates order
S>> 587 pe String settlement period
Formatted
LegSettiDa LocalM as
->-> 588 | te ktDate | Option delivery date. YYYMMDD
LegStrikeP Strike Price for an
>-> 612 | rice Price Option
V = Value
D = Delta
R = Solve
For
A=
ATMDNS
LegStrikeT Specified type of S = ATMS
-=>-> | 9204 | ype Char strike F = ATMF Default is value
->-> | 6215 | LegTenor String Leg Tenor
Put Call flag for this 0=Put, 1=
>-> 201 Put/Call Char leg Call
Expiry cut string.
See appendix for
->-> | 9205 | ExpiryCut String allowed values
1 = Vanilla
2=
Knockout
3= Double
Knockout
4 = Digital
5=0ne
Touch
6 = Double
One Touch
7 = Knockin
8 = Double
Knockin
9 = KIKO
10 = No
Touch
OptionTyp 11 = Double
->-> | 9206 | e Char Type of option trade No Touch
Contains the unique
product identifier for
the trade being FRVAOP, Required for SEF
->-> | 9253 | UPIValue String executed FRNDOP trade
If a SEF trade,
contains whether the T = Taker
client or provider has | (Client),
ReportingP the responsibility to M=Maker
->-> | 9257 | arty String report this leg (Provider)
Transaction
3025 | LegAcctUS Identification Code for
->-> D) | String the leg
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Required for all
->-> | 9235 | Trigger1 Price exotics
Trigger1Ty I=IN,O= Required for all
->-> | 9243 | pe Char Type of Trigger ouT exotics
U = Triggers
as spot
crosses
moving up,
D = Triggers
as spot
crosses
Trigger1Dir moving Required for all
->-> | 9244 | ection Char Direction of Trigger down exotics
Trigger1St LocalM | Start date of trigger
->-> | 9245 | art ktDate window
Trigger1En LocalM | End date of trigger
->-> | 9246 | d ktDate window
Required for
double knockout
and double one
>-> | 9236 | Trigger2 String touch
Required for
double knockout
Trigger2Ty I=IN,O= and double one
->-> | 9247 | pe Char Type of Trigger ouT touch
U = Triggers
as spot
crosses
moving up,
D = Triggers
as spot Required for
crosses double knockout
Trigger2Dir moving and double one
->-> | 9248 | ection Char Direction of Trigger down touch
Trigger2St LocalM | Start date of trigger
->-> | 9249 | art ktDate window
Trigger2En LocalM | End date of trigger
-=>-> | 9250 | d ktDate | window
NoLegAlloc The number of
->-> 670 |s Integer | allocations for this leg | Integer > 0
->- LegIndividu Unique identifier for
>-> 672 | alAlloclD String this leg allocation
The
customer’s
allocation
account or
->- LegAllocAc The account the break
>-> 671 count String mnemonic account.
Contains the unique
swap identifier that
will be reported on
the trade. The
provider can override
the FXall provided
value with their value
->- LegAllocU when they return an
>-> 9252 | SlValue String Execution Report
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S = Spot
F = Forward
D = One
Forward
Hedge per
Date
HedgeTyp N =No
9220 | e Char Hedge
If hedge trade is to be
Executed on FXall
9251 | HedgeSEF Char SEF Y,N
If hedge is to be
cleared, the
derivatives clearing
HedgeDC organization it will be
9237 | O String sent to
Required if the
Execution venue
3020 | HedgeVen Execution venue of of the hedge leg
0 ue String the hedge leg SEF, MTF is SEF or MTF
NumberOf Number of hedge
9221 | Hedgelegs Integer | legs in structure
Hedgelegl
-> 9222 | D Integer Integer > 0
Transaction
3025 | LegAcctUS Identification Code for
-> 8 | String the hedge leg
0 = Amount
and Rate
specified by
client
1 = Rate
specified by
client
2 = Amount
specified by
client
3 = Neither
amount nor | Fields not
Specifies which fields | rate specified will be
Hedgeleg on hedge are set by specified by | supplied by
-> 9270 | Fields Integer | client vs provider client provider
Hedgeleg The amount to be
-> 9223 | Amount Amount | traded on this leg
Hedgeleg The Dealt Currency
-> 9224 | Ccy String for this leg
Refinitiv FXall - FXall FX Trading FIX API
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1 = client
buy
Hedgeleg 2 = client
-> 9225 | Side Char The side for this leg sell
Hedgeleg
-> 9226 | Rate Price Rate of hedge
Hedgeleg LocalM
-> 9227 | SettleDate ktDate Date of Maturity
Hedgeleg Is leg cash or Default is P
Settlement physical settled. 0 = Physical
-> 9260 | Type Char Default is physical 1 = Cash
Required if
hedge leg
Hedgeleg For NDF leg, the settlement type =
-> 9262 | SettleCcy String settlement currency
Required if
hedge leg
Hedgeleg LocalM | For NDF hedge, the settlement type =
-> 9261 | FixingDate ktDate Fixing date C
NoHedgelL The number of
-> 9228 | egAllocs Integer | allocations for this leg
Hedgeleg
AllocAccou The account
->-> | 9229 | nt String mnemonic
Contains the unique
swap identifier that
will be reported on
the trade.
The provider can
override the FXall
value with their own
value when they
HedgeUSI return an Execution
->-> | 9258 | Value String Report
Contains the legal
Hedgeleg entity identifier for the
AllocAccou account that the trade
->-> | 9259 | ntLEI String is being executed
Required if the
Execution venue
3046 | LegAllocSe Boolea | Security Finance of the hedge leg
->-> 3 cFinTxInd n indicator Y,N is MTF
Required if the
Execution venue
3046 | LegAllocNp Boolea | Non-Price Forming of the hedge leg
S>> 2 ft n Trade flag Y,N is MTF
Hedgelegl
ndividualAll Unique identifier for
->-> | 9230 | oclD String this leg allocation
The amount to be
Hedgeleg allocated for this leg
->-> | 9231 | AllocQty Amount | allocation
Hedgeleg The side for this 1 = Buy
->-> | 9264 | AllocSide Char allocation 2 =Sell
Formatted
TransactTi UTCTi as
60 mesta yyyyMMdd-
me
mp HH:mm:ss.
SSS
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Quote Cancel (2)

The Quote Cancel is sent by the initiator to the acceptor to cancel a prior quote request for one or more
symbols.

Quote Cancel (2Z)

Tag Tag Name Required Description Supported
Values

Unique identifier for May be any
131 QuoteReqID R String the Quote Requestto | alphanumeric
be cancelled combination.
1 = Cancel for
Symboil(s)
2 = Cancel for
Identifies the type of ?ecurlty
298 QuoteCancelType R Char Quote Cancel 3y_pg(s) |f
Request = -ancetior
Underlying
Symbol
4 = Cancel for
All Quotes
Number of related
146 NoRelatedSym R Integer symbols in Request Integer > 0
Currency pair for Formatted as
55 Symbol R String which to cancel the RRR/YYY
quote
Formatted as
60 TransactTime UTCTimestamp yyyyMMdd-
HH:mm:ss.SSS

Quote Acknowledgement (b)

The Quote Acknowledgement is sent by the initiator to the acceptor in response to Quote messages that
are received.

Quote Acknowledgement (b)

Tag Tag Name Required Description Supported
Values

Required when
acknowledgement is in May be any
131 QuoteReqID R String alphanumeric
response to a Quote o
combination
request
aRcel?nucxl(éc\ghn?Znt isin May be any
117 QuotelD R String alphanumeric
response to a Quote L
combination
message
0 = Accepted
1 = Canceled for
Symbol(s)
Status of the quote 2 = Canceled for
297 QuoteAckStatus R String Security Type(s)
acknowledgement _
3 = Canceled for
Underlying
4 = Canceled All
5 = Rejected
. The reason the quote 1 = Unknown
300 QuoteRejectRea R Char was rejected. symbol
son .
(Security)
Refinitiv FXall - FXall FX Trading FIX API
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Required if
QuoteAckStatus(297)=
5 (Rejected)

2 = Exchange
(Security) closed
3 = Quote
Request
exceeds limit

4 =Too late to
enter

5 = Unknown
Quote

6 = Duplicate
Quote

7 = Invalid
bid/ask spread
8 = Invalid price
9 = Not
authorized to
quote security

Free form description of May be any
58 Text String alphanumeric
acknowledgement o
combination
MarketDataRequest (V)

The MarketDataRequest is sent by the initiator to the acceptor in order to request transmission of real-
time quote, order, trade, and/or other price information on a subscription basis.

MarketDataRequest (V)

Tag Tag Name Required Description Supported
Values
The unique identifier of
the market data
request. If
S May be any
262 MDReqID R String SuE)scrlp_)tlonRequestTy alphanumeric
pe=2 (Disable), then combination
this is the identifier of
the previous market
data request
SubscriptionRequestTy
pe indicates to the
other part)_/ what type of 0 = Snapshot
response is expected. 1 = Snapshot +
A snapshot request U datesp
only asks for current (Spubscribe)
SubscriptionRe . information. A o
263 R String - 2 = Disable
questType subscribe request asks revious
for updates as the P
Snapshot +
status changes. Update Request
Unsubscribe will cancel (Upnsubscrige)
any future update
messages from the
counter party
Depth of market for
264 MarketDepth R Integer Book Snapshot Integer > 0
Number of
267 NoMDEQtryTyp R Integer MDEntryType fields Integer > 0
requested
Must be the first field in o
. ) 0 = Bid
this repeating group. 1 = Offer
269 MDEntryType R Char This is a list of all the 2 = Trade
types of Market Data 3 = Index Value
-> Entries that the firm
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requesting the Market
Data is interested in
receiving.

4 = Opening
Price

5 = Closing Price
6 = Settlement
Price

7 = Trading
Session High
Price

8 = Trading
Session Low
Price

9 = Trading
Session VWAP
Price

146

NoRelatedSym

Integer symbols

The number of related

Integer > 0

55

Symbol

String

quoted

Currency pair to be

Formatted as
RRR/YYY

NewOrderMultiLeg (AB)

The NewOrderMultiLeg message is sent by the initiator to the acceptor and represents a new multi-leg
order from the client/user.

Typical workflow would result in an Execution Report message being sent back from the acceptor. If the
initiator does not receive any Execution (8) message after a NewOrderMultileg(AB) within an acceptable
time window, the NewOrderMultileg message is resent with the PossDup (43) flag set to “Y” within the
Header. The acceptor must answer with an Execution(8) message to this message.

NewOrderMultiLeg (AB)

Tag Tag Name Description Supported
Values
May be any
Unique identifier alphanumeri
QuoteReq]l for the RFQ c
131 D R String negotiation combination
Required for
executions against
electronically
submitted orders
assigned an ID by
the institution or
11 ClOrdld R String intermediary
Unique identifier May be any
for this quote as alphanumeri
sent by the c
117 QuotelD String Provider combination
55 Symbol R String
Client side for the 1 = client buy
54 Side R Char strategy 2 = client sell
PremiumC Currency premium
5830 urrency R String will be paid in
Formatted
PremiumD as
5020 ate R String YYYYMMDD
If Side(54) = 1,
Total Premium
Total premium is negative.
specified to be If Side(54) = 2,
TotalPremi paid or received Total Premium
9301 um R Amount by taker is positive
Refinitiv FXall - FXall FX Trading FIX API
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Settlement type 0 = Physical
63 SettlType String for order 1 =Cash
SettlCurren Cash settlement
120 cy String currency for NDO
Used for
Precious Metals Precious Metal
Settlement trades only,
SettlLocati Location - Set to LON applies to spot
4783 on String Informational field | only or offvenue
Onshore/offshore Required if
31997 Onshore Char flag for NDOs Y,N SettiType = 1
Account name for
1 Account String all legs on trade
If trade is to be
Executed on FXall
9240 SEF Char SEF Y,N
If trade is above
block trade size
9239 BlockTrade Char limit Y,N
If a SEF trade,
contains the
Dodd-Frank
financial entity
FinancialE definition code for
ntityDefiniti party requesting
9254 on String the trade
If a SEF trade,
contains the name
of the swap data
repository that
trades will be
9256 SDRName String reported to
Required for
CustomerL Submitting Party SEF or MTF
25044 El String LEI Trade
Non-Price
Forming Trade Required for
31345 Npft Boolean Flag Y,N MTF Trade
DEAL,
TradeCapa Customer Trade MTCH, Required for
31344 city String Capacity AOTC MTF Trade
Repeating group
below should
contain unique
combinations of
PartyID,
PartylDSource, Required for
453 NoPartylDs Integer and PartyRole Integer > 0 MTF Trade
Party identifier
code. See
PartylDSource
(447) and
PartyRole(452)
Required if
NoPartylDs(453) See Appendix for
-> 448 | PartylD String >0 supported values
Identifies class
or source of the
PartylD (448)
value. Required
if PartyID is
Required if specified. Note:
PartylDSou NoPartylDs(453) applicable
-> 447 rce Char >0 values depend
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upon PartyRole
(452) specified.

See Appendix
for supported
values

Identifies the
type or role of

the PartylD
(448) specified.
Required if See Appendix
NoPartylDs(453) for supported
-> 452 | PartyRole Integer >0 values
Supported
values:
1=
Ccy1/Ccy1
(Ccy1 %)
Ccy2/Ccy?2
(Ccy2 %)
3=
Ccy1/Ccy2
(Ccy1 Pips)
4 =
Ccy2/Ccy1
(Ccy2 Pips)
5= Prem
Ccy/Ccy1 Default is Ccy1
(Pips) %
6 = Prem 5 & 6 not
PriceQuota Terms that price Ccy/Ccy2 currently
9207 tionType Integer will be received in | (Pips) supported
Number of
NumberOf structures in this
9202 Structures Integer order
User supplied ID.
StructureN Unique within
-> 7940 | umber Integer order only
Supported
Values:
1 Vanilla
2 Straddle
3 Strangle
4 Risk
Reversal
5 Spread
6 Seagull
StructureN 7 Butterfly
-> 9203 | ame Char Name of structure | 8 Generic
NumberOf Number of legs in
-> 555 Legs Integer structure
The unique
identifier of this
->-> 654 | LegReflD String leg Integer > 0
The amount to be
->-> 687 | LeqQty Amount traded on this leg
All legs of a
The Dealt strategy have
LegCurren Currency for this the same dealt
>-> 556 | cy String leg currency
3102 LocalMkt | The Spot date for
->-> 7 SpotDate Date this leg
Refinitiv FXall - FXall FX Trading FIX API
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1 = client
The side for this buy
>-> 624 | LegSide Char leg 2 = client sell
Formatted
LegMaturit LocalMkt | Option Expiry as
->-> 611 yDate Date Date YYYMMDD
LegSettITy Indicates order
S>> 587 pe String settlement period
Formatted
LegSettiDa LocalMkt | Option delivery as
->-> 588 | te Date date YYYMMDD
LegStrikeP Strike Price for an
->-> 612 | rice Price Option
Put Call flag for 0 = Put
>-> 201 Put/Call Char this leg 1=_Call
Expiry cut string.
See Appendix for
->-> 9205 | ExpiryCut String allowed values
1 = Vanilla
2 = Knockout
3= Double
Knockout
4 = Digital
5=0ne
Touch
6 = Double
One Touch
7 = Knockin
8 = Double
Knockin
9 = KIKO
10 = No
Touch
OptionTyp Type of option 11 = Double
>-> 9206 | e Char trade No Touch
] Required for
Contains the
unique product SEF trade
identifier for the
trade being FRVAOP
->-> 9253 | UPIValue String executed FRNDOP
If a SEF trade,
contains whether
the client or T = Taker
provider has the (Client)
ReportingP responsibility to M=Maker
->-> 9257 | arty String report this leg (Provider)
Transaction
3025 | LegAcctUS Identification
->-> ) | String Code for the leg
Required for all
>-> 9235 | Trigger1 Price exotics
Trigger1Ty I=IN Required for all
->-> 9243 | pe Char Type of Trigger O =0UT exotics
U = Triggers | Required for all
as spot exotics
crosses
moving up,
D = Triggers
as spot
crosses
Trigger1Dir Direction of moving
->-> 9244 | ection Char Trigger down
Trigger1St LocalMkt | Start date of
S>> 9245 | art Date trigger window
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Trigger1En LocalMkt | End date of trigger
S>> 9246 | d Date window
Required for
double knockout
and double one
->-> 9236 | Trigger2 String touch
Required for
double knockout
Trigger2Ty I=IN and double one
>-> 9247 | pe Char Type of Trigger 0 =0uUT touch
U = Triggers | Required for
as spot double knockout
crosses and double one
moving up touch
D = Triggers
as spot
Trigger2Dir Direction of crosses
>-> 9248 | ection Char Trigger moving down
Trigger2 LocalMkt | Start date of
S>> 9249 | Start Date trigger window
Trigger2En LocalMkt | End date of trigger
S>> 9250 | d Date window
If LegSide(624)
=1, LegPremium
is negative
If LegSide(624)
LegPremiu Premium for this =2, LegPremium
S>> 9302 | m R Amount leg is positive
On request for
vol quotes
market rates will
always be
included in new
->-> 9303 | LegVol Price order message
Price (in terms
requested in tag
>-> 566 | LegPrice Price 9207 in request)
On request for
vol quotes
market rates will
always be
included in new
>-> 188 | SpotRate Price order message
On request for
vol quotes
market rates will
always be
FowardPoi included in new
->-> 189 | nts Price order message
On request for
vol quotes
market rates will
always be
LegAllinRa included in new
->-> 9310 | te Price order message
On request for
vol quotes
market rates will
always be
included in new
->-> 9304 | Depo Price order message
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S = Spot
F = Forward
D =One
Forward
Hedge per
HedgeTyp Date
9220 e R String N = No Hedge
If hedge trade is
to be executed on
9251 HedgeSEF Char FXall SEF Y,N
If hedge is to be
cleared, the
derivatives
clearing
HedgeDC organization it will
9237 (0] String be sent to
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Required if the
Execution
Venue of the
HedgeVen Execution venue hedge leg is
30200 ue String of the hedge leg SEF,MTF SEF or MTF
NumberOf Number of hedge
9221 HedgelLegs | R Integer legs in structure
HedgelLegl
-> 9222 | D R Integer Integer > 0
Transaction
Identification
3025 | LegAcctUS Code for the
-> ) | String hedge Leg
Hedgeleg The amount to be
-> 9223 | Amount R Amount traded on this leg
The Dealt
Hedgeleg Currency for this
-> 9224 | Ccy R String leg S,F,N
Hedgeleg The side for this 1 = client buy
-> 9225 | Side R Char leg 2 = client sell
Hedgeleg
-> 9226 | Rate R Amount Rate of hedge
Hedgeleg LocalMkt
-> 9227 | SettleDate | R Date Date of Maturity.
Hedgeleg Is leg cash or Default is P
Settlement physical settled. 0 = Physical
-> 9260 | Type Char Default is physical | 1 = Cash
Required if
For NDF leg, the hedge leg
Hedgeleg settlement settlement type
-> 9262 | SettleCcy String currency =
Required if
hedge leg
Hedgeleg LocalMkt | For NDF hedge, settlement type
-> 9261 | FixingDate Date the Fixing date =
The number of
NoHedgelL allocations for this
-> 9228 | egAllocs R Integer leg
Hedgeleg
AllocAccou The account
>-> 9229 | nt R String mnemonic
Contains the
unique swap
identifier that will
be reported on the
trade.
The provider can
override the FXall
value with their
own value when
HedgeUSI they return an
->-> 9258 | Value String Execution Report
Contains the legal
entity identifier for
Hedgeleg the account that
AllocAccou the trade is being
>-> 9259 | ntLEI String executed
Required if the
Execution venue
3046 | LegAllocSe Security Finance of the hedge leg
->-> 3 cFinTRInd Boolean indicator Y,N is MTF
Required if the
Non-Price Execution venue
3046 | LegAllocNp Forming Trade of the hedge leg
S>> 2 ft Boolean flag Y,N is MTF
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Hedgelegl Unique identifier
ndividualAll for this leg
>-> 9230 | oclD String allocation
The amount to be
Hedgeleg allocated for this
->-> 9231 | AllocQty Amount leg allocation
1 = client
Hedgeleg The side for this buy
>-> 9264 | AllocSide Char allocation 2 = client sell
Formatted
' . as
60 ;r:nsactTl ;J;riTlme yyyyMMdd-
P HH:mm:ss.S
SS
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ExecutionReport (8)

Once FXall receives the Execution report from the provider, FXall will send a mirror Execution report back
to the provider with the TransactTime (tag 60) field containing the MTF execution timestamp.
There is no added MIFID related field in this message for providers.

ExecutionReport (8)

Tag Tag Name Required Data Type Description Supported
Values
Unique identifier for the RFQ May be any
negotiation alphanumeric
131 QuoteReqID R String combination
OrderlID is required to be unique for
each chain of orders
37 Orderld R String
Required for Executions against
electronically submitted orders which
were assigned an ID by the
11 ClOrdld R String institution or intermediary.
. Unique identifier for this traded
nr QuotelD String quote as sent by the Provider
453 NoPartylDs Integer Number of parties specified on trade
-> 448 |PartylD String Name of entity on trade
3 = Client ID
7 = Counterparty
64 = MTF
Refers to role of party defines in this |73 = Execution
-> 452 |PartyRole String block Venue
-> 447 |PartylDSource Char
Describes the purpose of the
Execution report.
150 ExecType R Char 2 = Fill (4.2 Only)
Identifies transaction type.
Only Supported for FIX 4.2 0 = New
implementations. A combination of |1 = Cancel
tags 20 and 39 are used to describe |2 = Correct
20 ExecTranstype R Char the purpose of the Execution Report |3 = Status
39 OrderStatus R Char 2 = Filled
40 OrdType R Char
55 Symbol R String
54 Side R Char
PremiumCurren
5830 cy R String Currency premium will be paid in
Formatted as
5020 PremiumDate |R String YYYYMMDD
Total premium specified to be paid
9301 TotalPremium [R Amount by taker
0 = Physical
63 SettlType R String Indicates order settlement period 1 =Cash
120 SettlCurrency String Cash settlement currency for NDO
Refinitiv FXall - FXall FX Trading FIX API
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Set to LON only.
Used for Precious
Metal trades only,
Precious Metals Settlement Location |applies to spot or
4783 SettlLocation |C String - Informational field offvenue
31997 |Onshore C Char Onshore/offshore flag for NDOs Y,N
1 Account R String Account name for all legs on trade
9240 SEF Char If trade was Executed on FXall SEF |Y,N
If trade is above block trade size
9239 BlockTrade Char limit Y,N
If a SEF trade, contains the Dodd-
FinancialEntityD Frank financial entity definition code
9254 efinition String for the party requesting the trade
If a SEF trade, contains the name of
the swap data repository that trades

9256 SDRName String will be reported to

25044  |CustomerLEl String Submitting Party LEI

31345  |Npft Boolean Non-Price Forming Trade Flag Y,N
DEAL,

MTCH,

31344  [TradeCapacity String Customer Trade Capacity AOTC
Supported
values:

1 =Ccy1/Ccy1
(Ccy1 %)
2 = Ccy2/Ccy2
(Ccy2 %)
3 = Ccy1/Ccy2
(Ccy1 Pips)
4 = Ccy2/Ccy1
(Ccy2 Pips)
5 = Prem
Ccy/Ccy1 (Pips)
6 = Prem
Ccy/Ccy2 (Pips)
5 & 6 not
PriceQuotationT currently
9207 ype R Integer Terms that price will be received in  [supported
NumberOfStruct
9202 ures R Integer Number of structures in this order  |Integer >0
StructureNumbe User supplied ID. Unique within
-> 7940 |r R Integer order only
Supported
Values:
1 Vanilla
2 Straddle
3 Strangle,
4 Risk Reversal
5 Spread
6 Seagull
7 Butterfly
-> 9203 |StructureName R String Name of structure 8 Generic
-> 555 |NumberOfLegs |R Integer Number of legs in structure
->-> | 654 |LegReflD R String The unique identifier of this leg
->-> | 687 |LeqQty R Amount The amount to be traded on this leg |Integer > 0
->-> | 437 |LegContraQty |R Amount The contra amount for this leg
Refinitiv FXall - FXall FX Trading FIX API
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All legs of a
strategy have the
same dealt
->-> | 556 |LegCurrency |[R String The Dealt Currency for this leg currency
1 - Buy
->-> | 624 |LegSide R Char The side for this leg 2 - Sell
Formatted as
->-> | 611 |LegMaturityDate|R LocalMktDate|Option Expiry Date YYYMMDD
->-> | 587 |LegSettiType String Indicates order settlement period
Formatted as
->-> | 588 |LegSettiDate |R LocalMktDate|Option delivery date YYYMMDD
->-> | 612 |LegStrikePrice R Amount Strike Price for an Option
->-> | 201 |Put/Call R Char Put Call flag for this leg 0 = Put, 1 = Call
Expiry cut string. See Appendix for
->-> | 9205 |[ExpiryCut R String allowed values
1 = Vanilla
2 = Knockout
3= Double
Knockout
4 = Digital
5 = One Touch
6 = Double One
Touch
7 = Knockin
8 = Double
Knockin
9 = KIKO
10 = No Touch
11 = Double No
->-> | 9206 |OptionType R Char Type of option trade Touch
->-> | 9235 [Trigger1 Price
Contains the unique product
identifier for the trade being FRVAOP,
->-> | 9253 |UPIValue String executed FRNDOP
If a SEF trade, contains whether the [T = Taker
client or provider has the (Client), M=Maker
->-> | 9257 |ReportingParty String responsibility to report this leg (Provider)
Transaction Identification Code for
->-> [30255|LegAcctUSI String the leg
->-> | 9243 (Trigger1Type Char Type of Trigger I=IN, O=0UT
U = Triggers as
spot crosses
moving up, D =
Triggers as spot
Trigger1Directio crosses moving
->-> | 9244 |n Char Direction of Trigger down
->-> | 9245 |Trigger1Start LocalMktDate|Start date of trigger window
->-> | 9246 [Trigger1End LocalMktDate|End date of trigger window
->-> 9236 (Trigger2 String
->-> | 9247 |Trigger2Type Char Type of Trigger I=IN, O=0UT
U = Triggers as
spot crosses
moving up, D =
Triggers as spot
Trigger 2 crosses moving
->-> | 9248 |Direction Char Direction of Trigger down
->-> | 9249 [Trigger2Start LocalMktDate|Start date of trigger window
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->-> | 9250 [Trigger2End LocalMktDate|End date of trigger window
->-> | 9302 |LegPremium R Amount Premium for this leg
->-> 19303 |LegVol R Price
Price (in terms requested in tag
->-> | 566 |LegPrice R Price 9207 in request)
->-> | 188 |SpotRate R Price
->-> | 189 |ForwardPoints |R Price
->-> 19310 |LegAlllnRate R Price
->-> | 9304 |Depo Price
->-> | 9305 |CounterDepo Price
The number of allocations for this
->-> | 670 |NoLegAllocs R Integer leg Integer > 0
->->- LegIndividualAll Unique identifier for this leg
> 672 |ocIlD R String allocation
The customer’s
allocation account
->->- LegAllocAccoun or the break
> 671 |t R String The account mnemonic. account
Contains the unique swap identifier
that will be reported on the trade.
The provider can override the FXall
LegAllocUSIVal provided value with their value when
>->-> | 9252 |ue String they return an Execution Report
Contains the legal entity identifier for
LegAllocAccoun the account that the trade is being
>->-> | 9255 {tLEI String executed
->->- Non-price forming Trade Flag at
> 30462|LegAllocNpft Boolean allocation level Y,N
->->- The amount to be allocated for this
> 673 |LegAllocQty R Amount leg allocation
->->- LegAllocCounte The counter amount to be allocated
> 9211 [rQty Amount for this leg allocation
_>_>- 1 - Buy
> 9212 |LegAllocSide R Char The side for this allocation 2 - Sell
->->-
> 9210 |AllocPremium R Amount Premium for this allocation
S = Spot
F = Forward
D = One Forward
Hedge per Date
9220 HedgeType R String N =No Hedge
If hedge trade is to be executed on
9251 HedgeSEF Char FXall SEF Y,N
If hedge is to be cleared, the
derivatives clearing organization it
9237 HedgeDCO String will be sent to
30200 |HedgeVenue String Execution venue of the hedge leg  |SEF,MTF
NumberOfHedg
9221 elLegs R Integer Number of hedge legs in structure
-> 9222 |HedgelegID R Integer Integer > 0
Transaction Identification Code for
-> 30255|LegAcctUSI String the hedge leg
HedgelLegAmou
-> 9223 |nt R Amount The amount to be traded on this leg
-> 9224 |HedgelLegCcy R String The Dealt Currency for this leg
1 = Buy
-> 9225 |HedgelLegSide R Char The side for this leg 2 = Sell
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-> 9226 |HedgelLegRate |R Amount Rate of hedge
HedgelegSettle
-> 9227 |Date R LocalMktDate|Date of Maturity
HedgelLegCount The counter amount to be traded on
-> 9233 lerAmount Amount this leg
Contains the unique swap identifier
that will be reported on the trade.
The provider can override the FXall
provided value with their value when
-> 9263 [HedgelegUSI String they return an Execution Report
HedgelegSettle Is leg cash or physical settled. 0 = Physical
-> 9260 |mentType Char Default is physical 1 =Cash
HedgelegSettle For NDF leg, the settlement
-> 9262 |Ccy String currency
HedgelLegFixing
-> 9261 |Date LocalMktDate|For NDF, the Fixing date
NoHedgelLegAll The number of allocations for this
-> 9228 |ocs R Integer leg
->-> HedgelLegAlloc
9229 |Account R String The account mnemonic
->-> Contains the unique swap identifier
that will be reported on the trade.
The provider can override the FXall
HedgeAllocUSI provided value with their value when
9258 |Value String they return an Execution Report
->-> Contains the legal entity identifier for
HedgelLegAlloc the account that the trade is being
9259 |AccountLEl String Executed
LegAllocSecFin
->-> 30463|TRInd Boolean Security Finance indicator Y,N
->-> 130462|LegAllocNpft Boolean Non-Price Forming Trade flag Y,N
A HedgelLeglIndivi Unique identifier for this leg
9230 |dualAllocID R String allocation
->-> HedgelLegAlloc The amount to be allocated for this
9231 |Qty R Amount leg allocation
HedgelLegAlloc 1 =Buy
->-> | 9264 |Side R Char The side for this allocation 2 = Sell
. HedgelegAlloc The counter amount to be allocated
9232 |ContraQty Amount for this leg allocation
UTCTimesta
60 TransactTime |[R mp
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DontKnowTrade (Q)

The DontKnowTrade message is sent by the initiator to the acceptor and indicates the rejection of an
Execution Report (8) by the initiator.

DontKnowTrade (Q)

Tag Tag Name Required Description Supported
Values

Broker Order ID as May be any
37 Orderld R String identified on problem alphanumeric
execution combination

May be any
alphanumeric
combination

Execution ID of problem

17 ExeclD R String Execution

A = Unknown
Symbol

B = Wrong Side
C = Quantity
exceeds order

D = No matching
order

E = Price exceeds
limit

F = Calculation
difference

Z = Other

127 DKReason R String Reason for reject

58 Text String Reason for reject
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OPTIONS - ACCEPTOR MESSAGES

Quote (S)

The Quote message is sent by the acceptor to the initiator in response to a QuoteRequest. It may also be

used to publish unsolicited Quotes.

Quote (S)

Tag

Require
d

Description

Supported
Values

Required when May be any
in response to a | alphanumeric
131 QuoteReqID R String Quote Request combination
May be any
Unique identifier | alphanumeric
117 QuotelD R String for this quote combination
The symbol that | Formatted as
Symbol R String is being quoted RRR/YYY
The absence of
Side of quote for | From customer a side implies a
Side Char entire order perspective two-sided quote
Default is
Indicates the Tradable.
type of Quote 0 = Indicative Indicative is not
537 QuoteType Char Request 1 = Tradable supported yet
Positive = taker
receives, negative
= taker pays.
Mandatory if
Quote Request
Type is Request
Total premium for Premium
9301 TotalPremium R Amount for this order Quote
Indicates the
optional
Provider Mid
631 MidPx Price Price
Number of
NumberOfStruct structures in this
9202 ures R Integer order
ID submitted in
-> 7940 | StructureNumber | R Integer quote request Integer > 0
Number of legs
-> 555 | NumberOflLegs R Integer in structure Integer > 0
ID submitted in
->-> 654 | LegReflID R Integer quote request
Amount quote is
->-> | 687 | LegQty R Amount for
3102 LocalMkt | The Spot date
->-> 7 SpotDate Date for this leg
The absence of
Side of leg for a side implies a
->-> | 624 | LegSide R Char this quote two-sided quote
Indicates order
settlement
->-> | 587 | LegSettlType String period
LocalMkt
->-> | 588 | LegSettiDate R Date
Mandatory if
Quote Request
Type is Request
Premium for this for Premium
->-> | 9302 | LegPremium R Amount leg Quote
Refinitiv FXall - FXall FX Trading FIX API
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->-> | 9303 | LegVol Price
Mandatory if
Quote Request
Price (in terms Type is Request
requested in tag for Premium
->-> | 566 | LegPrice Price 9207 in request) Quote
Leg delta
notional/leg
Delta in notional with no
percentage of conversion if not
->-> | 811 | PriceDelta Price leg in the same ccy
Mandatory if
Quote Request
Type is Request
for Premium
>-> 188 | SpotRate Price Quote
->-> | 189 | ForwardPoints Price
->-> | 9310 | LegAllinRate Price
->-> | 9304 | Depo Price
->-> | 9305 | CounterDepo Price
CalculatedLegStr
->-> | 9306 | ike Price
Number of
NumberOfHedge hedge legs in
9221 Legs Integer structure
ID submitted in
-> 9222 | HedgelLegIlD Integer quote request Integer > 0
Calculated by
The amount to maker if not
HedgelLegAmou be traded on this specified by user
-> 9223 | nt Amount leg Integer > 0 input
Calculated by
maker if not
The side for this | 1 = Buy specified by user
-> 9225 | HedgelegSide Char leg 2 = Sell input
Calculated by
maker if not
specified by user
-> 9226 | HedgelLegRate Amount Rate of hedge input
Calculated by
maker if not
HedgelegSettle LocalMkt specified by user
-> 9227 | Date Date Date of Maturity input
Calculated by
maker if not
specified by user
HedgelLegFixing LocalMkt | For NDF, the input for NDF
-> 9261 | Date Date Fixing date hedge
Formatted as
UTCTime yyyyMMdd-
60 TransactTime stamp HH:mm:ss.SSS
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Quote Cancel (2)

The Quote Cancel is sent by the acceptor to the initiator to cancel a prior quote. The QuoteCancelType
tag will be used to specify a rescind (current quote is withdrawn but future quotes can be sent) vs. a cancel
(no further quotes will be sent in response to this quote request.)

Quote Cancel (2)

Tag Tag Name

Required

Description

Supported
Values

Unique identifier for the May be any
131 QuoteReqID R String Quote Request to be alphanumeric
cancelled combination
May be any
alphanumeric
. . o combination.
117 QuotelD String Unique identifier for the Conditionally
Quote L
required if
QuoteCancelTyp
e=1
e 1 = Rescind this
298 QuoteCancelT Char Identifies the type of Quote specific quote.
ype Cancel Request 4 = Cancel
146 NoRelatedSy R Integer Number of related symbols Integer > 0
m in Request
. Currency pair for which to | Formatted as
55 Symbol R String cancel the quote RRR/YYY
) Formatted as
60 TransactTime rLTJ1TCT|mesta yyyyMMdd-
P HH:mm:ss.SSS

Quote Status Report (Al)

The Quote Status Report is sent by the acceptor to the initiator in response to QuoteRequest, It is an
optional message to specify receipt of a quote request or forwarding the quote to dealer intervention.

Quote Status Report (Al)

Tag Tag Name

Required

Description

Supported
Values

Required when May be any
131 QuoteReqID R String acknowledgement is in alphanumeric
response to a Quote request | combination
Required when
acknowledgment is in May be any
117 QuotelD R String alphanumeric
response to a Quote L
combination
message
146 NoRelatedSy R Integer Number of related symbols in Integer > 0
m Request
. Currency pair for which to Formatted as
55 Symbol R String cancel the quote. RRR/YYY
0 = Accepted
1 = Canceled for
Symbol(s)
297 QuoteAckStat R String Status of the quote = Canceled for
us acknowledgement .
Security Type(s)
3 = Canceled for
Underlying
Refinitiv FXall - FXall FX Trading FIX API
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4 = Canceled All
5 = Rejected

10 = Sent to
Dealer
Intervention
Free form string for May be any

58 Text String description of alphanumeric
acknowledgement combination

Quote Request Reject (AG)

The Quote Request Reject is sent by the acceptor to the initiator to indicate that a quote request will not
be responded to.

Quote Request Reject (AG)

Tag Tag Name Required Description Supported
Values

Unique identifier for the May be any

131 QuoteReqlD R String Quote Request to be alphanumeric
cancelled combination

1 = Unknown
symbol
(Security)

2=
Exchange(Secur
ity) 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

The reason the quote

QuoteRequest R Char request was rejected

658 RejectReason

NoRelatedSy
m

Number of related symbols

146 in Request

R Integer Integer > 0

Currency pair for which to Formatted as

55 Symbol R String cancel the quote RRR/YYY

The reason the quote

58 Text String request was rejected

. Formatted as
60 TransactTime UTCTimesta yyyyMMdd-

mp HH:mm:ss.SSS
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Market Data Snapshot Full Refresh (W)

MarketDataSnapshot messages sent by the acceptor to the initiator in response to a
MarketDataRequest

Market Data Snapshot Full Refresh (W)

Tag Tag Name Data | Description Supported
Type Values
Strin
262 MDReqID R g
NoRelatedSy Integ
146 m R er
Strin
-> | 55 | Symbol R g
935 S = Spot, F = | Default
> |0 DeltaType Char | Type of deltas quoted Fwd =S
A=ATM
Delta Neutral
935 Straddle Default
> |1 ATMType Char | Definition of ATM point F = ATMF =A
935 | DeltaCurrenc Strin | Delta currency for vol
> |2 y g surface
935 | PremiumCurr Strin | Premium currency for vol
> |3 ency g surface
NoMDEntryTy Integ | Number of points
-> | 267 | pes R er requested
->- 0 = Bid
> 269 | MDEntryType | R Char 1 = Offer
->- The volatility of the
> 270 | MDEntryPrice | R Price | instrument
->-
> 611 | MaturityDate R Date | Market date for volatility
->- | 621 Strin | Corresponding tenor
> 5 TenorValue g value
0=ATM
1=_Call
2 = Put
->- Integ | Type of instrument 3=RR
> 167 | SecurityType | R er quoted 4 = Strangle
Leg
delta
notional/
leg
notional
with no
conversi
on if not
in the
->- same
> 811 | PriceDelta Price | Delta value of quote ccy
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Market Data Snapshot Increment Refresh (R)

The MarketDataSnapshotincrement message is sent by the acceptor to the initiator in response to a
change in the previously transmitted MarketDataSnapshot message.

Market Data Snapshot Increment Refresh (R)

Tag Tag Name Require Data Description Supporte
d Type d Values
262 MDReqID R String
146 NoRelatedSym | R Integer
-> 55 Symbol R String
935 S = Spot, Default =
-> 0 DeltaType Char Type of deltas quoted | F = Fwd S
A =ATM
Delta
Neutral
935 Definition of ATM Straddle Default =
-> 1 ATMType Char point F=ATMF | A
935 Delta currency for vol
-> 2 DeltaCurrency String surface
935 | PremiumCurre Premium currency for
-> 3 ncy String vol surface
NoMDEntryTyp
-> 267 | es R Integer
0 = Bid,
->-> | 269 | MDEntryType R Char 1 = Offer
The volatility of the
->-> | 270 | MDEntryPrice R Price instrument
Market date for
->-> | 611 | MaturityDate R Date volatility
621 Corresponding tenor
->-> | 5 TenorValue String value
0=ATM
1=_Call
2 =Put
3=RR
Type of instrument 4=
->-> | 167 | SecurityType R Integer | quoted Strangle
Leg delta
notional/leg
notional
with no
conversion
if not in the
->-> | 811 | PriceDelta Price Delta value of quote same ccy
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Market Data Request Reject (Y)

The MarketDataRequestReject is sent by the acceptor to the initiator in response to a
MarketDataRequest that cannot be honored by the acceptor.

Market Data Request Reject (Y)

Tag Tag Name Require Description Supported
d Values

The unique identifier
262 MDReqID R String of a prior Market Data
Request

May be any alphanumeric
combination

0 = Unknown symbol

1 = Duplicate MDReqID

2 = Insufficient Bandwidth

3 = Insufficient Permissions

4 = Unsupported
SubscriptionRequestType

5 = Unsupported MarketDepth
6 = Unsupported
MDUpdateType

7 = Unsupported
AggregatedBook

8 = Unsupported MDEntryType

The MsgType of the
Char FIX message that is
referenced

MDReqgRejR
eason

281

Description of why
58 Text String Market Data Request
was rejected

ExecutionReport (8)

The ExecutionReport is sent by the acceptor to the initiator in response to NewOrderSingle,
NewOrderMultiLeg, CancelRequest, CancelReplaceRequest, and OrderStatusRequest as a
notification of a state change to the order.

ExecutionReport (8)

Tag Tag Name RequireData Type |Description Supported
d Values
May be any
Unique identifier for the RFQ negotiation|alphanumeric
131 QuoteReqlD R |String combination

OrderlD is required to be unique for
each chain of orders

37 Orderld R  [String

Required for Executions against
electronically submitted orders which
were assigned an ID by the institution or
11 ClOrdld R |String intermediary

Unique identifier for this traded quote as

"7 QuotelD String sent by the Provider
453 NoPartylDs Integer Number of parties specified on trade
-> 448 |PartylD String Name of entity on trade
3 =Client ID
7 = Counterparty
64 = MTF
Refers to role of party defined in this 73 = Execution
-> 452 |PartyRole String block Venue
-> 447 |PartylDSource Char
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Describes the purpose of the Execution
report.
0 = New
1 = Partial Fill (4.2 Only)
2 = Fill (4.2 Only)
3 = Done for day
4 = Canceled
5 = Replaced
6 = Pending Cancel
7 = Stopped
8 = Rejected
9 = Suspended
A = Pending New
B = Calculated
C = Expired
E = Pending Replace
F = Trade (partial fill or fill - 4.3 and
above)
G = Trade Correct (4.3 and above)
H = Trade Cancel (4.3 and above)
150 ExecType R |Char | = Order Status (4.3 and above)
4 = Too late to enter
5 = Unknown Quote
11 = Insufficient credit
99 = Other (including Reject for Credit
103 OrdRejReason Char reasons)
Identifies transaction type.
Only Supported for FIX 4.2 0 = New
implementations. A combination of tags |1 = Cancel
20 and 39 are used to describe the 2 = Correct
20 ExecTranstype R |Char purpose of the Execution Report 3 = Status
0 = New
1 = Partially filled
2 = Filled
3 = Done for day
4 = Canceled
5 = Replaced
6 = Pending
Cancel
7 = Stopped
8 = Rejected
9 = Suspended
A = Pending New
B = Calculated
C = Expired
E = Pending
39 OrderStatus R |Char Replace
40 OrdType R |Char
55 Symbol R |String
54 Side R |Char
PremiumCurren
5830 cy R  [String Currency premium will be paid in
Formatted as
5020 PremiumDate R |String YYYYMMDD
Total premium specified to be paid by
9301 TotalPremium R |Amount taker
0 = Physical
63 SettlType String Settlement type for order 1 =Cash
120 SettlCurrency String Cash settlement currency for NDO
Refinitiv FXall - FXall FX Trading FIX API
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31997 |Onshore C Char Onshore/offshore flag for NDOs Y,N
Account R  [String Account name for all legs on trade
9240 SEF Char If trade was Executed on FXall SEF Y,N
9239 BlockTrade Char If trade is above block trade size limit  |Y,N
If a SEF trade, contains the Dodd-Frank
FinancialEntityD financial entity definition code for the
9254 efinition String party requesting the trade
If a SEF trade, contains the name of the
swap data repository that trades will be
9256 SDRName String reported to
25044  |CustomerLEl String Submitting Party LEI
31345  |Npft Boolean Non-Price Forming Trade Flag Y,N
DEAL,MTCH,
31344  |TradeCapacity String Customer Trade Capacity AOTC
Supported values:
1= Ccy1/Ccy1
(Ccy1 %)
2 = Ccy2/Ccy2
(Ccy2 %)
3 = Ccy1/Ccy2
(Ccy1 Pips)
4 = Ccy2/Ccy1
(Ccy2 Pips)
5=Prem
Ccy/Ccy1 (Pips)
6 = Prem
Ccy/Ccy2 (Pips)
5 & 6 not
PriceQuotationT currently
9207 ype R |Integer Terms that price will be received in supported
NumberOfStruct
9202 ures R |Integer Number of structures in this order Integer > 0
StructureNumbe User supplied ID. Unique within order
-> 7940 |r R |Integer only
Supported
Values:
1 = Vanilla
2 = Straddle
3 = Strangle,
4 = Risk Reversal
5 = Spread
6 = Seagull
7 = Butterfly
-> 9203 [StructureName R |String Name of structure 8 = Generic
-> 555 [NumberOfLegs R |Integer Number of legs in structure
->-> | 654 |LegReflD R |String The unique identifier of this leg
->-> | 687 |LeqQty R |Amount The amount to be traded on this leg Integer > 0
->-> | 437 |LegContraQty R |Amount The contra amount for this leg
All legs of a
strategy have the
same dealt
->-> | 556 |LegCurrency R  [String The Dealt Currency for this leg currency
3102
->-> 7 |SpotDate LocalMktDate|The Spot date for this leg
1 =Buy
->-> | 624 |LegSide R |Char The side for this leg 2 = Sell
Formatted as
->-> | 611 |LegMaturityDate] R |LocalMktDate|Option Expiry Date YYYMMDD
Refinitiv FXall - FXall FX Trading FIX API
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Formatted as
->-> | 588 |LegSettiDate R  |LocalMktDate|Option delivery date YYYMMDD
->-> | 612 |LegStrikePrice R  |Amount Strike Price for an Option
->-> | 201 |Put/Call R  |Char Put Call flag for this leg 0 = Put, 1 = Call
Expiry cut string. See Appendix for
->-> | 9205 |ExpiryCut R |String allowed values
1 = Vanilla
2 = Knockout
3= Double
Knockout
4 = Digital
5 = One Touch
6 = Double One
Touch
7 = Knockin
8 = Double
Knockin
9 = KIKO
10 = No Touch
11 = Double No
->-> 9206 |OptionType R  |Char Type of option trade Touch
->-> | 9235 |Trigger1 Price
Contains the unique product identifier |[FRVAOP,
->-> | 9253 |UPIValue String for the trade being executed FRNDOP
If a SEF trade, contains whether the T = Taker
client or provider has the responsibility ((Client), M=Maker
->-> | 9257 |ReportingParty String to report this leg (Provider)
3025 Transaction Identification Code for the
->-> 5 |LegAcctUSI String leg
->-> 19243 [Trigger1Type Char Type of Trigger I=IN, O=0UT
U = Triggers as
spot crosses
moving up
D = Triggers as
Trigger1Directio spot crosses
->-> 19244 |n Char Direction of Trigger moving down
->-> | 9245 |Trigger1Start LocalMktDate|Start date of trigger window
->-> | 9246 |Trigger1End LocalMktDate|[End date of trigger window
->-> 9236 [Trigger2 String
->-> | 9247 [Trigger2Type Char Type of Trigger I=IN, O=0UT
U = Triggers as
spot crosses
moving up, D =
Triggers as spot
Trigger2Directio crosses moving
->-> 19248 |n Char Direction of Trigger down
->-> | 9249 |Trigger2Start LocalMktDate|Start date of trigger window
->-> | 9250 |Trigger2End LocalMktDate|[End date of trigger window
->-> 19302 |LegPremium R |Amount Premium for this leg
->-> 9303 |LegVol R  |Price
Price (in terms requested in tag 9207 in
->-> | 566 |LegPrice R  |Price request)
->-> | 188 [SpotRate R  |Price
->-> | 189 |ForwardPoints R  |Price
->-> 9310 |LegAllinRate R  |Price
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->-> 19304 Depo Price
->-> | 9305 |CounterDepo Price
->-> | 670 |NoLegAllocs Integer The number of allocations for this leg  |Integer > 0
LegIndividualAll
->->->| 672 |ocIlD String Unique identifier for this leg allocation
The customer’s
allocation account
LegAllocAccoun or the break
L>->-> 671 |t String The account mnemonic account
Contains the unique swap identifier that
will be reported on the trade.
The provider can override the FXall
LegAllocUSIVal provided value with their value when
->->->| 9252 lue String they return an Execution Report
LegAllocAccoun Contains the legal entity identifier for the
->->->| 9255 |tLEI String account that the trade is being executed
3046 Non-price forming Trade Flag at
->->-> 2 |LegAllocNpft Boolean allocation level
The amount to be allocated for this leg
->->-> 673 |LegAllocQty R Amount allocation
LegAllocCounte The counter amount to be allocated for
->->->[ 9211 [rQty Amount this leg allocation
1 =Buy
->->->| 9212 |LegAllocSide R Char The side for this allocation 2 = Sell
->->->[ 9210 (AllocPremium |R Amount Premium for this allocation
S = Spot
F = Forward
D = One Forward
Hedge per Date
9220 HedgeType R String N =No Hedge
If hedge trade is to be Executed on
9251 HedgeSEF Char FXall SEF Y,N
If hedge is to be cleared, the derivatives
9237 HedgeDCO String clearing organization it will be sent to
30200 |HedgeVenue String Execution venue of the hedge leg SEF,MTF
NumberOfHedg
9221 elLegs R Integer Number of hedge legs in structure
-> 9222 |HedgelegID R Integer Integer > 0
3025 Transaction Identification Code for the
-> 5 |LegAcctUSI String hedge leg
HedgelLegAmou
-> 9223 |nt R Amount The amount to be traded on this leg
-> 9224 |HedgelLegCcy R String The Dealt Currency for this leg
1 =Buy
-> 9225 |HedgelegSide |R Char The side for this leg 2 = Sell
-> 9226 |HedgelLegRate |R Amount Rate of hedge
HedgelegSettle
-> 9227 |Date R LocalMktDate|Date of maturity
HedgelLegCount The counter amount to be traded on this
-> 9233 |[erAmount Amount leg
Contains the unique swap identifier that
will be reported on the trade. The
provider can override the FXall provided
value with their value when they return
-> 9263 |HedgelLegUSI String an Execution Report
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ExecType(150) = 8

HedgelegSettle Is leg cash or physical settled. Default is [0 = Physical
-> 9260 |mentType Char physical 1 =Cash
HedgelegSettle
-> 9262 |Ccy String For NDF leg, the settlement currency
HedgelLegFixing
-> 9261 |Date LocalMktDate|For NDF, the Fixing date
NoHedgelegAll
-> 9228 |ocs Integer The number of allocations for this leg
->-> HedgelegAlloc
9229 |Account String The account mnemonic
->-> Contains the unique swap identifier that
will be reported on the trade. The
provider can override the FXall provided
HedgeAllocUSI value with their value when they return
9258 |Value String an Execution Report
->-> HedgelLegAlloc Contains the legal entity identifier for the
9259 |AccountLEl String account that the trade is being executed
3046 |LegAllocSecFin
->-> 3 |TRInd Boolean Security Finance indicator Y,N
3046
->-> 2 |LegAllocNpft Boolean Non-Price Forming Trade flag Y,N
e HedgeLegIndivi
9230 |dualAllocID String Unique identifier for this leg allocation
->-> HedgelLegAlloc The amount to be allocated for this leg
9231 |Qty Amount allocation
HedgelegAlloc 1 = Buy
->-> | 9264 |Side Char The side for this allocation 2 = Sell
. HedgelLegAlloc The counter amount to be allocated for
9232 |ContraQty Amount this leg allocation
UTCTimesta
60 TransactTime mp
58 Text String Description of the rejection reason if
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Chapter4 QuickTrade — Cash RFQ

RFQ FLOW DIAGRAM

QuoteReguestReject ( AG )
Quote ( S)
QuoteCancel (Z)

v

Initiator NewOrderSingle (D ) Acceptor

v

Fall on behalf NewOrderMultiLeg ( AB ) Provider

=

oAb bt A b b A A Ao b R

v

ExecutionReport ( 8 )

QUICKTRADE - INITIATOR MESSAGES

Quote Request (R)

The Quote Request is sent by the initiator to the acceptor to start the RFQ process and request quotes for
one or more symbols. Note, a blank value in the Required/Conditional column denotes an optional value.

Quote Request (R)

Tag Tag Name Requir Description Supported
ed, Values
Condit
ional
Unique identifier for g/llra)zabneu;neyric FXall ID
131 QuoteReqID R String the RFQ negotiation combination
Unique identifier for :)er(i(:);f RFQis
31984 BatchID Integer | e MultiBank Batch MultiBank Batch
Number of RFQs in FL)JaSretdo;f RFQis
31985 BatchCount Integer | 1€ MulitBank Batch MultiBank Batch
Only 1
NoRelatedSy Number of related supported in
146 m R Integer | symbols in Request | 1 initial release
Currency pair to be Formatted as
55 Symbol R String quoted RRR/YYY
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Indicates if the
currency pair is

Used for NDF
and ND swaps

31022 Deliverable Char deliverable Y,N
Onshore/offshore
flag for NDF
transactions and
deliverable forwards
31997 Onshore Char on ND currencies Y,N
Indicates the RFQ
MixedDealtFI has mixed dealt
31986 ag Char allocations Y,N
Indicates the RFQ is
for Forward First,
used to initiate
ForwardFirstF Forward First
30471 lag Char workflow Y,N
List of currencies
RoundDownC that will have
31991 cy String amounts truncated
31994 SpotDPS Integer | FXall Spot precision
FXall Forward points
31995 PointDPS Integer | precision
30379 AllinDPS Integer | FXall all-in precision
BaseAmount FXall Base Amount
30381 DPS Integer | Precision
ContraAmoun FXall Contra Amount
30382 tDPS Integer | Precision
The absence
of a side
implies that a
two-sided
The side of the 1 =clientbuy | quote is being
54 Side Char request 2 = client sell requested
FXSPOT = FX | Indicates type
Spot of security.
FXFWD = FX | If not present
Forward the Security
Exswap= | ESS
FX SWAP
FXBLOCK =
The type of security | FX Single
167 SecurityType String being quoted Spot Portfolio
3is usedin
FXall Treasury
1 =Send Center to get
Details quotes from
2= Providers
AutoQuoted 4 means FXall
3= will send a
SnapinRate spot rate to
4 = 2-stage quote from
forward 5 means FXall
pricing will send a
5 = Forward forward points
QuoteReques Indicates the type of | First quote to quote
31992 tType String Quote Request from
Indicates the type of | 0 = Indicative | Defaultis
537 QuoteType Char Quote 1 = Tradable Tradable
Indicates if request
InCompetition is being sent to
9234 Flag String multiple providers Y,N,M
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Returns 1 if the Enables the
order is not in comp, provider to
2ifthereare 2t0 5 identify the
banks in competition number of
NumCompetit and 6 if there are 6 banks in
1913 ors Integer | or more providers competition
Used for
Precious Metal
Precious Metals trades only,
Settlement Location | Setto LON applies to spot
4783 SettlLocation String - Informational field only or offvenue
Required if
Account name for all trade not pre-
1 Account String legs on trade allocated
LEI for the account Required if
specified in the Tag trade not pre-
30413 AcctLEl String 1 (Account) allocated
FX Swap only
Refer to the
For FX Swaps | LegQty(687)
the only for quantities
Quantity of the supported of the near/far
38 OrderQty Qty Quote valued is 0 legs
Used for mixed
dealt orders
when using
Indicates whether calculated
EstimatedOrd the order amount is contra
31987 erQty Char firm or estimated Y,N amounts
Specify the required Required for
currency of the FX Spot and
15 Currency String quoted price FX Forward
If trade is above
9239 BlockTrade Char block trade size limit | Y,N
If a SEF trade,
contains the Dodd-
Frank financial entity
definition code for
FinancialEntit the party requesting
9254 yDefinition String the trade
If a SEF trade,
contains the name
of the swap data
repository that
trades will be
9256 SDRName String reported to
Required for
SEF or MTF
25044 CustomerLEl String Customer LEI Trade
Non-Price Forming Required for
31345 NPFT Char Trade Flag Y ,N MTF Trade
Denotes whether the
trade was executed Required for
9240 SEF Char on FXall SEF Y,N SEF Trade
MTF:
DEAL,
MTCH,
AOTC
SEF: Required for
Customer Trade PRINCIPAL MTF and SEF
31344 TradeCapacity String Capacity AGENCY: Trades
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Repeating group
below should
contain unique
combinations of

PartyID,
PartyIDSource and Required for
453 NoPartylDs Integer | Party Role Integer > 0 MTF
-> 448 PartylD String Party identifier code | Required if See Appendix
NoPartylDs(4 | for supported
53)>0 values
-> 447 PartylDSourc Char Identifies class or Required if Note:
e source of the NoPartylDs(4 | applicable
PartyID (448) value 53)>0 values depend
upon
PartyRole
(452)
specified.
See Appendix
for supported
values
-> 452 PartyRole Integer | |dentifies the type or | Required if See Appendix
role of the PartylD NoPartylDs(4 | for supported
(448) specified 53)>0 values
NumberOfLeg
555 s Integer | Number of legs
The unique identifier
-> 654 LegRefID String of this leg Integer > 0
For Mixed
Dealt, it is the
sum of:
1. allocation
amount if the
allocation
currency is the
same as the
leg currency,
2. allocation
contra amount
if the allocation
currency is not
the same as
The amount to be the leg
-> 687 LegQty Amount | traded on this leg currency
Indicates whether E = estimated
EstimatedlLeg the leg amount is Blank
-> 31988 | Qty Char firm or estimated otherwise
All legs of a
strategy have
The Dealt Currency the same dealt
-> 556 LegCurrency String for this leg currency
LocalM | The Spot date for
-> 31027 | SpotDate ktDate this leg
When
settlement is
split across two
dates, one is
stored in
Stores the Split valueDate, and
SplitValueDat LocalM | Value date for this the other in
-> 31026 | e ktDate leg if used splitValueDate

Refinitiv FXall - FXall FX Trading FIX API
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The absence
of a side
implies that a
two-sided
1 =Buy quote is being
-> 624 LegSide Char The side for this leg 2 = Sell requested
Empty on Leg
One
On other legs:
1=8ameas | yged for 2-way
Relative side of the leg one SingleSpotPort
LegRelativeSi leg compared to leg | 2 = Opposite | folios only
-> 31989 | de Char one to leg one (FXBLOCK)
For NDFs this
tag represents
the fixing date
of the contract
therefore there
is no need for
an additional
LegMaturityD LocalM Formatted as | LegFixingDate
-> 611 ate ktDate Leg Maturity Date YYYMMDD (31018) tag
Leg Settlement Type
for Value Date Type
-> 587 LegSettiType String field
Either 611 and
588 or 6215
LocalM Formatted as | must be
-> 588 LegSettiDate ktDate Leg Settlement Date | YYYMMDD specified
LegSettiCurre Leg Settlement
-> 675 ncy String Currency
-> 6215 | LegTenor String Leg Tenor
Indicates the
FXall default
NDF fixing
setup for the
currency pair
Only set if
Fixing source of the ‘Deliverable’
LegFixingSou Non-Deliverable tag (31022) is
-> 31020 | rce String currency pair setto Y
Indicates the
FXall default
NDF fixing
setup for the
currency pair
Only set if
Fixing Time of the ‘Deliverable’
LegFixingTim Non-Deliverable tag (31022) is
-> 31017 | e String currency pair setto Y
Contains the unique
product identifier for Used in SEF
the trade being trades only
-> 9253 | UPIValue String executed FRNDFO (NDF)
If a SEF trade,
contains whether the | T = Taker
client or provider has | (Client)
ReportingPart the responsibility to M = Maker Required for
-> 9257 |y String report this leg (Provider) SEF trade
Transaction
Identification Code
-> 30255 | LegAcctUSI String for the leg
Refinitiv FXall - FXall FX Trading FIX API
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Security Symbol for
the individual leg.
See Symbol (55)

Required for

-> 600 LegSymbol String field for description SEF and MTF
FXSPOT = If not present
Indicates type of FX Spot the Security
LegSecurityT security FXFWD = FX -II:—;/(pSePI(S)T
-> 609 ype String Forward
Non-Forming Price
Boolea | Tag at allocation
-> 30442 | LegNpft n level Y,N
Required for
MTF.
Client may
specify
whether the
trade was a
securities
Security Financing financing
flag of the allocation. | ‘N’ = Default | trade, e.g. set
Boolea | Only used on oy the flag to
-> 30463 | LegSecFin n forwards allocations ‘true’ =Y’
The number of
-> 670 NoLegAllocs Integer | allocations in this leg | Integer > 0
Leglndividual Unique identifier for
->-> 672 AllocID String this leg allocation
Customer’s
allocation
LegAllocAcco The account account or the
S>> 671 unt String mnemonic break account
Contains the unique
swap identifier that
will be reported on
the trade. The
provider can
override the FXall
value with their own
value when they
LegAllocUSIV return an Execution
->-> | 9252 | alue String Report
Contains the legal
entity identifier for
the account that the
LegAllocAcco trade is being
>-> 9255 | untLEIl String executed
Non-Price Forming
Boolea | Trade Tag at
->-> | 30462 | LegAllocNpft n allocation level Y,N
Required for
MTF.
Client may
specify
whether the
trade was a
securities
Security Financing financing
flag of the allocation. | ‘N' = Default | trade, e.g. set
LegAllocSecF Boolea | Only used on oy the flag to
->-> | 30423 | in n forwards allocations ‘true’ =Y’
The amount to be
allocated for this leg
>-> 673 LegAllocQty Amount | allocation
1 =Buy
The side for this 2 = Sell
->-> 9212 | LegAllocSide Char allocation

Refinitiv FXall - FXall FX Trading FIX API
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1 = Same as
allocation leg
Relative side of the value Used for 2-way
allocation compared | 2 = Opposite SingleSpotPort
LegAllocRelat to the side of the to allocation folios only
-> 30473 | iveSide Char leg of the allocation | leg value (FXBLOCK)
LegAllocCurre The allocation
->-> 1367 | ncy String currency
Used for Mixed
Dealt if
Allocation Contra LegAllocCurre
LegAllocContr amount calculated ncy (1367) <>
->-> | 9211 | aAmount Amount | using FXall I1Q Currency (15)
Used for Mixed
Indicates whether Dealt if
EstimatedlLeg the allocation contra LegAllocCurre
AllocContraA amount is firm or ncy (1367) <>
->-> | 31990 | mount Char estimated Y,N Currency (15)
BLANK Used for SEF
‘N’ trades only
oy
If the value is
Security Conversion | Blank / not
Flag of the defined by the
underlying account client, then
AllocSecurity tag should not
->-> | 30426 | Conversion String be displayed
UTCTi | Formatted as
i yyyyMMdd-
60 TransactTime mgsta L mm:ss. SSS ::::gsf%rnlsEF
y
Free format text
58 Text String string
Refinitiv FXall - FXall FX Trading FIX API
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Quote Response (AJ)

The Quote Response message is sent by the initiator to the acceptor to respond to a Quote (S) message
and end a negotiation dialogue.

This message currently only applies to Forward First workflow as described in the Appendix. The winning
bank will get a QuoteResponse message with a QuoteRequestType of 7 (End Trade) along with QuotelD
and agreed forward points. The other banks will receive a QuoteCancel (Z) message.

Quote Response (AJ)

Tag Tag Name Req Description Supported
uire Values
d

. . . May be any
131 QuoteReqlD R String Unique identifier for the alphanumeric
Quote Request o
combination
Unique Identifier for the Used if the RFQ is part of
31984 Batchld Integer | \iyitisankBatch a MultiBank Batch
Number of RFQs in the Used if the RFQ is part of
31985 BatchCount Integer | \juitiBank Batch a MultiBank Batch
1 = Hit/Lift
2 = Counter
Identifies the type of 3 f Expired
4 = Cover
Quote Response 5 = Done Awa
694 QuoteRespType R Integer 6 = Pass y
Field always set to 7 for _ —
N 7 = End Trade (indicates
the winning bank
an end to trade
negotiation)
8 = Timed Out
Unique identifier for the May be any
117 QuotelD C String Quote sent by the alphanumeric
Provider combination
This is required when
The side of the request responding to a two-way
54 Side String 1 = client buy RFQ. The value will
2 = client sell denote the side of the
quote accepted
30389 SpotRate Price | 'Ne 1Q spot points fo the
sell-side provider
30390 ForwardPoints Price | Lneagreed Forward
Points
Number of related
146 NoRelatedSym R Integer symbols in the request Integer > 0
55 Symbol R String | Currency pair forwhichto | £ ey as RRRIYYY
cancel the quote
555 NumberOfLegs R Integer Number of legs
-> | 654 LegReflD String The UIREE 2 R AI0NET &) Integer > 0
this leg
Required for two-way
. : : : multi-leg RFQ’s. The
-> 624 LegSide String The side for this leg value will denote the side
of the quote accepted
; Agreed Forward Points
-> S8 | e lenE Rl Price associated with this
3 ts S
individual leg
) UTCTimest Formatted as yyyyMMdd-
60 TransactTime amp HH:mm:ss.SSS
58 Text String Free format text string
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Quote Cancel (2)
The Quote Cancel message is sent by the initiator to the acceptor to cancel quotes. In the RFQ FIX

implementation the QuoteCancel [type 'Z'] <QuotCRI> is used bi-directionally:

e Clients can also use this message to terminate an entire quote request.

Quote Cancel (2)

Tag Tag Name Required Description Supported
Values

Unique identifier for the May be any

131 QuoteReqID R String Quote Request to be alphanumeric
cancelled combination
Used if the RFQ
is part of a
MultiBank Batch
Used if the RFQ
is part of a
MultiBank Batch
May be any
alphanumeric
combination.
Conditionally
required if
QuoteCancelTyp
e=5

4 = Cancel for All
Quotes

5 = Cancel quote
specified in
QuotelD
/supported only
on a provider
quote cancel/

Unique Identifier for the

31984 Batchld Integer MultiBankBatch

Number of RFQs in the

31985 BatchCount Integer MultiBank Batch

Unique identifier for the

117 QuotelD Cc String Quote

ifi 99 = Other
298 QuoteCancelT Char Identifies the type of Quote

ype Cancel Request /supported only
on reply to the

customer
request/ To be
used in the
cases where
provider rejects
request or
provider is not
reachable

NoRelatedSy
m

Number of related symbols

146 in the request

R Integer Integer >0

Currency pair for which to | Formatted as
cancel the quote RRR/YYY

. Formatted as
60 TransactTime UTCTimesta yyyyMMdd-

mp HH:mm:ss.SSS

55 Symbol R String

58 Text String Free format text string
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NewOrderSingle (D) — Single Leg Order

The NewOrderSingle is sent by the initiator to the acceptor to “Accept” a quote from the provider for a
single leg RFQ.

Typical workflow would result in an Execution Report message being sent back from the acceptor. If the

initiator does not receive any Execution (8) message after a NewOrderSingle(D) within an acceptable time
window, the NewOrderSingle message is resent with the PossDup (43) flag set to “Y” within the Header.
The acceptor must answer with an Execution(8) message to this message.

NewOrderSingle (D)

T Tag Name Description Supported
ag
Values
Identified by
SenderCompl
D (49) or
Unique identifier for OnBehalfGfCo
. mplID (5).
11 ClOrdID String Order as assigned by Uniqueness
the client
must be
guaranteed
within a single
trading day
This is an alpha- If present this
numeric value that will be copied
should not exceed 16 from tag 282
7108 ReferencelD String characters MD Originator
on the market
incremental
data refresh
. . . May be any
. Unique identifier for .
131 QuoteReqID String the RFQ negotiation alphapurr]erlc
combination
Unique Identifier for Used for
31984 | Batchld Integer | the MultiBankBatch MultiBank
Batch RFQ
Number of RFQs in Used for
31985 | BatchCount Integer | the MultiBank Batch MultiBank
Batch RFQ
Unique identifier for
117 | QuotelD String | this traded quote as
sent by the Provider
Number of related sounrl)}rl)cj rted in
146 NoRelatedSym Integer symbols in Request 1 initial release
Surrenoy pairtobe | ormatieg
55 Symbol String as RRR/YYY
Indicates if the Used for NDF
31022 | Deliverable Char | currency pair is YN and ND swaps
deliverable
Used for
Precious Metals ![Dr%mous Il\/letal
Settlement Location - rages only,
Informational field Set to LON applies to spot
4783 SettlLocation String only or offvenue
Onshore/offshore flag
for NDF transactions
and deliverable
forwards on ND
31997 | Onshore Char eurrencies YN
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Indicates the RFQ
has mixed dealt
31986 | MixedDealtFlag Char | 2llocations YN
31991 | RoundDownCcy Char YN
31994 | SpotDPS Integer | 7X@l Spot precision
FXall Forward points
31995 | PointDPS Integer | PECS'O"
30379 | AllnDPS Integer | <@l all-in precision
FXall Base Amount
30381 | BaseAmountDPS Integer Precision
FXall Contra Amount
30382 | ContraAmountDPS Integer Precision
1 = client
: buy
54 | Side Char | Thesideofthetrade | 577 iont sel
FXSPOT = FX| Indicates type
Spot of security.
FXFWD = FX | If not present
Forward the Security
FXSWAP = gpsePI(SST
FX SWAP
FXBLOCK =
The type of security FX Single
167 SecurityType String being quoted Spot Portfolio
Required if
Account name for all trade not pre-
1 Account String legs on trade allocated
Required if
LEI for the account trade not pre-
30413 | AccilEl String specified in the Tag 1 allocated
For Mixed
Dealt, it is the
sum of:
1. the
allocation
amount if the
allocation
currency is the
same as the
leg currency,
2. the
allocation
contra amount
if the allocation
Amount of currency ?huér:;];};lzg ot
(Tag 15) that is the leg
requested for the currency
38 OrderQty Qty order
Specify the required Required for
currency of the FXSPOT and
15 Currency String quoted price FXFWD
LocalM
31027 | SpotDate ktDate The Spot date
When
LocalM | Stores the Split Value settlement is
31026 | SplitValueDate ktDate date if used split across
Refinitiv FXall - FXall FX Trading FIX API
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two dates, one
is stored in
valueDate,
and the other
in
splitValueDate

An LSEG Business

Supported
values:
Type of the order RFQ:
40 OrdType Char yp b = Quoted
[Previously
Quoted]
Order
Either 611 and
588 or 6215
LocalM gg rmatted must be
611 | LegMaturityDate KiDate | -9 Mmaturity date vyymmpp | SPecified
Leg Settlement Type
for Value Date Type
587 LegSettiType String field
Formatted
LocalM as
588 | LegSettiDate ktDate | 69 Setlementdate | Uy ympp
Leg Settlement
675 LegSettICurrency String currency
6215 LegTenor String Leg Tenor
Indicates the
FXall default
NDF fixing
setup for the
currency pair
Only set if
. ‘Deliverable’
Fixing source of the tag (31022) is
Non-Deliverable setto Y
31020 | LegFixingSource String currency pair
Indicates the
FXall default
NDF fixing
setup for the
currency pair
Only set if
Fixing Ti_me of the tgglz\éirglzbzl(; is
Non-Deliverable setto Y
31017 | LegFixingTime String currency pair
9253 UPIValue String Contains the unique Used in SEF
product identifier for trades only
the trade being (NDF)
executed FRNDFO
9257 ReportingParty String If a SEF trade,
contains whether the T = Taker
client or provider has | (Client),
the responsibility to M=Maker
report this trade (Provider)
566 LegPrice Price The price (ALL-IN-
Price) for the
individual leg
30262 | LegSpotRate Price Spot Rate associated
with this individual leg
Refinitiv FXall - FXall FX Trading FIX API
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30263 | LegForwardPoints Price Forward Points Required for
associated with this NON-SPOT
individual leg orders

2346 LegMidPR Price Leg Mid price/rate

9310 LegAllinRate Price Leg All In Rate
If trade is above block

9239 BlockTrade Char trade size limit Y,N
Contains the Dodd- Required for
Frank financial entity SEF Trade
definition code for the

FinancialEntityDefin party requesting the

9254 ition String trade
Contains the name of Required for
the swap data SEF Trade
repository that trades

9256 SDRName String will be reported to

Required for
SEF or MTF

25044 | CustomerLEl String Customer LEI Trade
Boolea | Non-Price Forming Required for

31345 NPFT n Trade Flag Y ,N MTF Trade
Denotes whether the
trade was executed Required for

9240 SEF Char on FXall SEF Y,N SEF Trade
MTF:
DEAL,
MTCH,
AOTC
SEF: Required for
Customer Trade PRINCIPAL MTF and SEF

31344 | TradeCapacity String Capacity AGENCY: Trades
Repeating group
below should contain
unique combinations
of PartylD,

PartylDSource and Required for
453 NoPartylDs Integer | Party Role Integer > 0 MTF
Party identifier code Required if See Appendix
NoPartylDs( | for supported
-> 448 | PartylD String 453)>0 values
Char Identifies class or Required if Note:
source of the PartylD | NoPartylDs( | applicable
(448) value 453)>0 values depend
upon
PartyRole
(452) specified
See Appendix
PartylDSour for supported
-> 447 | ce values.
Integer | Identifies the type or Required if See Appendix
role of the PartylD NoPartylDs( | for supported
> 452 | PartyRole (448) specified 453)>0 values
The number of
670 NoLegAllocs Integer | allocations for this leg | Integer > 0
LegIndividua Unique identifier for
-> 672 | lAllocID String this leg allocation
LegAllocAcc The customer
-> 671 | ount String account mnemonic
Contains the unique
925 | LegAllocUSI swap identifier that
-> 2 Value String will be reported on
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the trade.
The provider can
override the FXall
value with their own
value when they
return an Execution
Report
Contains the legal
entity identifier for the
925 | LegAllocAcc account that the trade
-> 5 ountLEI String is being executed
304 Boolea | Non-Forming Price
-> 62 | LegAllocNpft n Tag at allocation level | Y,N
Security Financing
flag of the allocation. | « —
304 | LegAllocSec Boolea | Only used on $ Default
-> 23 | Fin n forwards allocations
The amount to be
allocated for this leg
-> 673 | LegAllocQty Amount | allocation
1 = Client
Buy
921 The side for this 2 = Client
-> 2 LegAllocSide Char allocation Sell
136 | LegAllocCurr The allocation dealt
-> 7 ency String currency
Contra amount
921 | LegAllocCon calculated using
-> 1 traAmount String Provider Quoted rate
BLANK Required for
‘N’ SEF trades
oy
If the value
is Blank / not
defined by
Security Conversion tngndtlsgt’
304 | AllocSecurity Z:a(:%g:]tthe underlying should not
-> 26 | Conversion String be displayed
Formatted
TransactTim UTCTI as
60 e mesta yyyyMMdd-
mp HH:mm:ss.S
SS
58 Text String Free format text string
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NewOrderMultileg (AB) — Multi-Leg Order

The NewOrderMultileg is sent by the initiator to the acceptor to “Accept” a quote from the provider for a

multi leg RFQ.

Typical workflow would result in an Execution Report message being sent back from the acceptor. If the
initiator does not receive any Execution (8) message after a NewOrderMultileg(AB) within an acceptable
time window, the NewOrderMultileg message is resent with the PossDup (43) flag set to “Y” within the
Header. The acceptor must answer with an Execution(8) message to this message.

NewOrderMultileg (AB)

Tag Tag Name Description Supported Notes
Values
Identified by
SenderComplD
(49) or
OnBehalfOfCom
Unique identifier for pID (5) as
11 ClordID String Order as assigned by appropriate).
the client .
Uniqueness
must be
guaranteed
within a single
trading day.
May be any
Unique identifier for alphanumeric
131 QuoteReqID String the RFQ negotiation combination
Unique Identifier for Used if the RFQ
31984 Batchld Integer | the MultiBankBatch is part of a
MultiBank Batch
Number of RFQs in Used if the RFQ
31985 BatchCount Integer | the MultiBank Batch is part of a
MultiBank Batch
Unique identifier for
117 QuotelD String | this traded quote as
sent by the Provider
NoRelatedSy Number of related i(ar:%t:alsgeﬁgggeed
146 m Integer symbols in Request. 1
qu:j (;:chy pair to be Formatted as
55 Symbol String RRR/YYY
Indicates if the Used for NDF
currency pair is and ND swaps
31022 | Deliverable Char | Geliverable Y,N
Used for
Precious Metals Precious Metal
Settlement Location - tradgs only,
Informational field Set to LON applies to spot or
4783 SettlLocation String only offvenue
Onshore/offshore flag
for NDF transactions
and deliverable
forwards on ND
31997 | Onshore Char | Surrences Y,N
Indicates the RFQ
MixedDealtFI zlalscrgt'i’:;dsdea't
31986 ag Char Y,N
RoundDown YN
31991 Ccy Char '
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31994 SpotDPS Integer FXall Spot precision
FXall Forward points
31995 PointDPS Integer precision
30379 | AlinDPS Integer | @l all-in precision
FXall Base Amount
BaseAmount Precision
30381 DPS Integer
FXall Contra Amount
ContraAmou Precision
30382 ntDPS Integer
1 = client buy
54 Side Char The side of the Trade |2 = client sell
FXSPOT = FX| Indicates type of
Spot security.
FXFWD = FX | If not present the
Forward Security Type is
/required/ FXSPOT
FXSWAP =
FX SWAP
/required/
The type of security FXBL.OCK -
being quoted FX Single
167 SecurityType String Spot Portfolio
If not supplied,
allocations must
Account name for all gﬁ tsr.:ggged for
1 Account String legs on trade
LEI for the account
30413 | AcctLEl String | SPecified in Tag 1
Amount of currency
(Tag 15) that is
requested for the
38 OrderQty Qty order
Specify the required E)e(gl#roeg ;onrd
currency of the EXFWD
15 Currency String quoted price
Type of the order Supported
values:
RFQ:
40 OrdType Char D = Quoted
[Previously
Quoted]
Order
If trade is above block
9239 BlockTrade Char trade size limit Y,N
If a SEF trade,
contains the Dodd-
Frank financial entity
definition code for the
FinancialEnti Frggé requesting the
9254 tyDefinition String
If a SEF trade,
contains the name of
the swap data
repository that trades
9256 SDRName String will be reported to
Refinitiv FXall - FXall FX Trading FIX API
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Supported Required for
values: SEF Trade
Security Conversion .?\IL,ANK
Flag. v
Rela_ted to specific If the value is
Foreign Exchange Blank /not
transaction defined by defi
CFTC eflngd by
the client,
then tag
should not
SecurityCon .
30424 version Char be displayed
Required for
SEF or MTF
25044 CustomerLEl String Customer LEI Trade
Boolea | Non-Price Forming Required for
31345 NPFT n Trade Flag Y,N MTF Trade
Denotes whether the
trade was executed Required for
9240 SEF Char on FXall SEF Y,N SEF Trade
MTF:
DEAL,
MTCH,
AOTC
SEF: Required for
TradeCapaci Customer Trade PRINCIPAL MTF and SEF
31344 ty String Capacity AGENCY: Trades
Repeating group
below should contain
unique combinations
of PartylD,
PartyIDSource and Required for
453 NoPartylDs Integer | Party Role Integer > 0 MTF
Party identifier code Required if See Appendix
NoPartylDs( | for supported
453) > 0. values
-> 448 | PartylD String
Char Identifies class or Required if Note: applicable
source of the PartylD | NoPartylDs( | values depend
(448) value 453)>0 upon PartyRole
(452) specified.
See Appendix
PartyIDSour for supported
-> 447 | ce values
Integer | |dentifies the type or Required if See Appendix
role of the PartylD NoPartylDs( | for supported
(448) specified 453)>0 values
-> 452 | PartyRole
555 NumberOfLe
gs Integer | Number of legs
The unique identifier
-> 654 | LegReflD String of this leg Integer > 0
Security Symbol for
the individual leg. See
Symbol (55) field for
-> 600 | LegSymbol String description
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FXSPOT =
. FX Spot
Indlcgtes type of If not present the
security FXFWD = Security T .
. y Type is
LegSecurityT FX Forward EXSPOT
-> 609 | ype String /required/
302
-> 50 | LegAccount String Leg account
302 LEI for the leg
-> 52 | LegAcctlLEl String account
The amount to be
-> 687 | LeqQty Amount | traded on this leg
The Dealt Currency
-> 556 | LegCurrency String for this leg
310 LocalM | The Spot date for this
-> 27 | SpotDate ktDate leg
When settlement
is split across
two dates, one is
stored in
Stores the Split Value valueDate, and
310 | SplitValueDa LocalM | date for this leg if the other in
-> 26 | te ktDate used splitValueDate
1 = Client
Buy
2 = Client
-> 624 | LegSide Char The side for this leg Sell
For NDFs this
tag represents
the fixing date of
the contract
therefore there is
no need for an
additional
LegMaturity LocalM Formatted as | LegFixingDate
-> 611 | Date ktDate Leg Maturity Date YYYMMDD (31018) tag
Leg Settlement Type
for Value Date Type
-> 587 | LegSettIType String field
LocalM Formatted as
-> 588 | LegSettiDate ktDate Leg Settlement Date YYYMMDD
LegSettiCurr
-> 675 | ency String Settlement Currency
621
-> 5 LegTenor String Leg Tenor
Indicates the
FXall default
NDF fixing setup
for the currency
pair
Only set if
- ‘Deliverable’ tag
Fixing source of the q
310 | LegFixingSo Non-Deliverable 91022) Is setto
-> 20 | urce String currency pair
Indicates the
FXall default
NDF fixing setup
for the currency
pair
Only set if
Fixing Time of the ‘Deliverable’ tag
310 | LegFixingTi Non-Deliverable (31022) is set to
-> 17 | me String currency pair Y
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The price (ALL-IN-
Price) for the
-> 566 | LegPrice Price individual leg
302 Spot Rate associated
-> 62 | LegSpotRate Price with this individual leg
Forward Points
associated with this
individual leg.
302 | LegForward Required for NON-
-> 63 | Points Price SPOT orders
234
-> 6 LegMidPR Price Leg Mid price/rate
931
-> 0 LegAlllnRate Price Leg All In Rate
Contains the unique Used in SEF
product identifier for trades only
925 the trade being (NDF)
-> 3 UPIValue String executed FRNDFO
If a SEF trade,
contains whetherthe | T = Taker
client or provider has | (Client),
925 | ReportingPar the responsibility to M=Maker
-> 7 ty String report this leg (Provider)
Transaction
302 Identification Code for
-> 55 | LegAcctUSI String the leg
Required for
304 Boolea | Non-Forming Price MTF trade
-> 42 | LegNpft n Tag at allocation level | Y,N
Security Financing Required for
flag of the allocation. | \\ = pefault MTF trade
304 Boolea | Only used on v
-> 63 | LegSecFin n forwards allocations
The number of
-> 670 | NolLegAllocs Integer | allocations for this leg | Integer > 0
Leglindividual Unique identifier for
->-> | 672 | AlloclD String this leg allocation
The
customer’s
allocation
account or
LegAllocAcc The account the break
->-> | 671 | ount String mnemonic account
Contains the unique
swap identifier that
will be reported on
the trade. The
provider can override
the FXall value with
their own value when
925 | LegAllocUSI they return an
>-> 2 Value String Execution Report
Contains the legal
entity identifier for the
925 | LegAllocAcc account that the trade Required for
->-> ) ountLEl String is being executed SEF and MTF
304 Boolea | Non-Forming Price Required for
->-> 62 | LegAllocNpft n Tag at allocation level | Y,N MTF
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Client may
specify whether
the trade was a
Security Financing securities
flag of the allocation. ‘N’ - Default financing trade,
304 | LegAllocSec Boolea | Only used on oy e.g. set the flag
->-> | 23 | Fin n forwards allocations to ‘true’ =Y’
The amount to be
allocated for this leg
->-> | 673 | LegAllocQty Amount | allocation
1 = Client
Buy
921 The side for this 2 = Client
->-> 2 LegAllocSide Char allocation Sell
136 | LegAllocCurr The allocation dealt
->-> 7 ency String currency
Contra amount
921 | LegAllocCon calculated using
>-> 1 traAmount String Provider Quoted rate
BLANK
‘N
Security Conversion Y
Flag of the underlying | If the value is
account. Blank /not
Related to specific dEfm?d by
Foreign Exchange :Egnci':gnt’
304 | AllocSecurity tcr:?:rjrsgcstll:);pg?:lr:jed by should not Required for
->-> | 26 | Conversion String be displayed/ | SEF Trade
. Formatted as
60 TransactTim UTCTi yyyyMMdd-
mesta : .
e HH:mm:ss.S
mp ss
58 Text String Free format text string
Refinitiv FXall - FXall FX Trading FIX API
Document Version: 5.1 98

An LSEG Business




Chapter 4 QuickTrade — Cash RFQ

Execution Acknowledgement (BN)

The optional Execution Acknowledgement message is sent by the initiator to the acceptor and indicates
the successful processing of an Execution Report (8) by the initiator.

Providers must request to be enabled for this optional message.

In particular this message sends the MTF execution timestamp back to the provider, so that providers can
report a consistent MTF execution timestamp if doing their own MiFID2 transaction reporting.

Execution Acknowledgement (BN)

Tag Tag Name Required Description Supported
Values

Broker Order ID as May be any
37 Orderld R String identified on problem alphanumeric
execution combination.
ExecAckStatu Indicates the status of the 1= Accepted
1036 R Char execution 2 = Don’'t’ Know/
s .
acknowledgement Rejected

Conditionally required
(Don't know / Rejected)

Formatted as
60 TransactTime R UTCTimestamp yyyyMMdd-
HH:mm:ss.SSS

58 Text String Free format text string
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Chapter 4 QuickTrade — Cash RFQ

OrderStatusRequest (H)

Forward First workflow only. The OrderStatusRequest message is sent by the initiator to the acceptor
to chase up an ExecutionReport(8) message which the winning bank should send as a response to a
QuoteResponse(AJ) message.

OrderStatusRequest (H)

Tag Tag Name Required, Description Supported
Conditional Values
. Unique identifier of the
131 QuoteReqID R String RFQ negotiation.
Unique identifier of Used if Order is part
31984 Batchld Integer | \ultibank Batch of Multibank Batch
Number of Orders in Used if Order is part
31985 BatchCount Integer | Multibank Batch of Multibank Batch
Used for Forward
117 Quoteld String Unique identifier for the First workflow to
quote reference back to
the RFQ message
1 =RFQ Flow
(chase ER reply to a
QuoteResponse)
Enumerated value 2 = Order flow
StatusRequest defining the reason for (chase ER reply to a
30472 Char
Reason the OrderStatusRequest | NewOrder
message message)
=1 to be used here
for RFQ workflow
. Currency pair to be Formatted as
55 Symbol R Sting | traded RRRIYYY.
. . 1 = Client Buy
54 Side Char Side of order 2 = Client Sell
30389 SpotRate Price Indicative Spot rate
30390 | ForwardPoints Price | Agreed forward points,
used for Forward First
555 NumberOfLegs Integer Number of legs Erc:lrymultlleg Orders
-> | 654 LegRefld String The LIENE (BT o7 Integer > 0
this leg
-=> | 624 LegSide String The side for this leg
S 302 | LegForwardPoi . Agreed Forward Points Used for Forward
- Price : .
63 nts for this leg First
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Chapter 4 QuickTrade — Cash RFQ

DontKnowTrade (Q)

The DontKnowTrade message is sent by the initiator to the acceptor and indicates the rejection of an
Execution Report (8) by the initiator.

DontKnowTrade (Q)

Tag Tag Name

Required

Description

Supported
Values

Broker Order ID as May be any
37 Orderld R String identified on problem | alphanumeric
execution combination.
. May be any
17 ExeclD R String Execution 1D Of. alphanumeric
problem Execution R
combination.
A = Unknown Symbol
B = Wrong Side
C = Quantity exceeds
order
127 DKReason R String Reason for reject D = No matching order
E = Price exceeds limit
F = Calculation
difference
Z = Other
58 Text String Reason for reject

QUICKTRADE - ACCEPTOR MESSAGES

QuoteRequestReject (AG)

The QuoteRequestReject is sent by the acceptor to the initiator to quote request has been rejected by the

provider.

QuoteRequestReject (AG)

Tag Tag Name Required Description Supported
Values
May be any
alphanumeric
combination.
131 QuoteReqlD C String Quote Request ID
Not required if
QuoteAckStatus = 4
1 = Canceled for
Symbol(s)
Status of the é:c(j;ai\tnc?lede{g)r
297 QuoteAckStatus R String quote _ y 'yp
3 = Canceled for
acknowledgement .
Underlying
4 = Canceled All
5 = Rejected
. The reason the _
300 QuoteRejectRea c Char quote request was 1= Un!(nown symbol
. (Security)
rejected.
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Chapter 4 QuickTrade — Cash RFQ

Required if
QuoteAckStatus(2
97)=5 (Rejected)

2 = Exchange
(Security) closed

3 = Quote Request
exceeds limit

4 =Too late to enter
5 = Unknown Quote
6 = Duplicate Quote
7 = Invalid bid/ask
spread

8 = Invalid price

9 = Not authorized to
quote security

11 = Insufficient
credit

27 = Exceeded
maximum notional
order amount

99 = Other (Reject
for credit reasons will
have a reject code of
99-Other)

58

Text

String

Free form
description of
acknowledgement
Description of the
rejection reason if
QuoteAckStatus(2
97)=5

Quote Cancel (Z)

The Quote Cancel message is sent by the acceptor to the initiator to cancel quotes. In the RFQ FIX
implementation the QuoteCancel (Z) is used bi-directionally:

e Providers use this message to cancel an individual quote or all quotes associated with a quote
request.

Quote Cancel (Z)

Tag

Tag Name

Description

Supported
Values

Unique identifier for the | May be any
131 QuoteReqlD String Quote Request to be alphanumeric
cancelled. combination
Uni dentifier for th Used if the RFQ is
nique laentimer tor the | part of a MultiBank
31984 Batchld Integer MultiBankBatch Batch
Number of REQS in th Used if the RFQ is
umber o s in the i
part of a MultiBank
31985 BatchCount Integer MultiBank Batch Batch
May be any
alphanumeric
. . o combination.
117 QuotelD String Unique identifier for the Conditionally
Quote S
required if
QuoteCancelType =
5
4 = Cancel for All
298 QuoteCancelT Char Identifies the type of Quotes
ype Quote Cancel Request | 5= Cancel quote
specified in QuotelD
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Chapter 4 QuickTrade — Cash RFQ

/supported only on
a provider quote
cancel/

99 — Other
/supported only on
reply to the
customer request/
To be used in the
cases where
provider rejects
request or provider
is not reachable

NoRelatedSy

Number of related

146 m R Integer symbols in Request Integer > 0

. Currency pair for which | Formatted as
55 Symbol R String to cancel the quote RRR/YYY

. Formatted as
60 TransactTime UTC:r:mesta yyyyMMdd-

P HH:mm:ss.SSS
58 Text String Free format text string

Quote (S)

The Quote (S) is sent by the acceptor to quote a Quote Request.

Please note Providers must send one single Quote message for two-way RFQ requests, with both the Bid
and Ask quotes contained within. The message below describes how to achieve that.

Quote (S)
Tag Tag Name Requ Description Supported
ired Values
May be any
Unique identifier for alphanumeric
131 QuoteReqID R String the RFQ negotiation combination
Banks can use
This is an alpha- this field to
numeric value that identify the quote
ProviderQuote should not exceed 16 as opposed to
30470 Reference String characters QuotelD
Unique Ildentifier of
117 QuotelD String | the traded quote
provided by provider
Unique Identifier for Used if the RFQ
31984 BatchID Integer | the MultiBankBatch / is part of Mixed
Mixed Dealt Dealt or
MultiBank Batch
Number of RFQs in Used if the RFQ
31985 BatchCount Integer | the MultiBank Batch / is part of Mixed
Mixed Dealt Dealt or
MultiBank Batch
Number of related Only 1 supported
NoRelatedSy . 1 T
146 m R Integer symbols in Request in initial release
(c;llj cn;;zgcy pair to be Formatted as
55 Symbol R String RRR/YYY
Indicates if the Used for NDF
currency pair is and ND swaps
31022 | Deliverable Char | defiverable Y.N
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Chapter 4 QuickTrade — Cash RFQ

Onshore/offshore flag
for NDF transactions
and deliverable
forwards on ND
31997 | Onshore Char | ©Teneies YN
1 = client
The side of the buy lhs? dzbifnepr)]lfeesoaf
54 Side Char request 2 = client sell two-sided quote
FXSPOT = Indicates type of
FX Spot security.
FXFWD = If not present the
FX Forward Security Type is
EXSWAP = FXSPOT
FX SWAP
FXBLOCK =
The type of security g);o?ngle
167 SecurityType String being quoted Portfolio
If not supplied,
allocations must
Account name for all gﬁ tsr:ggged for
1 Account String legs on trade
LEI for the account
30413 | AcctLEl String | SPecified in Tag 1
Amount of currency
(tag 15) requested for
38 OrderQty Qty the order
. . Required for
Specify the required FXgPOT and
currency of the FXEFWD
15 Currency String quoted price
Type of the order Supported
RFQ values:
D = Quoted
40 OrdType Char [Previously
Quoted]
order
Always
populated for
two-way RFQ’s.
Dependent on
: the Side field for
188 BidSpotRate Price Bid Spot Rate standard RFQ
Always
populated for
two-way RFQ’s.
Dependent on
the Side field for
190 OfferSpotRate Price Offer Spot Rate standard RFQ
Always
populated for
two-way RFQ’s.
Dependent on
BidForwardPoi : . the Side field for
189 nts Price Bid forward points standard RFQ
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Chapter 4 QuickTrade — Cash RFQ

Always
populated for
two-way RFQ’s.
Dependent on
OfferForwardP ; the Side field for
191 oints Price Offer forward points standard RFQ
Indicates the optional
631 MidPx Price Provider Mid Price
NumberOfLeg Number of legs in
555 S Integer | structure
The unique identifier
-> 654 | LegReflD String of this leg Integer > 0
Security Symbol for
the individual leg. See
Symbol (55) field for
-> 600 | LegSymbol String description
FXSPOT =
Indicates type of P
security EXFWD =
LegSecurity Ty FX Forward
-> 609 | pe String /required/
-> 50 | LegAccount String
302 LEI for the account
> 52 | LegAcctLEl String within individual leg
For Mixed Dealt,
it is the sum of:
1. the allocation
amount if the
allocation
currency is the
same as the leg
currency,
2. the allocation
contra amount if
the allocation
currency is not
The amount to be |t2§ (S;E;Peeni; the
-> 687 | LegQty Amount | traded on this leg
All legs of a
strategy have
The Dealt Currency gLerrzir:ye dealt
-> 556 | LegCurrency String for this leg
310 LocalM | The Spot date for this
-> 27 SpotDate ktDate leg
When settlement
is split across
two dates, one is
stored in
. lueDate, and
Stores the Split Value ;/ha eugth:reinan
310 LocalM | date for this leg if splitvalueDate
-> 26 SplitValueDate ktDate used
1 = Client
Buy The absence of
2 = Client a side implies a
-> 624 | LegSide Char The side for this leg Sell two-sided quote
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Chapter 4 QuickTrade — Cash RFQ

For NDFs this
tag represents
the fixing date of
the contract
therefore there is
no need for an

additional
LegMaturityDa LocalM Formatted as | LegFixingDate
-> 611 | te ktDate Leg Maturity Date YYYMMDD (31018) tag
Leg Settlement Type
for Value Date Type
-> 587 | LegSettlType String field
LocalM
-> 588 | LegSettiDate ktDate Leg Settlement Date
LegSettICurre
-> 675 | ncy String Settlement Currency
Bid Spot Price for this Always
leg populated for
two-way RFQ’s.
Dependent on
303 | LegBidSpotRa the Side field for
-> 86 |te Price standard RFQ
Offer Spot Price for Always
this leg populated for
two-way RFQ’s.
Dependent on
303 | LegOfferSpot the Side field for
-> 87 | Rate Price standard RFQ
Bid forward points to Always
be added to the populated for
BidSpotRate for this two-way RFQ’s.
leg. May be a
negative value Dependent on
106 | LegBidForwar the Side field for
-> 7 dPoints Price standard RFQ
Offer forward points Always
to be added to the populated for
OfferSpotRate for this two-way RFQ’s.
leg. May be a
negative value Dependent on
106 | LegOfferForw the Side field for
-> 8 ardPoints Price standard RFQ
621
-> 5 LegTenor String Leg Tenor
Indicates the
FXall default
NDF fixing setup
for the currency
pair
L. Only set if
Fixing source of the ‘Malt ,
310 | LegFixingSour . Non-Deliverable 5%'2’;::2'; tts%{
-> 20 | ce String currency pair
Indicates the
FXall default
NDF fixing setup
for the currency
Fixing Time of the pair. Only set if
310 Non-Deliverable ‘Deliverable’ tag
-> 17 | LegFixingTime String currency pair 31022 is setto Y
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The price (All-In-
Price) for the

-> 566 | LegPrice Price individual leg
Must be quoted
302 Spot Rate associated to the requested
-> 62 | LegSpotRate Price with this individual leg DPS
Forward Points Must be quoted
associated with this to the requested
individual leg. DPS
302 | LegForwardPo Required for NON-
-> 63 | ints Price SPOT orders
The number of
-> 670 | NolLegAllocs Integer | allocations for this leg | Integer > 0
LegIndividualA Unique identifier for
->-> | 672 | lloclD String this leg allocation
The
customer’s
LegAllocAccou The account allocation
->-> | 671 | nt String mnemonic account
Contains the legal
entity identifier for the
925 | LegAllocAccou account that the trade
>-> 5 ntLEI String is being executed
The amount to be
allocated for this leg
->-> | 673 | LegAllocQty Amount | allocation
1 = Client
Buy
921 The side for this 2 = Client
>-> 2 LegAllocSide Char allocation Sell
136 | LegAllocCurre The allocation dealt
->-> 7 ncy String currency
Contra amount
921 | LegAllocContr calculated using
>-> 1 aAmount String Provider Quoted rate
. Formatted as
UTCTi
60 TransactTime mesta I¥|y|—}|lyr’r\1/|n|'\1/ksjg-8
mp SSI 'ss.
58 Text String Free format text string
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Chapter 4 QuickTrade — Cash RFQ

Execution Report (8)

The ExecutionReport is sent by the acceptor to the initiator as a confirmation that a “Offer to Deal” has
been accepted by the provider.

Execution Report (8)

Tag Tag Name Req Description Supported
uire Values
d
Unique identifier for the mszabneuanéic
131 QuoteReqglD | R String RFQ negotiation combination
Unique Identifier of the
117 QuotelD String traded quote provided
by provider
TradeAckSta . Status of the quote 1 = Accepted
297 tus R String | acknowledgement 5= Rejec?ted
1=RFQFlow | Forward First
(ERreplytoa | RFQ flow should
(IjEnfL.mjere;Led value ; QuoteRespon | use “1”
StatusReque efining the reason for | g¢)
30472 stReason Char the Execution Report 2 = Order flow
response (ER reply to a
NewOrder
message)
4 =Too late to
enter
5 = Unknown
The reason the Trade | Quote
request was rejected. 1= o
OrdReiReas Insufficient
103 ) C Char Required if credit
on -
TradeAckStatus(297)=5 | 99 = Other
(Rejected) /Reject for
Credit reasons
will have a
reject code of
99-Other/
1328 RejectText String Reject reason
(?: gzggcy pair to be Formatted as
55 Symbol R String ) RRR/YYY
Indicates if the currency Used for NDF
31022 Deliverable Char pair is deliverable Y.N and ND swaps
Onshore/offshore flag
for NDF transactions
and deliverable
forwards on ND
31997 | Onshore Char | cHrrencies Y,N
1 = client buy Side oftthe
; = ali reques
54 Side Char The side of the request | 2 = client sell
FXSPOT = FX | Indicates type of
Spot security.
FXFWD = FX If not present the
The type of security Forward Security Type is
167 SecurityType | R String being quoted Irequired/ FXSPOT
Refinitiv FXall - FXall FX Trading FIX API
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FXSWAP = FX
SWAP
/required/
FXBLOCK =
FX Single
Spot Portfolio
If not supplied,
allocations must
Account name for all be supplied for
1 Account String legs on trade all trades
LEI for the account
30413 | AcctLEl String | SPecified in the Tag 1
Amount of currency
(Tag 15) that is
38 OrderQty Qty requested for the order
Specify the required Required for
currency of the quoted FXSPOT and
15 Currency String price FXFWD
Used for
Precious Metal
Precious Metals trades only,
Settlement Location - Set to LON applies to spot
4783 SettlLocation String Informational field only or offvenue
If trade is above block
9239 BlockTrade Char trade size limit Y,N
If a SEF trade, the
Dodd-Frank financial
entity definition code for
FinancialEnti the party requesting the
9254 tyDefinition String trade
If a SEF trade, the
name of the swap data
repository that trades
9256 SDRName String will be reported to
Supported Required for
values: SEF Trade
Security Conversion BLANK
Flag. ‘N’
o Y’
Related to specific
Foreign Exchange If Blank /not
transaction defined by defined by the
CFTC client, then tag
should not be
SecurityCon :
30424 version Char displayed/
Required for SEF
25044 CustomerLEl String Customer LEI / MTF Trade
Boolea | Non-Price Forming Required for
31345 NPFT n Trade Flag Y,N MTF Trade
Denotes whether the
trade was executed on Required for
9240 SEF Char FXall SEF Y,N SEF Trade
MTF:
DEAL,
MTCH,
AOTC
SEF: Required for
TradeCapaci Customer Trade PRINCIPAL MTF and SEF
31344 ty String Capacity AGENCY: Trades
Repeating group t?elow Required for
should contain unique MTF Trade
453 NoPartylDs Integer | combinations of Integer > 0
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PartyID, PartylDSource
and Party Role.
o See Appendix
Required if for supported
NoPartylDs(45 vElGE
-> 448 | PartylD String Party identifier code 3)>0 '
Identifies class or Required if ieresm
PartylDSour source of the PartylD NoPartylDs(45 vElGE
-> 447 | ce Char (448) value. 3)>0 '
Identifies the type or Required if ;‘:iﬁ%&%
role of the Rartle NoPartylDs(45 values
-> 452 | PartyRole integer | (448) specified 3)>0 ]
NumberOfLe Number of legs in
555 gs Integer | structure
The unique identifier of
-> 654 | LegReflID String this leg Integer > 0
Security Symbol for the
individual leg. See
Symbol (55) field for
-> 600 | LegSymbol String description
FXSPOT = FX
. Spot
Indicates type of _
security PARUID) = R
LegSecurity Forward
-> 609 | Type String Irequired/
-> 50 | LegAccount String
302 LEI for the account
> 52 | LegAcctLEl String within individual leg
The amount to be
-> 687 | LeqQty Amount | traded on this leg
All legs of a
strategy have
The Dealt Currency for E;huerrZ?'nTe dealt
-> 556 | LegCurrency String this leg Y
310 LocalM | The Spot date for this
-> 27 | SpotDate ktDate | leg
When settlement
is split across
two dates, one is
stored in
valueDate, and
310 | SplitvalueDa LocalM | Stores the Split Value g‘?it?,tgﬁg'gate
> 26 | te ktDate date for this leg if used P
) ) 1 = Client Buy
-> 624 | LegSide Char The side for this leg 2 = Client Sell
For NDFs this
tag represents
the fixing date of
the contract
therefore there
is no need for a
LegMaturity LocalM ) Formatted as I(';QO'TS; gjl:s)gate
= 611 | Date ktDate | Leg Maturity Date YYYMMDD
Leg Settlement Type
LegSettITyp for Value Date Type
-> 587 | e String | field
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LocalM Formatted as
-> 588 | LegSettiDate ktDate | Leg Settlement Date YYYMMDD
LegSettiCurr
-> 675 | ency String | Settlement Currency
621
-> 5 | LegTenor String | Leg Tenor
Indicates the
FXall default
NDF fixing setup
for the currency
pair
Only set if
Fixing source of the (2%;2%2'?633
310 | LegFixingSo Non-DeIivergbIe Y
-> 20 | urce String currency pair
Indicates the
FXall default
NDF fixing setup
for the currency
pair
Only set if
Fixing Time of the Non- I§1eg\£e2rqble iatg
310 | LegFixingTi Deliverable currency g( )is setto
-> 17 me String pair
The price (ALL-IN-
Price) for the individual
-> 566 | LegPrice Price leg
Must be quoted
302 Spot Rate associated g’gge requested
-> 62 | LegSpotRate Price with this individual leg
Forward Points Must be quoted
associated with this to the requested
individual leg. DPS
302 | LegForward Required for Non-Spot
-> 63 | Points Price orders
Provider Mid
oo e >
-> 6 | LegMidPR Price Leg Mid price/rate
Contains the unique :Jsgd in SIEF
925 product identifier for the (ﬁDeFj only
-> 3 | UPIValue String trade being executed FRNDFO
If a SEF trade, contains Required for
whether the client or T = Taker SEF trad
provider has the (Client),
925 | ReportingPa re§ponsibility to report M = Maker
-> 7 |y String | this leg (Provider)
Transaction
302 Identification Code for
-> 55 | LegAcctUSI String | the leg
304 Boolea | Non-Forming Price Tag Required for
-> 42 | LegNpft n at allocation level Y,N MTF trade
Security Financing flag
of the allocation. Only N
304 Boolea | used on forwards $ = Default Required for
-> 63 | LegSecFin n allocations MTE trade
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The number of
- 670 | NoLegAllocs I allocations for this leg Integer > 0
. Unique identifier for this
Leglndividua ;
>-> | 672 | IAllocD String | "9 allocation
Customer’s
LegAllocAcc allocation
->-> | 671 | ount String The account mnemonic | account
Contains the unique
swap identifier that will
be reported on the
trade. The provider can
override the FXall
provided value with
their value when they
925 | LegAllocUSI return an Execution
>-> | 2 Value String Report
Contains the legal
entity identifier for the
925 | LegAllocAcc account that the trade
>-> |5 ountLEl String is being executed
304 Boolea | Non-Forming Price Tag
->-> | 62 | LegAllocNpft n at allocation level Y,N
Security Financing flag
of the allocation. Only ‘N' = Default
304 | LegAllocSec Boolea | used on forwards Ve
->-> | 23 | Fin n allocations
Amount to be allocated
->-> | 673 | LegAllocQty Amount | for this leg allocation
921 The side for this 1 = Client Buy
->-> 2 LegAllocSide Char allocation 2 = Client Sell
136 | LegAllocCurr The allocation dealt Required for
->-> 7 ency String currency MTF
Contra amount
921 | LegAllocCon calculated using
>-> 1 traAmount String Provider Quoted rate
BLANK Client may
Security Conversion ‘N, specify whether
Flag of the underlying Y tsheiltJl;'?t?:swas a
ceeelTlile If the value is financing trade,
Related to specific Bla_nk /not e.g. set the flag
Foreign Exchange dgfmed by the to ‘true’ =Y’
. transaction defined by client, then tag
304 | AllocSecurity CFTC Supported should not be
->-> | 26 | Conversion String displayed/
. Formatted as
60 TransactTim :}LSE yyyyMMdd-
e HH:mm:ss.SS
mp s
58 Text String g;e’fe Format Text
ring
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Appendix

Appendix

QUICKTRADE

Security Types

The table below defines the Security Types that can be traded via the RFQ FIX API.

Security Type Field 167 Supported

Spot FXSPOT Yes
Forwards FXFWD Yes
SWAP FXSWAP Yes
SSP FXBLOCK Yes

The RFQ FIX API supports single account and multi-allocation trading. (See Account and Allocations
Usage and Examples section for full description.)

The “acct@entity” format is used in account fields. Multi-allocation orders use Tag1 = PREALLOCATED

and the “acct@entity” format in allocation account fields.

Spot and Forwards use the PreAllocGrp component to identify allocation accounts.

Field | Field Name Value Description
78 NoAllocs 2 Number of pre-trade allocation accounts
79 AllocAccount acct1@entity The allocation account
79 | AllocAccount acct2@entity The allocation account

SWAPS use the LegPreAllocGrp component to identify allocation accounts.

Field | Field Name Value Description

670 | NolLegAllocs 2 Number of pre-trade allocation accounts
671 | LegAllocAccount acct1@entity The allocation account

671 | LegAllocAccount acct2@entity The allocation account

Request for Quote States

Once successfully initiated, a multi-provider RFQ will last for 120 seconds (two minutes). There is no
timeout period for a single provider RFQ.

The table below describes the basic states that can occur during the RFQ process.

User Action

Subsequent Action

RFQ State

AB]

Client sends a New Order [D or

Order is filled

RFQ is terminated

AB]

Client sends a New Order [D or

Order is rejected/canceled

RFQ is terminated

Client sends a Quote Cancel [Z]
for a QuoteReqID

Quote Cancel [Z] for that
QuoteReqID is sent to all providers

RFQ is terminated with all
providers for that
QuoteReqID
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User Action Subsequent Action RFQ State

Client subscribes to multiple Quote Cancel [Z] is automatically RFQ is terminated with all
providers and takes no action for | sent to all providers for that providers for that

120 seconds (two minutes) QuoteReqlD QuoteReqID

Client subscribes to only one None RFQ continues

provider and takes no action for
120 seconds (two minutes)

Provider sends a Quote Cancel RFQ is terminated with that provider | RFQ continues if multi-
[Z] for all quotes for that QuoteReqID provider

Provider sends a Quote Cancel The individual quote is canceled RFQ continues

[Z] for a specific QuotelD (withdrawn)

Deprecated Features and Tags

The use of SettlCurrency (Tag = 120) has been deprecated in RFQ FIX API Version 2.0 and is being
phased out. The currency associated with a price is reported in Currency (Tag = 15). SettlCurrency (Tag =
120) is a non-mandatory tag that will continue to be returned for backwards compatibility.

The use of LegSettICurrency (Tag = 675) has been deprecated in RFQ FIX API Version 2.0 and is being
phased out. The currency associated with a particular leg's quantity is reported in LegCurrency (Tag =
556) and clients should use this tag instead. LegSettiCurrency (Tag = 675) is a non-mandatory tag that will
continue to be returned for backwards compatibility.

The use of LegAllocSettICurrency (Tag =1367) has been deprecated in RFQ FIX API Version 2.0 and is
being phased out. The RFQ FIX API does not support mixed dealt swaps and the allocation currency must
be the same as the leg currency. Therefore clients should use LegCurrency (Tag = 556) as a proxy for leg
allocation currency. LegAllocSettiCurrency (Tag =1367) is a non-mandatory tag that will continue to be
returned for backwards compatibility.
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Appendix

OPTIONS

Supported values for Expiry Cut

(defined in the FXall Production environment at time of writing this document)

EXPIRY_CUT_ID | CUT_NAME CUT_TIME |[CUT _LOCATION | TIME_ZONE
1 | NEW_YORK 1000 | NY America/New_York
2 | TOKYO 1500 | TK Asia/Tokyo
3 | MERICO 1230 | NY America/Mexico_City
4 | EMTA 1330 | EMTA Europe/Berlin
5 | EMTA_BRL 1315 | EMTA America/Sao_Paulo
6 | EMTA_KRW 1530 | EMTA Asia/Seoul
7 | EMTA_CNY 915 | EMTA Asia/Shanghai
8 | WARSAW 1100 | WA Europe/Warsaw
9 | 11SING 1100 | SG Asia/Singapore
10 | HUNGARY 1200 | HU Europe/Budapest
11 | TURKEY 1200 | LN Asia/lstanbul
12 | MUMBAI 1300 | MU Asia/Calcutta
13 | MOSCOW 1630 | RU Europe/Moscow
14 | ISRAEL 1500 | TE Asia/Tel_Aviv
15 | 18SAOPAULO 1800 | EMTA America/Sao_Paulo
16 | WMR16 1600 | LN Europe/London
17 | EMTAM1 1100 | EMTA Europe/London
18 | ECB37 1415 | FR Europe/Frankfurt
19 | HONG_KONG 1115 | HKD Asia/HongKong
20 | MOSCOW 1230 1230 | RU Europe/Moscow
22 | EMTA _COP 1030 | EMTA America/Bogota
23 | MANILA 1130 | MN Asia/Manila
24 | MALAYSIA 1000 | KL Asia/Kuala_Lumpur
25 | TAIWAN 1100 | TP Asia/Taipei
27 | TOK_0900 900 | TK Asia/Tokyo
28 | RAU 1030LN 1030 | LN Europe/London
29 | RAU 0930NY 930 | NY Europe/London
30 | RAG 1200LN 1200 | LN Europe/London
31 | BFIX1 1300 | LN Europe/London
32 | MUMBAI1330 1330 | MU Asia/Calcutta
33 | EMTA10 1000 | EMTA Europe/London
34 | EMTA_PHP 1130 | EMTA APAC/Manilla
51 | BOGOTA 1030 | BOGOTA America/Bogota
91 | CLSA 1030 | CLSA America/Santiago
111 | IDJA 1000 | IDJA Asia/lndonesia
131 | WMR15 1500 | LN Europe/London
151 | HONG_KONG_1130 1130 | HKG Asia/HongKong
152 | HONG_KONG_2PM 1400 | HKD Asia/HongKong
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Appendix

REGULATORY

Supported values for NoPartylDs

Venue is MTF
Party Group Tag Field Values
448 PartylD MTF
Order Venue 452 PartyRole 73 — Execution Venue
447 PartylDSource D — Proprietary/Custom Code
448 PartylD FXRQ
Order MIC 452 PartyRole 64 — Multilateral Trading Facility
447 PartylDSource G — MIC (Market Identifier Code)
448 PartylD Liquidity Taker Name
Client ID 452 PartyRole 3 —Client ID
447 PartylDSource D — Proprietary/Custom Code

Venue is SEF (changes currently scheduled to take effect in May 2022)

Party Group Tag Field Values
448 PartylD SEF
Order Venue 452 PartyRole 73 — Execution Venue
447 PartylDSource D — Proprietary/Custom Code
448 PartylD THRE
Order MIC 452 PartyRole 73 — Execution Venue
447 PartylDSource G — MIC (Market Identifier Code)
448 PartylD Liquidity Taker Name
Client ID 452 PartyRole 3 —Client ID
447 PartylDSource D — Proprietary/Custom Code

Venue is Offvenue, Spot or None (changes currently scheduled to take effect in May 2022)

Party Group Tag Field Values
448 PartylD Offvenue | Spot | None
Order Venue 452 PartyRole 73 — Execution Venue
447 PartylDSource D — Proprietary/Custom Code
448 PartylD RTSP
Order MIC 452 PartyRole 73 — Execution Venue
447 PartylDSource G — MIC (Market Identifier Code)
448 PartylD Liquidity Taker Name
Client ID 452 PartyRole 3 —Client ID
447 PartylDSource D — Proprietary/Custom Code
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Appendix

ADDITIONAL SUPPORTED WORKFLOWS

Forward First RFQ

The workflow is similar to the QuickTrade Cash RFQ workflow, however for Forward First the winning bank
will get a QuoteResponse(AJ) message with a QuoteRequestType of 7 (End Trade) along with QuotelD.

The subsequent ‘NewOrder’ Fixing message will contain the agreed points. The other banks will receive a
QuoteCancel(Z) message.

This functionality will require the client to connect to two API’s - the RFQ API will be used for the initial
RFQ process, before the actual Fixing order is sent through the Fixing API

QuoteRequest (R) .
QuoteRequestReject (AG)
Quote (S)
QuoteCancel (Z) Aﬁﬁ!}fﬁ’ r
The winning bank receives an AJ message with Cash RFQ
the agreed points. No trade is booked FIX API
QuoteResponse (AJ) R
xe The losing bank(s) receives a Z message .
Initiator QuoteCancel (Z) >
Falt o benalf The winning bank receives the Fixing Order
request immediately with the agreed points
NewOrderSingle (D) or NewOrderMultileg (AB)
ExecutionReport (8) A?,O&EEP r
ExecutionAcknowledgement (BN) R Cash Order
» FIX API
OrderStatusRequest (H) >
ExecutionReport (8)
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