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DISCLAIMER

THE INFORMATION CONTAINED HEREIN AND THE FINANCIAL INFORMATION EXCHANGE
PROTOCOL (COLLECTIVELY, THE "FIX PROTOCOL") ARE PROVIDED "ASIS' AND NO PERSON OR
ENTITY ASSOCIATED WITH THE FIX PROTOCOL MAKES ANY REPRESENTATION OR WARRANTY,
EXPRESS OR IMPLIED, ASTO THE FIX PROTOCOL (OR THE RESULTSTO BE OBTAINED BY THE USE
THEREOF) OR ANY OTHER MATTER AND EACH SUCH PERSON AND ENTITY SPECIFICALLY
DISCLAIMS ANY WARRANTY OF ORIGINALITY, ACCURACY, COMPLETENESS, MERCHANTABILITY
OR FITNESS FOR A PARTICULAR PURPOSE. SUCH PERSONS AND ENTITIES DO NOT WARRANT
THAT THE FIX PROTOCOL WILL CONFORM TO ANY DESCRIPTION THEREOF OR BE FREE OF
ERRORS. THE ENTIRE RISK OF ANY USE OF THE FIX PROTOCOL ISASSUMED BY THE USER.

NO PERSON OR ENTITY ASSOCIATED WITH THE FIX PROTOCOL SHALL HAVE ANY LIABILITY FOR
DAMAGES OF ANY KIND ARISING IN ANY MANNER OUT OF OR IN CONNECTION WITH ANY USER'S
USE OF (OR ANY INABILITY TO USE) THE FIX PROTOCOL, WHETHER DIRECT, INDIRECT,
INCIDENTAL, SPECIAL OR CONSEQUENTIAL (INCLUDING, WITHOUT LIMITATION, LOSS OF DATA,
LOSS OF USE, CLAIMS OF THIRD PARTIES OR LOST PROFITS OR REVENUES OR OTHER ECONOMIC
LOSS), WHETHER IN TORT (INCLUDING NEGLIGENCE AND STRICT LIABILITY), CONTRACT OR
OTHERWISE, WHETHER OR NOT ANY SUCH PERSON OR ENTITY HAS BEEN ADVISED OF, OR
OTHERWISE MIGHT HAVE ANTICIPATED THE POSSIBILITY OF, SUCH DAMAGES.

DRAFT OR NOT RATIFIED PROPOSALS (REFER TO PROPOSAL STATUS AND/OR SUBMISSION
STATUS ON COVER PAGE) ARE PROVIDED "AS-IS" TO INTERESTED PARTIES FOR DISCUSSION
ONLY. PARTIESTHAT CHOOSE TO IMPLEMENT THIS DRAFT PROPOSAL DO SO AT THEIR OWN
RISK. ITISA DRAFT DOCUMENT AND MAY BE UPDATED, REPLACED, OR MADE OBSOLETE BY
OTHER DOCUMENTS AT ANY TIME. THE FPL GLOBAL TECHNICAL COMMITTEE WILL NOT ALLOW
EARLY IMPLEMENTATION TO CONSTRAIN ITSABILITY TO MAKE CHANGES TO THIS
SPECIFICATION PRIOR TO FINAL RELEASE. IT ISINAPPROPRIATE TO USE FPL WORKING DRAFTS
AS REFERENCE MATERIAL OR TO CITE THEM ASOTHER THAN “WORKS IN PROGRESS’. THE FPL
GLOBAL TECHNICAL COMMITTEE WILL ISSUE, UPON COMPLETION OF REVIEW AND
RATIFICATION, AN OFFICIAL STATUS ("APPROVED") TO THE PROPOSAL AND A RELEASE NUMBER.

No proprietary or ownership interest of any kind is granted with respect to the FIX Protocol (or any rights therein).
Copyright 2003-2009 FIX Protocol Limited, dl rights reserved
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Document History

Revision Date Author Revision Comments
0.1 2009-12-09 Jim Northey, LTG Initial proposal
Dick Baker, ICE
0.2 2009-12-18 Jim Northey, LTG renamed field to “PositionContingentPrice” —the

FIXML abbreviation will not be changed.
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1 Introduction

I CE needs to provide an additional price value for positionsthat isthe result of calculations for additiona variation
margin to address delivery and settlement risk. The price is different from the settlement price, in that thispriceis
risk adjusted. The price is considered contingent.

2 FIX message tables

2.1 PositionReport

Tag | Field Name Re | FIX Spec Comments XML Actio | Mappings and Usage
q Name n Comments
d
SandardHeader MsgType = AP Hdr
Component Appl SeqCtr
ApplicationSeguenceControl |
721 | PosMaintRptID Y Uniqueidentifier for this RptID
position report
710 | PosReqlD Uniqueidentifier for the ReqlD
Request for Positions
associated with this report This
field should not be provided if
the report was sent unsolicited.
724 | PosReqType ReqTyp
263 | SubscriptionRequestTy Used to subscribe/ SubReqTyp
pe unsubscribe for trade capture
reports If thefield is absent,
the value O will be the default
727 | Tota NumPosReports Total number of Position TotRpts
Reports being returned
728 | PosRegResult Result of a Request for Rdt
Position
325 | Unsolicitedindicator Setto'Y'if messageissentas | Unsol
aresult of a subscription
request or out of band
configuration as opposed to a
Position Request.
715 | ClearingBusinessDate Y The Clearing Business Date BizDt
referred to by this maintenance
request
716 | SettlSessID SetSesID
717 | SettlSessSublD SetSesSub
423 | PriceType PxTyp
120 | SettlCurrency SettlCey
101 | MessageEventSource Used to identify the event or MsgEvtSrc
1 source which gaveriseto a
message
Component Parties Position Account Pty
1 Account Account may also be specified | Acct
through via Parties Block
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using Party Role 27 which
signifies Account
660 | AcctliDSource AcctIDSrc
581 | AccountType Type of account associated AcctTyp
with the order (Origin).
Account may also be specified
through via Parties Block
using Party Role 27 which
signifies Account
Component Instrument Instrmt
15 Currency Ccey
730 | SettlPrice SetPx
731 | SettlPriceType Values = Final, Theoretical SetPxTyp
734 | PriorSettlPrice PriSetPx
159 | PositionContingentPrice CntgPx ADD
5
573 | MatchStatus Used to indicate if a Position MtchStat
Report is matched or
unmatched
Component InstrmtLegGrp Specifies the number of legs Leg
that make up the Security
Component PosUndInstrmtGrp Specifies the number of PosUnd
underlying legs that make up
the Security
Component PositionQty Insert herethe set of "Position | Qty
Qty" fieldsdefined in
"Common Components of
Application Messages'
Component Insert herethe set of "Position | Amt
PositionAmountData Amount Data" fields defined in
"Common Components of
Application Messages'
506 | RegistStatus RegNonReglind RegStat
743 | DeliveryDate DIvDt
143 | ModdType Model Typ
4
811 | PriceDdta PxDelta
58 Text Txt
354 | EncodedTextLen Must be set if EncodedText EncTxtLen
field is specified and must
immediately precedeit.
355 | EncodedText Encoded (non-ASCII EncTxt
characters) representation of
the Text field in the encoded
format specified viathe
MessageEncoding field.
SandardTrailer
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2.2 AssignmentReport
Tag | Field Name Re | FIX Spec Comments XML Actio | Mappings and Usage
q Name n Comments
d
SandardHeader MsgType = AW Hadr
Component ApplSeqCtr
ApplicationSeguenceControl I
833 | AsgnRptID Y Uniqueidentifier for the RptID
Assignment report
710 | PosReqlD If specifiedtheidentifier of the | ReqlD
ReqguestForPositions(MsgType
=AN) to which this messageis
sent in response.
832 | TotNumAssignmentRep Total Number of Assignment TotNumAsg
orts Reports being returned to a nRpts
firm
912 | LastRptRequested LastRptReq
ed
Component Parties Clearing Organization Pty
Clearing Firm Contra Clearing
Organization Contra Clearing
Firm Position Account
1 Account Customer Account Acct
581 | AccountType Type of account associated AcctTyp
with the order (Origin)
Component Instrument CFI Code - Market Indicator Instrmt
(col 4) used to indicate Market
of Assignment
15 Currency Cey
Component InstrmtLegGrp Number of legs that make up Leg
the Security
Component UndinstrmtGrp Number of legs that make up Undly
the Security
Component PositionQty "Insert here here the set of Qty
"Position Qty" fields defined in
"Common Components of
Application Messages'
Component Insert here here the set of Amt
PositionAmountData "Position Amount Data" fields
defined in "Common
Components of Application
Messages'
834 | ThresholdAmount ThresholdA
mt
730 | SettlPrice Settlement Price of Option SetPx
731 | SetlPriceType Values = Final, Theoretical SetPxTyp
732 | UnderlyingSettiPrice Settlement Price of Underlying | UndSetPx
734 | PriorSettlPrice Pri SetPx
159 | PositionContingentPrice CntgPx ADD
5
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432 | ExpireDate Expiration Date of Option ExpireDt
744 | AssignmentMethod Method under which AsgnMeth
assignment was conducted
Valid values: R = Random P =
ProRata
745 | AssignmentUnit Quantity Increment used in Unit
performing assignment
746 | Openinterest Open interest that was eligible | Openint
for assignment
747 | ExerciseMethod Exercise Method used to in ExrMethod
performing assignment Values
= Automatic, Manual
716 | SettlSessID SetSesID
717 | SettlSessSublD SetSesSub
715 | ClearingBusinessDate Business date of assignment BizDt
58 Text Txt
354 | EncodedTextLen Must be set if EncodedText EncTxtLen
field is specified and must
immediately precedeit.
355 | EncodedText Encoded (non-ASCII EncTxt
characters) representation of
the Text field in the encoded
format specified viathe
MessageEncoding field.
SandardTrailer
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3 Appendix A - Data Dictionary
Tag | Fidd Name FIXML Datatype | Description Enumerations Action | Add to/ Deprecate
Abbrevia from M essage type or
tion Component block
1595 | PositionConting | CntgPx Price Risk adjusted price used to calculate ADD
entPrice variation margin on a position.
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4 Appendix B - Glossary Entries
Term Definition Field where
used
5 Appendix C — Abbreviations
Term Abbreviation
Contingent Cntg
6 Appendix D - Usage Examples
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