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Date  Version  Description  Author  

01 -27 -2009  1.0.0  Initial version.  Ricardo Núñez, Marcial 
Vargas  

02 -04 -2009  1.1.0  Added:  
¶ Section 1: About This Document.  

¶ Message Scenarios:  
ü Order Entry, Partial Fill and Complete 

Fill.  
ü Order Cancellation by OrderID.  

ü Order Cancellation of a Filled Order.  
ü Successful Subscription plus Book 

Updates.  

ü Failed Subscription Request.  
 

Ricardo Núñez, Marcial 
Vargas  

02 -05 -2009  1.2.0  Added:  
¶ Message scenarios:  
ü Order Entry with Partial Fill.  

ü Order Entry with Complete Fill.  
ü Order Entry with Modification.  
ü Order Cancellation by ClOrdID.  
ü Order Cancellation of a Partially  Filled 

Order.  
ü Order Cross Counteroffer by a 

Counterparty.  

ü Order Cross Counteroffer by the Issuer.  

 
Modified:  
¶ Message scenarios:  

ü Order Entry.  
ü Order Cancellation by OrderID.  
 

Ricardo Núñez, Marcial 
Vargas  

06 -05 -2009  1.3.0  Added:  
¶ Network connectivity diagram.  
 

Modified:  
¶ Format of all messages to be compatible 

with BCS FIX dictionary.  
 

Jaime Duarte, Álvaro Pizarro  

06 -22 -2009  1.4.0  Added:  
¶ Field 10126.  
¶ Last Orders MDEntryType.  

 
Modified:  
¶ Message Scenarios.  

 

Jaime Duarte, Álvaro Pizarro  
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10 -26 -2009  1.5.0  Added:  

¶ MDEntries tradeID as unique identifier for 
the trades.  

¶ TradeParties (NoSides) into the parties:  
¶ OptAttribute in the Instrument component.  
¶ SenderSubID in the standard header.  
¶ TargetSubID in the standard header.  
¶ Intrument optional fields.  

 

Jaime  Romanini  

 

11 -12 -2009  1.6.0  Modified:  
¶ TOP_BID and TOP_OFFER MDEntryTypes are 

removed, now just depends on MDDepth.  
¶ RoundLot it is within the NoSymbols in the 

SecurityList message, not into the 
Instrument component.  

¶ BookingRefID at the MarketDataRequest is  
into the NoRelatedSym.  

¶ BookingRefID at the 
MarketDataSnapshotFullRefresh is into the 
NoMDEntries.  

 
Added:  

¶ Corrections in NewOrderSingle capabilities.  
¶ MDMkt values for trades in 

IncrementalRefresh and FullSnapshot.  
¶ Corrections in instrument definitions.  
¶ PresenceLevel in the SecurityList.  
¶ Examples of a NewOrderSingle.  

¶ Examples of MarketDataRequest.  
¶ Examples of SecurityListRequest.  

 

Jaime Romanini  

12 -01 -2009  1.6.1  Added:  
¶ SecurityExchange field in Instrument 

Identification.  
¶ CPRegType field in Instrument Identification.  

 

Jaime Duarte  

02 -09 -2010  1.7  Modified:  
¶ SettlType value ñ0ò is no longer supported. 

¶ TimeInForce is now required in New Order 
Single and Order Cancel/Replace Request.  

¶ Corrected SecondaryClOrdID meaning.  
¶ New document section  4.6.1  of Component 

Blocks.  
¶ Order Party identification is now in section  

4.6.1  and removed from all messages.  

¶ Order quantity is now a component block.  
 

Jonathan Makuc  



 

Trading Engine Specification Page 4 of 76 

Bolsa de Comercio de Santiago Updated on 28/10/2015 

 

  Added:  

¶ SettlType field in Order Cancel/Replace Request 
(required).  

¶ SecondaryClOrdID in Order Cancel/Replace Request.  
¶ ExecInst in Order Cancel/Replace Request.  
¶ Values 10 (OIB_LOCAL) and 11 (OIB_EXTERNO) in 

TradingSessionID,  

¶ Field NewsType in News Message.  
¶ Field NewsCode in News Message.  
 

 

03 -15 -2010  1.7.1  Modified:  
¶ BookingRefID parameter values.  

¶ Deleted repeated field MDEntryTime in  Market Data 
Snapshot/Full Refresh and Market Data Incremental 
Refresh messages.  

 

Rodrigo Yunge  

03 -17 -2010  1.7.2  Modified:  

¶ Arranged the fields in Execution Report, New Order 

Single, MarketData Request, MarketData Snapshot/Full 
Refresh and MarketData Incremental Refresh messages 
according to the order in which they are sent.  

¶ SecurityExchange field. It exists now in the 
ExecutionReport message.  

¶ the OrigClorID field description in ExecutionReport 

message.  
¶ Re-arranged SecondaryOrderID field in ExecutionReport 

message.  
¶ Parties component requirement in MarketData 

Snapshot/Full Refresh message from Y to C.  
¶ Deleted Symbol field from New Order single message. It 

was replaced by the Instrument component.  

 
Added:  

¶ In  Intrument Identification:  
ü SecurityDesc field (tag 107).  

¶ In ExecutionReport message:  
ü NoPartyID, PartyID, PartyIDSource, PartyRole, 

RoundLotBook, SecurityExchange, SecurityIDSource, 

SecurityType and Symbol fields.  
¶ In Logon message:  

ü ResetSeqNumFlag field description.  
¶ In New Cross Order message:  

ü SettlType field (tag 63).  
¶ In New Order Single message:  

ü OrderQty, SecurityExchange, SecurityID, 
SecurityIDSource, SecurityType and Symbol fields.  

¶ In MarketData Incremental Refresh message:  
ü Product field (tag 460).  

¶ In  MarketData Snapshop/Full Refresh message:  
ü MDEntryID field (tag 278).  
ü Product field (tag 460).  

 

Ricardo Núñez  

03 -26 -2010  1.7.3  Modified:  
¶ Deleted TimeInForce field from New Order Single and 

Execution Report messages.  
 

Added:  

¶ TimeInForce field to Order Cancel/Replace Request 

Ricardo Núñez  
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message.  

¶ ExpireTime field to Execution Report message.  
 

04 -05 -2010  1.7.4  Modified:  
¶ SettlType field (tag 63) description in New Order Single, 

New Order Cross, Order Cancel/Replace Request, Cross 
Order Cancel Replace Request and Execution Report 
messages. It does not have a default value now.  
 

Ricardo Núñez  

04 -07 -2010  1.7.5  Modified:  
¶ Order Cancel Request messageôs description. 

¶ SettlType field (tag 63) description in New Order Single, 
New Order Cross, Order Cancel/Replace Request, Cross 
Order Cancel Replace Request and Execution Report 
messages. Short sells accept only the ñT+2ò value.  

 
Added:  

¶ TimeInForce field to New Order Cross message.  

¶ TradingSessionID to Execution Report message.  
 

Ricardo Núñez  

04 -23 -2010  1.7.6  Modified:  
¶ PresenceLevel field (tag 10134) name changed to 

PresenceCategory in SecurityList message.  

 
Added:  
¶ In SecurityList message:  
ü AutomaticCrossAuthorization field (tag 10135).  
ü NumericPresence field (tag 10136).  

¶ In Execution Report message:  
ü Restated (5) value in ExecType field (tag 150).  

ü ExecRestatementReason field (tag 378).  
 

Ricardo Núñez  

04 -26 -2010  1.7.7  Modified:  

¶ Changed values in SecurityListRequestType field (tag 
559). The value 4 (All securities) is adjusted to what BCS 
accepts.  

¶ Deleted repeated TotNoRelatedSym field (tag 393) in 
Security List message.  

¶  
Added:  
¶ In MarketData Incremental Refresh message:  
ü TradingSessionID field (tag 336).  

¶ In MarketData Snapshop/Full Refresh message:  
ü TradingSessionID field (tag 336).  

 

Ricardo Núñez  

05 -13 -2010  1.7.8  Modified:  
¶ Moved Product field (tag 460) from MarketData 

Snapshot/Full Refresh and MarketData Incremental 

Refresh messages to Instrument component. Its  data 
type changed from String to Int.  

¶ Changed MDReqRejReason (tag 281) and Text (tag 58) 
fieldsô requirement type in Market Data Request Reject 
message from óYô to óNô, according to the FIX 4.4 
specification.  

¶ Changed MDUpdateType field ôs (tag 265) require ment 
type and description in Market Data Request message.  

¶ Changed SettlType fieldôs (tag 63) requirement type in 
New Order Single message.  

Ricardo Núñez  
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¶ Changed Parties componentôs requirement type in New 

Order Cross message.  
¶ Changed OrderID fieldôs (tag 37) requirement type in 

Cross Order Cancel Replace Request message.  
¶ Changed Parties component, TransactTime field (tag 60) 
and SettlType fieldôs (tag 63) requirement type in 
Execution Report message.  

¶ Changed LinesOfText fieldôs (tag 33) name in News 
message.  

¶ Deleted repeated Parties component in Execution Report 
message.  
 

Added:  

¶ In Order Mass Status Request message:  
ü Account field (tag 1).  
ü AcctIDSource field (tag 660).  
ü TradingSessionID field (tag 336).  

ü TradingSessionSubID field (tag 625).  
¶ In Oder Status Request message :  
ü Account field (tag 1).  

ü AcctIDSource field (tag 660).  
¶ In Security List Request message:  
ü TradingSessionID field (tag 336).  
ü TradingSessionSubID field (tag 625).  

¶ In Cross Order Cancel Replace Request message:  
ü OrigClOrdID field (tag 41).  

 

04 -06 -2010  1.7.9  Modified:  
¶ Changed MDEntryDate  (tag 2 72 ), MDEntryTime  (tag 273 ) 

and QuoteEntryID   (tag 299) fieldsô requirement type in 
MarketData Snapshot/Full Refresh and MarketData 
Incremental message s from óYô to óNô, according to the 

BCS FIX dictionar y.   

  

Ricardo Núñez  

01 -07 -2010  1.8  Modified:  
¶ Re-ordered fields, by tag and in ascending order, in 

Instrument component.  
¶ Deleted fields that belonged to Instrument component 

and were repeated in  New Order Single and  Execution 
Report message.  

 

Ricardo Núñez  

03 -09 -2010  1.8.1  Modified:  
¶ Changed TestReqID (tag 112) requirement type in Test 

Request message from óNô to óYô. 
¶ Changed UniqueTradeID field (tag 6032) to TradeID (tag 

5463) in Execution Report message.  
¶ Changed PresenceCategory (tag 10134), 

AutomaticCrossAuthorization (tag 10135) and 

NumericPresence (tag 10136) requirements from óYô to óNô 
in Security List message.  

¶ Changed OptAttribute (tag 206) value in Market Data 
Request (6.4) example from ó3ô to óAô. 

¶ Changed MDEntryRefID (tag 280) and MDE ntryID (tag 
278) requirements from óYô to óNô in Market Data 
Snapshot/Full Refresh message.  

¶ Changed MDEntryPositionNo (tag 290) requirement from 
óNô to óCô in Market Data Snapshot/Full Refresh message. 

¶ Changed MDEntryTy pe (tag 269), MDEntryID (tag 278) 

Ricardo Núñez  
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and  MDEntryRefID (tag 280) requirements from óYô to óNô 

in Market Data Incremental Refresh message.  
¶ Changed TradeID (tag 5463) requirement from óYô to óCô 

in Execution Report message.  
¶ Re-ordered Instrument component in Market Data 

Incremental message after fi eld MDEntryRefID (tag 280).  
 

Added:  
¶ In Market Data Snapshot/Full Refresh message:  
ü FinancialStatus  (tag 291).  
ü Corporate Action (tag 292).  
ü NetChgPrevDay (tag 451).  

¶ In Market Data Incremental Refresh message:  

¶ NetChgPrevDay (tag 451).  
 

09 -09 -2010  1.8.2  Modified:  
¶ Re-arranged Symbol field (tag 55) and SecurityID field 

(tag 48) position in Instrument component.  
¶ Changed RoundLot field (tag 561) from óYô to óNô in 

Security List message.  
 

Ricardo Núñez  

19-10 -2010  1.8.3  Modified:  
¶ Re-ordered NoMDEntries repetitive group fields according 

to FIX 4.4 Data Dictionary used in BCS in Market Data 

Snapshot/Full Refresh and Market Data Incremental 
messages.  

¶ Re-ordered Instrument component fields according to FIX 
4.4 Data Dictionary used in BCS.  

 
Added:  
¶ Field 15 (Currency) in Market Data Snapshot/Full Refresh 

and Market Data Incremental messages.  
 

Ricardo Núñez  

01 -12 -2010  1.8.4  Modified:  
¶ Re-arranged OptAttribute field (tag 206) and 

SecurityDesc field (tag 107) order in Instrument 
component.  

 
Added:  
¶ Field 15 (Currency) in Security List message.  

 

Ricardo Núñez  

07 -03 -2011  1.8.5  Added:  

¶ Complementary information for parties, specifically 
Entering Trader, Entering Firm and Executing Firm.  
 

Claudio Beiza  

09 -03 -2011  1.8.6  Modified:  
¶ Changed SecurityExchange  field (tag 207) requirement 
from óNô to óCô. The description changed also, stating that 

the tag is required for application level messages.  
 
Added:  
¶ Field 19 (ExecRefID) in Execution Report message.  
¶ Value 6 (Good Till Date) in tag 59 (TimeInForce).  

 

Ricard o Núñez  

19 -04 -2011  1.8.7  Modified:  
¶ Changed ExpireTime (tag 126) requirement from óNô to óCô 

in New Order Single message.  
 

Ricardo Núñez  
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¶ MILA project:  

¶ Changed SecurityType field (tag 167) requirement 
from óNô to óCô. The description changed also, stating 
that the tag is  required for application level 
messages.  

 
Added:  

¶ Field 126 (ExpireTime) in Order Cancel/Replace Request 
message.  

¶ MILA p roject:  
¶ Field 15 (Currency) in Security List message.  
¶ ñXBOGò and ñXLIMò values in SecurityExchange field 

(tag 207) inside Instrument com ponent.  

¶ ñXBOGò and ñXLIMòvalues in ExDestination field (tag 
100) in New Order Single and New Order Cross 
messages.  

 

17 -06 -2011  1.8.8  Added:  
¶ Field 15 (Currency) in Execution Report message.  

 

Ricardo Núñez  

04 -10 -2011  1.8.9  Modified:  
¶ Field 269  (MDEntryType) description in Market Data 

Request message.  
¶ Field 58 (Text) description in Market Data Snapshot/Full 

Refresh and Market Data Incremental messages.  
¶ Examples from section 6, adjusting them to what is 

currently required by the BCS Gateway.  
 
Added:  
¶ Security Status Request (message type óeô) and Security 
Status (message type ófô) in Message Summary and 

Market Data Messages sections.  
¶ New examples in section 6.  

¶ Field 19 (SponsoringFirm) in parties component block.  
¶ Field 286 (OpenCloseSettlFlag) i n Market Data 

Snapshot/Full Refresh and Market Data Incremental 
messages.  

 

Ricardo Núñez  

18 -01 -2012  1.9.0  Added:  
¶ In Security Status message:  
ü Text (tag 58).  
ü CorporateAction (tag 292).  

 

Ricardo Núñez  

04 -05 -2012  1.9.1  Modified:  
¶ Deleted FinancialStatus  (tag 291), CorporateAction (tag 

292) and NetChgPrevDay  (tag 451) from Market Data 
Snapshot/ Full Refresh message as they are not used.  

¶ Deleted NetChgPrevDay (tag 451) from Market Data 

Incremental Refresh message as it is not used.  

¶ Deleted QuoteEntryID (tag  299) from Market Data 
Snapshot/Full Refresh and Market Data Incremental 
Refresh messages as it is not used.  

Added:  
¶ Field 60 (TransactTime) in Security Status message.  

 

Ricardo Núñez  

20 -06 -2012  1.9.2  Added:  
¶ Section 1.5 (Conventions).  

 

Ricardo Núñez  
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09-08 -2012  1.9.3  Modified:  

¶ Market Data Incremental Refresh ï Indices example now 
includes indices ñwithout dividendsò. 

¶ Section 2.2 ï Technical information.  
¶ Changed TradeCondition (tag 277) values in Market Data 

Snapshot/Full Refresh and Market Data Incremental 
Refresh messages.  

 
Added:  
¶ In Instrument component:  
ü StrikePrice (tag 202).  
ü SecuritySubType (tag 762).  

¶ In News message:  

ü NewsSourceSystem (tag 10146).  
¶ In Execution Report Message:  
ü GrossTradeAmount (tag 381).  

¶ In Examples section:  

¶ Security List message example.  
 

Claudio Beiza, Ricardo 

Núñez  

22 -11 -2012  1.9.4  Modified:  
¶ Changed PriceDelta (tag 811) description in Market Data 

Snapshot/Full Refresh and Market Data Incremental 
Refresh messages.  

 

Ricardo Núñez  

12 -03 -2013  1.9.5  Modified:  
¶ Value D to V (MERCADO_DERIVADOS) in 

NewsSourceSystem (tag 10146).  
¶ Changed MDEntryDate (tag 272) description  in Market 

Data Snapshot/Full Refresh and Market Data Incremental 
Refresh messages.  

 

Added:  
¶ Values A (AverageRageFutures), C 

(InflationInsuranceFutures) and S (Si multaneousMarket) 
in SecuritySubType (tag 762).  

¶ Values I (MERCADO_FUTUROS_IPSA), D 
(MERCADO_FUTUROS_DE_DOLAR), B 
(MERCADO_FUTUROS_DE_RENTA_FIJA), N 

(MERCADO_FUTUROS_DE_INDICE_DE_CAMARA_PROME D
IO), G 
(MERCADO_FUTUROS_DE_SEGURO_DE_INFLACION) and 
S (MERCADO_SIMULTANEAS) in NewsSourceSystem (tag 
10146).  

¶ Tag 10127 (ShortSell) in Market Data Snapshot/Full 

Refresh and Market Data Incremental Refresh messages, 
according to the BCS FIX XML Data Dictionary.  

¶ In Security List message:  
ü Text (tag 58).  

 

Ricardo Núñez  

08 -04 -2013  1.9.6  Modified:  

¶ Section 1.3 (Scope).  
 
 
Added:  
¶ Data conflation description in Market Data Messages 

section.  
¶ Current markets covered by the market data service in 

Market Data Messages section.  

Felipe Bachmann, 

Ricardo Núñez  



 

Trading Engine Specification Page 10 of 76 

Bolsa de Comercio de Santiago Updated on 28/10/2015 

 

¶ In Examples section:  

o Serialized Market Data example 6.12.  
 

¶ In Market Data Request Message, for serialized orders:  
¶ Values ónô and ómô in tag 269 (MDEntryType). 
 

¶ In Market Data Snapshot/Full Refresh Message, for 

serialized orders:  
¶ ExpireDate (tag 432).  
¶ PrePayment (tag 10147).  
¶ MaxRate (tag 10148 ).  
¶ OwnR ate (tag 10149).  
¶ PublicRate  (tag 10150 ).  

¶ BestStance  (tag 10151 ).  
¶ Divisible  (tag 10152 ).  
¶ Modified  (tag 10153 ).  
¶ ForwardPrice  (tag 10154 ).  

¶ Values ónô and ómô in tag 269 (MDEntryType). 
 

¶ In Market Data Incremental Refresh Message, for 

serialized orders:  
¶ ExpireDate (tag 432).  
¶ PrePayment (tag 10147).  
¶ MaxRate (tag 10148 ).  
¶ OwnRate (tag 10149).  
¶ PublicRate  (tag 10150 ).  
¶ BestStance  (tag 10151 ).  

¶ Divisible  (tag 10152 ).  
¶ Modified  (tag 10153 ).  
¶ ForwardPrice  (tag 10154 ).  
¶ Values ónô and ómô in tag 269 (MDEntryType). 

 

05 -09-2013  1.9.7  Modified:  

¶ Deleted tags 812 (ApplQueueMax) and 815 
(ApplQueueAction) from Market Data Request message, 
as they are not used.  

¶ Changed Text  (tag 58 ) description in Market Data 
Snapshot/Full Refresh and Market Data Incremental 
Refresh messages.  

¶ Section 2 ï Contacts.  
 
Added:  
¶ Value ófô (Quote price) in tag 269 (MDEntryType) in 

Market Data Request , Market Data Snapshot/Full Refresh 
and Market Data Incremental  message s.  

 

Ricardo Núñez  

27 -01 -2014  1.9.8  Added:  
¶ Tag 207 (SecurityDesc) in Security List message.  

 

Ricardo Núñez  
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1.  ABOUT THIS DOCUMENT  

1.1 Introduction  

Bolsa de Comercio de Santiago (BCS) provides a trading interface based on the FIX 

Protocol 4.4 version. This interface is named BCS Trading Gateway , which offers direct market 

access (DMA) based  on the Financial Information Exchange protocol (FIX) .  

 FIX is an open technical specification for electronic communication of trade - related 

messages. This connection allows electronic trading and real - time reception of market 

information.  For further deta ils refer  www.fixprotocol.org . 

This document contains detailed information for connecting to BCS Trading Gateway 

interface, which includes the description of the FIX messages implemented by the BCS, also 

includes  diagrams for each FIX message type and its behavior.  

 

1.2 Intended Audience  

This document is directed to BCS members, customers, extranet providers and service 

bureaus intending to implement access to the BCS Trading Gateway interface. It assumes 

previously knowledge of FIX protocol.  

 

1.3 Scope  

Bolsa de Comercio de Santiago has currently available DMA access only for its equity, 

serialized and derivatives markets, which is currently in dry run.  

In the near future, BCS will incorporate fixed income to its FIX plat form.  

 

http://www.fixprotocol.org/
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1.4 Terminology  

 

1.5 Conventions  

All messages will provide the following information for all the fields:  

 

 

Term  Definition  

BCS Bolsa de Comercio de Santiago.  

BCS Trading Gateway  
Bolsa de Comercio de Santiagoôs application for accessing directly 
to its electronic trading platform.  

Broker  
A broker is an individual or firm who acts as an intermediary 
between a buyer and seller.  

Brokerage  
Used interchangeably with broker when referring to a firm rather 
than an individual. Also called brokerage house or brokerage firm.  

Counterparty  Party to a trade.  

DMA  

Direct Market Access ï functionality that allows end -customers, 
such as hedge funds or investment banks, to directly access the 
exchange electronically without the need to go over physical broker 
firm infrastructure.  

Entering Firm  
Broker or firm which originates an order to the BCS. This firms 
could be brokers or local and external agents from a DMA provider 
or order routing solution.  

Entering Trader  
Individual usually identified by a trading badge number or initials 

who belongs to an entering firm.  

Executing Firm  Identifies local broker that could represent an external agent.  

FIX  Financial Information Exchange Protocol.  

Instrument  Financial capital in a readily tradable form.  

Security  Stock that has been authorized for trading.  

Market Data  
A collective term for bids, offers, last trades, volume statistics, 
indexes and other trading information used by the market to 
evaluate trading opportunities.  

Vendor  
Institution that sells services to its clie nts. In the context of this 
document, a vendor is an institution that sells access to market 
data feeds and order management interfaces to an Exchange.  

Column   Definition  

Tag 
FIX tag number. All fields added for BCS specific purposes have a 

tag number above 5000.  

Field Name  Field name according to the FIX 4.4 specification.  

Reqôd 

Y indicates that the field is required.  

N  means that the field is optional.  
C specifies that the field is conditional.  
Y*  states that the field is required in the BCS FIX implementation 
but is optional in the FIX 4.4 specification.  

Data Type  Data storage format that contains a FIX tagôs value. 

Comment  Field description for the message context.  
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2.  Contacts  

2.1 Commercial Information  

For issues regarding sales and contractual information please refer to:  
 
Mr. Felipe Urrutia  
Phone: 56 -2-23993826  
Email: furrutia@bolsadesantiago.com  
 
Mr. Alexander Nannig  

Phone: 56 -2-23993884  
Email: anannig@bolsadesantiago.com  
 

2.2 Help Desk  

For issues regarding production and  UAT environment, for both  testing support and 
problems,  please refer to:  
 
BCS Client Support Team  
Phone: 56 -2-23993110  

Email: sac@bolsadesantiago.com  
 

 

 

 

 

mailto:furrutia@bolsadesantiago.com
https://by2prd0711.outlook.com/owa/redir.aspx?C=4NVB65HEdE-WgChIsLd2Ve-jRGxykdAIKu3SIOlObqL7LUAgndm-clbkTkA41nov8hKu1Pc11nw.&URL=mailto%3asac%40bolsadesantiago.com
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3.  Network Connectivity to BCS Trading G ateway  

 

 

 

BCS supports two network connectivity mechanisms:  

 

¶ Direct leased line.  

¶ Internet VPN access.  

 

3.1 Direct Leased Line  

Clients may contract a direct leased line from a service provider to connect to BCS with a 

dedicated line. Please contact BCS for details on setting up this type of connectivity. It may be 

used for trading or for receiving market data.  

 

3.2 Internet VPN access  

Clients may also connect to BCS via the Internet implementing a VPN tunnel, which 

reduces cost but does not provide contingency. This type of connection may be used for the 

certification process of all trading features, including market data, order management and order 

routing, even though in the production environment its recommendable to connect via direct 

leased line.  
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4.  Supported F IX Message Formats  

4.1  Message Summary  

Session Messages  MsgType  Sent by BCS  Received by BCS  

Heartbeat  0 ƀ ƀ 

Test Request  1 ƀ ƀ 

Resend Request  2 ƀ ƀ 

Reject  3 ƀ ƀ 

Sequence Reset  4 ƀ ƀ 

Logout  5 ƀ ƀ 

Logon  A ƀ ƀ 

 

Variable Income Trading  

Application Messages  MsgType  Sent by BCS  Received by BCS  

New Order Single  D  ƀ 

New Order Cross  s  ƀ 

Order Cancel Request  F  ƀ 

Order Cancel Replace Request  G  ƀ 

Order Cancel Reject  9 ƀ  

Cross Order Cancel Replace Request  t   ƀ 

Execution Report  8 ƀ  

Order Status Request  H  ƀ 

Order Mass Status Request  AF  ƀ 

Market Data Request  V  ƀ 

Market Data Snapshot Full Refresh  W ƀ  

Market Data Incremental  X ƀ  

Market Data Request Reject  Y ƀ  

Security List Request  x  ƀ 

Security List  y ƀ  

Security Status Request  e  ƀ 

Security Status  f ƀ  

News  B ƀ  

Business Message Reject  j  ƀ  

 

 
Any unsupported messages that are received by BCS will be rejected with a Business 

Message Reject message, with tag BusinessRejectReason (380) = 3 (unsupported  message 

type).  
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4.2 Standard Header  

Tag  Field Name  Reqô d  Data type  Comment  

8  BeginString  Y  String  ñFIX.4.4ò.  

9  BodyLength  Y  Int  
(Always unencrypted, must be 
second field in message).  

35  MsgType  Y  String  
(Always unencrypted, must be third 

field in message).  

34  MsgSeqNum  Y  Int  Message sequence number.  

49  SenderCompID  Y  String  
Please contact BCS for appropriate 
CompID assignment.  

52  SendingTime  Y  UTCTimestamp  

Time of message transmission 
(always expressed in UTC (Universal 
Time Coordinated, also known as 
ñGMTò). 

56  TargetCompID  Y  String  
Please contact BCS for appropriate 
CompID assignment.  

50  SenderSubID  N String  
It may be use d by the client to tag 
the incoming messages.  

57  TargetSubID  N String  
BCS echoes back the incoming 
SenderSubID.  

43  PossDupFlag  N  Boolean  

Always required for retransmitted 
messages, whether prompted by 
the sending system or as the result 

of a resend request.  

97  PossResend  N  Boolean  
Required when message may be 
duplicate of another message sent 
under a different sequence number.  

115  OnBehalfOfCompID  N  String  

For messages sent by BCS = 
Clientôs Brokerage firm ID (if any); 

For messages received by BCS = 
Clientôs Trading partner ID (if any).  

128  DeliverToCompID  N  String  

For messages sent by BCS = 
Clientôs trading partner ID (if any); 

For messages received by BCS = 
Clientôs Brokerage firm ID (if any).  

 

 

4.3  Standard Trailer  

Tag  Field Name  Reqô d  Data type  Comment  

10  CheckSum  Y  Int  
(Always unencrypted, always last 

field in message)  
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4.4  Counter Party Identification  

FIX connections are established based on ñcomp IDsò ï fields that identify, on the 

session level, the counterparty in the connection. These IDs do not convey trader or firm 

information. They are used only on the FIX session level. FIX comp IDs and IP addresses for 

connection are assigned by BCS, please contact SAC@bolsadesantiago.com.  

For direct connection from client to BCS:  

 Sender  
CompID  

SenderSubID  
(optional)  

OnBeha lfOf  
CompID  

Target  
CompID  

TargetSubID  
(optional)  

DeliverTo  
CompID  

Client sends 

directly to BCS  
Client  Client   BCS  BCS  

BCS sends 
directly to Client  

BCS  BCS  Client  Client   

 

For order routing solutions:  

 SenderCompID  OnBehalfOfCompID  TargetCompID  DeliverToCompID  

Client sends to other exchange via BCS  

Client sends to 

BCS  
Client  

 
BCS  other exchange  

BCS sends to other 
exchange  

BCS  Client  other exchange  
 

other exchange responds to Client via BCS  

other exchange 
sends to BCS  

other exchange  
 

BCS  Client  

BCS sends to 

Client  
BCS  other exchange  Client  

 

 

 

 

4.5 Session Messages  

4.5.1 Heartbeat  (MsgType = 0)  

The Heartbeat monitors the status of the communication link and identifies when the last 

of a string of messages was not received.  

Tag  Field Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType= 0  

112  TestReqID  N  
 String  Required when the heartbeat is the 

result of a Test Request message.  

  [Standard Trailer]  Y    See section 4.3 . 
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4.5.2  Test Request  (MsgType = 1)  

The FIX Test Request message requests a heartbeat from the counterparty. The Test 

Request message checks sequence numbers or verifies the communication line status. The 

opposite application responds to the Test Request with a Heartbeat message, echoing the 

TestReqID (112) tag contained in the request.  

Tag  Field Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType = 1  

112  TestReqID  Y  
 String  Identifier included in Test Request 

message to be returned in resulting 
Heartbeat  

  [Standard Trailer]  Y    See section 4.3 . 

 

 

4.5.3  Resend Request (MsgType = 2)  

The resend request is sent by the receiving application to initiate message 

retransmission. This function is used if a gap in sequence numbers is detected, if the receiving 

application lost a message, or as a part of the initialization process.  
 

Tag  Fiel d Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType= 2  

7 BeginSeqNo  Y  Int  
Message sequence number of first 
message in range to be resent  

16  EndSeqNo  Y  Int  

Message sequence number of last 
message in range to be resent. If 
request is for a single message 

BeginSeqNo = EndSeqNo. If request is 
for all messages subsequent to a 
particular message, EndSeqNo = "0" 
(representing infinity).  

  [Standard Trailer]  Y    See section 4.3 . 

 

 

4.5.4  Reject (MsgType = 3)  

The FIX Reject message should be issued when a message is received but cannot be 

properly processed due to a session - level rule violation.  

Tag  Field Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType= 3  

45  RefSeqNum  Y  Int  MsgSeqNum of rejected message  

371  RefTagID  N  Int  
The tag number of the FIX field being 
referenced.  

372  RefMsgType  N  String  
The MsgType of the FIX message being 
referenced.  



 

Trading Engine Specification Page 21 of 76 

Bolsa de Comercio de Santiago Updated on 28/10/2015 

 

373  SessionRejectReason  Y  Int  

Code to identify reason for a session -

level Reject message. Values issued by 
BCS:  
 0 = Invalid tag number  
 1 = Required tag missing  

 2 = Tag not defined for this message 
type  
 3 = Undefined Tag  
 4 = Tag specified without a value  
 5 = Value is incorrect (out of range) 
for this tag  
 6 = Incorrect data format for value  

 9 = CompID problem  
 10 = SendingTime accuracy problem  
 11 = Invalid MsgType  
 13 = Tag appears more than once  
 14 = Tag specified out of required 

order  
 15 = Repeating group fields out of 

order  
 16 = Incorrect NumInGroup count for 
repeating group  
 17 = Non "data" value includes field 
delimiter (SOH character)  
 99 = Other  

58  Text  N  String  
Message to explain r eason for 
rejection.  

  [Standard Trailer]  Y    See section 4.3 . 

 

 

4.5.5  Sequence Reset (MsgType = 4)  

The Sequence Reset message has two modes: Gap Fill mode and Reset mode.  

Gap Fill mode is used in response to a FIX Resend Request when one or more messages 

must be skipped.  

Reset mode involves specifying an arbitrarily higher new sequence number to be 

expected by the receiver of the FIX Sequence Reset message, and is used to reestablish a FIX 

session after an unrecover able application failure.  

Tag  Field Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType= 4  

123  GapFillFlag  N  Boolean  

Indicates that the Sequence Reset 

message is replacing administrative or 

application messages which will not be 
resent. Valid values: Y = Gap Fill 
message, MsgSeqNum field valid N = 
Sequence Reset, ignore MsgSeqNum  

36  NewSeqNo  Y  Int  New sequence number.  

  [Standard Trailer]  Y    See section 4.3 . 
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4.5.6  Logout (MsgType = 5)  

The FIX Logout message initiates or confirms the termination of a FIX session. 

Disconnection without the exchange of Logout messages should be interpreted as an abnormal 

condition.  

Tag  Field Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType= 5  

58  Text  N  String  Explanation for Logout reason (if any).  

  [Standard Trailer]  Y    See section 4.3 . 

 

 

4.5.7  Logon (MsgType =A)  

The FIX Logon message authenticates a user establishing a connection to a remote 

system. The Logon message must be the first message sent by the application requesting to 

initiate a FIX session.  

Tag  Field Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType= A  

98  EncryptedMethod  Y  Int  Must be 0.  

108  HeartBtInt  Y  Int  Must be 30.  

95  RawDataLength  N  Length  

Required. For more details on 

authentication data, please contact 
BCS. 

96  RawData  N  Data  
Required. For more details on 
authentication data, please contact 
BCS. 

141  ResetSeqNumFlag  N  Boolean  

Indicates that the both sides of the FIX 
session should reset sequence 
numbers. Valid values are:  
N=No  

Y=Yes  

789  
NextExpectedMsgSeq
Num  

N  Int  
Next expected MsgSeqNum value to be 
received.  

464  TestMessageIndicator  N  Boolean  Sent only by BCS . 

  [Standard Trailer]  Y    See section 4.3 . 
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4.6 Application Level Messages  

4.6.1 Instrument Identification  

Instruments are uniquely identified using the block of tags below.  

 

Tag  Field Name  Reqôd  Data type  Comment  

55  Symbol  Y  String  
The Symbol tag contains the mnemonic 
of the security. It is defined by BCS.  

48  SecurityID  N String  Security ID defined by ISIN.  

22  SecurityIDSource  C String  

Conditionally required if the SecurityID 
field is set.  
Valid values:  

4 = ISIN number  

167  SecurityType  C String  

Required  in New Order Single,  
Order Cancel Request and Order   
Cancel/Replace Request messages.   
The market ID of the security.  
Valid values:  

CS = Common Stock  
CFI = Investment Funds  
Cuotas Fondos Inversion (CFI)  
MON = Monetary  
FUT = Future  
OPT = Option  

107  SecurityDesc  N String  Security description.  

202  StrikePrice  N Price  
User for derivatives, such as futures 
and options.  

206  OptAttribute  N Char  

When used in a Market Data 

Request , it  denotes a special 
behavior .  
Valid values:  
ñAò = Indicates all the related books of 
a Symbol . 

 
If the subscribed symbol belongs to the 
BCS market (207=XSGO), then related 
books are T+0, T+1, and T+2. If the 
symbol belongs to the off -shore market 
(207=OFS), then related books are 
T+0, T+1, T+2, T+3 and T+5.  

 
If tag 206 is present, tag 466 must be 
absent from the message.  
 

When used as a response for a index -
related Market Data Request, itôs value 
is ñIò. 

460  Product  C Int  
Indicates the type of product the 
security is associated with. If it is an 
index, its value is 7.  

207  SecurityExchange  C String  

Required  in New Order Single, Order 
Cancel Request and Order 
Cancel/Replace Request messages.  
Indicates the security exchange of the 
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instrument. Valid values are:  

XBOG = BVC  
XLIM = BVL  
XSGO =  BCS 
OFS =  Offshore  

762  SecuritySubType  N String  

Sub - type qualification/identification of 
the SecurityType for Futures Market.  
 
Valid values are:  
E: ETF instrument.  
D: Dollar type as underlying 

instrument.  
I:  Equity Market Indexes as underlying 
instrument.  
BT:  Fixed Income as underlying 
instrument.  
A: AverageRateFutures  

C: InflationInsuranceFutures  

S: SimultaneousMarket  

876  CPRegType  N String  

This tag is used only in the Security 
List message.  
Indicates if the instrument is settled in 
the Central Securities Depository.  

Valid values are:  
ñSò = yes 
ñNò= no  
If not present, means no.  
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4.6.2 Parties  

Repeating group block component containing party identification data (Executing Firm, 

entering Firm, entering trader, etc).  

An order sent to BCS should at least contain ExecutingFirm, EnteringFirm and 

EnteringTrader parties, and an order sent to MILA should contain ExecutingFirm, EnteringFirm, 

SponsoringFirm and EnteringTrader.  

Tag  Field Name  Reqôd  Data type  Comment  

453  NoPartyID  Y NumInGroup  
Repeating group below must  contain 

the firm identification of the parties.  

>>  448  PartyID  Y String  Used to identify the Party.  

>>  447  PartyIDSource  Y Char  

Identifies class or source of the 
PartyID. Value valid:  

D = Proprietary code  

>>  452  PartyRole  Y Int  

Identifies the  type or role of the 
PartyID (448) specified. Values 
accepted by BCS:  
1 = Executing Firm (broker) . Is a 
three digits code suministrated by 
BCS. 
3 = ClientID (Broker client ). Not 

required.  
7 = Entering Firm (broker/firm) . Is a 
three digits code suministrated by 
BCS. 
19 = Sponsoring Firm (broker) that 
represents the foreign broker for 

MILA order routing. Is a three digits 
code suministrated by BCS.  

36 = Entering Trader (trader Id ) . Is a 
three digits code  suministrated by 
BCS. 
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4.7 Market Data Messages  

The Market Data feed provided by BCS is based on the regular FIX subscription model. 

There are different market data entry types for each subscription type, and the client institution 

may subscribe individually to each entry type, not necessarily in the same message. Note that 

subscription must be made on a per security basis. Currently, the market data service will 

provide for subscribing to instruments of a market segment (such as ñCFIò, ñFuturesò or 

ñOptionsò).  

 

The markets covered by the marke t data services are:  
1.  Equities.  

2.  Derivatives.  

3.  Equities repos.  

Each market consists of an unique market data server identified by an IP and a specific 

service address. 

 

 
Market Data 
Entry Type  Description  Comment  

0  Bid  

The full book on the bid side for the security. The book is 
order -depth based, i.e. each individual order will appear as 

a separate book entry, even if it contains the same price as 
other orders.  

1  Offer  

The full book on the sell side for the security. The book is 

order -depth based, i.e. each individual order will appear as 
a separate book entry, even if it contains the same price as 

other orders.  

2  Trade  The completed trades for the security.  

3 Index Value  Values for the Stock Indexes.  

4  Opening  The opening price of the security (first trade).  

5  Closing  The closing price of the security (previous dayôs last trade).  

7  Trading High  
The highest price traded for the security in the trading 
session.  

8  Trading Low  
The lowest price traded for the security in the trading 
session.  

9  
Trading VWAP  Volume -Weighted Average Price, the ratio of the value 

traded to total volume traded over the trading session.  

A 
Imbalance  The price variation respect to the closing price during a 

trading session  

B  Trade volume  
The total volume traded for that security in the trading 

session.  

D Trade amount  The trading amount.  

G Trend  The trend of the stock.  

m  Serialized Offer  Serialized market offer.  

n Serialized Bid  Serialized market bid.  
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Upon request subscription (via the Market Data Request message), the institution will be 

verified for authorization to that specific security and entry type, as contracted from BCS. In 

case of failed authorization, the subscription request wi ll be rejected with a Market Data Request 

Reject message.  

Upon successful subscription, the client will receive a full snapshot of the information 

requested (with the Market Data Full Snapshot message), and from that point on will receive 

incremental messa ges (Market Data Incremental Refresh), whose content will update specific 

entries of the full snapshot sent immediately after the subscription.  

In case of communications failure, such as a FIX connection drop, the client institution 

needs to re -subscribe t o the market data entries of interest in that FIX connection.  

Book Depth Available  

BCS supports two types of book depth: order depth (bid/offer entry type) and price 

depth (Aggregated bid/offer entry type). The client which is subscribing to market data will 

choose, in the subscription message, which type of book depth it wishes to receive. Both types 

may be received using the same subscription message, although this procedure is discouraged 

due to bandwidth consumption.  

 

Order depth book ï Not Aggregated  

Order depth book contains order by order information, where each entry represents an 

individual order. This is also called Not Aggregated, this name refers to the tag AggregatedBook 

set to False for this order.  

 For example, this is how an order -depth boo k looks like:  

Bid  Offer  

Quantity  Price  Price  Quantity  

5000  300,50  301,00  8000  

10000  300,20  301,00  6000  

4000  300,00  301,50  6000  

6000  300,00    

 

BCS will always send the depth defined in the ñMarketDepthò tag. If the client subscribes 

to full book will always receive updates for all the orders that are in the order book. For books 

that are ñshallowò this may not represent a problem, but for deeper books, they will consume 

high bandwidth usage.  
Below, is an example of the typical subscription message for an order -depth book:  

 

Tag  Value  Comment  

MDReqID  [unique identifier]  Unique value  

SubscriptionRequestType  1  Snapshot + updates  

MarketDepth  0  Full book  

MDUpdateType  1  Incremental refreshes only  

NoMDEntryTypes  2  2 market data entries being requested.  

MDEntryType  0  Bid  

MDEntryType  1  Offer  

NoRelatedSym  1  1  

Symbol  ENDESA  Instrument  
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Price depth book ï Aggregated Book  

Price -depth book contains information grouped by price, where each entry represents the 

aggregation of all order quantities at that price. This order is also called Aggregated Book, this 

name refers to the tag AggregatedBook that is set to True.  

 The following table illustrates the price -depth book of the same book described above:  

Bid  Offer  

Number of 
orders  

Quantity  Price  Price  Quantity  Number of 
orders  

1 5000  300.50  301,00  14000  2  

1 10000  300.20  301,50  6000  1 

2 10000  300.00     

 

In addition to the quantity and the price, the price -depth book also makes the number of 

orders that compose a specific price available.  

Notice that, the Order depth book offers more detailed information about the book, but 

in the other hand Price -depth book is more bandwidth efficient, since the snapshot is much 

smaller and tends to have fewer updates.  

 

Below, is an example of a subscription message for a price -depth book:  

 

Tag  Value  Comment  

MDReqID  [unique identifier]  Unique value  

SubscriptionRequestType  1  Snapshot + updates  

MarketDepth  0  Full book  

MDUpdateType  1  Incremental refreshes only  

NoMDEntryTypes  2  2 market data entries being requested.  

MDEntryType  e  Aggregate bid  

MDEntryType  f  Aggregate offer  

NoRelatedSym  1  1  

Symbol  ENDESA Instrument  

 

 

Book Management Considerations  

For bid or offer book entries (order and price depth book), the deletion is based on the 

entryôs position (field MDEntryPositionNo). For example, assume ten bids for a security. Adding a 

bid with MDEntryPositionNo = 4 requires the receiver to shift down other Market Data Entries, 

i.e. the Market Data Entry in the 4th
 

display position will shift to the 5th, the 5th shifts to the 

6th, etc. until the 10th
 

shifts to the 11th. BCS will not send a modification of all MDEntries in the 

4th
 

through 10th
 

positions just to update the MDEntryPositionNo field; the counterparty must 

infer the change.  

Similarly, deleting a Market Data Entry in the 7th
 

position causes t he 8th
 

Market Data 

Entry to move into the 7th
 

position, the 9th
 

to shift into the 8th
 

position, etc. BCS will not issue a 

change action to modify the position of an entry in the book. Change updates are only sent when 

a value applicable to a specific MDEnt ryPositionNo ï such as total quantity or number of orders ï 

changes.  
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Book Bottom Row Handling  

For price -depth book only, the recipient of the market data must know how many price 

levels are being supplied by BCS. The recipient must delete the bottom price row when the 

number of price rows is exceeded ï BCS will not send a delete of the bottom row when the 

number is exceeded. BCS will send the bottom row again when a higher level row is deleted. The 

following example illustrates this behavior:  

Bid   

Number 

of orders  

Quantity  Price   

2 9000  300.50  < --  Top Row (best bid)  

1 3000  300.40   

1 4000  300.20   

4 10000  300.00   

3 8000  299.50  < --  Bottom row of the book  

 
New buy order is received (BUY 1000 @ 301.00), updating the top of the book (bid):  

Market Data incremental Refresh  

MDEntryPositionNo  1 

MDUpdateAction  New  

MDEntrySize  1000  

MDEntryPx  301.00  

NumberofOrders  1 

 

Bid   

Number 
of orders  

Quantity  Price   

1 1000  301.00  < --  Top Row (best bid)  

2 9000  300.50   

1 3000  300.40   

1 4000  300.20   

4 10000  300.00  < --  New bottom row of the book  

3 8000  299.50  < --  Implicit deletion of the previous 
bottom row  
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Data Conflation  

The main goal of conflation is to send information though time intervals in order to 

reduce bandwidth usage without modifying the message format. Current conflation interval is 1 

second .  

The following example illustrates how conflation works:  

¶ Dissemination  without conflation.  Total sent message are 6.  

Action  Side  Price  Quantity  t (ms)  

INSERT  BUY  20.00  10  0 

INSERT  BUY  20.04  5 200  

INSERT  SELL  20.06  25  400  

MODIFY  BUY  20.00  12  600  

DELETE SELL 20.06  25  800  

INSERT  SELL  20.09  30  1000  

INSERT  SELL  20.10  55  1200  

 

¶ Dissemination with conflation.  Total sent message are 2, with a 1 second 

interval.  

Action  Side  Price  Quantity  t (ms)  

INSERT  
INSERT  
INSERT  
MODIFY  
DELETE 
INSERT  

BUY 
BUY 
SELL 
BUY 
SELL 
SELL  

20.00  
20.04  
20.06  
20.00  
20.06  
20.09  

10  
5 
2 

12  
25  
30  

0 
200  
400  
600  
800  

1000  

INSERT  SELL  20.10  55  200  

 

The resulting order book is the same in both situations (with and without data 

conflation):  

Buy Qty  Buy Price  Sell Qty  Sell Price  

5  20.04  30  20.09  

12  20.00  55  20.10  
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4.7.1 Market Data Request (MsgType = V)  

A Market Data Request is a general request for market data on a specific security. A 

successful Market Data Request returns one Market Data Full Snapshot message containing one 

or more Market Data Entries. It is then followed by incremental updates (Market  Data 

Incremental Refresh messages).  

  
Tag  Field Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType= V  

262  MDReqID  Y  String  
Must be unique per trading session.  
Client must guarantee it.  

263  SubscriptionRequestType  Y  Char  

Indicates what type of response is 
expected. Valid values:  
0 = Snapshot  
1 = Snapshot  +  Updates 

(Subscribe)  
2 = Unsubscribe  

264  MarketDepth  Y  Int  

Depth of market for Book Snapshot. 
Values accepted by BCS:  
0 = Full Book  
1 = Top  
N = Depth number max of records 

returned  

265  MDUpdateType  C  Int  

Specifies the type of Market Data 
update. Required if 
SubscriptionRequestType=1.  
Values accepted by BCS:  

0 = Full Refresh  
1 =  Incremental  

266  AggregatedBook  N Boolean  

Values accepted by BCS:  
N =  Detailed book  

Y = Aggregated book  

 
It applies only to the MDEntryTypes  
0 (Bid) and 1  (Offer ) . Other  
MDEntryTypes  are independent  to 
this t ag.  

146  NoRelatedSym  Y  NumInGroup  Number of instruments requested.  

>>  [Instrument]  Y    See section 4.6.1 . 

>>  466  BookingRefID  N  String   

Identifies the type of book.  
Valid  values are:  

[SettlementType] | [OD] | [I -
qty] | [LP]  
Where :  
 
SettlementType:  

ñPHò = Cash (T+0) 
ñPMò = NextDay (T+1)  

ñò = T+2 
ñT+3ò = T+3 (only for 
offshore market)  
ñT+5ò = T+5 (only for 
offshore market)  

 OD:  
If present, indicates that is a 

cross order . 
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 I -qty :  

If present, indicates that is a 
indivisible cross order,  
where qty  must be the order 
quantity (numeric) . 

LP:  
If present, indicates that is 
above securityôs round lot. 

 
If absent, then  tag 206=ôAô must 
be added in order to refer to all 
books related to the specified 

symbol.  
Note: all values must be separated 
by the ó|ô character. 

267  NoMDEntryTypes  Y  NumInGroup  
Number of MDEntry Type fields 
requested.  

>>  269  MDEntryType  Y Char  

Types of Market Data Entries that 
the firm requesting the Market Data 
is interested in receiving. Values 
accepted by BCS:  

0 =  Bid  
1 =  Offer  
2 =  Trade  
3 =  Index Value  ( * )  
4 =  Opening Price  
5 =  Closing Price  
7 =  Trading High . Highest traded 

price at the moment.   
8 =  Trading Low. Lowest traded 
price at the moment.  
9 =  Trading VWAP. Average trade 

price at the moment.  
A =  Imbalance . Percentage 

variation of the current closing price 
compared to the last closing price of 
previous market day.  
B =  Trade volume. Sum of the 
equityôs traded quantity. 
D =  Trade amount . Sum of the 
equityôs traded amount (price times 

quantity).  
G =  Trend . 
f = Quote price for ETF instruments 
of the BCS ma rket.  
m = Serialized offer.  
n = Serialized bid.  

  [Standard Trailer]  Y    See section 4.3 . 

 

(*) When MDEntryType = 3, it must be isolated in one subscription and with instrument 

symbol = óINDEXESô. See example 6.8 . 
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4.7.2 Market Data Snapshot/Full Refresh (MsgType = W)  

The Market Data Snapshot/Full Refresh messages are sent as the response to a Market 

Data Request message. The message refers to only one Market Data Request. It wil l contain the 

appropriate MDReqID tag value to correlate the request with the response.  

 
Tag  Field Name  Reqôd Data type  Comment  

  [Standard Header]  Y   MsgType=W  

  [Instrument]  Y   See section 4.6.1 .  

262  MDReqID  Y String  

Required if this message is 
in response to a Market 
Data Request. Echoed 
back from the Market Data 
Request message.  

268  NoMDEntries  Y NumInGroup  
Number of entries 

following.  

 >>  269  MDEntryType  Y Char  

Types of Market Data 

entries that the firm is 
interested in receiving.  
Values accepted by BCS:  
0=Bid  
1=Offer  
2=Trade  
3= Index Value  

4=Opening  
5=Closing  
7=Trading High  
8=Trading Low  
9=Trading VWAP  
A=Imbalance  
B=Trade volume  

D=Trade amount  
G=Trend  
f = Quote price for ETF 
instruments of the BCS 
market.  
m = Serialized offer  

n = Serialized bid  

 >>  270  MDEntryPx  C Price  
Used if the entry has price 
related data.  

>>  15  Currency  N Currency  

Identifies currency used 
for price. Values sent by 
BCS:  
CLP=Chilean Peso  
USD=United States Dollar  

 >>  271  MDEntrySize  C Qty  

Quantity or volume 

represented by the Market 
Data Entry. Conditionally 
required for :  
0=Bid  
1=Offer  

2=Trade  
3=Index Value  
A=Imbalance  
B=Trade volume  
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 >>  272  MDEntryDate  N UTCDateOnly  

Date of the entry.  

When 269=5 (Closing 
Price) and 286=6, it 
represents the date of the 
official closing price.  

 >>  273  MDEntryTime  N UTCTimeOnly  Time of Market Data Entry.  

 >>  275  MDMkt  C String  

Used when 
MDEntryType=2  (Trade) . 

Values are:  
óOIBô for inter exchange 
trade  
óEAô for Electronic Auction. 

>>  336  TradingSessionID  C String  

Used only when 
MDEntryType=2 (Trade) to 
represent a specific market 
trading session.  
Values issued by BCS:  

1 = Opening  
2 = Continuous  

3 = Volatility Auction  
4 = Closing  
5 = Afterhour  
6 = Live Auction on BCS 
Floor  
7 = Electronic Auction  
8 = Trade Done on 

Exchange Floor  
9 = Serialized Auction  
10 = Local OIB (Inter -
market order)  
11 = Extern OIB (Inter -
marke t order)  

 >>  277  TradeCondition  C MultipleValueString  

Required when 
MDEntryType =2 (Trade). 
Represents a s pace -
delimited list of conditions 
describing a trade. Values 

are:  
C =  Cash Trade  (T2)  
F =  Intraday  (T0)  
J = Next Day Trade (T1)  

 >>  282  MDEntryOriginator  C String  

Used when 
MDEntryType = 2 (Trade ) . 
The Executing Firm is 
included in this field.  

 >>  126  ExpireTime  C UTCTimestamp  

Required when 

TimeInForce=6.  
Used for cross orders 

information  and GTD 
orders.  

 >>  18  ExecInst  C MultipleValueString  

Used for MDEntries:  
0 =  Bid  
1 =  Offer  
2 =  Trade  
Valid Values  are :  
B =  OkCross  
g =  Trigger when 

referenced 
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SecondaryClOrdID fills  

G =  All or None  

 >>  37  OrderID  C String  

Conditionally required for  

MDEntries :  
0=Bid  
1=Offer  
2=Trade  

>>  286  OpenCloseSettlFlag  N MultipleValueString  

Used if MDEntryType  (269)  

= Closing Price(5 ).   
 
Values sent by BCS are:  
6 = If present, indicates 
whether the symbolôs 
closing price is the official 

(and latest) of the current 
market day. If absent, 
closing price is not official.  

 >>  288  MDEntryBuyer  C String  
In a trade  
(MDEntryType=2) , the 

buyer broker code.  

 >>  289  MDEntrySeller  C String  
In a trade  
(MDEntryType=2) , the 
seller broker code.  

 >>  346  NumberOfOrders  C Int  
Used for aggregated 
requests.  

 >>  290  MDEntryPositionNo  C Int  

Conditionally required 

when MDEntryType=0 , 1 , 
e or f (Bid, Offer, 
Aggregate Bid or 
Aggregate Offer). Display s 
the  position of a bid or 
offer, numbered from most 

competitive to least 
competitive  per market 
side, beginning with 1.  

 >>  811  PriceDelta  C Float  

Conditionally required  
depending on the 

MDEntry. Used when 
MDEntryType= 2,  5,  A,  G 
( Imbalan ce, Closing Price, 
or  Trend ).  
When MDEntryType=2, tag 
811 means the trade 

amount.  

 >>  58  Text  C String  

Used for MDEntry=2 
(Trade) and MDEntry=  
G (Trend):  
 

When MDEntry = G, 
following values are 
issued:  
0 : Current closing price is 
equal to previous closing 
price.  

+ : Current  closing price is 
higher than previous 
closing price.  
 

http://btobits.com/fixopaedia/fixdic44/tag_269_MDEntryType.html
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-  : Current closing price is 

lower than previous 
closing price.  
0+ : Current closing price 
is equal to previous closing 

price, but higher than the 
penultimate closing price.  
0-  : Current closing price 

is equal to previous closing 

price, but lower than the 

penultimate closing price.  

When MDEntry=2, it 

represent s the settlement 
date in format YYYYMMDD.  

 >>  5463  TradeID  C String  

Used as u nique identifier 

for the trades, when 

MDEntryType=2.  

 >>  11  ClOrdID  N String  

Conditionally required for  
MDEntryTypes :  
0=Bid  
1=Offer  

2=Trade  

>>  278  MDEntryID  N String  Unique entry identifier.  

>>  280  MDEntryRefID  N String  

A correlated based upon 
de subscription identifier. 
Used for detecting 
message loss.  

>>   [Parties]  C  

See section 4.6.1.3 .  

Used only for buy or sells  
(MDEntryType=0 , 1 ) .  

>>  10124  EntryStep  C String  

Indicates a Sequence 

number fr om the 

movements of the book.  
Required for  
MDEntryTypes:  
0=Bid  
1=Offer  
2=Trade  

>>  10125  ClosingPrice  C Price  
Used for MDEntryType:  
2=Trade  

>>  10127  ShortSell  C Boolean  

Indicates whether the 

order is a short sell. Used 
when 269=1 (Offer).  
If present, itôs value is ñYò. 

>>  466  BookingRefID  N  String  

Identifies the type of book. 

The values are:  

[SettlementType] | [OD] | 
[I -qty] | [LP]  
Where:  
SettlementType:  

ñPHò = Cash (T+0) 
ñPMò = NextDay 

(T+1)  
ñò = T+2 
ñT+3ò = T+3 (only 
for offshore 
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market)  

ñT+5ò = T+5 (only 
for offshore 
market)  
 

 OD:  
If present, 
indicates that is a 
cross order.  

 I -qty :  
If present, 
indicates that is a 

indivisible cross 
order,  
where qty must be 
the order quantity 
(numeric).  

LP:  
If present, 

indicates that is 
above securityôs 
round lot.  

 
If it is empty then refers to 
all books related to the 
specified symbol.  

Note: all valu es must be 
separated by the ó|ô 
character.  

>>  432  ExpireDate  C Localmktdate  
Expiration date of a 

Serialized offer.  

>>  10147  PrePayment  C Char  

Required for serialized 

orders . 
Valid values are:  

Y = The order can be paid 
before the due date.  
N = The order canôt be 
prepaid.  

>>  10148  MaxRate  C Price  

Required for serialized 

orders . 
The maximum rate of an 
offer.  

>>  10149  OwnRate  C Price  

Required for serialized 

orders . 
The rate entered by a 
broker on a bid.  

>>  10150  PublicRate  C Price  

Required for serialized 
orders.  

The adjudication rate 
visible for all the brokers.  

>>  10151  BestStance  C Char  

Required for  serialized 
orders . 

Valid values are:  
Y = The bid has the best 
rate on the auction.  
N = The bid has not the 
best rate.  

>>  10152  Divisible  C Char  Required for serialized 
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orders . 

Valid values are:  
D = The order can be 
partially f illed . 
I = The order must be 

filled completely . 

>>  10153  Modified  C Char  

Required for serialized 
orders.  
Valid values are:  
Y = Re -entry of an offer 

with a modification.  
N = A new offer.  

>>  10154  ForwardPrice  C Price  
Required for  serialized 
orders . 

Forward price of an offer.  

>>  552  NoSides  C NumInGroup  

Only for  MDEntryType=2 
(Trade).  It is used if the 

broker is part of the trade 
transaction.  

 
Repeating group below 
contains the TradeParties 
if the Fix session is allowed 
to.  

>>  >>  54  Side  Y Char  
BUY  = ó1ô 
SELL = ó2ô 

>>  >>  10140  EnteringFirm  Y String  
The Entering  Firm code of 
the broker . 

>>  >>  10141  ExecutingFirm  Y String  
The Entering  Firm code of 
the broker . 

>>  >>  10142  EnteringTrader  Y String  
The Executing Firm of the 
broker . 

>>  >>  10143  FundManager  Y String  
The Fund Manager of the 
broker.  

  [Standard Trailer]  Y   See section 4.3 . 
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4.7.3 Market Data Incremental Refresh (MsgType = X)  

After a subscription for Market Data messages succeeded and the Market Data 

Snapshot/Full Refresh has been issued, further updates will be communicated to the subscriber 

via the Market Data Incremental Refresh message. These messages will be sent until the  client 

institution cancels the subscription with a Market Data Request with 

SubscriptionRequestType=2.  

Market Data Entries have an MDEntryID unique among all currently active Market Data 

Entries so they can be referenced for the purposes of deleting and changing them later, or for 

auditing. When changing a Market Data Entry, it may keep the same MDEntryID, in which case 

only MDEntryID would be populated, or the MDEntryID may change, in which case MDEntryID 

will contain the new ID and MDEntryRefID will con tain the ID of the Market Data Entry being 

changed. An MDEntryID can be reused within a day only if it has first been deleted.  

Tag  Field Name  Reqôd Data type  Comment  

  [Standard Header]  Y   MsgType= W  

262  MDReqID  Y String  
Unique identifier for 
Market Data request.  

268  NoMDEntries  Y NumInGroup  
Number of entries 
following.  

>>  279  MDUpdateAction  Y Char  

Type of Market Data 
update action. Accepted 

values by BCS are:  
0=New  
1=Change  
2=Delete  

>>  269  MDEntryType  Y Char  

Types of Market Data 
Entries that the firm 
requesting the Market 
Data is interested in 

receiving. Accepted values 
by BCS:  
0=Bid  

1=Offer  
2=Trade  
3=Index Value  
4=Opening  
5=Closing  
7=Trading High  

8=Trading Low  
9=Trading VWAP  
A=Imbalance  
B=Trade volume  
D=Trade amount  
G=Trend  
f = Quote price for ETF 

instruments of the BCS 
market.  
m = Serialized offer  
n = Serialized bid  

>>  278  MDEntryID  Y String  Unique entry identifier.  

>>  280  MDEntryRefID  Y String  

A correlated based upon 
de subscription  identifier. 
Used for detecting 
message loss.  
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>>   [Instrument]  Y  See section 4.6.1 . 

>>  466  BookingRefID  N String  

Identifies the type of book. 
The values are:  

[SettlementType] | [OD] | 
[I -qty] | [LP]  
Where:  
SettlementType:  

ñPHò = Cash (T+0) 
ñPMò = NextDay 
(T+1)  

ñò = T+2 
ñT+3ò = T+3 (only 
for offshore 
market)  
ñT+5ò = T+5 (only 
for offshore 
market)  

 OD:  
If is present, 
indicates that is a 
cross order  
 

 I -qty :  

If is present, 
indicates that is a 
indivisible cross  
order,  
where qty must be 
the order quantity 
(numeric)  

LP:  
If is present, 
indicates that is 

above securityôs 
round lot  

 
If it is empty then refers to 

all books related to the 
specified symbol.  
Note: all values must be 
separated by the ó|ô 
character.  

>>  270  MDEntryPx  C Price  
Used if the entry has price 
related data.  

>>  15  Currency  N Currency  

Identifies currency used 
for price. Values sent by 

BCS:  
CLP=Chilean Peso  

USD=United States Dollar  

>>  271  MDEntrySize  C Qty  

Quantity or volume 

represented by the Market 
Data Entry. Conditionally 
required for :  
0=Bid  
1=Offer  
2=Trade  
3=Index Value  

A=Imbalance  
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B=Trade volume  

>>  272  MDEntryDate  N UTCDateOnly  

Date of the entry.  
When 269=5 (Closing 

Price) and 286=6, it 
represents the date of the 
official closing price.  

>>  273  MDEntryTime  Y UTCTimeOnly  Time of Market Data Entry.  

>>  275  MDMkt  C String  

Used for MDEntryType=2 
(Trade).  
Valid v alues are  
óOIBô = for inter exchange 
trade . 

óEAô = for Electronic 
Auction . 

>>  336  TradingSessionID  C String  

Used only  when 
MDEntryType=2 (Trade) to 

represent a specific market 

trading session.  
Values issued by BCS:  
1 = Opening  
2 = Continuous  
3 = Volatility Auction  
4 = Closing  

5 = Afterhour  
6 = Live Auction on BCS 
Floor  
7 = Electronic Auction  
8 = Trade Done on 
Exchange Floor  
9 = Serialized Auction  

10 = Local OIB (Inter -
market order)  

11 = Extern OIB (Inter -
market order)  

>>  277  TradeCondition  C MultipleValueString  

Space -delimited list of 
conditions describing a 
trade. Values are:  
C =  Cash Trade  (T2)  
F =  Intraday  (T0)  
J = Next Day Trade (T1)  

>>  282  MDEntryOriginator  C String  

When MDEntrytype=2 
(Trade ) , the Executing 
Firm is included in this 
field.  

>>  126  ExpireTime  C UTCTimestamp  

Required when 
TimeInForce=6.  
Used for cross orders 
information  and GTD 

orders.  

 >>  18  ExecInst  C MultipleValueString  

Used for MDEntryTypes :  
0=Bid  
1=Offer  
2=Trade  
Valid Values:  

B=OkCross  
g=Trigger when 
referenced 
SecondaryClOrdID fills  
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G=All or None  

>>  37  OrderID  C String  

Conditionally required for  
MDEntryTypes :  

0=Bid  
1=Offer  
2=Trade  

> >  286  OpenCloseSettlFlag  N MultipleValueString  

Used if MDEntryType  (269)  
= Closing Price(5 ).  

Values sent by BCS are:  
6 = If present, indicates 
whether the symbolôs 
closing price is the official 
(and latest) of the current 
market day. If absent, 

closing price is not official.  

>>  288  MDEntryBuyer  C String  

Used when 
MDEntryType=2 (Trade). 

Indicates the  trade buyer 
code.  

>>  289  MDEntrySeller  C String  

Used when 
MDEntryType=2 (Trade). 
Indicates t he trade seller 
code.  

>>  346  NumberOfOrders  C Int  
Used for aggregated 
requests.  

>>  290  MDEntryPositionNo  N Int  

Conditionally required 

when MDEntryType=0, 1, 
e or f (Bid, Offer, 
Aggregate bid or 
Aggregate offer). Display 
position of a bid or offer, 
numbered from most 

competitive to least 
competitive, per market 
side, beginning with 1.  

>>  811  PriceDelta  C Float  

Conditionally required 
depending on the 

MDEntry Type . Used in 
Imbalan ce, Closing Price, 
Trades and Trend.  
When MDEntryType=2, tag 
811 means the trade 
amount.  

 >>  58  Text  C String  

Used for MDEntry=2 
(Trade) and MDEntry=  
G (Trend):  
 
When MDEntry = G, 

following values are 
issued:  
0 : Current closing price is 
equal to previous closing 
price.  
+ : Current closing price is 

higher than previous 
closing price.  
 
 

http://btobits.com/fixopaedia/fixdic44/tag_269_MDEntryType.html
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-  : Current closing price is 

lower than previous 
closing price.  
0+ : Current closing price 
is equa l to previous closing 

price, but higher than the 
penultimate closing price.  
0-  : Current closing price 

is equal to previous closing 

price, but lower than the 

penultimate closing price.  

When MDEntry=2, it 

represent s the settlement 
date in format YYYY -MM-
DD.  

>>  5463  TradeID  Y String  

Only used for 

MDEntryType=2 (Trade). 
Shows t he unique 
identifier of a trade.  

>>  11  ClOrdID  N String  

Conditionally required for:  
0=Bid  

1=Offer  
2=Trade  

>>   [Parties]  C  See section 4.6.1.3 . 
Used only for buys or sells.  

>>  10124  EntryStep  C String  

Indicates a Sequence 
number fr om the 
movements of the book.  
Required for 
MDEntryTypes:  

0=Bid  

1=Offer  
2=Trade  

>>  10125  ClosingPrice  C Price  
Used for MDEntryType:  
2=Trade  

>>  10127  ShortSell  C Boolean  

Indicates whether the 
order is a short sell. Used 
when 269=1 (Offer).  
If present, itôs value is ñYò. 

>>  432  ExpireDate  C Localmktdate  
Expiration date of a 
Serialized offer.  

>>  10147  PrePayment  C Char  

Required for serialized 
orders.  
Valid values are:  
Y = The order can be paid 
before the due date.  

N = The order canôt be 
prepaid.  

>>  10148  MaxRate  C Price  

Required for serialized 
orders . 
The maximum rate of an 
offer.  

>>  10149  OwnRate  C Price  

Required for serialized 
orders . 
The rate entered by a 
broker on a bid.  
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>>  10150  PublicRate  C Price  

Required for serialized 

orders . 
The adjudication rate 
visible for all the brokers.  

>>  10151  BestStance  C Char  

Required for serialized 
orders .  
Valid values are:  
Y = The bid has the best 
rate on the auction.  
N = The bid has not the 

best rate.  

>>  10152  Divisible  C Char  

Required for serialized 
orders . 
Valid values are:  

D = The order can be 
partially f illed . 
I = The order must be 

filled completely . 

>>  10153  Modified  C Char  

Required for serialized 

orders.  
Valid values are:  
Y = re -entry of an offer 
with a modification.  
N = a new offer.  

>>  10154  ForwardPrice  C Price  
Required for serialized 
orders . 
Forward price of an offer.  

>>  552  NoSides  C NumInGroup  

Only for MDEntryType=2 

(Trade) . Only sent if the 
broker is part of the trade 
transaction.  
 

Repeating group below 
contains the TradeParties 

if the FIX  session is 
allowed to.  

>>  >>  54  Side  Y Char  
BUY  = ó1ô 
SELL = ó2ô 

>>  >>  10140  EnteringFirm  Y String  
The EnteringFirm code of 
the broker  

>>  >>  10141  ExecutingFirm  Y String  
The  EnteringFirm code of 
the broker  

>>  >>  10142  EnteringTrader  Y String  
The Executing Firm of the 
broker  

>>  >>  10143  FundManager  Y String  
The Fund Manager of the 
broker.  

  [Standard Trailer]  Y   See section 4.3 . 
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4.7.4 Market Data Request Reject (MsgType = Y)  

The Market Data Request Reject will be issued by BCS when it cannot fulfill the Market 

Data Request, due to business or technical reasons.  

 

Tag  Field Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType= Y  

262  MDReqID  Y  String  

Required if this message is in 
response to a Market Data 
Request. Echoed back from the 
Market Data Request message.  

281  MDReqRejReason  N  Char  

Reason for the rejection of a 
Market Data request. Valid 
Values:  
0 =  Unknown symbol  

1 =  Duplicate MDReqID  
2 =  Insufficient Bandwidth  
3 =  Insufficient Permissions  

4 =  Unsupported 
SubscriptionRequestType  
5 =  Unsupported MarketDepth  
6 =  Unsupported 
MDUpdateType  
7 =  Unsupported 
AggregateBook  

8 =  Unsupported MDEntryType  
9 =  Unsupported 
TradingSessionID  
A =  Unsupported Scope  
B =  Unsupported 
OpenCloseSettleFlag  

C =  Unsupported 
MDImplicitDelete  
Y = MDReqID not found 
(attemp to cancel an Unknown 
subscription request)  
Z = Invalid request  

58  Text  
 

N  String  
Descriptive text of reason for 
rejection.  

  [Standard Trailer]  Y    See section 4.3 . 
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4.7.5 Security List Request (Ms gType=x)  

The Security List Request message is used by institutions that connect to BCS retrieve a 

list of all securities that are available for trading in that connection according to specified criteria.  

Its response is a Security List message, which contains information about the 

instruments traded such as Security IDs and relevant trading information . In case the request 

fails, its response will be the Security List message with the SecurityRequestResult field 

indicating the reason of the rejection.  

Cancellation of the subscription may be done setting the field SubscriptionRequestType 

to 2 (unsubscrib e).  

Tag  Field Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType= x  

320  SecurityReqID  Y  String  

Unique ID of the Security List 
Request. However, BCS will not 

validate it for its uniqueness.  

559  SecurityListRequestType  Y  Int  
Values  accepted by BCS:  
4 = All securities.  

336  TradingSessionID  
N String 

Used to represent a specific 
market trading session.  
Accepted values by BCS:  
1 = Opening  
2 = Continuous  
3 = Volatility Auction  
4 = Closing  

5 = Afterhour  
6 = Live Auction on BCS Floor  
7 = Electronic Auction  
8 = Trade Done on Exchange 

Floor  
9 = Serialized Auction  

10 = Local OIB (Inter -market 
order)  
11 = Extern OIB (Inter -market 
order)  

625  TradingSessionSubID  N String  
Optional market  assigned sub 

identifier for a trading session.  

  [Standard Trailer]  Y   See section 4.3 . 
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4.7.6 Security List (MsgType = y)  

The Security List message is used to return a list of securities that matches the criteria 

specified in a Security List Request. If the list of securities returned is so large it requires 

message fragmentation (i.e. more than one message to return all the securities), tag 

TotNoRelatedSym  will be set, containing the total number of securities to be returned in the 

stream of messages, as opposed to the value of NoRelatedSym , which indicates the number of 

securities returned in that specific message.  

This message can be sent in two ways: fragmented  and non - fragmented  (refer to 

Examples section for actual messages) , depending on the Market Data service the client is 

connecting to . The last message in the stream will have tag LastFragment set to Y. Absen ce of 

tag LastFragment should be interpreted as LastFragment=N.  

If the list of securities that is requested is an empty set (i.e. there are no instruments 

that match the entered criteria in the Security List Request message), a Security List message is 

returned to the requesting counterparty with the LastFragment field set to ñYò and the 

TotNoRelatedSym field set to 0 (zero).  

 

 

Tag  Field Name  Reqôd Data type  Comment  

  [Standard Header]  Y   MsgType=y  

320  SecurityReqID  Y String  
Unique ID of the Security List 
Request. However, BCS will not 
validate it for its uniqueness.  

322  SecurityResponseID  Y String  
Unique ID of this message, 
generated by BCS.  

393  TotNoRelatedSym  Y Int  

Used to indicate the total number 
of securities being returned for 

this request. Used in the event 
that message fragmentation is 
required.  

560  SecurityRequestResult  Y Int  

The results returned to the 
Security List Request message. 

Valid values:  
 0 = Va lid request  

893  LastFragment  Y Boolean  

Indicates whether this message is 
the last in the sequence of 

messages. Valid values:  
Y = Last message  
N = Not last message  

146  NoRelatedSym  N NumInGroup  
Specifies the number of repeating 

instruments.  

>>  [Instrument]  Y  See section 4.6.1 . 

>>  15  Currency  N Currency  

Identifies currency used for price. 

Values sent by BCS:  
CLP = Chilean Peso   
COP = Colombian Peso  
PEN = Peruvian Nuevo Sol  
USD = United States Dollar  

>>  58  Text  N String  
Official closing price of previous 
trading day.  

>>  107  SecurityDesc  N String  Outstanding shares.  

>>  561  RoundLot  N Int  I ndicates the round lot.  
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>>  10134  PresenceCategory  N Char  

Indicates the presence 

(movements) in the market.   
There are two values:  
0 =  LOW 
1 =  HIGH  

>>  10135  
AutomaticCross  

Authorization  
N Boolean  

Indicates if the instrument is 
authorized to execute automatic 
cross orders.  

>>  10136  NumericPresence  N Percentage  
Indicates the presence percentage 
of the instrument in the market.  

  [Standard Trailer]  Y   See section 4.3 . 
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4.7.7 Security Status Request (MsgType = e)  

The Security  Status  Request  message is sent to request  the status  of a security . One or 

more Security  Status  messages are returned as a result of a Security  Status  Request  message.  

It is recommended to use wild card [N/A]  to subscribe to all symbols available for trade 

in the current market day.  

 

Tag  Field Name  Reqôd Data type  Comment  

  [Standard Header]  Y   MsgType= e 

32 4  SecurityStatusReqID  Y String  

Must be unique, or the ID of 
previous Security  Status  
Request  to disable if 
Subscription RequestType  = 
Disable previous Snapshot + 

Updates Request . 

>>  [Instrument]  Y  See section 4.6.1 . 

263  SubscriptionRequestType  Y  Char  

Indicates what type of response is 
expected. Valid values:  
0 = Snapshot  
1 = Snapshot  +  Updates 
(Subscribe)  
2 = Unsubscribe  

  [Standard Trailer]  Y   See section 4.3 . 

 

http://btobits.com/fixopaedia/fixdic44/message_Security_Status_Request_e.html
http://btobits.com/fixopaedia/fixdic44/message_Security_Status_f.html
http://btobits.com/fixopaedia/fixdic44/message_Security_Status_Request_e.html
http://btobits.com/fixopaedia/fixdic44/tag_324_SecurityStatusReqID.html
http://btobits.com/fixopaedia/fixdic44/message_Security_Status_Request_e.html
http://btobits.com/fixopaedia/fixdic44/message_Security_Status_Request_e.html
http://btobits.com/fixopaedia/fixdic44/tag_263_SubscriptionRequestType.html
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4.7.8 Security Status (MsgType = f)  

The Security  Status  message provides for the ability to report changes in the trading 

status  to a security .  This message is used by one trading entity (for instance an exchange) to 

report changes in the state of a security .  

Tag  Field Name  Reqôd Data type  Comment  

  [Standard Header]  Y   MsgType=f  

>>  [Instrument]  Y  See section 4.6.1 . 

58  Text  C String  

Conditionally required when 
CorporateAction=A.  

 
The values are:  
[EntryType] VC: [Symbol], 
[ID], [Sequence], 
[Description], Fecha límite: 

[LimitDate], Fecha de pago: 

[PayDate].  
 
Where:  
EntryType:  
 ñIngresoò = New 

 ñModificaci·nò = 
Modification  

ñEliminaci·nò = Delete 
 

Where:  
¶ EntryType:  

 ñIngresoò = New 
 ñModificaci·nò = 
Modification  

ñEliminaci·nò = Delete 

¶ Symbol:  
 Instrument symbol.  
¶ ID:  

 Corporate action ID.  
¶ Sequence:  

 Internal corporate 
action sequence.  
¶ Description:  

 Corporate actionôs 
textual description.  
¶ LimitDate:  

 Limit date for which 

dividends will be given to 
symbol shares owners.  
¶ PayDate:  

 Pay date when 
dividends will be given to 
symbol shares owners.  

60  TransactTime  N UTCTimestamp  

Time of execution/order 
creation (expressed in UTC -  
Universal Time Coordinated, 
also known as "GMT") . 
 

 
 

http://btobits.com/fixopaedia/fixdic44/message_Security_Status_f.html
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292  CorporateAction  C MultipleValueString  

Identifies the type of 

corporate action. 
Conditionally required when 
Security Status is sent due to 
a corporate action.  
Valid values sent by BCS are:  

A = Ex -Dividend  

32 4  SecurityStatusReqID  N String  

Unique ID of the Security 
Status request . However, BCS 
will not validate it for its 
uniqueness.  

326  SecurityTradingStatus  N String  

Identifies the trading status  
applicable to the transaction.  
Values sent by BCS are:  
2 = TRADING_HALT  

(Instrument is suspended for 
trading).  

3 = RESUME  (Instrument is 
active for negotiation).  
20 = UNKNOWN_OR_INVALID  
(Non -valid or unknown 
instrument status).  

22 = OPENING_ROTATION  
(Instrument is currently in 
opening auction).  

  [Standard Trailer]  Y   See section 4.3 . 

 

http://btobits.com/fixopaedia/fixdic44/tag_324_SecurityStatusReqID.html


 

Trading Engine Specification Page 52 of 76 

Bolsa de Comercio de Santiago Updated on 28/10/2015 

 

4.8 Event Messages  

4.8.1 News (MsgType = B)  

The News message is used to publish news information from BCS to the connected 

community. It is based on a push model, i.e. no subscription is required. As soon as the 

counterparty connects, it will start receiving news as they occur. Retransmission of News 

messages is not supported. News published by BCS may be:  

 

¶ Security -specific or symbol related news  

¶ Market Events (such as beginning of auction or price adjustment in formation).  

¶ BCS official notices.  

¶ Generic news.  

 

 

Tag  Field Name  Reqôd Data type  Comment  

  [Standard Header]  Y   MsgType= B  

148  Headline  Y String  The headline of a News message.  

33  LinesOfText  Y NumInGroup  
Identifies number of lines of text 
body.  

>>  58  Text  Y String  
Repeating field, number of instances 
defined in NoLinesOfText.  

95  RawDataLength  N Length  Number of bytes in raw data field.  

96  RawData  N Data  
Unformatted raw data, can include 
bitmaps, word processor 
documents, etc.  

10144  NewsType  Y Int  

Indicator of which kind of news 

message is this.  
1 = MARKET_EVENT  
2 = SYMBOL_NEWS  
3 = SYMBOL_SUSPENSION  
4 = ALARM  
5 = CROSS_ORDER  
9999 = OTHER  

10145  NewsCode  N String  
BCS Internal code associated with 
this news message. Code meaning 
depends on NewsType.  

10146  NewsSourceSystem  N String  

Used to specify the origin market of 
this News message.  Valid values 
are:  
 
A = SHARES  

V = DERIVATIVES  

I = IPSA FUTURE  
D = DOLLAR FUTURE  
B = FIXED INCOME FUTURE  
N = AVERAGE INDEX FUTURE  
G = INFLATION INSURANCE 
FUTURE 
S = SIMULTANEOUS MARKET  

  [Standard Trailer]  Y   See section 4.3 . 
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4.8.2 Business Message Reject (MsgType = j )  

The Business Message Reject message can reject an application - level message which 

fulfills session level rules and cannot be rejected via any other means. Note if the message fails 

a session - level rule e.g. body length is incorrect), a session - level Reject message will be issued.  

 
Tag  Field Name  Reqôd  Data type  Comment  

  [Standard Header]  Y    MsgType= j  

45  RefSeqNum  N  Int  MsgSeqNum of rejected message.  

372  RefMsgType  Y  String  
The MsgType of the FIX message being 
referenced.  

379  BusinessRejectRefID  C  String  

The value of the business -level ñIDò 
field on the message being referenced. 

Required unless the correspond ing ID 

field was not specified.   

380  BusinessRejectReason  Y  Int  

Code to identify the reason of the 
rejection. Valid values:  
0 = Other  

1 = Unknown ID  
2 = Unknown Security  
3 = Unsupported Message Type  
4 = Application not available  
5 = Conditionally Required Field 
Missing  

58  Text  N  String  
Message to explain reason for 
rejection, if available.  

  [Standard Trailer]  Y    See section 4.3 . 
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5.  Message Scenarios  

The following sections provide examples of the most common message scenarios.  
 

5.1  Market Data Messages  

5.1.1  Successful Subscription plus Book Updates  

This example shows a connecting counterparty that requests a snapshot of the list of 

securities without subscribing for further updates. After that, the counterparty requests for a 

book snapshot containing bid and offer plus updates. The Figure illustrates the changes in the 

position of the book entries ( MDPositionNo) according to new events.  

 

Figure 10. Security List Request without subscription to further updates and book snapshot plus 

updates.  

 



 

Trading Engine Specification Page 55 of 76 

Bolsa de Comercio de Santiago Updated on 28/10/2015 

 

5.1.2  Failed Subscription Request  

This example shows a failed attempt by a client to subscribe to the market data for and 

instrument after successfully retrieving the security list. In this specific case, the subscription 

fails because the client has insufficient permissions.  

 

Figure 11. Market Data Reject due to insufficient permissions.  
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6.  Examples  

6.1 Logon  

 
8=FIX.4.4  
9=209  
35=A  
34=1  
49=  MOCLECLIENT  
52=20110804 -22:41:09.099  

56=BCSG  
95= RawData  length  
96= RawData provided by BCS  

98=0  
108=30  
141=Y  

10=057  
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6.2 Security  List  Request  

 
8=FIX.4.4  
9=98  
35=x  
34=2  

49= FOOCLIENT  
52=20091112 -13:11:44.177  
56=TRADING -GATEWAY  
320=0.01703187462229616  
559=4  
10=217  
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6.3 Security List  

Fragmented  

¶ First fragment :  
 

 
8=FIX.4.4  

9= 512   
35= y  
34= 3  
49= BCSGATEWAY 
52=20091112 -13:11: 48 .177  
56=  WERMELEX 
320=0.01703187462229616  

393= 6  

560=0  
893=N  
146= 3  
55=AESGENER  
48=CL0001880955  

22=4  
167=CS  
207=XSGO  
876=S  
15=CLP  
10134=1  
10135=Y  

10136=98.89  
55=AFPCAPITAL  
48=CL0000003096  

22=4  
167=CS  
207=XSGO  
876=S  

15=CLP  
10134=0  
10135=N  
10136=0.56  
55=AGRICULTOR  
48=CLP824641011  

22=4  
167=CS  
207=XSGO  
876=N  
15=CLP  
10134=0  

10135=N  

10136=0  
10=197  
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¶ Last fragment :  
 

 

8=FIX.4.4  
9= 550   
35= y  
34= 4 
49= BCSGATEWAY 
52=20091112 -13:11: 50 .177  

56=  WERMELEX 
320=0.01703187462229616  
393= 6  

560=0  
893=Y  
146= 3  
55= LAN 

22=4  
167=CS  
762=D  
207=XSGO  
876=N  
15=CLP  
561=10000  

10134=0  
10135=N  
55=CFIBANECAP  
48=CL0000007402  
22=4  

167=CFI  

207=XSGO  
876=S  
15=CLP  
10134=0  
10135=N  
10136=0  
55=ORO 200*FR  

22=4  
167=MON  
207=XSGO  
876=N  
15=CLP  
10134=0  
10135=N  

55=ORO 200 -E 

22=4  
167=MON  
207=XSGO  
876=N  
15=CLP  

10134=0  
10135=N  
10=023  
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Non - f ragmented  

 
8=FIX.4.4  
9= 550   
35= y  
34= 4 
49= BCSGATEWAY 
52=20091112 -13:11: 50 .177  

56= WERMELEX  
320=0.01703187462229616  
393= 3  
560=0  
893=Y  
146=3  
55= LAN 

22=4  
167=CS  
762=D  
207=XSGO  
876=N  
15=CLP  

561=10000  
10134=0  
10135=N  
55=CFIBANECAP  
48=CL0000007402  
22=4  
167=CFI  

207=XSGO  
876=S  
15=CLP  

10134=0  
10135=N  
10136=0  
55=ORO 200*FR  

22=4  
167=MON  
207=XSGO  
876=N  
15=CLP  
10134=0  

10135=N  
55=ORO 200 -E 
22=4  
167=MON  
207=XSGO  
876=N  

15=CLP  

10134=0  
10135=N  
10=023  
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6.4 Security Status Request  

 The following example shows an óeô message for symbol [N/A], which is a wild card for 
all the equities sent out in the Security List message and are active for the current market 

session.  

 
 
8=FIX.4.4  

9=132  

35=e  

34=5  

49=RNUNEZ@1070001 -200  

50=BCS11795:1809:1  

52=20111004 -18:50:35.988  

56=BCSG  

55=[N/A]  

207=XSGO  

263=1  

324=BCS11795:1809:1:1zp  

10=087  
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6.5 Security Status  

8=FIX.4.4  
9=153  
35=f  
34=36  
49=BCSG  

52=20111004 -18:50:36.097  
56=RNUNEZ@1070001 -200  
57=BCS11795:1809:1  
22=4  
55=MORIEQA  
167=CFI  

207=OFS  
324=BCS11795:1809:1:1zp  
326=3  

876=N  
10=132  
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6.6 Market  Data  Request ï Detailed Book Not 
Aggregated  

 

8=FIX.4.4  
9=219  
35=V  
34=2  
49=WERMELEX  
52=20111004 -17:18:34.148  
56=BCSG  

262=0.1153246459575773  
263=1  
264=0  
265=1  

266=N  
146=1  
55=AFPCAPITAL  

167=CS  
207=XSGO  
466=|||  
267=10  
269=0  
269=1  

269=2  
269=D  
269=B  
269=A  
269=5  
269=9  

269=7  

269=8  
10=036  
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6.7 Market Data Snapshot/Full Refresh ï Detailed Book 
Not Aggregated  

 

8=FIX.4.4  
9=390  

35=W  
34=2  
49=BCSG  
52=20111004 -17:18:34.234  
56=WERMELEX  
55=AFPCAPITAL  
167=CS  

207=XSGO  
262=0.1153246459575773  
268=8  

269=5  
270=128  
290=1  
269=7  

290=1  
269=8  
290=1  
269=A  
290=1  
811=0  

269=B  
271=0  
290=1  
269=9  
290=1  

269=D  
270=0  

290=1  
269=0  
270=120  
271=666  
277=C  
282=088  
126=20111005 -02:59:59.000  

37=ord1127742000033  
290=1  
11=sao2620  
278=1 -ord1127742000033 -1 
453=1  
448=088  

447=D  

452=1  
10124=0  
466=|||  
10=115  
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6.8 Market Data Incremental Refresh ï Detailed Book 
Not Aggregated  

 

8=FIX.4.4  
9=1133  
35=X  
34=15  
49=BCSG  
52=20111004 -17:24:45.704  
56=WERMELEX  

262=0.1153246459575773  
268=9  
279=0  
269=5  

55=AFPCAPITAL  
167=CS  
207=XSGO  

270=128  
290=1  
279=0  
269=7  
55=AFPCAPITAL  
167=CS  

207=XSGO  
290=1  
279=0_269=8  
55=AFPCAPITAL  
167=CS  
207=XSGO  

290=1  

279=0  
269=A  
55=AFPCAPITAL  
167=CS  
207=XSGO  
290=1  
811=0  

451=0  
279=0  
26 9=B  
55=AFPCAPITAL  
167= CS 
207=XSGO  

271=100  
290=1  

279=0  
269=9  
55=AFPCAPI TAL 
167=CS  
207=XSGO  

290=1  
279=0  
269=D  
55=AFPCAPITAL  
167=CS  
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207=XSGO  

270=12000  
290=1  
279=0  
269=2  
278=215021  
55=AFPCAPITAL  
48=AFPCAPITAL  

22=8  
167=CS  
207=XSGO  
466=|||  
270=120  
271=100  

273=17:24:44.987  
336=2  
277=C  

282=BCS11795:140c:4:i81  
288=088  
289=035  
290=1  

5463=215021  
279=1  
269=0  
278=1 -ord1127742000033 -1 
280=1 -ord1127742000033 -1 
55=AFPCAPI TAL 
48=CL0000003096  

22=4  
167=CS  
207=XSGO  
876=S  
466=|||  

270=120  

271=566  
273=15:19:09.9 45  
277=C  
126=20111005 -02:59:59.000  
37=ord1127742000033  
290=1  
11=sao2620  

453=1  
448=088  
447=D  
452=1  
10124=1  
10=063  
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6.9 Market  Data  Request ï Ind ices  

 
8=FIX.4.4  
9=161  
35=V  
34=2  
49=WERMELEX  

52=20111004 -17:31:47.941  
56=BCSG  
262=0.5093085486933161  
263=1  
264=1  
265=1  
266=N  

146=1  
55=INDEXES  
167=CS  
206=A  
207=XSGO  
466=|||  
267=1  

269=3  
10=078  
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6.10 Market Data Snapshot/Full Refresh ï Indices  

The following example shows only the óWô message for INTER -10 index.  

 
 
8=FIX.4.4  
9=215  
35=W  
34=2  
49=BCSG  
52=20111004 -17:31:48.030  
56=WERMELEX  

55=INTER - 10 (Con  dividendos)  
107=INTER -10  

206=I  
262=0.5093085486933161  
460=7  
268=1  
269=3  

270=18259.082412835  
271=0  
272= 20111004  
273=17:30:15.272  
290=1  
811=0.04  
10=033  
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6.11 Market Data Incremental Refresh ï Indices  

 
8=FIX.4.4  
9=2194  
35=X  
34=147  

49=BCSG  
52=20 111004 -18:34:55.819  
56=WERMELEX  
262=0.5093085486933161  
268=15  
27 9=1  

269 =3  
55=UTILITIES (Sin d ividendos)  
460=7  

206=I  
107=UTILITIES  
270=2868.608356363  
271=19246007.9  

272=20120808  
273=20:07:51.919  
290=1  
811= -61.86  
279=1  
269=3  
55=IGPA  (Con  dividendos)  

460=7  
206=I  
107=IGPA  
270=48071.38750463  
271=554196976.773  

272=20120808  

273=20:07:51.918  
290=1  
811= -51.93  
279=1  
269=3  
55=COMMODITIES  (Con  dividendos)  
460=7  

206=I  
107=COMMODITIES  
270=4330.675108399  
271=20827605  
272=20120808  
273=20:07:51.918  
290=1  

811=53.06  

279=1  
269=3  
55=IGPA  MID  (Sin  dividendos)  
460=7  
206=I  

107=IGPA  
MID  
270=25358.361038518  
271=329057894.493  
272=20120808  
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273=20:07:51.919  

290=1  
811= -74.64  
279=1  
269=3  
55=IGPA  (Sin  dividendos)  
460=7  
206=I  

107=IGPA  
270=41491.305546649  
271=554196976.773  
272=20120808  
273=20:07:51.918  
290=1  

811= -58.51  
279=1  
269=3  

55=INDUSTRIAL  (Con  dividendos)  
460=7  
206=I  
107=INDUSTRIAL  

270=14268.20794051  
271=20140389.34  
272=20120808  
273=20:07:51.919  
290=1  
811= -3.47  
279=1  

269=3  
55=IGPA  LARGE (Con  dividendos)  
460=7  
206=I  
107=IGPA  

LARGE 

270=18996.667137816  
271=210583779.72  
272=20120808  
273=20:07:51.918  
290=1  
811= -81  
279=1  

269=3  
55=RETAIL  (Con  dividendos)  
460=7  
206=I  
107=RETAIL  
270=5465.752892048  
271=28941150.05  

272=20120808  

273=20:07:51.919  
290=1  
811=87.19  
279=1  
269=3  

55=INDUSTRIAL  (Sin  dividendos)  
460=7  
206=I  
107=INDUSTRIAL  
270=12005.250198144  
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271=20140389.34  

272=20120808  
273=20:07:51.919  
290=1  
811= -3.47  
279=1  
269=3  
55=RETAIL  (Sin  dividendos)  

460=7  
206=I  
107=RETAIL  
270=4972.602801379  
271=28941150.05  
272=20120808  

273=20:07:51.919  
290=1  
811=87.89  

279=1  
269=3  
55=IPSA  (Con  dividendos)  
460=7  

206=I  
107=IPSA  
270=5464.123948955  
271=544205303.053  
272=20120808  
273=20:07:51.919  
290=1  

811= -93.3  
279=1  
269=3  
55=CONSUMO  (Con  dividendos)  
460=7  

206=I  

107=CONSUMO  
270=22560.548711436  
271=320633736.5  
272=20120808  
273=20:07:51.918  
290=1  
811=155.37  

279=1  
269=3  
55=BANCA  (Sin  dividendos)  
460=7  
206=I  
107=BANCA  
270=6181.749989324  

271=133625011.713  

272=20120808  
273=20:07:51.918  
290=1  
811= -93.82  
279=1  

269=3  
55=IPSA  (Sin  dividendos)  
460=7  
206=I  
107=IPSA  
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270=4742.21879168  

271=544205303.053  
272=20120808  
273=20:07:51.919  
290=1  
811= -93.18  
279=1  
269=3  

55=CONSUMO  (Sin  dividendos)  
460=7  
206=I  
107=CONSUMO  
270=18252.977099307  
271=320633736.5  

272=20120808  
273=20:07:51.918  
290=1  

811=156.52  
279=1  
269=3  
55=INTER -10  (Con  dividendos)  

460=7  
206=I  
107=INTER -10  
270=7095.262287022  
271=486654086.213  
272=20120808  
273=20:07:51.919  

290=1  
811= -92.9  
279=1  
269=3  
55=IGPA  SMALL (Con  dividendos)  

460=7  

206=I  
107=IGPA  
SMALL 
270=313284.235241156  
271=14555302.56  
272=20120808  
273=20:07:51.919  

290=1  
811=213.28  
279=1  
269=3  
55=CONST.&INMOB. (Con dividendos)  
460=7  
206=I  

107=CONST.&INMOB.  

270=23913.850582974  
271=3622183.92  
272=20120808  
273=20:07:51.918  
290=1  

811=3.79  
279=1  
269=3  
55=BANCA  (Con  dividendos)   
460=7  
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206=I  

107=BANCA  
270=8229.918981875  
271=133625011.713  
272=20120808  
273=20:07:51.918  
290=1  
811= -91.77  

279=1  
269=3  
55=INTER -10  (Sin  dividendos)  
460=7  
206=I  
107=INTER -10  

270=6059.431308414  
271=486654086.213  
272=20120808  

273=20:07:51.919  
290=1  
811= -93.94  
279=1  

269=3  
55=IGPA  SMALL (Sin  dividendos)  
460=7  
206=I  
107=IGPA  
SMALL 
270=259504.610454115  

271=14555302.56  
272=20120808  
273=20:07:51.919  
290=1  
811=159.5  

279=1  

269=3  
55=CONST.&INMOB.  (Sin  dividendos)  
460=7  
206=I  
107=CONST.&INMOB.  
270=18730.415403891  
271=3622183.92  

272=20120808  
273=20:07:51.918  
290=1  
811=3.81  
279=1  
269=3  
55=SALMON  (Con  dividendos)  

460=7  

206=I  
107=SALMON  
270=12299.28224965  
271=564440.6  
272=20120808  

273=20:07:51.919  
290=1  
811=0  
279=1  
269=3  
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55=COMMODITIES  (Sin  dividendos)  

460=7  
206=I  
107=COMMODITIES  
270=3830.281027895  
271=20827605  
272=20120808  
273=20:07:51.918  

290=1  
811=52.63  
279=1  
269=3  
55=SALMON  (Sin  dividendos)  
460=7  

206=I  
107=SALMON  
270=11993.700786722  

271=564440.6  
272=20120808  
273=20:07:51.919  
290=1  

811=0  
279=1  
269=3  
55=UTILITIES  (Con  dividendos)  
460=7  
206=I  
107=UTILITIES  

270=3443.967520526  
271=19246007.9  
272=20120808  
273=20:07:51.919  
290=1  

811= -61.52  

279=1  
269=3  
55=IGPA  LARGE (Sin  dividendos)  
460=7  
206=I  
107=IGPA  
LARGE 

270=16501.376160069  
271=210583779.72  
272=20120808  
273=20:07:51.919  
290=1  
811= -83.5  
279=1  

269=3  

55=IGPA  MID  (Con  dividendos)  
460=7  
206=I  
107=IGPA  
MID  

270=31257.187537688  
271=329057894.493  
272=20120808  
273=20:07:51.919  
290=1  
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811= -68.74  

10=020  
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6.12 Serialized Market Data Request ï Detailed Book  

 

8=FIX.4.4  
9=191  
35=V  
34=79  
49=ALELELULI  

52=20130712 -16:51:21.764  
56=BCSG  
262= xyc:10:9j1zn8  
263=1  
264= 0  
265=1  
146=1  

55=[N/A]  
167=CS  
762=S  
207=XSGO  
267=3  
269=m  
269=n  

269=2  
10=057  
 


