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DISCLAIMER 
 

 

THE INFORMATION CONTAINED HEREIN AND THE FINANCIAL INFORMATION EXCHANGE 
PROTOCOL (COLLECTIVELY, THE "FIX PROTOCOL") ARE PROVIDED "AS IS" AND NO PERSON OR 
ENTITY ASSOCIATED WITH THE FIX PROTOCOL MAKES ANY REPRESENTATION OR WARRANTY, 
EXPRESS OR IMPLIED, AS TO THE FIX PROTOCOL (OR THE RESULTS TO 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 IS ASSUMED 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.  PARTIES THAT CHOOSE TO IMPLEMENT THIS DRAFT PROPOSAL DO SO AT THEIR OWN 
RISK.  IT IS A 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 ITS ABILITY TO MAKE CHANGES TO THIS 
SPECIFICATION PRIOR TO FINAL RELEASE.  IT IS INAPPROPRIATE TO USE FPL WORKING DRAFTS 
AS REFERENCE MATERIAL OR TO CITE THEM AS OTHER THAN “WORKS IN PROGRESS”.  THE FPL 
GLOBAL TECHNICAL COMMITTEE WILL ISSUE, UPON COMPLETION OF REVIEW AND 
RATIFICATION, AN OFFICIAL STATUS ("APPROVED") FOR 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 2003-2011 FIX Protocol Limited, all rights reserved. 
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1 Introduction 
OCC Clearing Members may submit exercises via two methods: PositionMaintenanceRequest messages and OCC’s 
ENCORE system GUI. 

OCC currently provides position maintenance reports to its members for exercises submitted via the 
PositionMaintenanceRequest only.  A new business requirement from OCC’s Clearing Members requests that OCC 
provide position maintenance reports for GUI entered exercises. 

OCC utilizes Input Source(979), on the Contrary Intentions report to describe the source of the contrary intention 
FIXML message submission versus GUI entry.  Currently InputSource(979) and its description are specific to the 
Contrary Intention message.  OCC proposes that the field be made more generic and to extend the usage to the 
PositionMaintenanceReport message for the purpose of describing the source of the request. 

2 Business Workflow 
OCC sends PositionMaintenanceReport messages in response to PositionMaintenanceRequests to exercise positions.  
OCC intends to begin sending PositionMaintenanceReport messages in response to GUI entered exercises.  OCC 
has a business requirement to provide a means to distinguish FIXML submitted exercises from GUI entered 
exercises on the PositionMaintenanceReport.  The InputSource(979) field would allow the OCC to specify via 
which means, FIXML or GUI, the request was originally submitted. 

3 Issues and Discussion Points 
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4 Proposed Message Flow 

 
 

 



 Position Maintenance Report Extension  
OCC Position Maintenance Report Extension v1.1_ASBUILT.docx 

 January 23, 2012  -  Revision 1.1  
 

 Copyright, 2012, FIX Protocol, Limited  Page 8 of 11 
r2 

5 FIX Message Tables 

5.1 Position Maintenance Report (35=AM) 
 

 

Message Name Position Maintenance Report 

Message Abbreviated Name (for FIXML) PosMntRpt 

Category Post Trade Position Maintenance 

Message Synopsis 
 

 

Message Elaboration 
 

 

To be finalized by FPL Technical Office 

(MsgType(tag 35) Enumeration  

Repository Component ID  

 

 

Tag Field Name Req'd ICR Action Mappings and Usage Comments FIX Spec 
Comments 

 Standard Header Y    MsgType = AM 
       

721 PosMaintRptID Y     
709 PosTransType Y     
710 PosReqID      
712 PosMaintActio Y     
713 OrigPosReqRefID      
722 PosMaintStatus Y     
723 PosMaintResult      
715 ClearingBusinessDate Y     

1328 RejectText      
1664 EncodedRejectTextLen      
1665 EncodedRejectText      
716 SettlSessID      
717 SettlSessSubID      
979 InputSource   Add Originating source of the request  

Component Block <Parties>      
1 Account      

660 AcctIDSource      
581 AccountType      
714 PosMaintRptRefID      

Component Block <Instrument> Y     
15 Currency      

120 SettlCurrency      
719 ContraryInstructionIndicator      
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Tag Field Name Req'd ICR Action Mappings and Usage Comments FIX Spec 
Comments 

720 PriorSpreadIndicator      
Component Block 
<InstrmtLegGrp> 

     

Component Block 
<RelatedInstrumnetGrp> 

     

Component Block 
<UndInstrmtGrp> 

     

Component Block <TrdgSesGrp>      
60 TransactTime      

Component Block <PositionQty>      
Component Block 
<PositionAmountData> 

     

718 AdjustmentType      
834 ThresholdAmount      
58 Text      

354 EncodedTextLen      
355 EncodedText      

       
 Standard Trailer Y     
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Appendix A - Data Dictionary 
 

Tag FieldName Action Datatype Description FIXML 
Abbreviation 

Add to / Deprecate from Message type 
or Component block 

       
979 InputSource Add and 

Change 
String Originating source of the request.  

Source of the Contrary Intention 
InptSrc -Add to PositionMaintenanceReport  
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Appendix B - Glossary Entries 
 

Term Definition Field where used 
   
   
   
   
 

 

Appendix C - Abbreviations 
 

Term Proposed Abbreviation Proposed Messages, Components, Fields where used 
   
   
   
   
 

Appendix D - Usage Examples 
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