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1 Introduction

1.1 Purpose

The present document qustéhe specificationand flow of messages affie interface thatis
relevant to théunctionalityof MexFix. This solutions based on the FIX (Financial Informatior
eXchange) protocatandardversion 4.4.

1.2 Target

This document is addressed to those memb#iiag to connect through FIXo MexFix

1.3 Conventions

Any messageelated to the solutioms duly specified inits entirdy. Certain MexFix aspects
differ from the FIX standard;therefore,tables specifying the tags contained in eaassage
include informatiorlike the following:

Column Meaning

Tag Fi el d Number. Fields added to the folowirgsthse
number.

Name Field name according to FIX standard.

Req NSO miefieldisrequired;Ai N0 means the field is opti
required in MexFix implementation, but optional in FIX standard 4.4.

Valid values Field valid values in the context of the message. It may be a list of values or a range of
numeric val ues, for instance A>=3, <= 100
for the optional fields that may require it.

'To avoid confusions with the terms, in the values related to codes the FIX original value has
been kept and therefore it has not been translated.

Format Type of field data. This is one of the types defined by FIX, or one of those types with some
additional restriction. String(n) is a String type with a maximum of n characters, or in some
cases with exactly n characters. If you need more information on the String type please refer
to point 2.4.

Description Field description in the context of the message.
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1.4 Related Documents

# Title Author Version

1 Financial Information Exchange Protocol (FIX) 4.4 with errata 20030618 |FIX Committee June 18, 2003
2 MEFFGate FIX Interface Specifications v1.0 May 2004 MEFF May 2004

3 MEFFGate Liquidation i FIX Interface Specifications C1.1 MEFF February 2005
4 MEFFGate Negotiation FIX Interface Specifications T1.0 MEFF February 2005
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2 Implementation

2.1 Description

Given the fact that some modifications were made to FIX standard, the limitations implemg
are detailed below:

2.2 Ignored Fields

In some cases, MexFix magnore the content of some fields of the input messages. If this
the case, it is clearly explained in the field description.

2.3 Unsupported Fields
Unsupported fields in a message have not been included in its description.

Messages sent to MexFix should mmintain unsupported fields. Messages sent by Mexk

never contain unsupported fields.
No required field whatsoever has been declared unsupported.

2.4 String Type Length

FIX standardmposesno maximum length restriction on the String type. In the implementat
carried out by MexFix, the maximum length for this type has been set to 255 characters.

In some fields, dower maximum lengthof this value has been set. In these cases, the typ
presented as String(n), wher e aftrtéeriss tShe
the exact Il ength of the field, in such ¢
column.

2.5 Message Maximum Length

The maximum length of messages sent or received by MexFix is 4096 bytes.

2.6 Encryption

MexFix does notuse the encryption defined by FIX standard (by means of SecureData
SecureDatalen fields in the heading of the message). Encryption is implemented by usin
(Secure Socket Layer).

2.7 FIX Protocol
FI X protocol 6s ver si 0nusddwiththe implentertatian ofIMgxFip.
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3 FIX Session

MexFix complies with the specifications in FIX standard 4.4 as far as Session levs
concerned. In this way, this paragraph will show only the new mestageit due to certain
MexFix delimitations.Some other differences, arising out of the protocol adaptation made
MexFix, will be shown afterwards. To find more details as to the way in which sessions
established and aspects related to FIX session level, it is necessary to refer to theFblevs
documentation which is not rewritten in order to avoid any doubt about it.

3.1 Synchronize at an Application level

When a member stars a session (accepted Logon message), he or she receives a g
information related with the current Market Sesdibavailable): receives all the messages th
are not associated to the respective subscriptions of the current market session and that
not received previously.

Messages coming from an explicit request of repetition (requested with a ResendtRe
message, as shown in session 3.2.7) wild/l
such situation.

Take into account that any subscription to information is cancelled at the end of the sess
when reconnecting a FIX session such serisadesirable, it must be requested again.

There are occasions in which by failure of one of the GateFix with SIMART, other takeg

bl is

are
n

roug

it ha

que

on.

the

control. When this happen, MexFix receives all the no associate messages to subscrjptior

corresponding to the marketdnurse session and are sent to the Member when it connect a

This type of forward messages can be identified seeing if the tag 60 of these messages |
hour ago happened.

For those Execution reports wit hcutoridentfier,p
if this tag is repeated in other message it will be about a forward.

For Execution reports with ExecType @00,
type of movement, when an order to this movement is cancelled or modifedtitoe assigned
a different ClOrdID to it. So if an Execution report is received with the same ClOrdID
ExecType it will be a forward message.

The group of messages mentioned in this section corresponds with the following tyq
messages:

e ExecutonRport with ExecType with New (AO
Trade (AFO0O) values.
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e Execution Report with ExecType with
rejection of an application on behalf of the central systems of MexDer.

¢ News

3.2 List of Messages

3.2.1 Standard Message Header
Header that contains the FIX messages

Tag Name Req [Valid values Format Description

te] BeginString Y FIX 4.4 String It indicates the beginning of a new message.
It contains the FIX protocol version. It is
always the first field of the message.

9 BodyLength Y int Message length in bytes, from the end of this
field until, and including, the previous limit
character of the CheckSum field. It is always
the second field of the message.

35 MsgType Y All message types (String It identifies the type of message. It is always
supported by FIX the third field of the message.

19 SenderComplD Y String Identifier of the entity that sends the
message. It has to contain the member code
in the messages sentbythec | i ent 6
application.

56 TargetComplD Y String Identifier of the entity to whom the message
is target. It contains the member code in the
messages sent by MexFix.

115 OnBehalfOfCompID N String Ignored
34 MsgSeq Num Y int Sequence number of the message within the
current FIX session.
50 SenderSublD Y* For further detail [String The messages sent by MexFix contain the
regarding market code assigned to the Market to which the
codes, see Table connection was established.

17 in the

Tabl eso d In messages sent to MexFix it must contain

the trader code with which the FIX session
was started.
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57 TargetSublD Y* For further detail [String The messages sent by MexFix contain the
regarding market trader code to whom it is addressed.
codes, see Table o .
: In messages sent to MexFix it must contain
17 in the . ) )
N the Market code with which the connection
Tabl eso d ;
was established.
116 OnBehalfOfSublD N String Ignored
129 DeliverToSubID N String Ignored
43 PossDupFlag N N = Sending of the [Boolean It indicates if it is the first time, within the FIX
original message session, that a message issent ( fi N0 )
(default value) i s sending again the
\ = Possibl because of an explicit request on the other
4 _I' O?S:j y behalf or because there is a doubt about the
uplicate reception of the original message.
52 SendingTime Y UTC Sending time of the message.
Timestamp
122 OrigSendingTime N UTC Sending time of the original message.
Timestamp |Required in a resending. A message is
considered a resending if the field
PossDupFl ag = AYo0 and
i s not a fA40 (Sequen
3.2.2 Standard Message Trailer
Final part of all FIX messages.
Tag Name Req [Valid values Format Description
10 CheckSum Y String(3)  [Message Checksum, computed as it is

described in the standards. It is always the
last field of the message and its length is 3

bytes accurately.

3.2.3Logon (Msg Type = A)
The Logon message is used by the client to start a session and to be accepted by the serv

Tag Name Req [Valid values Format Description
Standard Header Y MsgType = A
98 EncryptMethod Y 0 = None int Ignored by MexFix
108 HeartBtInt Y 10 int Sending interval of the connection
\verification message (Heartbeat message)
expressed in seconds.
Version 1.8 Page 12 of 102
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141 ResetSeqNumFlag N N Boolean Onlytheval ue fANO is al l g
protocol implementation it is not necessary.
553 Username Y* String User identifier assigned by MexDer.
554 Password Y* String Password assigned by MexDer.
Standard Trailer Y

3.2.4 Logout (Msg Type =5)

The Logout mssage is used by both parties whether to request or notify the end of

communication session or to accept such request.

Tag Name Req [Valid values Format Description
Standard Header Y MsgType =5

58 Text N String Explanatory text
Standard Trailer Y

3.2.5 Heartbeat (Msg Type =0)

the

The Heartbeat message is used by both parties to indicate that the connection remains actjive.

Tag Name Req [Valid values Format Description
Standard Header Y MsgType =0
112 TestReqID N String If the message is the response to a Test
Request message, it may contain the
same value that the original TestReqID
field contained.
Standard Trailer Y

3.2.6 Test Request (Msg Type = 1)

bartb

The Test Request message is used by both parties to request the sending of the Hq
messge.
Tag Name Req [Valid values Format Description

Standard Header Y MsgType =1

Version 1.8
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112 TestReqID Y String Petition identifier. It has to be included in
the answer Heartbeat message.

Standard Trailer Y

3.2.7 Resend Request (Msg Type = 2)

The Resend Remst message can be used by both parties to request theofasessages that
have not been received.

Tag Name Req [Valid values Format Description
Standard Header Y MsgType = 2
7 BeginSegNo Y \Valid sequence int Sequence number of the first message of
number the rank of messages of which the resent

is requested. It must contain a lower value
than the last sequence number received.

16 EndSeqNo Y 0 = Infinite humberfint Sequence number of the last message of
of valid sequence the rank of messages of which the resent
is requested.

It must contain a lower value than the last
number of the received sequence.

If the request is only of one message
EndSegNo = BeginSegNo. If the request is
of all messages from a given one
EndSegNo =0

Standard Trailer Y

3.2.8 Sequence Reset (Msg Type = 4)

The Sequence reset message is used bypaotiesto fill in the blank spaces ithe messages
that are being senthrough the rassignation of the sequence number.

Tag Name Req [Valid values Format Description
Standard Header Y MsgType = 4 Have in mind that PossDupFlag must
contain the fAYO0 val
123 GapFillFlag Y* Y = It indicates thatiBoolean  |For further information consult the
the message is to document with the FIX 4.4 specifications
fill in a blank space
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36

NewSegNo

int

Sequence number of the message which
will be sent

Standard Trailer

3.2.9 Reject (Msg Type = 3)

The Reject message is used by MexFix for rejecting a messagdogsatot comply with the
FIX protocol specied in this document.

Tag Name Req [Valid values Format Description
Standard Header Y MsgType =3
45 RefSegNum Y int Sequence number of the rejected
message
Version 1.8 Page 15 of 102
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373

SessionRejectReason

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 Valueis
incorrect (out of
range) for this tag

6 Incorrect data
format for value

9 ComplD problem
11 Invalid MsgType

13 Tag appears
more than once

14 Tag
specified out of
required order

15 Repeating group
fields out of order

16 Incorrect
NumInGroup count for
repeating group

17 Non "data" value
includes field delimiter
(SOH character)

99 Other

int

It is the code that indicates the
reason of rejection

58

Text

String

It contains a more specific description
of the reason of rejection

Standard Trailer

Version 1.8
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3.3 FIX 4.4 Delimitations and Adaptations

When a request to start a session (Logon message) is rejdebdeix will always send
a Logout message as an answer.

Fields SenderSublDand TargetSublID in the heading of mesgas (Standard Messag§g
Header) are no longer optional but required.

PossResend field is not supported.
FIX encryption method is not supported.
Valid values of Reset SeqNumFlag field of Logon messages are limited to the value

UsernameandPasswordfields are no longer optional but required.

"N"_

The field NextExpectedMsgSegNum (789) of the Logon message (A) was eliminated.

The sequence synchronization mechanism must be executed through the Resend F
message (fN20) as was always made by t

MexDer recommends periods of 30 secdiodsending a heartbeat
MexFix has a successive Logon rejection mechanism for the same Member, in

words, after receiving a Logon, MexFix stars the Logon process and will reject evel
new connection messagasithg a term of 1 (one) minute.
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4 General Conventions for Application Messages

4.1 Order Identification

4.1.1 CIOrdID

Any message related to an order (input, cancellation, modification) sent by the client shoulc
contain a unique identifier in the field CIOrdID. Asated in the standard, the uniqueness pf
these identifiers should be maintained during the trading session.

When MexFix accepts a message for the first time, the client receives an &tgioy
message with the same @MUID preceded by a prefix, in ondé ensure uniqueness orderg
identification, disregarding the original sender. The value preceded by a prefix becomes { valit
order identifier from this moment on. However, the client must identify the order with the value
it sends rather than the valteceived from MexFix.

The only exception to theforementioneds given by the massive cancellation of orders, where
all cancelled orders for this type of action are identified by the same CIOrdID. There is [nore
information tothis respect in paragraph 8.5

ClOrdID field assigned by the client must be of ach@racter lengthf the length is shorter,
MexFix fills with spaces at the end of the field value

ClOrdID assigned by MexFix in the acknowledged message has the following format:
YY MMDDMmmmTttOoooSsBinnnnnnnnngiven the following specification:
e YYMMDD . Negotiation Session Date

e MmmmTtt. Contains member antrade codes, belonging to SenderCompld and
SenderSubld from the original message header.

e 0000Sss Contains member artdade codes, belonging tthe Parties block under the
Originating Firm and Originating Trade roles (see section 4.3). In certain messpges
0000Sss may be the same as MmmmTtt.

e Nnnnnnnnnn. CIOrdID originally assigned by the client.
This coding systenis used for the CrossID idengfi(please refer to section 9.4)

4.1.2 OrderlD

The OrderID field is an order identifier, unique per member and trader, assigned by céntra
systems.

This identifier remains linked to the order, even though the latter is modified.

This field may be necessary to idéntthe order in communications with the Markérough
otherways.
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4.1.3 SecondaryOrderID

The SecondaryOrderID field is an order identifier assigned by the trading central system, ¢
single one for the whole market.
The SecondaryOrderID field received in thewaessto an order modification has no reason fo
coincide with the one received at the beginning.
4.2 Trade Identification
4.2.1 ExeclD
The ExeclID field is not a trade identifier. It is an identifier assigned to each Execution Re¢port
message, without duplicates duritg whole FIX session.
4.2.2 SecondaryExeclID
The SecondaryExeclID field contains the trade registration number. This is the code assigned t
the central trading system to the trade or cross trade referred to in the message. The p¢riod
which this field's urqueness is guaranteed is determined by each central trading system.
4.3 Parties Block
Parties Block (or NestedParties block) is used in several application messages so as to igent
the parties taking part in the trading operation.
The detailed definition ofhe messages containing this block incorporates the block as shpwn
below: The list of possible values is restricted according to the message particulal
characteristics.
Tag Name Req. |alid values Format Description
Start <Parties>
453 NoPartylDs Y NumInGroup
448 PartylD Y String Member or trader code assigned
by MexDer
447 PartylDSource Y D = Proprietary//char Indicates the coding followed in the
Custom code PartylID field
452 PartyRole Y 13 = Order|int Indicates the role taken by the
Origination Firm referenced party in the PartylD
field
End <Parties>
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This block is used for messages sent to MexFix and the Partyld value should coincide wi
Member code.

4.4 Instrument Block

In some requests, FIX cliesimay specify contract selgen criteria. In such cases, only the
information related to the contracts matching these criteria is retUPoedibleselection criteria
correspond to the Instrument block fields.

In the following tables, the fields accepted by MexFix are indicatedlendype of request in
which they may intervene.

Field Meaning Contract information  |Price information
request request
Financial instrument coding according to
CFiCode standard 1SO 10962 X X
SecuritylD Contract group X X
MaturityMonthYear Maturity month X X
Symbol Contract code - X

The following subparagraphs explain in detail the use of these fields.

4.4.1 CFICode

CFICode field is the less selective criteria. It represents a type of contracts, for instan
futures or all options. The following tablists the values allowed for CFICode field as selectiq
criteria. Please bear in mind that the values should contain 6 characters exactly.

CFICode Meaning

XXXXXX All supported contracts

FXXXSX All futures

OXXXXS All options

OCXXXS All call options

OPXXXS All put options

XMXXXX All time-spread contracts (Multileg)
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When MexFix fills in the CFICode field of a SecurityList message in order to describe

assets referred to, the level of details may be higher than the one described in the table
The | ist of values used by MexFix is shdqd
you need more information on Securityli

Il nfor mati ono.

** Toidentifyi st r at egi es 0 jasttdke il Acoumehe sepondechadast@r on th
CFI Code which is fAMo

4.4.2 Contract group (SecurityID field)

This code identifies the asset underlying a contract and corresponds to the contract group
to Table 20 in the ACoding T a lslchamaeristicaaodusry
linked to a specific market.

4.4.3 Maturity (MaturityMonthYear field)

D

(ref
ne r

This indicates the maturity month and year of a contract. If dealing with contracts that matyre ot

a weekly basis, this field also includes the week number. The foliparie the possible formats
of this field and are YYYYMM (for instance, 200312) and YYYYMMwN (for instance,
200312w3).

4.4.4 Contract Code (Symbol field)

This is the most selective criteria since it refers to a specific contract. It may only be used
contract information request. When you do not want to specify a particular contract and ug
remaining criteria, this field should be filled in with the value "[N/A]" as indicated in the FH
standard specifications. This is a mandatory field in the Instrubleck.

4.4 5 Combination of Selection Criteria

When combining several selection criteria, only the contracts complying with all requirem
are deemed selected. If no selection field is specified it is understood that this criterion is
be used and nooatract is to be ruled out by such criterion.

The following table shogisome selection examples for the Floating Rate market.

CFICode SecuritylD | MaturityMonthYear Symbol Meaning

FXXXSX 21 (omitted) [N/A] All IBEX futures

(omitted) 21 200703 [N/A] All contracts having IBEX as underlying,
maturing on March 2007.
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OCXXXS (omitted) 200606 [N/A] All call options expiring on June 2006

XMXXXX 31 (omitted) [N/A] All time-spread contracts having Telefonica
as underlying

(omitted) (omitted) (omitted) <Sepcific The specified contract
contract>
(omitted) (omitted) (omitted) [N/A] All contracts

4.5 Error Format (Text Field)

The Text field is used in several messages so as to include the description of an error. |
case, field format is as follows:

%MFsSXXXXXX -Desciptive text

where the seriousness of the error is indicated (I: information, W: warning, E: Error), XXXX
is the error coder which is followed by
MexFix.

There is also the possibility of receiving messagnuch more explicit and indicative that ar
not worthy to be mentioned here since they areesgifanatory.

On the other hand, messages with errors containing Error Codes may arrive. In this respe
cause of such error may be found in the relelraint
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5 Generic Messages at the Application Level

5.1 Introduction

This chapter deals with some messages at the application level covering two functiong
communication status control and message rejection by MexFix

5.2 Communication Status
This functionaliy is not supported by MexFix.

5.3 Rejection of Application Messages

When MexFix receives a supported and syntactically correct message, in an unsupg
situation, and there is no specific rejection message, the generic Business Message
message is usedt is used, particularly, to reject the Network Counterparty System Sta
Report message.

This message may alse sent by the Member.

5.4 List of Messages

Message Description

Network Counterparty System Status Connection status request between MexFix and the
Request (Msg Type = BC) central systems

Network Counterparty System Status Connection status report between MexFix and the
Response (Msg Type = BD) central systems

Message rejection at application level (used if there is

Business Message Reject (MsgType =) no specific message)
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5.5 Definition of Messages

5.5.1 Network Counterparty System Status Request (Msg Type = BC)

Message sent by the client application in order to request information on the connection

between MexFix and the central Systems.

Tag Name Req Valid values Format Description
Standard Header Y MsgType = BC
935 NetworkRequestType Y 1 = Snapshot int
2 = Subscribe
4 = Stop subscribing
933 NetworkRequestID Y String Message identifier
Standard Trailer Y

5.5.2 Network Counterparty System Status Response (Msg Type = BD)

Message sent by MexFix as an answer to a Network Counterparty System Status R

Message.

It contains information on the connection status between MexFix and the central systems.

Tag Name Req | Valid values Format | Description
Standard Header Y MsgType = BD
937 NetworkStatusResponse | Y 1 ="Full int
Type
933 NetworkRequestID Y String Identifier of the Network
Counterparty System
Status Request message
being answered
932 NetworkResponselD Y String Message unique
identifier
936 NoComplDs Y 1 Numlin
Gr oup
€ 930 | RefComplD N MexFix String It contains the same value
as the SenderComplD field
in the header (refer to 3)
This field is always
present in the message.
Version 1.8 Page 24 of 102
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Tag Name Req | Valid values Format | Description

€ 931 | RefSublD N If you need more | String It contains the same value
detail on  market as the SenderSublD field in
codes, refer to Table the header (refer to 3)
17 i n t he

This field is always

Tabl ecments .
present in the message.

é 928 | StatusValue N 1 = Connected int Connection Status. This
field is always present in

2 = Not connected i the message.

down expected up

3 = Not connected
I down expected

é 929 | StatusText N String Additional information

Standard Trailer Y

5.5.3 Business Message Reject (MsgType =)

The message sent by MexFix when receiving a supported and syntactically corissgeries
an unsupported situation, as to whelteere is no specific rejection message. It is usgd,
particularly, to reject the Network Counterparty System Status Report message.

Tag Name Req Valid values Format Description
Standard Header Y MsgType = j
45 RefSegNum Y int MsgSeqNum of  the
rejected message.
372 RefMsgType Y . String MsgType of  the
rejected message.
379 BusinessRejectRefID N String Optional identifier of the
rejected message.
380 BusinessRejectReason Y 3 = Unsupporteq int Reason for rejection
Message Type
58 Text N String Explanatory text
Standard Trailer Y
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6 Market Information

6.1 Introduction

Several functionalities related to market public information are grouped under the conce
market information. This information is ctBed in three groups:

e Session StatusTrading session status
e Contract Information. Selected contract definition and status
e Prices.Prices and indication of interest requests of the selected contracts

Each one of these groups is dealt with in a sepa@@gmph of this chapter. Paragraph 6
details the relevant message format.

6.2 Market Information: Trading session status

6.2.1 Description

This functionality allows the client to obtain the trading session status for the market relat
the current FIX sessioas well as to be notified of the status changes that may occur.

The client may request the current status or the current status plus the status changes tf
occur. Please, take into account that there is no method to request the update v
requesting the current status. This is of the utmost importance in order to guarantee the in
of the received information.

6.2.2 List of Messages

Message Description

Trading Session Status Request (Msg Type = Q) Sent by the client to request the trading session
status.

Trading Session Status (Msg Type = h) Sent by the server to return the session status
information or to notify that the request has been
rejected.
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6.2.3 Flow of Messages

Session Status Request (without update)
A session status request, without afg is answered by a unique Trading Session Status

Unsolicited Indicator [325] = N

message.
Client Server
E Trading Session Status Request (“g") !
I > |
| SubscriptionRequestType [263] = 0 (Snapshot) i
E Trading Session Status (“h”) :
| - |

Session Status Request (with update)

A session status request, with update, is answered with a Trading Session Status m

reporting the market actual situation and a new message each statels change takes place.

Please take into account thatend ofsubscription request is answered only when rejected.

Version 1.8
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Client Server

Trading Session Status Request (“g”)

| -
i SubscriptionRequestType [263] = 1 (Subscribe) l
i Trading Session Status (“h") E
| - i
i Unsolicited Indicator [325] = N i
E Trading Session Status (“h") :
. - ’
L - Unsolicited Indicator [325] = Y l
- i
i Trading Session Status Request (“g") i
I '.. 1

SubscriptionRequestType [263] = 2 (Unsubscribe)

Failed Session Status Request
A failed session status request is answered by a Trading Session Status message with t
TradeSesStus field = 6.

Client Server

Trading Session Status Request (“g")

Trading Session Status (“h")

TradeSesStatus [340] = 6 (Request Rejected)
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6.3 Market Information: Contracts

6.3.1 Description

This functionality allows obtaining the information of market contracts. Data are grouped in
sets:

e Contract definition. Static information of contract definition

e Contract status. Dynamic infamation reflecting contract status.

6.3.2 Contract information request

Contract definition request is made with Security List Request and Security Status Re
messages, as detailed in the following table:

Contract Contratct Contract status | Contract status
Snapshot Update Snapshot Update
Security List Request
SubscriptionRequestType = 0 X X
Security List Request
SubscriptionRequestType = 0
NewSecuritySubscription = 1 X X X
Security List Request
SubscriptionRequestType = 1 X X X
Security List Request
SubscriptionRequestType = 1
NewSecuritySubscription = 1 X X X X
Security Status Request
SubscriptionRequestType = 0 X
Security Status Request
SubscriptionRequestType = 1 X X

The meaning of eaatolumnis detailed below:

e Contractsi Snapshot.One or more Security List messages are obtained and contair
description of the available contracts complying with the selection criteria indicate
the request.

e Contractsi Update. A Security List message is obtained. It contaimsittiormation of

two

ques

the
i in

a new contract when the latter is entered as an addition into the system. The systeim on
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receives information of new contracts that match the selection criteria indicated in
request.

e Contract Statusi Snapshot. A Security Status mesga is obtained. It contains the
status information of every contract that complies with the selection criteria indicate
the request.

the

din

e Contract Statusi Update. A Security Status message is obtained whenever a status

change takes place in one of the caats that matches the selection criteria indicated

in

the request. Furthermore, a Security Status message is received when a new contract

entered as an addition and complies with the selection criteria indicated in the reque

St.

It should be noted thate NewSecuritySubscription field has been added by MexFix to the
Security List Request message in order to allow the subscription to contract definition contract:

created during the session, typically new option and multileg contract strikes.

In order b have available the maximum information for the client application, a Security List

Request message with NewSecuritySubscription = 1 and SubscriptionRequestType 3
recommended. In this way, you obtain information on all changes that may occurjngclu
contract additions.

6.3.3 Reception of the contract definition

The information on contract definition is received through the Security List message.
message informs on one contract at a time. The TotNoRelatedSym field informs about thg
contractghat match the selectiamiteriaand the NoRelatedSym field informs about the numb
of contracts contained in the message in question.

When requesting the current status plus update, first, all messages related to current
should be sent and onded list is ended the updatelated ones should be sent. In this way, W
make sure there is no confusion with the list folopu Please bear in mind that updat
messages contain only one contract per message.

6.3.4 Reception of the Contract Status

The informaion on contract status is received through the Security Status message.
Security Status message contains information about only one contract. Therefore, the ans
a Security Status Request message may be formed by several Security Statusniestage
case, there is no mechanism to know when all information has been duly received. If necq
the FIX client should request first the list of contracts through a Security List Request mes
S0 as to determine the number of contracts thapbowith a certain criteria.

When the update of this information has been requested, when a change in a contract
takes place, a new Security Status message is received containing the new information.
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When in the market a contract is entered as ditiad, and such contract matches the selectig
criteria specified in the request, and such request is an update request, a Security Status 1
containing the contract status is received, regardless of whether the recipient was subscr
not to thedefinition of said contract. In this case, client applications should be prepare
receive ifiormation on contract status of whitthey have not received the relevant definition.

The subscription to status update of option contracts and combined aptimisecommended
unless subscription to contract update is also made.

6.3.5 End of Subscription

In order to end a subscription to contract definition, the Security List Request message wi
NewSecuritySubscription field = 2 is used.

Ness
bed
d to

[h thi

When a subscriptiorito contract status has been made through the Security List Request

message, the subscription may be endedwith the same type ofmessage with the
SubscriptionRequestType field = 2.

When a Security List Request message contains at least an end of swipsceguest
(NewSecuritySubscription = 2 or SubscriptionRequestType = 2) the system considers it
message containing an end of subscription request only, and therefore any other values sy
in these two fields are not taken into account.

6.3.6 List of Messages

Message Description

Sent by the client to request contract definition. It also allows

Security List Request (Msg Type = x) requesting the status information of such contracts.

Sent by the server to inform about contract definition. It is also
Security List (Msg Type =) used to inform on the rejection of the request of such
information.

Security Status Request (MsgType = €) Sent by the client to request contract status.

Sent by the server to inform about contract status. It is also used
to inform about the rejection of such information request of such
information, or to indicate there is no contract complying with the
selection criteria

Security Status (MsgType =f)
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6.3.7 Flow of Messages

Contract definition request without update

After requestinga contract definition one or more Security List messages are received. Eac
of these messages indicate the total contracts that match the selection criteria i
TotNoRelatedSym field and the number of contracts contained in the message in gnékgon
NoRelatedSym field.

Client Server

Security List Request (“x"

SubscriptionRequestType [263] = 0 (Snapshot)

Security List (“y™)

Unsolicited Indicator [325] = N
TotalMoRelatedSym [393] = 350
MNoRelatedSym [146] = 1

AdA

Contract definition request with update
When the request of contract definition includes contract updates (NewSecuritySubscript
1), besides the messages explained in the preceding case, when a new contract is enter
addition into the system, a Security List message containing this contract informatid
received.
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Unsolicited Indicator [325] = Y
TotalNoRelatedSym [393] = 1

NoRelatedSym [146] = 1
Symbal [55] = New Symbol

Client Server
! Security List Request (“x") |
i >
! SubscriptionRequestType [263] = 1 (Snapshot + Update) !
i Security List (“y") E
;- |
L - Unsolicited Indicator [325] = N !
I - TotalNoRelatedSym [393] = 350 |
i NoRelatedSym [146] = 1 |
E For every E
E new contract Security List I.I“:'f“] !
| - i

Contract definition request with update and contract status with update
If the request includes a contract status request a Security Status nessagived. It includes

such information

for

each contract.

If

the request

also

includes the

up

(SubscriptionRequestType = 1), a new message is received each time a status chang

place.
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Client Server

Security List Request (“x”)

SubscriptionReguestType [263] = 0 (Snapshot)
MNewSecuritySubscription [5682] = 1 (Updates)

Security List (“y”)

Unsalicited Indicator [325] = N
TotalMoRelatedSym [393] = 350
MNoRelatedSym [146] = 1

AdA

Security Status (“f")
Unsolicited Indicator [325] = N

AdA

One message for every
contract requested

Security List (“y”)

Unsolicited Indicator [325] =Y
TotalNoRelatedSym [393] = 1
NoRelatedSym [146] = 1
Symbol [55] = New Symbaol

Far every
” new contract

Security Status (“f")

Unsolicited Indicator [325] =Y
Symbal [55] = New Symbal

Security List Request (“x")

SubscriptionRequestType [263] = 2 (Unsubscribe)
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Contract status request without update
One contract tatus request is answered with a Security Status message for each one
contracts that complies with the selection criteria.

Client Server

Security Status Request (“e")

SubscriptionRequestType [263] = 0 (Snapshot)

Security Status (“f")
-
- Unsolicited Indicator [325] = N
-

One message for every
vonlracl requesled

Contract status request with update

A contract status request with update is initially answered with a Security Statsagmdsr
each one of the existing contracts that complies with the selection criteria. From this poir
when a status change takes place in some of the contracts, a new Security Status mess3
the relevant information is received. These lasssagsc ont ain t he Vv a
UnsolicitedIndicator field.

Furthermore, when a new contract matching the selection criteria is entered as an additig
the system, the server sends the relevant Security Status message, with the UnsolicitedIn
fel d = AYO too.
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Client Server

Security Status Request (“e”)

SubscriptionRequestType [263] = 2 (Unsubscribe)

1 1
E |
: |
i - i
i SubscriptionRequestType [263] = 1 (Snapshot + Updates) i
i |
i Security Status (“f’) i
i - !
' - Unsolicited Indicator [325] = N I
i - i
s e
E One message for every i
' contract requested !
1 H g !
E - Security Status (“f’) i
E - Unsolicited Indicator [3225] =Y i
: i :
1 I
i I
i One message for every !
! status change |
i I
i Security Status Request (“e”) E
i - :
i i
1 1
= e
1 1
i i

Contract definition request, without contracts that comply with the selection criteria
When there are no contracts matching the selection criteria indicated in a contract defipitior
request, MexFix answers with a Security List messagitydhe SecurityRequestResult field 3
2. Please take into account that in this case, if the request contained a subscription, sa
subscription remains active and therefore, if the addition of any contract complying witH the
selection criteria is enterethe relevant messages will be received.
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Client Server

Security List Request (“x”)

Security List (“y")

SecurityRequestResult [560] =
2 (No instruments found that match selection criteria)

Contract status request, without contracts that comply with the selection criteria

When there are no contracts matching the selection criteria indicated in a contract status r¢
MexFix answers with a SadtyStatus message having the SecurityTradingStatus field =
Please bear in mind that in this case, if the request contained a subscription, said subsg
remains active and therefore, if the addition of any contract complying with the seletgaa cr
is entered, the relevant messages will be received.

Client Server

Security Status Request (“e”)

Security Status (“f")

SecurityTradingStatus [326] =
19 (Not Traded on this market)

Failed contract definition request
When a contract definition request is erroneous, it is answered by a Security List me
having the SecurityRequestResult field = 1.
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Client Server

Security List Request (“x")

Security List (“v")

SecurityRequestResult [560] =
1 (Invalid or unsupported request)

Failed contract status request
When a contract definition request is erroneous, it is answered by a Security Status messat
having the SecurityTradingStatus field = 20.

Client Server

Security Status Request (“e")

Security Status (“f")

SecurityTradingStatus [326] =
20 (Unknown or Invalid)

6.3.8 FIX 4.4 Delimitations and Adaptations

e The NewSecuritySubscription (5682) user field has been atidébe Security List
Request message, in order to support the functionality in charge of receiving the coptrac
definition when a new one is entered as an addition into the system.

e The UnsolicitedIndicator field has been added to the Security List message.
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e The TickSize (6138) user field has been added to the Security List message to indicat

the minimum allowed quantity in the price change. This field is expressed in the 3
unit as the Price field.

6.4 Market Information: Prices

6.4.1 Description

This functionaliy allows requesting the information related to the prices of a set of contractg.

6.4.2 Information Request
The pricerelated information request is made by means of the Market Data Request mess3

A set of contracts may be selected by combining the fieldseolingtrument block as explained
in 4.4. As explained in the message detailed description several Instrument blocks m
included in order to request simultaneously more than one selection. A contract is de
selected if it matches any one of the sétectriteria.

The types of information MexFix offered are related below. A client may include a combing
of these types in the same request.

e Bid

e Offer

e Price of the last trade

e Closing price

e Opening price (including auction price)
e Session high price

e Sessbn low price

e Volume of trade

e Open position by the end of the previous session

When a request includes a Bid or Offer, depth may be specified in two ways: maximum K
better prices.
Information reported as closing price (Settlement Price) during tk@sesontains the precious
session closing price of the contract. Once the current session closing price has been g
value is reported. The OpenCloseSettleFlag field allows determining when the closing prid
been set.
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Request may include onlyé current situation (snapshot) or the actions involved (snapshc
update). Please take into account that it is pussibleto request only updates without the
snapshot. This is of the utmost importance in order to guarantee the integrity of thedreq
information.

In addition to the informatiothat isrelatedhere a Bid or Offer request implies the reception g
indication of interest messages on the contracts selected (Refer to Chapter 7 which incl
detailed explanation in this respect).

6.4.3 Reception of Information

MexFix returns the information requested by means of Market Data Snapshot Full Re
messages.

According to FIX Standard, answer messages to the same request will not mix Bid and
information with the remaining information.

—
+

eiv

—h

Ides

frest

Offe

In a snapshot request, if this information is not mixed, a single message for each selecte

contract will be received. If the request combines Bid or Offer and other type of informa
the answer will be two Market Data Snapshot Full Refresh messages.

If an information update has been requested, whenever a change occurs a new Marke
Snapshot Full Refresh message is received. Tmessage contains both the chahge
information as well as the remaining fields requested when subscribing. In this case
restriction imposed on mixing Bid or Offer information with other fields remains in force.

Please bear in mind that if there are no Bid or Offer prices for a given contract, a value z
notified in the MDEnNtrySize field.

6.4.4 List of Messages

Message Description

Market Data Request (Msg Type = V) Sent by the client to request price information.

Market Data Snapshot Full Refresh (Msg Type = W)| Sent by the server to return price information.

Market Data Request Reject (Msg Type =Y) Sent by the server to report that a Market Data Request hag
been rejected.
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6.4.5 Flow of Messages

Price information request without update

A price information request, without updated, is answered by MexFix with a message for
one of the contracts. Please take into accthattif Bid and Offer information combined with
other information is requested, in this case MexFix returns two messages for each one
contracts, separating these two sets of information.

Client Server

Market Data Request (“V”)

SubscriptionRequestType [263] = 0 (Snapshot)

Market Data - Snapshot / Full refresh (“W")

AdA

(One or two messages for every conitract requested)

Price information request with update

A price information requa& with update, initially receives a set messages for the contracts

selected when making the request. From this point on, messages notifying any changes o
in the market are received.
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Client Server

Market Data Request (“V")

SubscriptionRequestType [263] = 2 (Unsubscribe)

| >

i SubscriptionRequestType [263] = 1 (Snapshot + Updates) :

e N

| Market Data - Snapshot / Full refresh (“W™) | L

i - |

| l Snapshot
- |

i {One or lwo messages for every contract requested) ! |

| RN

! Market Data - Snapshot / Full refresh {“W") ! k

i - i

! -~ : Updates
- i (

i -

i Market Data Request (“V") i

1 -' 1

Erroneous price information request
When a price informatn request is erroneous, it is answered by a Market Data Request Reject
message.

Client Server

Market Data Request (“V")

Market Data Request Reject (“Y")
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6.4.6 FIX 4.4 Delimitations and Adaptations
e Incremental refreshment is not supported

e In the Market Data Request Reject message, the meaning of value O (invalid symbpl) o

the MDRegRejReason field has been widened to indicate an invalid selection criterig.

6.5 Definition of Messages

6.5.1 Trading Session Status Request (Msg Type =Q)

Used by the client to request the trading session status.

Tal Name Req [ Valid values Format Description
Standard HeaderQ Y MsgType =g
335 TradSesReqID Y String Unique identifier for each Trading

Session Status Request message. If
SubscriptionRequestType = 2 it should
contain the original request identifier

263 SubscriptionRequestType | Y 0 = Snapshot Char

1 = Snapshot +
Updates

Standard Trailer Y

6.5.2 Trading Session Status (Msg Type = h)

It is sent by the server to report the trading session status or to reject a Trading Session
Request message.

Tag Name Req Valid values Format Description
Standard Header Y MsgType = h
335 TradSesReq|D N String Identifier of the referenced

Trading Session Status Request
message. This field is always
present in the message.

336 TradingSessionID Y String Market descriptive text

338 TradSesMethod N 1 = Electronic int

325 UnsolicitedIndicator N N = El mensaje es | Boolean I't contains a @
parte de un message is sent as a result of a
snapshot subscription
Y = El mensaje es
enviado como
resultado de una
suscripcion
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Tal Name Req Valid values Format Description
340 TradSesStatus Y 0 = Unknown int Session Status
1 = Halted .
b = Open 't contains the
3 = Closed message is used to reject a
4 = Pre-Open (Not request.
started) Value 4 (Pre-Open) indicates that
6 = Request Rejected the market is not open yet for
trading. Should not be confused
this value with the auction period,
which is stated by contract in
MexDer. (see field 326,
SecurityTradingStatus, of the
Security Status message)
58 Text N String Error explanation. It is present if
TradSesStatus = 6
Standard Trailer Y

6.5.3 Security List Request (Msg Type = x)

Used by the client to request contract definition and specially to request their status.

Ta Name Req | Valid values Format Description
Standard Header Y MsgType = X
320 SecurityReqID Y String Unique identifier for each
Security List Request
message. If
SubscriptionRequestType = 2
or NewSecuritySubscription =
2, it should contain the original
request value.
559 SecurityListRequestType Y 0 = Symbol int Selection criteria used
1 = Security type
and/or CFICode
Start <Instrument>
55 Symbol Y [N/A] or contract code | String(16) Contract code if
SecurityListRequestType = 0,
[N/A] if SecurityList-
RequestType = 1
48 SecuritylD N If you need more | String Contract group
detail “on contract It is not allowed if
groups, refer to o _
Table 20 in the SecurityListRequestType = 0
AfCodi ngbl €]
document.
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Tal Name Reqg [ Valid values Format Description
22 SecuritylDSource N 8 = Exchange Symbol | String It is required if the SecuritylD
is present.
It is not allowed if
SecurityListRequestType
=0
461 CFICode N Exact length. String(6) Contract type
Refer to 4.4.1 It I dif
where a list of Stls not aL_ovige : Tvoe = 0
possible values ecurityListRequestType =
is included.
200 MaturityMonthYear N YYYYMM off Month- Contract maturity
YYYYMMwN Year - :
It is not allowed if
SecurityListRequestType = 0
End <Instrument>
263 SubscriptionRequestType | N 0 = Snapshot char It indicates the type of
(default value) request regarding
contract status
1 = Snapshot +
Updates
2 = Unsubscribe
5682 | NewSecuritySubscription N 0 = Snapshot Char It indicates the type of request
. (default value) regarding contract definition
1 = Updates
(Subscribe)
2 = Unsubscribe
Standard Trailer Y

6.5.4 Security List (Msg Type =)

Message sent by the server to inform about the definition of one or more contracts.

Tag Name Req| Valid values Format Description
Standard Header Y MsgType =y

320 SecurityReqID Y String Identifier of the Security List
Request message being
answered

322 SecurityResponselD Y String Unique identifier for each Security
List message
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Tal Name Reg| Valid values Format Description
560 SecurityRequestResult| Y | 0 = Valid request int Result of the request identified
. by SecurityReqID
1 = Invalid or y tyReq
unsupported
request
2 = No instruments
found
that match
selection criteria
4 = Instrument data
temporarily
unavailable
5 = Request was
rejected because the
CFICode specified is
not supported
325* UnsolicitedIndicator N N = The message is | Boolean It contains a AY
part of a snapshot message is sent as a result of a
Y = The message is subscription
sent as a result of a
subscription (new
contract)

393 TotNoRelatedSym N int Total number of contracts
matching the request selection
criteria. The number of contracts
contained by the message is
indicated in the NoRelatedSym
field. This field is always present
when SecurityRequestResult =0

893 LastFragment N Boolean It indicates when the message is
the last one in an answer
sequence to a single request. This
field is always present when
SecurityRequestResult =0

146 NoRelatedSym N |1 NumInGro | It indicates the number of contracts

up included in this message. It is
omitted when there are no contracts
meeting the selection criteria
Start <Instrument>

€55 Symbol N | [N/A] or contract code | String(16) Contract code Itis
present if NoRelatedSym
has been specified
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Tal Name Reg| Valid values Format Description
é 48 SecuritylD N If you need more| String Contract group
detail on  market
codes, refer to Table
20 in t he
Tabl eso dogd
é 22 SecuritylDSource N | 8 = Exchange Symbol | String It is present if NoRelatedSym has
been specified
€ 461 | CFICode N | Exact length. Refer to | String(6) Type of contract according to
Table 16 in the standard 1SO 10962
AiCodin Tahb
document where a list
of possible values is
included
é 200 | MaturityMonthYear N | YYYYMM or [ Month- Contract maturity
YYYYMMwN Year
é 541 | MaturityDate N LocalMktD | Maturity date
ate
é 225 | IssueDate N UTCDate Contract issuance date
é 202 | StrikePrice N Price Exercise price. It is present
only in options
é 231 | ContractMultiplier N Float It indicates the ratio or
multiplication factor to convert
finomi nal 6 units
contracts) into total units (for
instance shares).
é 107 | SecurityDesc N String Description of the contract
group
Refer to Table 2
Tabl esd document
groups is included
€ 6138% TickSize N Price Minimum quantity allowed in price
change. This field is always present
in the message.
End <Instrument>
€ 711 | NoUnderlyings N |1 NumInGro | Itis present if the contract has
up another underlying contract.
Start
<Underlyinglnstrument
>
é é 311 UnderlyingSymbol Y String(16) Symbol of the underlying
contract
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