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©2022 Cboe Australia Pty Ltd (ACN 129 584 667) (“Cboe Australia”). All rights reserved. Cboe is a registered trademark.

Cboe Australiais the holder of an Australian Markets Licence to operate a financial market in Australia. This informationis provided for
informational purposes only. It does not take into account the particular investmentobjectives, financial situation, or needs ofany
individual or entity. Under no circumstancesisitto be usedas a basis for, or considered as an offer to, become a participant of or
trade on Choe Australia or undertake any otheractivity or purchase or sell any security, or as a solicitation or recommendation of the
purchase, sale, or offer topurchase or sellany security. While the information has been obtained from sources deemed reliable,
neither Cboe Australia norits licensors, nor any other party through whom the user obtains any such information: (i) makes a ny
guarantees that itis accurate, complete, timely, or contains correctsequencing of information; (ii) makes any warranties with regard
to the results obtained fromits use; or (iii) shall have any liability for any claims, losses, or damages arising fromor occasioned by any
inaccuracy, error, delay, or omission, orfrom the use of the information oractions taken inreliance on the information. Re production
or redistribution of this information is prohibited except with written permission from Cboe Australia.

System response times may varyfor a number of reasonsincluding market conditions, trading volumes and system performance.

1 March 2020 Version 6.2 Page 3 of 32



Cross Session Order Management Specification

Cboe

VERSION HISTORY

VERSION DESCRIPTION DATE
1.0 Early DRAFT Release 6" June 2011
2.0 Includes support for Trade Reporting 13" July 2011
2.1 Modify description in Trade Report request Acknowledgement 5" August 2011

for Trade Cancel.

Add description for Done for Day and Peg Order Suspend &

Resume messages

Change tag 60 (TransactTime) to mandatory in Trade Report 3" February 2012

Request Response in section 5.10

Key changes: 27" February 2012

e Added missing tag <47>OrderCapacity in New Order
Single acknowledgement.

e Added missing tags <18>ExecInst and
<47>0rderCapacity in Order Cancel acknowledgement.

e Added missing tag <47>OrderCapacity in Order
Cancel/Replace acknowledgement.

e Removed duplicate tag <211>PegDifference in Order
Cancel/Replace acknowledgement.

e Added missing tags <29>LastCapacity,
<47>0rderCapacity, and <59>TimelnForce in Trade
Execution Report acknowledgement.

e Added new tag <198>SecondaryOrderlD in Trade
Execution Report acknowledgement.

e Added new tags <29>LastCapacity,
<6830>ContralLastCapacity, <47>OrderCapacity,
<109>ClientID, <820>TradeLinkID,
<6802>ClientCrossRef, <6803>ShortSellNakedQty,
<6804>ShortSellLongQty, <6805>ShortSellCoveredQty,
<6806>ContraClientCrossRef, <6828>ContraSide, and
<6829>ContraOrderCapacity in Trade Report Request
acknowledgement.

e Changed tag <54>Side to support 5 (Sell short) in Trade
Report Request acknowledgement.

e Remowed tag <58>Text and value 8 (Rejected) option on
tag <150>ExecType as rejected Trade Report Requests
are not sent to outbound interface.

2.2 Key changes: 20" July 2012

e Added new tag <41>OrigCIOrdID and modify description
of tag <11>ClOrdID in Trade Report acknowledgement for
the trade report cancellation.

e Added tag <19>ExecRefID in Trade Report response.

2.3 Key changes: 30" October 2012

e Added new tag <7713> NoTradeFeat in Cross Session
Order Cancel / Replace Request, New Order Single
Acknowledgement, and Order Cancel / Replace
Acknowledgement.

e Added tag <8175> NoSelfTradeOrderNum and tag <198>
SecondaryOrderID in Order Cancel / Replace
Acknowledgement.

e Added new tag <639> Pricelmprovement and tag <6833>
MidPointExec in Trade Execution Report
Acknowledgement.

e Added missing tag <58> Text in Order Cancel
Acknowledgement.

e Added missing tag <8174> in Cross Session Order Cancel
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/ Replace Request.
Modify the description for Trade Report Request
Acknowledgement.

2.4

Key changes:

Added tag <1> Account and tag <6802> ClientCrossRef in
Cross Session Order Cancel / Replace Request.

Modify the description of tag <1> and tag <6802> in Order
Cancel Acknowledgement, Order Cancel / Replace
Acknowledgement, Trade Execution Report
Acknowledgement, and Done For Day Order Status
Report

Removed <211> Peg Difference tag

Added M=Mixed as a valid value for Order Capacity and
LastCapacity

Added <4805> ExecVenue to Trade Reports

Added <8138> OriginOfTrans to New Orders and Trade
Reports

Added <8139> IntermediarylD to New Orders and Trade
Reports

Added <8140> DirectedWholesalelndic to New Orders
and Trade Reports

16-8- 2013

2.5

Added new Order Type <40> for Market on Close (MOC)
Added new ExecTransType value = 2 to designate final
price on Market on Close (MOC) order

Added new NoTradeFeat <7713> value = X for Booking
Purpose Trade

Enabled <6833> MidPointExec to be returned on both
sides of a trade

MaxFloor <111> no longer mandatory for aggressive
hidden orders

New TimelnForce <59> values for Broker Preferencing.
Broker Preference or Kill (POK) = A, Broker Preference
and Kill (P&K) =B

Added OrderRestrictions <8182> on NewOrderSingle to
enable per order control of Broker Preference

Added CrossType <8183> for on market trade execution
reports to enable identification of Broker Preferenced trade
Added TradeReportType <8184> for on market trade
execution reports to enable identification of Booking
Purpose Trade resulting from on market cross utilising new
no self-trade feature

4-10- 2013

2.6

Add <7903>, <7904> and <7905> to Order Cancel
Acknowledgement and Order Cancel/Replace
Acknowledgement to provide additional information when
the unsolicited message is derived from a NoTradeFeat
instruction.

25-10-2013

Add OrderCapacity <47> to Cross Session Order Cancel /
Replace Request to allow Order Capacity to be modified

25-3-2014

4.0

Added ContraTradePA <9862> for on market trade
execution reports to support attributed market

01-07-2015

5.0

Support participant attribution for Choe & ASX quoted
ETFs

01-12-2015

5.2p4

Added LastMkt <30> for Trade Execution Report
Acknowledgement

08-06-2017

5.5

Add T1Settlement <8080> for New Order Single
Acknowledgement

30-01-2018

1 March 2020

Version 6.2
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e Add SettimntTyp<63> and SettlDate <64> for Trade
Execution Report Acknowledgements
5.6 e Add MEQSE <8081> for New Order Single
Acknowledgement
e Update NoTradeFeat<7713> for Cross Session Order
Cancel/Replace Request 19-06-2018
e Align MinQty<110> behaviour across all FIX and Drop
Copy Interfaces
6.0 Key changes: 22-01-2019
e Add Cross Session Trade Cancel Request
e Add Trade Cancel Acceptance Message
Key changes: 22-01-2019
e Add Cross Session Order Reject Message to reflect
current behaviour
e Add Cross Session Trade Reject Message
6.2 Key changes: 26-04-2019
e Add Trade Report Cancel Request
e Add Trade Report Cancel Reject
6.2pl Key changes: 29-07-2019
e Clarify FIX tag data types validation (Section 2)
e ORDERRESTRICTION(8182) is not allowed in order
replace (Section 5.2)
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1 Introduction

This specification describes Cboe’s Cross Session Order Management senice. The senice
provides two major functions:

1. Allows participants to modify or cancel orders through another configured FIX session.

2. A drop copy senice, which provides a consolidated feed of execution report messages
from one or more FIX sessions configured on the Cross Session Order Management
gateway (COG).

The senice is available to participants on the Cboe market but can also be configured for an
authorised vendor on behalf of a participant.

This document serves as a supplement to the FIX Protocol Specification (please \wisit
www.fixprotocol.org for detail). Implementation and interpretation of the protocol by the Cross
Session Order Management Senice is described in this document.

Note: This Specification should be read with reference to the latest version of the FIX 4.2 Trading
Interface Specification for the Cboe trading system.

1.1 Related documents

TITLE

FIX 4.2 Trading Interface Specification

Table 1: Related Documentation

1 March 2020 Version 6.2 Page 7 of 32
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2 FIX Protocol

FIX Protocol (Financial Information eXchange Protocol), which is owned and maintained by FIX
Protocol Ltd.,, is a series of standardized messaging specifications for the electronic
communication of trade-related messages. It is a globally used collective language deweloped by
bankers, exchanges, and institutional participants and brokers. Providing this interface in FIX
Protocol will enable many participants to connect to this interface with minimal development effort.

Any messages submitted with tags that do not carry data of the correct datatype will be rejected.

1 March 2020 Version 6.2 Page 8 of 32
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3 Cross Session Order Management Service

Participants must advise Choe Support which FIX sessions are to be configured to allow the COG
to amend and cancel orders.

3.1 Connecting to the Cross Session Order Management Service

The process for connecting to the Cross Session Order Management senice is the same as
connecting to a standard FIX session. Figure 1 shows the two sessions inwolved in connecting to
the Cboe trading system using the Cross Session Order Management Senvice:

1. the standard FIX order entry session and,
2. the Cross Session Order Management gateway (COG).

The cross session order management gateway can manage orders for specific FIX sessions that
are pre-configured in the Cboe trading system for access. For example, if a participant has 5 FIX
sessions and a cross session order management gateway, that gateway can be configured to
manage orders across all 5 FIX sessions or a number less than 5 at the discretion of the

participant.
g4 Participant p
FIX

session COG

T—) CHI-X < T

Hgure 1: Connecting using the Cross Session Order Management Gateway (COG)

Figure 1

1 March 2020 Version 6.2 Page 9 of 32
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3.2 Using the COG to replace an Order

Figure 2 and Table 2 should be read together as they demonstrate how an order is modified by
both the COG and a standard FIX interface.

FIXGW

S

> Cboe

Figure 2: Using the COG to Replace an Order

1 March 2020 Version 6.2 Page 10 of 32
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Orig Sender
Msg Type| Exec Type |ClOrd ID|Order Target
ClOrdID |ComplID ComplD (56)

(41) (C))

# | From

(35) (150) (11) |ID (37)

FIX1 (eg a participant’s DMA client) places anew order singlerequest via FIXtrading
interface (FIXGW)

1| FIX1 | New (D) FOO1 FIX1 FIXGW

The FIXGW replies with anew order single acknowledgment with OrderIDMO01

2 | FIXGW 8 New (0) FOO1 MO1 FIXGW FIX1

COG receives acopy of the new order single acknowledgment

3| COG 8 New (0) FOO1 MO1 COG FIX2

FIX2 (eg an internalisation engine) places an order replace requestto modify order M0O1

4| FIX2 | Replace A001 MO1 | 00000000 FIX2 COGW
(©)

FIXGW notifies participant FIX1that order M01 has been modified

5 | FIXGW 8 Restated (D) [ F001 MO1 FOO1 FIXGW FIX1

COG sends areplace acknowledgment

6 | COG 8 Replaced (5) [ A001 MO1 | 00000000 COG FIX2

FIX1 places an orderreplacerequestvia FIXGW

7| FIX1 | Replace F002 FOO1 FIX1 FIXGW
(©)

The FIXGW replies with areplace acknowledgment

8 |FIXGW| 8 Replaced (5) | Fo02 | Mo1 FOO1 FIXGW FIX1

COG notifies participant order M01 has been modified

9 [ COG 8 Restated (D) | A001 Mo1 A001 COG FIX2
Table 2: Using the COG to Replace an Order

Note:

e OrderlD is a mandatory tag used to identify orders.

e OrigClOrdID is a mandatory tag: participants should send “00000000” as OrigClOrdID for
compliance with the FIX protocol but the OrigCIOrdID is ignored by COG.

1 March 2020 Version 6.2 Page 11 of 32
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4 Session Recovery

4.1 Session Disconnection

There are two scenarios to be considered with respect to how orders are handled when FIX
sessions are disconnected in an environment where a COG is being used to manage orders.

1. If the FIX session is configured for Cancel-On-Disconnect: if Cboe detects that the
participant has lost connectivity to the Choe trading system then all open orders that have
been entered via this FIX session will be cancelled and the COG will receive an execution
report advising of the order cancellations.

2. If the FIX Session is NOT configured for Cancel-On-Disconnect: if Cboe does not detect
that the participant has lost connectivity to the Choe trading system, any open orders will
remain active in the market and will be available for amendment or cancellation via the
COG.

The cross session order management senice cannot be configured for Cancel on Disconnect. This
means that if a participant loses connectivity to a COG but the standard FIX sessions are still
connected, any open orders entered via the standard FIX session(s) remain active in the market.

4.1.1 Same Trading Day Message Recovery

If the COG is disconnected and connection is subsequently re-established within the same trading
day, any missing execution report messages will be detected by tracking the incoming sequence
numbers. The messages are then recovered by the FIX message recovery process and re-sent to
the participant. On getting a Resend Request from a participant, all execution report messages will
be transmitted to the participant again with each message containing a PossDupFlag field,
indicating it is a resent message.

4.1.2 No Recovery of Previous Trading Day Messages

When a Cross Session Order Management session of a participant is disconnected and
connection is subsequently re-established on the next trading day, all missed execution report
messages on the previous trading day will not be re-sent to the participant.

1 March 2020 Version 6.2 Page 12 of 32
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5 Messages

5.1 New Order Single Requests

The Cross Session Order Management interface does not support New Order Single request. All
New Order Single Requests will be rejected.

5.2 Cross Session Order Cancel / Replace Request

The Cross Session Order Cancel/Replace requests are handled as per the FIX protocol.
Cancel/Replace requests that cannot be processed are rejected using the Cancel Reject message.
OrderRestriction (8182) is not allowed in Cancel/Replace request. The ClOrdID of the replacement
order is inserted in the ClOrdID field of the Cancel Reject message for identification purposes.

In addition to the standard header, trailer, and accepted symbol definition fields, Choe processes
only the following fields in an Order Cancel/Replace Request message, and ignores all others.

TAG HELD NAME RE COMMENTS
Q
Message Header Y | MsgType=G
1 Account N It can be used by a trading participant or a broker service
provider to provide a broker cross reference.
11 ClOrdID Y | Unique ID of replacementorder as assigned by the participant.

18 Execlinst For a replacement order, this field must be populated anew
N | (i.e. original order values will not be brought forward to
replacement order unless redefined within this message).

21 HandlInst v It mustbe the same as entered on the original order otherwise
the order will be rejected.

37 OrderlD Y | Orderreference number. This tag is mandatoryand is used to
identify the order being replaced / cancelled

38 OrderQty Note: The quantity inthe Cancel/Replace message is the total

Y | order quantity, as defined by the FIX protocol and total order
guantity semantics.

40 OrdType It mustbe the same as entered on the original order otherwise

Y the order will be rejected.

41 OrigCIOrdID v For conformance to FIX protocol, this tag is ignored by Cross
Session Order Management Service

44 Price C | Referto New Order Single message for description.

47 OrderCapacity N | Referto New Order Single message for description.

54 Side v It mustbe the same as entered on the original order otherwise
the order will be rejected.

55 Symbol Y For conformance to the FIX specification this field is ignored.
The order ID is used to identify the order.

59 TimelnForce Values supported by :

0= Day- Dayorders are in effect until the participant
cancels the order, or until the trading system is shut
down for maintenance atthe end of the day.

3= Immediate or Cancel (IOC) - As much of the orderas
possible mustbe executed immediately. Any part of the
orderthat is not executed immediatelygets cancelled.
IOC attribute is only supported on visible limitand
pegged orders.

N | 4= Fill OrKill (FOK) — Fillthe order inits entirety or cancel it
immediately. FOK attribute is only supported onvisible
limitand pegged orders.

6= Good Till Date (GTD) — Only supported for today's
trading date. This field must be used in conjunction with
field ExpireTime (Field ID 126).

If this tag is omitted in the Cancel/Replace request, it is
considered to be a day order. Therefore, if a trading
participant would like to keep the same time in force, the
original supplied value must also be included in the

1 March 2020 Version 6.2 Page 13 of 32
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Cancel/Replace request.

60 TransactTime Y Time this orderrequestwas initiated by participant. This field is
ignored by Choe.
110 MinQty Minimum Execution Quantity is only supported on orders when

Time in Force is set to IOC. If the MinQty attribute is added to
any other orders, it will be rejected.

An orderwith MinQty will not be matched if sufficientvolume is
not available to meet the specified MinQty. Itis accepted only
for following types of order.

N | LimitPegged Order with TimelnForce equal to IOC

. An order with MinQty is allowed to match with multiple
orders on the order book in order to acquire enough
quantity to fulfil the MinQty. One or more trades can
resultand any residual unmatched volume is cancelled
back to the participant.

. If the MinQty is not satisfied the full order is cancelled
back to the participant.

111 MaxFloor Usedto indicate displayed quantity for an iceberg order. When
itis setto O, itmeans a hidden order.

126 ExpireTime If the participantattempts to revise the expirationtime to a time
N | earlier than the currenttime, the Cancel/Replace Request will
be rejected.

6802 | ClientCrossRef Can be used to provide additional client side cross reference
information.

6803 | ShortSellNakedQty Refer to New Order Single Acknowledgement message for

description.

6804 | ShortSellCoveredQty Refer to New Order Single Acknowledgement message for

description.

6805 | ShortSellLongQty Refer to New Order Single Acknowledgement message for

description.

7713 | NoTradeFeat Refer to New Order Single message for description.

If this tag is omitted for order other than MEQSE, the value of
NoTradeFeat in the original order will be reset to either the
standard default value “N” — Cancel Newest, or the default set
by Market Operations at the request of the trading participant.

If this tag is omitted for order with MEQSE, and if NoSelfTrade
is also omitted, the value of NoTradeFeatin the original order
will be cleared.

If this tag is omitted for order with MEQSE, and if NoSelfTrade
contains values, the Cancel/Replace Requestwill be rejected.

8174 | NoSelfTrade Refer to New Order Single message for description.

If this tag is omitted in the Order Cancel / Replace request, the
value of NoSelfTrade in the original order will be cleared.

8138 | OriginOfTrans Market Integrity Rule defined field for Origin of Order e.g. ACN

ABN, CHESS HIN, or other internal clientidentifier.

8139 | IntermediarylD Market Integrity Rule defined field for Intermediaryidentifier-

N may be populated with AFS license number

8140 | DirectedWholesalelndic N Market Integrity Rule defined field to identify wholesale client
Y/N value Default=N

Message Trailer Y

Table 3: Cross Session Order Cancel / Replace Request

5.3 Cross Session Order Cancel Request

1 March 2020 Version 6.2 Page 14 of 32
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Cboe processes a Cancel Request quantity as the full remaining quantity. Cboe does not support
partial cancels.

In addition to the standard header, trailer, and accepted symbol definition fields, Cboe processes
only the following fields in an Order Cancel Request message, and ignores all others.

TAG FIELD NAME REQ COMMENTS
Message Header Y MsgType=F
11 ClOrdID Y Unique ID of cancel request assigned by the participant.
41 OrigCIOrdID v For conformance to FIX specification, this tag is ignored by
Cboe Cross Session Order Management Service
37 OrderlD v Cboe order reference number. This tag is mandatory and is
used to identify the order being cancelled.
54 Side For conformance to FIX specification, this tag is ignored by
Y Cboe.
55 Symbol v F%r conformance to FIX specification, this tag is ignored by
Choe.
60 TransactTime v Time this order requestwas initiated by participant. This field is
ignored by Choe.
Message Trailer Y

Table 4: Cross Session Order Cancel Request

5.4 Cross Session Trade Cancel Request

Cboe processes a Trade Cancel Request on a crossed (same PID) on-market trade.

In addition to the standard header, trailer, and accepted symbol definition fields, Cboe processes
only the following fields in a Trade Cancel Request message, and ignores all others.

TAG FELD NAME REQ COMMENTS
Message Header Y MsgType=F
11 ClOrdID v Uniqu_e ID of trade cancel request assigned by the trading
participant.
19 ExecReflD Y ExecID<17> returned in previous trade execution report.
60 TransactTime v Time this trade cancel requestwas initiated by participant. This
field is ignored by Cboe.
Message Trailer Y

Table 5: Cross Session Trade Cancel Request

5.5 New Order Single Acknowledgment

Cboe sends a New Order Single Acknowledgment after accepting a New Order Single Request
from a participant through a FIX session.

In addition to the standard header and trailer, Cboe provides the following fields in the message:

TAG HELD NAME R COMMENTS
E
Q!
D
Message Header Y | MsgType=8
1 Account N Cboe populates this field with the original value supplied by

the participant.

6 AvgPx Y The average price of all shares traded. Defaulted to O for
order acknowledgements.

11 ClOrdld Y Cboe populates this field with the original value assigned in
the New Order Single message.

14 CumQty Y The total shares traded againstthe original order quantity.
Defaulted to O for order acknowledgements.

17 ExeclD Y | Auniqueidentifier of execution message as assigned by
Choe.

18 Execlnst N CBoe populates this field with the original value assigned by

the participant.

1 March 2020 Version 6.2 Page 15 of 32
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20 ExecTransType 0 = New

31 LastPx Defaultto O for order acknowledgements.

32 LastShares Defaultto O for order acknowledgements.

37 OrderID Cboe orderreference number.

38 OrderQty Quantity of original order.

39 OrdStatus 0 = New

z|<|<|<|[<]|=<|=<

40 OrdType Values supported by Choe:

2 = Limit

P = Pegged (togetherwith Execlnst of M, R or P)
5 =MOC

44 Price N LimitPrice
Not required for MOC orders.

47 OrderCapacity N Cboe will always populate this field with the original value
assigned in the New Order Single message.

54 Side Y Cboe always populates this field with the original value
assignedinthe New Order Single message.

55 Symbol Y Cboe will populate this field with the original value assigned
by trading participantin the New Order Single message
However, if IDSource and SecuritylD are specified and they
refer to a valid Choe symbol, the Cboe symbol will be
populated to this Symbol field.

59 TimelnForce N | Will bereturned if suppliedin original New Order Single
message.

Day = 0 will be returned if not supplied in the original New
Order Single message.

60 TransactTime N Time and date of execution report message (expressed as
UTC).

76 ExecBroker N Identifier of the Cboe participantresponsible for the original
order.

109 ClientlD N | Trading system connection ID of the participantassigned by
Choe.

110 MinQty N | Will bereturned if supplied in the original New Order Single
message.

111 MaxFloor N | Will bereturned if supplied inthe original New Order Single
message.

2

126 ExpireTime Will be returned if supplied in the original New Order Single

message.

150 ExecType 0 = New.

151 LeavesQty Amount of shares open for further execution.

<|=<|=<

439 ClearingFirm CHESS Clearing Participant ID supplied in New Order

Single message.

440 ClearingAccount

2

Supplemental accountinformation supplied in New Order
Single message.

6801 Undisclosed N Boolean field indicates an undisclosed order. Possible
values:“Y” or “N” and defaultis “N”.

6802 | ClientCrossRef N Cboe will always populate this field with the original value, if
any, assigned bythe participantin the New Order Single
message.

6803 | ShortSellNakedQty N For a shortsell order, this field defines the portion of order
quantity (defined by OrderQty) thatis naked. It is assumed
zero ifitis not specified with a shortsell order. For non-short
sell order, this field is ignored.

6804 | ShortSellCoveredQty N For a shortsell order, this field defines the portion of order
quantity (defined by OrderQty) thatis covered. It is assumed
zero ifitis not specified with a shortsell order. For non-short
sell order, this field is ignored.

6805 | ShortSellLongQty N For a short sell order, this field defines the portion of order
quantity (defined by OrderQty) that is owned by the
participant who places the order. It is assumed zero if itis
not specified with a shortsell order. For non-shortsell order,
this field is ignored.

The sum of ShortSellNakedQty, ShortSellCoveredQty and
ShortSellLongQtyshould equal to the OrderQty for a short
sell order. Besides, the ShortSellLongQtyitself should notbe
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equal to the OrderQty.

7713 | NoTradeFeat N Will be returned if supplied in the original New Order Single
message.

8080 | T1Settlement N Will be returned if suppliedin the original New Order Single
message.

8081 | MEQSE N Will be returned if supplied in the original New Order Single
message.

8174 | NoSelfTrade N Will be returned if supplied in the original New Order Single
message.

8177 RemoveCrossingFromCI N Will be returned if supplied in the original New Order Single

earing message.

8138 | OriginOfTrans Market Integrity Rule defined field for Origin of Order e.g.

N ACN ABN CHESSHIN, or otherinternal client identifier.
8139 | IntermediarylD N Market Integrity Rule Defined field for Intermediaryidentifier-
may be populated with AFS license number.
8140 | DirectedWholesalelndic N Market Integrity Rule defined field to identify wholesale client
Y/N value Default=N.
8182 | OrderRestrictions Broker Preferencing logic can ONLY be enabled/disabled by

contacting Market Operations to requestthatit be configured
as a defaultsetting on a per FIX Gateway basis.If a
participantelects to have broker preferencing enabled, this
tag <8182>enables the defaultsetting to be overridden

N | provided the override orderhas TIF =3 or 4

| = Override broker preference defaultsetting

Message Trailer Y

Table 6: New Order Single Acknowledgement

5.6 Order Cancel Acknowledgement

Cboe sends an Order Cancel Acknowledgment via the Execution Report message after accepting
Order Cancel Requests from participants, or when an order is cancelled by Choe. For example, an
expired 10C order, an order cancelled by Choe Market Operations, or an order cancelled due to
NoTradeFeat <7713> instructions.

In addition to the standard header and trailer, Cboe provides the following fields in an Execution
Report message:

TAG FIELD NAME R COMMENTS
E
E
D
Message Header Y | MsgType=8
1 Account N | Cboe populates this field with the latestvalue supplied bythe
participant.
6 AvgPx Y | The average price of all shares traded.
11 ClOrdld Y | Cboe always populates this field with the value assigned by
the participantin the corresponding Order Cancel Request.
14 CumQty Y | The total shares traded againstthe original order quantity.
17 ExecID Y | Aunique identifier of execution message as assigned byCboe.
18 ExeclInst N | Values supported by Cboe:
Pegging options (mutuallyexclusive)
P = Market Peg
R = Primary Peg
M = Mid-price Peg
20 ExecTransType Y | 0=New.
31 LastPx Y | Defaultto O for order cancel acknowledgements.
32 LastShares Y | Defaultto O for order cancel acknowledgements.
37 OrderID Y | Cboeorderreference number.
38 OrderQty Y | Quantity of original order.
39 OrdStatus Y | 4 =Cancelled.

1 March 2020 Version 6.2 Page 17 of 32



Cross Session Order Management Specification

40

OrdType

Cboe always populates this field with the original value
assigned by the participant in the request.

41

OrigCIOrdID

Choe populates this field with ClOrdID of the order maintained
in this Cross Session Order Management Service session.

44

Price

LimitPrice.
Not required for MOC orders.

47

OrderCapacity

Cboe will always populate this field with the original value
assigned inthe New Order Single message.

54

Side

Choe always populates this field with the original value
assigned bythe participantin the request.

55

Symbol

Cboe will populate this field with the original value assigned by
trading participantin the New Order Single message.
However, if IDSource and SecuritylD are specified and they
refer to a valid Cboe symbol, the Cboe symbol will be
populated to this Symbol field.

58

Text

Reason forunsolicited cancel.

59

TimelnForce

Z|1Z

Will be returned if supplied in original New Order Single
message.

60

TransactTime

Time and date of execution (expressed as UTC).

76

ExecBroker

Identifier of the participantresponsible for the order.

109

ClientlD

Internal connection ID assigned by Cboe

110

MinQty

Z|1Z|1Z|Z2

Will be returned if supplied in the original New Order Single
message.

150

ExecType

4 = Cancelled.

151

LeavesQty

0

439

ClearingFirm

<[<]=<

CHESS Clearing ParticipantID supplied in New Order Single
message

440

ClearingAccount

Supplemental accountinformation supplied in New Order
Single message

6801

Undisclosed

Boolean field indicates an undisclosed order. Possible values:
“Y” or “N” and defaultis “N”.

6802

ClientCrossRef

Choe will always populate this field with the latestvalue, if any,
specified onthe order.

6803

ShortSellNakedQty

For a shortsell order, this field defines the portion of order
quantity (defined by OrderQty) thatis naked. It is assumed
zero ifitis not specified with a shortsell order. For non-short
sellorder, this field is ignored.

6804

ShortSellCoveredQty

For a shortsell order, this field defines the portion of order
quantity (defined by OrderQty) thatis covered. It is assumed
zero ifitis not specified with a shortsell order. For non-short
sell order, this field is ignored.

6805

ShortSellLongQty

For a short sell order, this field defines the portion of order
guantity (defined by OrderQty) thatis owned by the participant
who places the order. It is assumed zero if itis not specified
with a short sell order. For non-short sell order, this field is
ignored.

The sum of ShortSellNakedQty, ShortSellCoveredQty and
ShortSellLongQtyshould equal to the OrderQty for a shortsell
order. Besides, the ShortSellLongQty itselfshould notbe equal
to the OrderQty.

7903

PreventedTradePx

Provided if this cancellreplace is the result of self-trade
prevention where NoTradeFeat <7713> = D.
The price that would have otherwise been recorded for the
trade that was blocked by self-trade prevention.

7904

PreventTradeQty

Provided if this cancellreplace is the result of self-trade
prevention where NoTradeFeat <7713> = D.
The quantity that would have otherwise been recorded for the
trade that was blocked by self-trade prevention.

7905

PreventedLiquidityindicat
or

Provided if this cancel/replace is the resultof self-trade
prevention where NoTradeFeat <7713>=D.

“A’ — Order added liquidity

“‘R” — Order removed liquidity

8175

NoSelfTradeOrderNum

If the orderis cancelled due to the NoSelfTrade key<8174>,
this tag will be filled with the Cboe Order ID <37> of the
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participant’s resting order thatwould have matched butfor the
NoSelfTrade key.

Message Trailer Y

Table 7: Order Cancel Acknowledgement

5.7 Order Cancel/Replace Acknowledgement

Cbhoe sends Order Cancel/Replace Acknowledgments via the Execution Report message for the
following:
e After accepting Order Cancel/Replace Requests from a participants’ FIX Gateway;

e After accepting Order Cancel/Replace Requests from a participants’ cross session order
management gateway;

If the quantity of order is reduced due to NoTradeFeat <7713> instruction. In addition to the
standard header and trailer, Cboe provides the following fields in an Execution Report message.

TAG HELD NAME RE COMMENTS
QD
Message Header Y MsgType=8

1 Account N Cboe always populates this field with the latest value, if any,
specified on the order.

6 AvgPx Y Average price of shares traded. Defaulted to O for order
acknowledgements

11 ClOrdld Y Cboe always populates this field with the value assigned by
the participantin the corresponding Order Replace Request.

14 CumQty Y Total shares traded againstthe original order quantity.
Defaulted to O for order acknowledgements.

17 ExeclD Y A unique identifier of execution message as assigned by
Choe.

18 Execlnst N Cboe always populates this field with the value assigned by
the participantin the corresponding Order Replace Request.

20 ExecTransType Y 0 = New

31 LastPx Y Defaultto O for order cancel/replace acknowledgements.

32 LastShares Y Defaultto O for order cancel/replace acknowledgements.

37 OrderID Y Chboe orderreference number.

38 OrderQty Y Quantity of original order.

39 OrdStatus Y 1 = Partiallyfilled
2 =Filled
5 = Replaced

40 OrdType N Cboe always populates this field with the original value
assigned byparticipantin the request.

41 OrigClOrdID Y Cboe populates this field with ClOrdID of the order to be
cancelled/replaced.

44 Price N LimitPrice.
Not required for MOC orders.

47 OrderCapacity N Cboe always populates this field with the original value
assigned byparticipantin the request.

54 Side Y Cboe always populates this field with the original value
assigned in the New Order Single message.

55 Symbol Y Cboe will populate this field with the original value assigned
by trading participantin the New Order Single message.
However, if IDSource and SecuritylD are specified and they
refer to a valid Cboe symbol, the Cboe symbol will be
populated to this Symbol field.

59 TimelnForce N Will be returned if supplied in original New Order Single
message.
Day =0 will be returned if not supplied in the original New
Order Single message.

60 TransactTime N Time and date of execution report message (expressed as
UTC).

76 ExecBroker N Identifier of a participantin Cbhoe.

109 ClientID N Internal connection ID assigned by Cboe.
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TAG

FELD NAME

RE
QD

COMMENTS

110

MinQty

Will be returned if supplied in the original New Order Single
message.

111

MaxFloor

Will be returned if supplied in the original New Order Single
message.

126

ExpireTime

Will be returned if supplied in the original New Order Single
message.

150

ExecType

5 = Replaceifthe orderis replaced by the original order
entry gateway.
D=Restated ifthe order is replaced by a different gateway.

151

LeavesQty

Amount of shares open for further execution.

198

SecondaryOrderID

Pseudo order ID that is allocated and disseminated via the
Cboe Market Data Feed when an iceberg order is refreshed.

378

ExecRestatementReaso
n

4=Broker option if the replace requestis submitted bya
different gateway.

5 = PartialDeclineOfOrderQty, if the quantity of order is
reduced due to NoTradeFeat <7713>instruction.

439

ClearingFirm

CHESS Clearing Participant ID supplied in New Order
Single message.

440

ClearingAccount

Supplemental accountinformation supplied in New Order
Single message.

6801

Undisclosed

Boolean field indicates an undisclosed order. Possible
values:“Y” or “N” and defaultis “N”.

6802

ClientCrossRef

Cboe will always populate this field with the latestvalue, if
any, specified on the order.

6803

ShortSellNakedQty

For a shortsell order, this field defines the portion of order
quantity (defined by OrderQty) that is naked. It is assumed
zero ifitis not specified with a shortsell order. For non-
shortsell order, this field is ignored.

6804

ShortSellCoveredQty

For a shortsell order, this field defines the portion of order
quantity (defined by OrderQty) thatis covered. It is assumed
zero ifitis not specified with a shortsell order. For non-
shortsell order, this field is ignored.

6805

ShortSellLongQty

For a short sell order, this field defines the portion of order
quantity (defined by OrderQty) that is owned by the
participant who places the order. It is assumed zero ifitis
not specified with a shortsell order. For non-shortsell order,
this field is ignored.

The sum of ShortSellNakedQty, ShortSellCoveredQty and
ShortSellLongQtyshould equal to the OrderQty for a short
sell order. Besides, the ShortSellLongQtyitselfshould not
be equalto the OrderQty.

7713

NoTradeFeat

Refer to New Order Single message for description.

If this tag is omitted in the Order Cancel/ Replace request,
the value of NoTradeFeatin the original order will be reset
to the default “N” — Cancel Newestunlessthe participant

has elected to apply a different defaultat the FIX gateway.

7903

PreventedTradePx

Provided if this cancel/replace is the resultof self-trade
prevention where NoTradeFeat <7713>=D.

The price that would have otherwise been recorded for the
trade that was blocked by self-trade prevention.

7904

PreventTradeQty

Provided Iif this cancel/replace is the resultof self-trade
prevention where NoTradeFeat <7713>=D.

The quantity that would have otherwise been recorded for
the trade that was blocked by self-trade prevention.

7905

PreventedLiquiditylndica
tor

Prowvided if this cancel/replace is the resultof self-trade
prevention where NoTradeFeat <7713>=D.

“A’ — Order added liquidity

“R” — Order removed liquidity

8174

NoSelfTrade

Refer to New Order Single message for description.
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TAG FELD NAME RE COMMENTS
QD

If this tag is omitted in the Order Cancel/ Replace request,
the value of NoSelfTrade in the original order will be
cleared.

8175 | NoSelfTradeOrderNum If the orderis unsolicited replaced due to the NoTradeFeat
<7713>instruction, this tag will be filled with the Cboe Order
ID <37> of the participant's contra order that would have
matched.

8177 | RemoveCrossingFromCl Refer to New Order Single message for description.
earing
N If this tag is omitted in the Order Cancel/ Replace request,
the value of RemoveCrossingFromClearing in the original
orderwill be resetto default “N”.

8138 | OriginOfTrans N Market Integrity Rule defined field for Origin of Order e.g.
ACN, ABN, CHESS HIN, or other internal clientidentifier

8139 IntermediarylD N Market Integrity Rule defined for IntermediaryIdentifier- may
be populated with AFS license number

8140 | DirectedWholesaleindic | N Market Integrity Rule defined field to identify wholesale
clientY/N value. Default=N

Message Trailer Y

Table 8: Order Cancel / Replace Acknowledgement

5.8 Trade Execution Report Acknowledgement

Cboe sends the details of each trade from the order book via the Execution Report messages. In
addition to the standard header and trailer, Cboe provides only the following fields in a trade

execution report acknowledgement.

Execution reports are also used to provide <198> SecondaryOrderlD each time the \isible portion
of an iceberg order is refreshed on the Cboe market data feed.

TAG FIELD NAME RE COMMENTS
Q!
D
Message Header Y MsgType=8
1 Account N Choe populates this field with the latestvalue, if any, specified
on the order.
6 AvgPx Y Average price of shares traded.
11 ClOrdID Y Cboe populates this field with the CIOrdID from the current

status of the order.

14 CumQty Total shares traded againstthe original order quantity.

17 ExecID A unique identifier of execution message as assigned by Choe

z|<|<

19 ExecReflD Usedinatrade cancel message (i.e.ExecTransType = 1) to
refer to the previous Execution Report to which the current

message applies.

20 ExecTransType Y Values supported by :

0 = New to indicate a trade report

1 = Cancelto indicate a trade cancel

2 = Correction. Used to provide confirmed closing price for
MOC trades.

29 LastCapacity N Supported values are

1 =Agent

2 =Cross as agent

3 = Cross as principal

4= Principal

5= Mixed

6= Cross as Mixed

Values of 2, 3 or 6 essentiallyindicate thatthe client has
executed againstthemselves. Crossing is determined by
reference to first 3 digits of trading PID.

30 LastMkt N Supported MIC code values are
"CXAC" = (Limit)
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TAG FELD NAME RE COMMENTS

"CXAP" = (Mid-Point)

"CXAN" = (Near Point)

"CXAF" = (Far Point)

"CXAM" = (MOC)

Note: This value is determined bythe venue of the resting or
‘Maker’ orderin a trade pair. Both sides ofthe trade contain
the same value

31 LastPx Price of shares boughtor sold on this fill.

32 LastShares Quantity of shares boughtor sold on this fill.

37 OrderID Choe orderreference number.

38 OrderQty Quantity of original order.

<|=<|=<|=<|=<

39 OrdStatus 1 = Partiallyfilled
2 =Filled
3 = Done for Day

4 = Cancelled

40 OrdType N Values supported by CBOE:

2 =Limit

P = Pegged (requires ExecInstof M, R or P)
5=MOC

44 Price N LimitPrice.
Not required for MOC trades.

47 OrderCapacity N Cboe will populate this field with the original value, if any,
assigned inthe New Order Single message.

54 Side Y Values supported by CBOE:
1=Buy

2 =Sell

5 = Sell short

55 Symbol Y Choe will populate this field with the original value assigned by
trading participantin the New Order Single message.
However, if IDSource and SecuritylD are specified and they
refer to a valid Cboe symbol, the Cboe symbol will be
populated to this Symbol field.

59 TimelnForce N Choe will populate this field with the original value, if any,
assigned inthe New Order Single message.

60 TransactTime N Time and date of execution report message (expressed as
uTC).

63 SettimntTyp N Current supported values: 2 = next day settlement

Indicates a shortened settlement period. When this tag is
populated then tag FutSettDate<64> is also provided.

ONLY provided where a shortened settlement date (from
T+2 to T+1) has been requested by both buyer and seller.
Please refer to tag 8080.

Please referto the Order Type Overview documentfordetails
on the Warrant Trade Report Facility.

64 FutSettDate N Settlement date (with format YYYYMMDD) will be returned
only if the trade is reported for T+1 Settlement, in conjunction
with tag 63 SettimntTyp

ONLY provided where a shortened settlement date (from
T+2 to T+1) has been requested by both buyer and seller.
Please refer to tag 8080.

Pleasereferto the Order Type Overview documentfor details
on the Warrant Trade Report Facility.

76 ExecBroker N Identifier of the participantresponsible forthe order.

109 ParticipantID N Internal connection ID assigned by Cboe.

110 MinQty N Will be returned if suppliedin the original New Order Single
message.
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TAG FIELD NAME RE COMMENTS
Q!
D
150 ExecType Y 1 = Partiallyfilled
2 =Filled

3 =Done for Day
4 = Cancelled

151 LeavesQty Y Amount of shares open for further execution.

198 SecondaryOrderID N Pseudo order ID thatis allocated and disseminated on the
Cboe Market Data Feed when an iceberg orderis refreshed.

439 ClearingFirm Y CHESS Clearing ParticipantID supplied in New Order Single
message.

440 ClearingAccount N Supplemental accountinformation supplied in New Order
Single message.

639 Pricelmprovement N Amount of price improvement in basis points. Itis calculated

against the primary best bid/offer at the time of execution. Itis
not specified ifthe price improvementresults in negative value
or there is no primary best bid/offer at the time of execution.

This tag is omitted if ExecTrans Type(20) =1 or 2

6801 | Undisclosed N Boolean field indicates an undisclosed order. Possible values:
“Y” or “N” and defaultis “N”.

6802 | ClientCrossRef N Cboe will populate this field with the latestvalue, if any,
specified onthe order.

6803 | ShortSellNakedQty N For a shortsell order, this field defines the portion of order

guantity (defined by OrderQty) thatis naked. It is assumed
zero ifitis not specified with a shortsell order. For non-short
sell order, this field is ignored.

6804 | ShortSellCoveredQty N For a shortsell order, this field defines the portion of order
guantity (defined by OrderQty) thatis covered. It is assumed
zero ifitis not specified with a shortsell order. For non-short
sell order, this field is ignored.

6805 | ShortSellLongQty N For a shortsell order, this field defines the portion of order
quantity (defined by OrderQty) thatis owned by the participant
who places the order. It is assumed zeroif it is not specified
with a shortsell order. For non-shortsell order, this field is
ighored.

The sum of ShortSellNakedQty, ShortSellCoveredQty and
ShortSellLongQtyshould equal to the OrderQty for a shortsell
order. Besides, the ShortSellLongQty itself should notbe equal
to the OrderQty.

6807 | TransactlD Y A unique identifier assigned by Cboe for each trade that can
be cross referenced against CHESS messaging for posttrade
processing ltcontains 10 characters in the format
XXXXYYYYYY where X =the Serial Trade Qualifierand Y =
the Trade Serial Number. The first character of the Serial
Trade Qualifier identifies the trading venue. CHESS has
allocated “C” to identify Cboe trades.

6833 | MidPointExec N Boolean field indicates whether the trade occurred as a result
of a MidPoint order.

Y = True. The trade involved a Mid-Point order.
N = False. The trade did notinvolve a Mid-Point order. This is
the defaultvalue if this tag is not specified.

This tag is omitted if ExecTransType(20)=1 or 2

9882 | TradeLiquiditylndicator | N “A’ — Order added liquidity
“‘R” — Order removed liquidity

8138 | OriginOfTrans N Market Integrity Rule defined field for Origin of Order e.g. ACN,
ABN, CHESS HIN, or other internal clientidentifier
8139 | IntermediarylD N Market Integrity Rule defined for Intermediaryldentifier- may

be populated with AFS license number

8140 | DirectedWholesalelndic | N Market Integrity Rule defined field to identify wholesale client
Y/N value. Default=N
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TAG FELD NAME

COMMENTS

8183 | CrossType

Defines the matchinglogic applied for this trade if it was an on-
market crossing

Valid values are:

101 = trade was the result of a broker preferenced crossing
102 = other

8184 | TradeReportType

Tag to indicate if Execution Reportis a Booking Purpose Trade
crossing

X = Booking Purpose Trade (due to self-trade prevention
where the NoTradeFeat<7713>=X)

9862 | ContraTradePA

ParticipantID of contra side. Required for *attribution
instrument.

Valid scenarios are:

Reporta new trade (ExecTrans Type=0)

Reporta MOC trade correction (ExecTrans Type=2)

* By default all CXA quoted & ASX's ETF instruments are
attributed.

Message Trailer

Table 9: Trade Report

5.9 Done For Day Order Status Report

At the end of the continuous trading Session, outstanding orders will be cancelled. Cboe sends a
done for day order report via the Execution Report messages.

TAG FELD NAME REQ’D COMMENTS
Message Header Y MsgType=8
1 Account N Cboe will always populate this field with the latestvalue, if any,
specified onthe order.
6 AvgPx Y Average price of shares traded.
11 ClOrdID N Cboe will populate this field with the CIOrdID from the current
status of the order, which is assigned bythe trading participant.
14 CumQty Y Total shares traded againstthe original order quantity.
17 ExecID Y 0
20 ExecTransType Y 3 = Status
22 IDSource N Value supported by Cboe:
4 = |ISIN Number
37 OrderID Y Cboe orderreference number.
38 OrderQty Y Quantity of original order.
39 OrdStatus Y 3 = Done for day.
40 OrdType N Values supported by Choe:
2 =Limit
P = Pegged (requires Execlnstof MR or P)
44 Price N LimitPrice.
Not required for MOC orders.
a7 OrderCapacity N Cboe will always populate this field with the original value
assignedinthe New Order Single message.
48 SecuritylD N ISIN when IDSource (22) = 4 is specified.
54 Side Y Values supported by Choe:
1 =Buy
2 =Sell
5 = Sell short
55 Symbol Y Cboe Symbol.
59 TimelnForce N Will be returned if supplied in original New Order Single message.
76 ExecBroker N Identifier of a trading participantin Cbhoe.
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Cboe

109 ClientlD N Internal connection ID assigned by Cboe.

110 MinQty N Will be returned if supplied in the original New Order Single
message.

111 MaxFloor N Will be returned if supplied in the original New Order Single
message.

126 ExpireTime N Will be returned if supplied in the original New Order Single
message.

150 ExecType Y 3 = Done for day.

151 LeavesQty Y 0

207 SecurityExchange N Required when the IDSource (22) = 4 (ISIN) is specified.
Note: used to specify the Market for the ISIN number.

6802 | ClientCrossRef N Cboe will always populate this field with the latestvalue, if any,
specified onthe order.

Message Trailer Y

Table 10: Done for Day Order Report

5.10 Status Messages for Pegged Price Improvement Orders

If pegged price improvement orders are suspended for any reason, an execution report message,
Peg Order Suspend, will be sent to notify the change in status of an order.

When pegged price improvement orders are reinstated a further execution report message will be

sent, Peg Order Resume.

Participants may contact Market Operations to request that the status messages for pegged price
improvement orders be turned off. This is a configurable option that is set at the FIX gateway.

Please refer to the Choe Order Type Overview for more information on the handling of

pegged price improvement orders.

5.10.1 Peg Order Suspend

When pegged price improvement orders are suspended, an execution report message in the
following format is sent:

TAG FIELD NAME REQ’D COMMENTS
Message Header Y MsgType=8
6 AvgPx Y Average price of shares traded.
11 ClOrdID N Cboe will populate this field with the CIOrdID from the currentstate
of the order
14 CumQty Y Total shares traded againstthe original order quantity.
17 ExecID Y Setto O
20 ExecTransType Y 3 = Status
37 OrderlD Y Cboe orderreference number.
38 OrderQty Y Quantity of original order.
39 OrdStatus Y 9 = Suspended
47 OrderCapacity N Refer to New Order Single message for description.
54 Side Y Values supported by Choe:
1 =Buy
2 =Sell
5 = Sell short
55 Symbol Y Cboe Symbol
150 ExecType Y 9 = Suspended
151 LeavesQty Y Amount of shares open for further execution.
Message Trailer Y
Table 11: Peg Order Suspend
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5.10.2 Peg Order Resume

When pegged price improvement orders resume after a suspension, an execution report message
in the following format is sent:

TAG FHELD NAME REQ'D COMMENTS
Message Header Y MsgType=8
6 AvgPx Y Average price of shares traded.
11 ClOrdID N Cboe will populate this field with the CIOrdID from the currentstate
of the order
14 CumQty Y Total shares traded againstthe original order quantity.
17 ExecID Y Setto O
20 ExecTransType Y 3 = Status
37 OrderlD Y Cboe orderreference number.
38 OrderQty Y Quantity of original order.
39 OrdStatus Y Lastorder status before suspended
47 OrderCapacity N Refer to New Order Single message for description.
54 Side Y Values supported by Choe:
1 =Buy
2 =Sell
5 = Sell short
55 Symbol Y Cboe Symbol
150 ExecType Y D = Restated
151 LeavesQty Y Amount of shares open for further execution.
378 ExecRestatementRe | N 3 = Repricing of order
ason
Message Trailer Y

Table 12: Peg Order Resume

5.11 Cross Session Trade Report Cancel Request

A modified form of the Order Cancel Request message is used to lodge a Trade Report Cancel
Request. In addition to the standard header and trailer, Cboe processes only the following fields in
a Trade Report Cancel Request and ignores all others.

TAG FIELD NAME REQ'D COMMENTS
Message Header Y MsgType=F
11 ClOrdID Y Unique ID of Trade ReportCancel Requestassigned bythe
trading participant.
37 OrderlD Y Cboe unique Trade ReportID, from previouslyreceived
Trade ReportResponse.
41 OrigCIOrdID Y For conformance to FIX specification, this tag is ignored by
Cboe Cross Session Order Management Service
54 Side Y For conformance to FIX specification, this tag is ignored by
Cboe.
55 Symbol Y For conformance to FIX specification, this tag is ignored by
Cboe.
60 TransactTime Y Time this Trade ReportCancel Requestwas initiated by
trading participant. This field is ignored by Cboe.
6808 | OffExchangeTrade Y Boolean field that indicates a Trade Report Cancel Request.
It must be set to “Y” for a Trade Report Cancel Request.
Otherwise, this message is considered as a regular Order
Cancel Requestin section 5.4.
Message Trailer Y

Table 13: Cross Session Trade Report Cancel Request
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Trade Report Cancel Request Example

Message Representation:

8=FIX 4.2|9=150|35=F|49=CTS_COG2|56=CTSDEMO|34=98|52=20190426-
07:13:31.482|41=1556260285909|11=1556262811494|55=ABC|54=1|60=20190426 -
07:13:31.482|37=5|6808=Y|10=037

5.12 Trade Report Request Acknowledgement

Whenewer a Trade Report Request is accepted or rejected, an Execution Report message will be
sent as an acknowledgment. In addition to the standard header, trailer and Choe accepted symbol
definition fields, Cboe provides the following fields in an Execution Report message in response to
a Trade Report Request (See section 5.4.1.1).

The trading system is currently configured to only permit Trade Report Requests from the same
participant (defined by reference to the first 3 digits of the trading PID). If the Trade Report Request
is accepted the trading system will do the following:

o the default setting is to send an Execution Report and an unsolicited Execution Report for
the contra side of the Trade Report.

e and the Trade Report Request is a crossing; the participant will receive an Execution
Report and an unsolicited Execution Report for the contra side of the Trade Report.

If the Trade Report is accepted and subsequently cancelled, a corresponding Execution Report
message will be sent to the FIX gateway for both parties.

Participants may contact Market Operations and request Choe to owerride the default setting and
only receive one Execution Report (omitting the unsolicited Execution Report).

TAG FIELD NAME RE COMMENTS
QD
Message Header Y MsgType=8

1 Account N Cboe will always populate this field with the original value
assignedin the Trade ReportRequest.

6 AvgPx Y Same value as LastPx for accepted new trade report, or 0
when 150=8 or 20=1 for conformance to FIX specification.

11 ClordID N Cboe populates this field with the value assigned byclientin

the corresponding Trade ReportRequestor Trade Report
Cancel Requestmessage.

If itis an unsolicited trade reportcancel response, the
CIOrdID will be the original value assigned in Trade Report
Requestthrough the trading interface.

14 CumQty Y Same value as LastShares for accepted new trade report, or
0 when 150=8 or 20=1 for conformance to FIX specification.

17 ExeclD Y Unique identifier of execution.

19 ExecReflD N Usedin a trade reportcancel message (i.e. ExecTrans Type

= 1) to refer to the previous Execution Reportto which the
current message applies.

20 ExecTransType Y Transaction type and having value:
0 = New to indicate new trade report
1 = Cancel to indicate trade cancel

22 IDSource N Value supported by Choe:
4 = ISIN Number

29 LastCapacity N Supported values are
1 = Agent

2 = Cross as agent

3 =Cross as principal

4= Principal

5=Mixed

6= Cross as mixed

Values of 2, 3 or 6 essentiallyindicate thatthe client has
executed againstthemselves.
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TAG FIELD NAME RE COMMENTS
QD

31 LastPx Y Same value as Price for accepted new trade report, or 0
when 150=8 or 20=1 for conformance to FIX specification.

32 LastShares Y Same value as OrderQty for accepted new trade report, or 0
when 150=8 or 20=1 for conformance to FIX specification.

37 OrderID Y Cboe unique Trade ReportID

38 OrderQty Y Quantity of Trade Report, or 0 when 20=1 for conformance
to FIX specification.

39 OrdStatus Y Status of reported Trade Report Requestand having value:
2 =Filled

40 OrdType N 2 =Limit

41 OrigClOrdID N ClOrdID value of the original trade report assigned in the
Trade Report Requestthrough the trading interface.

44 Price Y Price of Trade Report, or 0 when 20=1 for conformance to
FIX specification.

47 OrderCapacity N Cboe will always populate this field with the original value
assignedin Trade ReportRequest.

48 SecuritylD N ISIN when IDSource (22) = 4 is specified.

54 Side Y Side of Trade Report.
Values supported by Choe:
1 =Buy
2 =Sell
5 = Sell short

55 Symbol Y It is setaccording to the Trade ReportRequestin Choe. If

IDSource, SecuritylD and SecurityExchange (if applicable)
are specified and refer to a valid Cboe security, the Cbhoe
symbolis setto this Symbolfield.

60 TransactTime Y Time of transaction represented bythis execution report.

75 TradeDate N Indicates date of trade referenced in the messagein
YYYYMMDD format. Absence of this field indicates current
day (expressedinlocal time atplace of trade).

76 ExecBroker N Identifier of the Cboe trading participantresponsible for
sending the Trade ReportRequestto Cboe.

109 | ClientlD N Internal connection ID assigned by Choe.

150 | ExecType Y Specific execution report usage and having value:
2 =Fill

151 LeavesQty Y Always 0 for conformance to FIX specification

207 SecurityExchange N Required when the IDSource (22) = 4 (ISIN) is specified.
Note: usedto specify the Market for the ISIN number.

439 ClearingFirm Y CHESS Clearing ParticipantID of this side. Must be a valid
5 digit CHESS PID.

440 ClearingAccount N Supplemental clearing accountinformation ofthis side. Max
lengthis 255 characters.

820 TradeLinklD N Cboe will always populate this field with the original value
assignedinthe Trade ReportRequest.

6802 | ClientCrossRef N Cboe will always populate this field with the original value
assignedinthe Trade ReportRequest.

6803 | ShortSellNakedQty N Cboe will always populate this field with the original value
assignedinthe Trade ReportRequest.

6804 | ShortSellCoveredQty N Cboe will always populate this field with the original value
assignedinthe Trade ReportRequest.

6805 | ShortSellLongQty N Cboe will always populate this field with the original value
assignedinthe Trade ReportRequest.

8138 | OriginOfTrans N Market Integrity Rule defined field for Origin of Order e.g.
ACN, ABN, CHESS HIN, or other internal clientidentifier

8139 | IntermediarylD N Market Integrity Rule defined for IntermediaryIdentifier- may

be populated with AFS license number

8140 | DirectedWholesalelndic N Market Integrity Rule defined field to identify wholesale client
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TAG FIELD NAME RE COMMENTS
QD

Y/N value. Default=N

6806 | ContraClientCrossRef N Cboe will always populate this field with the original value
assignedinthe Trade ReportRequest.

6808 | OffExchangeTrade Y Cboe will always populate this field with the original value
assignedinthe Trade ReportRequest.

8181 | TradeReportType Y Cboe will always populate this field with the original value
assignedin Trade ReportRequest.

9862 | ContraTradePA Y ParticipantID of contraside taken from the Trade Report
Request.

6819 | ContraAccount N Cboe will always populate this field with the original value if
provided in the Trade ReportRequest.

6818 | ContraClearingFirm Y CHESS Clearing Participant ID of contra side taken from the
Trade ReportRequest.

8163 | ContraClearingAcct N Cboe will always populate this field with the original value if
provided in the Trade ReportRequest.

6828 | ContraSide Y Order side of contra side. Values supported by Choe:
1 =Buy
2 =Sell
5 = Sell short

6829 | ContraOrderCapacity N Cboe will always populate this field with the original value if
providedin the Trade ReportRequest.

6830 | ContraLastCapacity N Supported values are
1 = Agent

2 =Cross as agent

3 = Cross as principal

4= Principal

Values of 2 or 3 essentiallyindicate that the clienthas
executed againstthemselves.

6807 | TransactlD N A unique identifierassigned by Cboe for each trade that can
be cross referenced against CHESS messaging for post
trade processing.ltcontains 10 characters in the format
XXXXYYYYYY where X = the Serial Trade QualifierandY =
the Trade Serial Number. The first character of the Serial
Trade Qualifieridentifies the trading venue. CHESS has
allocated “C” to identify Cboe trades.

8177 | RemoveCrossingFromCle [ N Cboe will always populate this field with the original value
aring assignedin the Trade ReportRequest.
4805 | ExecVenue N Market Integrity Rule defined field for Execution Venue to

identify participantcrossing system ordark pool- maybe
populated with MIC or ASIC allocated code

8141 | ContraOriginofTrans N Market Integrity Rule defined field for Origin of Order e.g.
ACN, ABN, CHESS HIN, or other internal clientidentifier
8142 | ContralntermediarylD N Market Integrity Rule defined field for IntermediaryIdentifier-

may be populated with AFS licence number.

8143 | ContraDirectedWholesale [ N Market Integrity Rule defined field to identify wholesale client
Y/N value, Default=N.

Message Trailer Y

Table 14: Trade Report Response

5.13 Trade Cancel Acceptance
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In addition to the standard header, trailer and Cboe accepted symbol definition fields, Choe
provides the following fields in a Trade Cancel Acceptance message in response to a Trade
Cancel request being accepted. The actual trade that is being cancelled is sent to participant
through the Unsolicited Trade Cancel Execution Reports mentioned in Section 5.8Error!
Reference source not found..

TAG FHELD NAME REQ COMMENTS
Message Header v MsgType=8
11 ClOrdID Cboe populates this field with the value assigned bythe trading
Y participantin the corresponding Trade Cancel Requestmessage
19 ExecReflD Y ExecRefID<19> in the corresponding Trade Cancel Request
message.
20 ExecTransType Y 1 = Cancel to indicate a trade cancel
39 OrdStatus Y 4 = Cancelled
150 ExecType Y 4 = Cancelled
Message Trailer Y

Table 15: Trade Cancel Acceptance
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5.14 Cross Session Order Cancel Reject

In addition to the standard header, trailer and Cboe accepted symbol definition fields, Cboe
provides the following fields in a Cross Session Order Cancel Reject message in response to a
Cross Session order cancel request or cancel/replace request that is rejected.

TAG FIELD NAME REQ COMMENTS
Message Header v MsgType=9
11 ClOrdID Choe populates this field with the value assigned bythe trading
Y participantin the corresponding Order Cancel Requestmessage
37 OrderID v Cboe orderreference number.
39 OrdStatus v OrdStatus value after this cancel rejectis applied.
41 OrigClOrdID v ClOrdID that could not be cancelled.
58 Text v The reason for the cancel reject.
434 CxIRejResponseTo Type of request to which this is a response:
v 1=Order Cancel Request
2=Order Cancel/Replace request
Message Trailer Y

Table 16: Cross Session Order Cancel Reject

5.15 Cross Session Trade Cancel Reject

In addition to the standard header, trailer and Cboe accepted symbol definition fields, Cboe
provides the following fields in a Cross Session Trade Cancel Reject message in response to a
Cross Session Trade Cancel request being rejected.

TAG FIELD NAME REQ COMMENTS
Message Header Y MsgType=9
11 ClOrdID Cboe populates this field with the value assigned bythe trading
Y participantin the corresponding Trade Cancel Requestmessage
19 ExecReflD Y ID of the Execution that could not be cancelled
39 OrdStatus Y 8 = Rejected
58 Text v The reason for the cancel reject.
434 CxIRejResponseTo Type of request to which this is a response:
Y 3=Trade Cancel Request
Message Trailer Y

Table 17: Cross Session Trade Cancel Reject

5.16 Cross Session Trade Report Cancel Reject
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In addition to the standard header, trailer and Cboe accepted symbol definition fields, Choe
provides the following fields in a Trade Report Cancel Reject message in response to a Trade
Report Cancel Request that is rejected.

TAG HELD NAME REQ COMMENTS
Message Header v MsgType=9
11 ClOrdID Cboe populates this field with the value assigned bythe trading
Y participantin the corresponding Trade Report Cancel Request
message
37 OrderID Cboe unique Trade ReportID. If it fails to lookup the trade report

Y ID, “NONE” will be specified.

39 OrdStatus v Always “8” to indicate that the Trade Report Cancel Request is
rejected.

41 OrigCIOrdID v CIOrdID that could not be cancelled.

58 Text v The reason for the trade report cancel reject.

434 CxRejResponseTo Type of request to which this is a response:

Y 1=Order Cancel Request

6808 | OffExchangeTrade Y Always “Y” to indicate thatitis a Trade Report Cancel Reject.

Message Trailer Y

Table 18: Cross Session Trade Report Cancel Reject

1 March 2020 Version 6.2 Page 32 of 32



	1 Introduction
	1.1 Related documents

	2 FIX Protocol
	3 Cross Session Order Management Service
	3.1 Connecting to the Cross Session Order Management Service
	3.2 Using the COG to replace an Order

	4 Session Recovery
	4.1 Session Disconnection
	4.1.1 Same Trading Day Message Recovery
	4.1.2 No Recovery of Previous Trading Day Messages


	5 Messages
	5.1 New Order Single Requests
	5.2 Cross Session Order Cancel / Replace Request
	5.3 Cross Session Order Cancel Request
	5.4 Cross Session Trade Cancel Request
	5.5 New Order Single Acknowledgment
	5.6 Order Cancel Acknowledgement
	5.7 Order Cancel/Replace Acknowledgement
	5.8 Trade Execution Report Acknowledgement
	5.9 Done For Day Order Status Report
	5.10 Status Messages for Pegged Price Improvement Orders
	5.10.1 Peg Order Suspend
	5.10.2 Peg Order Resume

	5.11 Cross Session Trade Report Cancel Request
	5.12 Trade Report Request Acknowledgement
	5.13 Trade Cancel Acceptance
	5.14 Cross Session Order Cancel Reject
	5.15 Cross Session Trade Cancel Reject
	5.16 Cross Session Trade Report Cancel Reject


