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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. 
 

 
This work is licensed under a Creative Commons Attribution-NoDerivatives 4.0 International License. 
 
 
No proprietary or ownership interest of any kind is granted with respect to the FIX Protocol (or any 
rights therein). 
 

Copyright 2003-2022 FIX Protocol Limited, all rights reserved. 
 

https://creativecommons.org/licenses/by-nd/4.0/
https://creativecommons.org/licenses/by-nd/4.0/
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Document History 
Revision Date Author Revision Comments 

v0.1 September 
14, 2022 

Deutsche Börse Group Initial draft 

v0.2 October 19, 
2022 

Deutsche Börse Group Abstracted from the specific use case 
“contract date” to be agnostic. 

V0.3 October 21, 
2022 

Hanno Klein, GTC Minor wording changes after GTC call on 
October 20, 2022. 

 Nov 14, 2022 Hanno Klein, GTC Change of field name after public comment 
period. 

 Nov 28, 2022 GTC Tech Admin Generated ASBUILT and assigned IDs. 
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1 Introduction 
This gap analysis proposal seeks to address a gap in the FIX Protocol related to the unique identification 
of derivative instruments where the security identifier and core reference data attributes are not 
sufficient, e.g. two or more separate instruments having the same date of expiration. 

 

2 Business Requirements 
Derivative instruments may be identified with a group of attributes instead of a single identifier. In the 
case of listed derivatives and clearinghouses, the following FIX fields (non-exhaustive list) may be used 
to uniquely identify an individual contract within a product defined by Symbol(55) and/or SecurityID(48) 
and SecurityIDSource(22): 

• Futures: CFICode(461), SecurityType(167), MaturityMonthYear(200), MaturityDate(541) 

• Options: CFICode(461), SecurityType(167), MaturityMonthYear(200), MaturityDate(541), 
PutOrCall(201), StrikePrice(202), OptAttribute(206) 

Energy derivative products can have daily contracts that only expire on a weekday but have a daily 
delivery date including Saturdays and Sundays. In this case, MaturityDate(541) cannot uniquely identify 
the contract as the contracts for Saturday and Sunday will have the same value in this field. 

It is proposed to add another field, SecurityReferenceDataSupplement(2962), to uniquely and 
generically identify an instrument, for example a specific contract for a derivatives product. The actual 
value of this field depends on the characteristics of the given instrument, and using a date is just one of 
the possible options. It could also be a synthetic value such as an ordinal number. 

Note that, when using the new field with a listed derivatives instrument, the existing fields 
MaturityMonthYear(200), MaturityDate(541) are still required to convey the expiration date. The new 
field does not replace any of the existing fields, components or repeating groups (e.g. EvntGrp) 
conveying dates. 

 

 

3 Issues and Discussion Points 
NONE 

 

4 Proposed Message Flow 
There are no changes to existing message flows. 

 

5 FIX Message Tables 
No changes 

 



Security Reference Data Extension 
FIX Protocol Gap Analysis - Security Reference Data Extension v0.3_ASBUILT_EP276.docx  
 October 19, 2022 - v0.3  

© Copyright, 2022, FIX Protocol, Limited  Page 7 of 9 
r3.2 

6 FIX Component Blocks 

6.1 Component Instrument 
 

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

Component Name Instrument 

Component Abbreviated Name (for 
FIXML) 

Instrmt 

Component Type __ Block Repeating   _X_ Block 

Category Common 

Action __New  _X_Change 

Component Synopsis 

 

(no change) 

Component 
Elaboration 

 

(no change) 

To be finalized by FPL Technical Office 

Repository Component ID 1003  

 

 

Component FIXML Abbreviation: <Instrmt> 

Tag Field Name Req'
d 

Action Mappings and 
Usage Comments 

FIX Spec Comments 

<...truncated...> 

2576 InstrumentPricePreci
sion 

N    

 2962 SecurityReferenceDa
taSupplement 

N NEW   

Component 
<DateAdjustment> 

N    

<...truncated...> 

</Instrmt> 

 

7 Category Changes 
No changes 
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Appendix A - Data Dictionary 
 

Tag FieldName Action Datatype Description FIXML 
Abbreviation 

Add to / Deprecate from 
Message type or Component 
block 

 2962 SecurityReference
DataSupplement 

NEW String May be used to generically assist in 
disambiguating an instrument where the 
security identifier and core reference data 
attributes are not sufficient to uniquely 
identify the instrument. The values used 
are bilaterally agreed. 
 
[Elaboration: The data used for 
disambiguation can be of synthetic nature 
(e.g. 1, 2, 3,... or A, B, C,...) or based on 
other characteristic of the instrument. An 
example of the latter is an energy futures 
or options contract which may have the 
same expiration date with different 
delivery dates that fall on a non-business 
day; in such a use case the first day of 
delivery date may be used to 
disambiguate such contract (date 
expression used should be bilaterally 
agreed).] 

@SecRefDataSu
pplmnt 

Instrument 
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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] 
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