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Change History
	Author
	   Date
	Version
	Description

	RLC
	03/17/2008
	1.0.0
	Creation

	RLC
	04/04/2008
	1.0.1
	Addition of tag 22 (IDSource) for non Exchange Traded Symbols


Overview

Dinosaur Securities maintains FIX routing servers;    these servers accept and route FIX messages in the 4.2 protocol, as defined at www.fixprotocol.org.

This document iterates much of that specification with particular emphasis on the message types most common to Dinosaur’s customers, and exceptions to “the norm”, mainly in required fields, and expanded/contracted option lists.

 Dinosaur’s exceptions to the FIX protocol specification are denoted herein by (DS).
Finally, the absence of a user defined field (tags 5000-9999) in this document does not mean that Dinosaur’s routing servers will reject a message with that field;  the implementation of these fields depends upon agreement between  the originating and destination parties.

Definitions

Source Client :: The Dinosaur Securities business client who originates trade orders, and is connecting to Dinosaur’s servers for the purpose of transmitting these orders, and related messages.

Target BD :: The broker/dealer destination of the Source Client ’s FIX messages, after they pass through the Dinosaur FIX order router.

Protocol Specification :: The FIX 4.2 Protocol Specification as published at www.fixprotocol.org.

Incoming Message Header – CompID fields
Dinosaur requires three, and conditionally four, CompID fields in all Incoming Message Headers, in addition to the header fields required by the Protocol Specification:
	Tag
	Field Name
	Required
	Comments

	49
	SenderCompID
	Y
	Source Client identifier assigned by Dinosaur Securities.

	50
	SenderSubID
	Y
	Source Client User ID assigned by Dinosaur Securities.  (DS).

	56
	TargetCompID
	Y
	Dinosaur identifier assigned by Dinosaur Securities.

	57
	TargetSubID
	(Y)
	Dinosaur User ID conditionally assigned by Dinosaur Securities.  (DS).


Incoming Messages

Logon Message

	Tag
	Field Name
	Required
	Comments

	49
	SenderCompID
	Y
	Source Client identifier assigned by Dinosaur Securities.

	50
	SenderSubID
	Y
	Source Client User ID assigned by Dinosaur Securities.  (DS).

	56
	TargetCompID
	Y
	Dinosaur identifier assigned by Dinosaur Securities.

	57
	TargetSubID
	(Y)
	Dinosaur User ID conditionally assigned by Dinosaur Securities.  (DS).

	95
	RawDataLength
	(Y)
	Number of bytes in a raw data field.  (DS).

	96
	RawData
	(Y)
	Source Client logon password conditionally supplied by Dinosaur Securities.  (DS).

	98
	EncryptMethod
	Y
	Use 0 for the encryption method.  (DS).

	108
	HeartBeatInterval
	Y
	Use 30 seconds for the heartbeat interval.  (DS).

	141
	ResetSeqNumFlag
	N
	Indicates that both sides of the FIX session should reset sequence numbers. This flag should ONLY be used for beginning-of-day operations or to recover from a serious system failure.

Y = Yes, reset sequence numbers

N = Don’t reset sequence numbers (default)

Used only by arrangement with Dinosaur Securities.  (DS).


New Order – Single

	Tag
	Field Name
	Required
	Comments

	1
	Account
	Y
	Dinosaur Securities assigned Account ID.  (DS).

	11
	ClOrdID
	Y
	Unique identifier for Order as assigned by Target B/D.  Limit is 64 characters at certain Destination BDs.  (DS).

	18
	ExecInst
	N
	Per Protocol Specification, but may be restricted by the Destination BD.  (DS).

	21
	HandlInst
	Y
	Normally set to “1” (Automated execution order, private, no Broker intervention).  Other values on a per Destination BD basis.  (DS).

	22
	IDSource
	(Y)
	Required when tag 55 (Symbol) is other than an Exchange Traded Symbol .  (DS).

	38
	OrderQty
	Y
	Number of shares ordered.

	40
	OrdType
	Y
	Per Protocol Specification, but may be restricted by the Destination BD.  (DS).

	44
	Price
	(Y)
	Required for Limit, Stop, Stop Limit and Limit on Close orders.

	54
	Side
	Y
	Per Protocol Specification, but may be restricted by the Destination BD.  (DS).

	55
	Symbol
	Y
	Ticker Symbol

	59
	TimeInForce
	N
	Per Protocol Specification, but may be restricted by the Destination BD.  (DS).

	76
	ExecBroker
	Y
	Exchange ID for order execution. See Appendix A for valid values.

	77
	OpenClose
	(Y)
	Options only

O = Open

C = Close

	100
	ExDestination
	(Y)
	Per Protocol Specification, but may be specific to the final Destination BD.  (DS).

	115
	OnBehalfOfCompID
	N
	Only used by arrangement with Dinosaur Securities.  (DS).

	167
	SecurityType
	(Y)
	Type of Security being ordered

  CS = Common stock (default if tag 167 not sent)

OPT = Option

FUT = Future
Required at some Destination BDs. (DS).

	201
	PutOrCall
	(Y)
	Valid values:

0 = Covered

1 = Uncovered

Required for options.  (DS).

	202
	StrikePrice
	(Y)
	Strike price required for options.  (DS).

	432
	ExpireDate
	(Y)
	Date of order expiration (last day the order can trade), always expressed in terms of the local market date. The time at which the order expires is determined by the local market’s business practices.  Conditionally required if TimeInForce = 6 (GTD).  Must be in the following format: YYYYMMDD


Order Cancel Request

	Tag
	Field Name
	Required
	Comments

	1
	Account
	Y
	Dinosaur Securities assigned Account ID.  (DS).

	11
	ClOrdID
	Y
	Unique identifier for Order as assigned by Target B/D.  Limit is 64 characters at certain Destination BDs.  (DS).

	22
	IDSource
	(Y)
	Must match original order at certain Destination BDs.  (DS).

	37
	OrderID
	N
	Order ID assigned to the original order by the Destination BD.   If the OrderID is not specified, the OrderId will be looked up using the OrigClOrdID. Therefore, cancel  processing will be quicker if the OrderID is supplied.

	38
	OrderQty
	Y
	Number of shares originally ordered .

	41
	OrigClOrdID
	Y
	ClOrdID of the order to be cancelled.

	49
	SenderCompID
	Y
	Source Client identifier assigned by Dinosaur Securities.

	50
	SenderSubID
	Y
	Source Client User ID assigned by Dinosaur Securities.  (DS).

	54
	Side
	Y
	Per Protocol Specification, but may be restricted by the Destination BD.  (DS).

	55
	Symbol
	Y
	Ticker Symbol

	56
	TargetCompID
	Y
	Dinosaur identifier assigned by Dinosaur Securities.

	57
	TargetSubID
	(Y)
	Dinosaur User ID conditionally assigned by Dinosaur Securities.  (DS).

	100
	ExDestination
	(Y)
	Per Protocol Specification, but may be specific to the final Destination BD.  (DS).

	167
	SecurityType
	(Y)
	Type of Security being ordered

  CS = Common stock (default if tag 167 not sent)

OPT = Option

FUT = Future

Required at some Destination BDs. (DS).

	200
	MaturityMonthYear
	(Y)
	Month and Year of maturity for options and futures – YYYYMM.  Required for options and futures.  (DS).

	201
	PutOrCall
	(Y)
	Valid values:

0 = Covered

1 = Uncovered
Required for options.  (DS).

	202
	StrikePrice
	(Y)
	Strike price required for options.  (DS).


Order Cancel/Replace Request

	Tag
	Field Name
	Required
	Comments

	1
	Account
	Y
	Dinosaur Securities assigned Account ID.  (DS).

	11
	ClOrdID
	Y
	Unique identifier for Order as assigned by Target B/D.  Limit is 64 characters at certain Destination BDs.  (DS).

	18
	ExecInst
	N
	Per Protocol Specification, but may be restricted by the Destination BD.  (DS).

	22
	IDSource
	(Y)
	Must match original order at certain Destination BDs.  (DS).

	22
	IDSource
	(Y)
	Must match original order .

	37
	OrderID
	N
	Order ID assigned to the original order by the Destination BD.   If the OrderID is not specified, the OrderId will be looked up using the OrigClOrdID. Therefore, cancel  processing will be quicker if the OrderID is supplied.

	38
	OrderQty
	Y
	Number of shares ordered .
Note that some Destination BDs will not accept a Cancel/Replace that increases the OrderQty from the original.  (DS).

	40
	OrdType
	Y
	1 = Market

2 = Limit

Cancel replace only for original orders of above OrdType changing to any other of above OrdTypes. 
3 = Stop

4 = Stop limit

Additionally, for stop and stop limit cancel replace orders, the exchange must have stop and stop limit capability, and the Destination BD must accept same.  (DS).

	41
	OrigClOrdID
	Y
	ClOrdID of the order to be cancelled and replaced.

	44
	Price
	(Y)
	Required for limit and stop limit orders. If the Price is not being modified, then the value must match what was specified in the original order.

	49
	SenderCompID
	Y
	Source Client identifier assigned by Dinosaur Securities.

	50
	SenderSubID
	Y
	Source Client User ID assigned by Dinosaur Securities.  (DS).

	54
	Side
	Y
	Per Protocol Specification, but may be restricted by the Destination BD.  (DS).

	55
	Symbol
	Y
	Ticker Symbol

	56
	TargetCompID
	Y
	Dinosaur identifier assigned by Dinosaur Securities.

	57
	TargetSubID
	(Y)
	Dinosaur User ID conditionally assigned by Dinosaur Securities.  (DS).

	59
	TimeInForce
	N
	Per Protocol Specification, but may be restricted by the Destination BD.  (DS).

	77
	OpenClose
	(Y)
	Options only

O = Open

C = Close

	99
	StopPx
	(Y)
	Price per share – right now, required if cancel replace OrdType is Stop or Stop limit.

	100
	ExDestination
	Y
	Per Protocol Specification, but may be specific to the Destination BD.  (DS).

	167
	SecurityType
	(Y)
	Type of Security being ordered

  CS = Common stock (default if tag 167 not sent)

OPT = Option

FUT = Future

Required at some Destination BDs. (DS).

	200
	MaturityMonthYear
	(Y)
	Month and Year of maturity for options and futures – YYYYMM

Required for options.  (DS).

	201
	PutOrCall
	(Y)
	Valid values:

0 = Covered

1 = Uncovered

Required for options.  (DS).

	202
	StrikePrice
	(Y)
	Strike price required for options.  (DS).

	432
	ExpireDate
	(Y)
	Date of order expiration (last day the order can trade), always expressed in terms of the local market date. The time at which the order expires is determined by the local market’s business practices. Conditionally required if TimeInForce = 6 (GTD). Must be in the following format: YYYYMMDD


Outgoing Message Header – CompID fields

Dinosaur returns three, and conditionally four, CompID fields in all Outgoing Message Headers, in addition to the header fields required by the Protocol Specification:

	Tag
	Field Name
	Required
	Comments

	49
	SenderCompID
	Y
	Dinosaur identifier assigned by Dinosaur Securities.

	50
	SenderSubID
	(Y)
	Dinosaur User ID conditionally assigned by Dinosaur Securities.  (DS).

	56
	TargetCompID
	Y
	Source Client identifier assigned by Dinosaur Securities.

	57
	TargetSubID
	Y
	Source Client User ID conditionally assigned by Dinosaur Securities.  (DS).


Outgoing Messages

Execution Report for fills

	Tag
	Field Name
	Required
	Comments

	1
	Account
	Y
	Dinosaur Securities assigned Account ID.  (DS).

	6
	AvgPx
	Y
	Calculated average price of all fills on this order.

	11
	ClOrdID
	Y
	Unique identifier for Order as assigned by Target B/D.

	14
	CumQty
	Y
	Total number of shares filled.

	17
	ExecID
	Y
	Unique execution report ID.

	20
	ExecTransType
	Y
	Identifies transaction type. 
Valid values per Protocol Specification, however particular values used depend upon the Destination BD.  (DS).

	22
	IDSource
	(Y)
	Returned by certain Destination BDs.  (DS).

	31
	LastPx
	(Y)
	Price of this (last) fill.  May be blank.  (DS).

	32
	LastShares
	(Y)
	Quantity of shares bought/sold on this (last) fill.  May be blank.  (DS).

	37
	OrderID
	Y
	Order ID is assigned by the Destination BD.

	38
	OrderQty
	(Y)
	Number of shares ordered.  May be blank.  (DS).

	39
	OrdStatus
	Y
	Identifies current status of order. 

Valid values per Protocol Specification, however particular values used depend upon the Destination BD.  (DS).

	44
	Price
	(Y)
	Required for Limit, Stop and Stop Limit orders.

	54
	Side
	Y
	1 = Buy, 2 = Sell, 5 = Sell short, 6 = Sell short exempt

	55
	Symbol
	Y
	Ticker Symbol.

	59
	TimeInForce
	(Y)
	Per Protocol Specification, but may be restricted by the Destination BD.  (DS).

	60
	TransactTime
	(Y)
	Time the transaction represented by this Execution Report occurred

	65
	SymbolSfx
	(Y)
	Additional information about the security.

	76
	ExecBroker
	(Y)
	The route on which the order was executed.

	150
	ExecType
	(Y)
	Describes the specific Execution Report.  All values in the Protocol Specification are valid.

Retruned from some Destination BDs. (DS).

	151
	LeavesQty
	(Y)
	Amount of shares open for further execution.

	167
	SecurityType
	(Y)
	Type of Security being ordered

  CS = Common stock (default if tag 167 not sent)

OPT = Option

FUT = Future

Required for Options and Futures. (DS).

	200
	MaturityMonthYear
	(Y)
	Month and Year of maturity for options and futures – YYYYMM

Required for options.  (DS).

	201
	PutOrCall
	(Y)
	Valid values:

0 = Covered

1 = Uncovered

Required for options.  (DS).

	202
	StrikePrice
	(Y)
	Strike price required for options.  (DS).


Order Cancel Reject

	Tag
	Field Name
	Required
	Comments

	11
	ClOrdID
	Y
	Unique identifier for Order as assigned by Target B/D.  

	37
	OrderID
	Y
	Order ID assigned to the original order by the Destination BD.   

	39
	OrdStatus
	Y
	Order status after cancel is rejected.

	41
	OrigClOrdID
	Y
	Source Client supplied ID of the target order for the cancellation.

	58
	Text
	N
	Free format text string describing the reason for the rejection.

	76
	ExecBroker
	(Y)
	The route on which the order was executed.

	434
	CxlRejResponseTo
	Y
	1 - Order Cancel Request

2 - Order Cancel/Replace Request


Contact Information

FixSupport@Dinogroup.com
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