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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") OF/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 2003-2020 FIX Protocol Limited, all rights reserved. 
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1 Introduction 
 

This gap analysis proposal is a follow up to Extension Pack EP253 Extensions for CAT/FIX Mapping. One 
of the extensions proposed by EP253 was to add an enhanced version of an existing component to the 
ExecutionReport(35=8) message to convey the details of aggregated orders. This specific extension is 
being rescinded with this proposal and replaced with a new component that represents a more generic 
solution. The remainder of EP253 is left unchanged. 

 

2 Business Requirements 
 

2.1 Order Aggregation 
CAT requires the ability to attach a list of orders (reference and key attributes) to a new order 
aggregating them. Each instance of an order must be able to have a timestamp and identify a firm where 
the order originated. This firm could be different from the firm owning the aggregated order. 

EP253 proposed to add the existing component OrderAggregationGrp to the ExecutionReport(35=8) 
message. This is not possible as the existing component contains fields that are already part of the 
ExecutionReport(35=8) message, e.g. OrderID(37). The original proposal to extend OrderAggregationGrp 
with new fields OrderTime(2836) and OrderOriginationFirmID(2835) is to be rescinded. 

This document proposes a generic component RelatedOrderGrp (similar to the existing repeating groups 
RelatedTradeGrp and RelatedPositionGrp) that allows to link any number of related orders to the order 
of an ExecutionReport(35=8) message. It should contain the following information for each order: 

• Identifier: RelatedOrderID(2887) 

• Source of identifier: RelatedOrderIDSource(2888) 

• Timestamp of ID assignment: RelatedOrderTime(2836)1 

• Quantity: RelatedOrderQty(2889) 

• Relationship to order outside of component: OrderRelationship(2890) 

• Firm that originated the order: OrderOriginationFirmID(2835)2 

 

3 Issues and Discussion Points 
NONE 

 

 
1 Tag number was already introduced with EP253 as OrderTime(2836). Change of field name proposed. 
2 Field was already introduced with EP253. 
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4 Proposed Message Flow 
NONE 

 

5 FIX Message Tables 
 

5.1 FIX Message ExecutionReport(35=8) 

 

To be completed at the time of the proposal – all information provided will be stored in the repository 

Message Name ExecutionReport 

Message Abbreviated Name (for FIXML) ExecRpt 

Category (no change) 

Action __New  _X_Change 

Message Synopsis 

 

(no change) 

Message Elaboration 

 

(no change) 

To be finalized by FPL Technical Office 

(MsgType(tag 35) Enumeration 8 

Repository Component ID 9 

 

Tag Field Name Req'd Action Mappings and Usage 
Comments 

FIX Spec Comments 

Standard Header Y    

Component Block 
ApplicationSequenceControl 

    

37 OrderID Y    

2422 OrderRequestID N    

(…truncated…)     

1080 RefOrderID N    

1081  RefOrderIDSource N    

1806 RefClOrdID N    

Component Block 
RelatedOrderGrp 

N NEW CAT: 
aggregatedOrders 

May be used to provide a list of 
orders and their relationship to 
the order identified in this 
message. 

1803 AuctionType N    
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Tag Field Name Req'd Action Mappings and Usage 
Comments 

FIX Spec Comments 

(…truncated…)     

Standard Trailer Y    

 

 

 

6 FIX Component Blocks 

6.1 Component OrderAggregationGrp 
 

To be completed at the time of the proposal – all information provided will be included in the repository 

Component Name OrderAggregationGrp 

Component Abbreviated Name (for 
FIXML) 

OrdAggrtn 

Component Type _X__ Block Repeating   ___ Block 

Category (no change) 

Action __New  _X_Change 

Component Synopsis 

 

(no change) 

Component Elaboration 

 

(no change) 

To be finalized by FPL Technical Office 

Repository Component ID 1078 

 

Component FIXML Abbreviation: <OrdAggrtn> 

Ta
g 

Field Name Req'd Action Mappings and 
Usage Comments 

Comments 

73 NoOrders N    

→ 11 ClOrdID N   Required if NoOrders(73) > 0. 

→ 37 OrderID N    

→ 38 OrderQty N   Required if NoOrders(73) > 0. 

→ 799 OrderAvgPx N    

→ 2836  OrderTime N Remove   

→ 2835  OrderOrigination
FirmID 

N Remove  Can be used when aggregating 
orders that were originally 
submitted by different firms, e.g. 
due to a merger or acquisition. 
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</OrdAggrtn> 
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6.2 Component RelatedOrderGrp 
 

To be completed at the time of the proposal – all information provided will be included in the repository 

Component Name RelatedOrderGrp 

Component Abbreviated Name (for 
FIXML) 

ReltdOrd 

Component Type _X__ Block Repeating   ___ Block 

Category  Common 

Action _X_New  __Change 

Component Synopsis 

 

This component is used to identify orders that are related to the order identified 
outside of this component for a business purpose. For example, the bundling of 
multiple orders into a single order. This component should not be used in lieu of 
explicit FIX fields that denote specific semantic relationships, but rather should be 
used when no such fields exist. 

Component Elaboration 

 

(no change) 

To be finalized by FPL Technical Office 

Repository Component ID 2270 

 

Component FIXML Abbreviation: <ReltdOrd> 

Ta
g 

Field Name Req'd Action Mappings and 
Usage Comments 

Comments 

73 NoOrders N ADD   

→  2887 RelatedOrderID N NEW CAT: orderID Required if NoOrders(73) > 0. 

→  2888 RelatedOrderIDS
ource 

N NEW CAT: set to 
0=OrderID(37) 

The same value must be used for 
all orders having the same 
OrderRelationship(2890) value. 

→ 2836  RelatedOrderTim
e 

N ADD CAT: 
orderKeyDate 

 

→  2889 RelatedOrderQty N NEW CAT: quantity  

→  2890 OrderRelationshi
p 

N NEW  May be used to explicitly express 
the type of relationship or to 
provide orders having different 
relationships. 

→ 2835  OrderOrigination
FirmID 

N ADD CAT: 
originatingIMID 

May be used when aggregating 
orders that were originally 
submitted by different firms, e.g. 
due to a merger or acquisition. 

</ReltdOrd> 
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6.3 Component TradeReportOrderDetail 
 

To be completed at the time of the proposal – all information provided will be included in the 
repository 

Component Name TradeReportOrderDetail 

Component Abbreviated Name (for 
FIXML) 

TrdRptOrdDetl 

Component Type ___ Block Repeating   _X__ Block 

Category [enter the category name here] 

Action __New  _X_Change 

Component Synopsis 

 

(no change) 

Component 
Elaboration 

 

(no change) 

To be finalized by FPL Technical Office 

Repository Component ID 2143 

 

Component FIXML Abbreviation: <TrdRptOrdDetl> 

Tag Field Name Req'd Action Mappings and 
Usage Comments 

Comments 

37 OrderID N    

198 SecondaryOrderID N    

(…truncated…)     

108
0 

RefOrderID N    

108
1 

RefOrderIDSource N    

143
1 

RefOrderIDReason N    

Component RelatedOrderGrp N NEW   

(…truncated…)     

</TrdRptOrdDetl> 

 
 

7 Category Changes 
NONE 
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8 FIX Specification Errata 
This section includes errata from prior versions and extension packs (EP) that are being implemented as 
corrections as part of this extension pack. 
 

 
Jira Item 

Affected 
EP/Version 

 
Synopsis of change. 

SPEC-2452 Latest Component description missing for PriceQualifierGrp(ID=1074) 

SPEC-2468 Latest Typo in description of AllocLegRefID(2727) 

SPEC-2450 Latest Reference error in description of Leg/UnderlyingReturnRateGrp 
components 

SPEC-2448 Latest xxxPaymentStreamFormula fields are missing the associated length fields 
for XMLData types. 

SPEC-2480 Latest Symbolic names not starting with an uppercase character 
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Appendix A – Data Dictionary 
 

 

Tag FieldName Action Datatype Description FIXML 
Abbreviation 

Add to / Deprecate from 
Message type or Component 
block 

 2887 RelatedOrderID NEW String Identifier of a related order. @ID Add to RelatedOrderGrp 

 2888 RelatedOrderIDSour
ce 

NEW int Describes the source of the identifier that 
RelatedOrderID(2887) represents. 
 
Valid values: 
0 = Non-FIX source 
1 = Order identifier  
[Elaboration: Can be used to refer to an 
order identifier assigned by the party 
accepting the order, e.g. OrderID(37).] 
2 = Client order identifier 
[Elaboration: Can be used to refer to an 
order identifier assigned by the party 
initiating the order, e.g. ClOrdID(11).] 
3 = Secondary order identifier 
[Elaboration: Can be used to refer to an 
additional order identifier assigned by the 
party accepting the order, e.g. 
SecondaryOrderID(198).] 
4 = Secondary client order identifier 
[Elaboration: Can be used to refer to an 
additional order identifier assigned by the 
party initiating the order, e.g. 
SecondaryClOrdID(526).] 
 

@Src Add to RelatedOrderGrp 
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Tag FieldName Action Datatype Description FIXML 
Abbreviation 

Add to / Deprecate from 
Message type or Component 
block 

 2889 RelatedOrderQty NEW Qty Quantity of the related order which can 
be less than its total quantity. For 
example, when only parts of an order 
contribute to an aggregated order. 

@Qty Add to RelatedOrderGrp 

 2890 OrderRelationship NEW int Describes the type of relationship 
between the order identified by 
RelatedOrderID(2887) and the order 
outside of the RelatedOrderGrp 
component. 
 
Valid values: 
0 = Not specified 
1 = Order aggregation 
[Elaboration: Order has been subject to a 
bundling of multiple orders to a single 
new order identified outside of the 
component.] 
2 = Order split 
[Elaboration: Order has been created as a 
child order of the order identified outside 
of the component.] 
 

@Rltnshp Add to RelatedOrderGrp 

2835 OrderOriginationFir
mID 

CHANGE 
(comp.) 

 Identifier for the original owner of an 
order as part of the RelatedOrderGrp 
component. Use the Parties component 
with PartyRole(452) = 13 (Order 
Origination Firm) to identify the original 
owner of an individual order. 
 

@OrigntnFirmID Remove from 
OrderAggregationGrp 
Add to RelatedOrderGrp  
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Tag FieldName Action Datatype Description FIXML 
Abbreviation 

Add to / Deprecate from 
Message type or Component 
block 

2836  RelatedOrderTime CHANGE 
(name) 

UTCTime
stamp 

Timestamp for the assignment of a 
(unique) identifier to an order. 

@Tm Remove from 
OrderAggregationGrp 
Add to RelatedOrderGrp 
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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 
 

[Examples may be entered below this line] 

 

Appendix E – Disposition of Public Comments 
 

xavierbruyet <company> 

Public comment: It would be a good idea to make RelatedOrderIDSource and RefOrderIDSource 
consistent by sharing the same code set (and move 1081=7-10 to a separate field). 

Resolution: There are two distinct sets of use cases from a business perspective. An order can either 
relate to a single other order (e.g. in a hit&lift scenario) or it can relate to two or more other orders (e.g. 
in an aggregation scenario). Use cases requiring to convey multiple related quotes may come up in the 
future. Expressing a semantic relationship to a single order or quote will not be changed in order to 
maintain backward compatibility. 

Action: None 
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Public comment: Ultimately I would suggest to get rid of RefOrderID/RefOrderIDSource and to only 
keep a repeating group NoRelatedOrders with tags: 

• RelatedOrderID, 

• RelatedOrderIDSource (ClOrdID, OrderID, SecondaryOrderID, etc), 

• RelatedOrderIDType (aggregated order, parent order, previous order, etc). 

 

Resolution: The fields RefOrderID(1080), RefOrderIDSource(1081) will not be removed since they 
represent an established concept in FIX since many years. The FIX standard always attempts to re-use 
existing messages, fields and values before proposing new ones to avoid breaking existing applications. 
A new field will be added inside the repeating group RelatedOrderGrp to express the type of 
relationship. It allows to express more than one relationship, e.g. an order that relates to two or more 
sets of other orders. 

Action: Add new field OrderRelationship(2890) to the RelatedOrderGrp component. 

 

ramjeepenta <company> 

Public comment: It might be a good idea to extend this new group to TradeCaptureReport (AE) as well. 

Resolution: The TradeCaptureReport (AE) provides the TradeReportOrderDetail component for each 
side (TrdCapRptSideGrp), containing order level attributes that are not affected by the order execution. 
It already includes fields RefOrderID(1080) and RefOrderIDSource(1081) and will be extended with the 
capability to relate to multiple orders. 

Action: Add new component RelatedOrderGrp to TradeReportOrderDetail component. 
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