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[bookmark: _Toc242001409][bookmark: _Toc242002733][bookmark: _Toc243381600][bookmark: _Toc243383100][bookmark: _Toc242001371][bookmark: _Toc242002695][bookmark: _Toc38298049]
Introduction
[bookmark: _Toc38298050]Introduction
For improving the efficiency of trading process and enhancing the service quality to connect to the international security market, Taiwan Stock Exchange Corporation (“TWSE”) builds the “FIX Protocol platform” in order to provide domestic and international Brokers fast speed. TWSE published this document based on the Financial Information eXchange (FIX) Protocol Version 4.4. Brokers need to follow this document for further trading transactions. More information of FIX Specification please refer to The FIX Protocol Organization (http://www.fixprotocol.org).
[bookmark: _Toc38298051]Scope of this manual
This document includes the configuration, the means of sending message and message formats. About the session linkage test, please refer to the “session linkage user manual”.
[bookmark: _Toc38298052]Written and modification
This document is made by TWSE System Development Department. After the execution, actual requirements can be amended and announced by TWSE.
[bookmark: _Toc38298053]Download the electronic version of FIX specification
Download from the official website of TWSE (http://www.twse.com.tw).

[bookmark: _Toc38298054]
Structure of connection
[bookmark: _Toc242001375][bookmark: _Toc242002699][bookmark: _Toc243381606][bookmark: _Toc243383106][bookmark: _Toc38298055]TCP/IP network architecture (IP network)
TWSE adopted MPLS(Multi-Protocol Label Switching) constructed by CHT ATM backbone for brokers to establish efficient and high-secured connections under point to point fixed IP virtual circuit(Virtual Circuit). With superior performance and high security features. 
[bookmark: _Toc38298056]Structure




[bookmark: _Toc364077408][bookmark: _Toc364078192][bookmark: _Toc242001377][bookmark: _Toc242002701][bookmark: _Toc243381608][bookmark: _Toc243383108][bookmark: _Toc38298057]
Introduction of FIX
[bookmark: _Toc242001378][bookmark: _Toc242002702][bookmark: _Toc243381609][bookmark: _Toc243383109][bookmark: _Toc38298058]FIX Protocol
(1) FIX Format
FIX Messages format are not fixed length. All the messages are required to follow the protocol to transfer data. Therefore, both sides can parse the format correctly. The general format of a FIX message is a standard header followed by the message body fields and terminated with a standard trailer. Each message is constructed of a stream of <tag>=<value> fields with a field delimiter (SOH) between fields in the stream. The first three fields in the standard header and the last field in the standard trailer are in order. Others are flexible. Please find more details as follows.
   
	Tag
	Field Name
	Data Type
	Req'd

	Standard Header
	8
	BeginString
	String
	Y

	
	9
	BodyLength
	String
	Y

	
	35
	MsgType
	String
	Y

	
	The orders of other fields of the Standard Header are flexible.

	Body
	Orders of body are flexible.

	Standard Trailer
	10
	CheckSum
	String
	Y


Due to the format difference between FIX and TMP (TWSE Message Protocol), TWSE proprietary protocol, in this document below [ ] is indicated the format (field) of TMP for you referring to. For example, OrderID (37) is the same meaning as TMP [ORDER-NO].

(2) [bookmark: _Toc239678934][bookmark: _Toc241375031][bookmark: _Toc241375643][bookmark: _Toc241927126]Filed Delimiter：(ASCII “SOH”, 0x01)
All fields in a FIX message are terminated by a delimiter character. The non-printing, ASCII "SOH" (hex: 0x01, referred to in this document as <SOH>), is used for field termination. Messages are delimited by the “SOH” character following the CheckSum field. All messages begin with the “8=FIX.4.4<SOH>” string and terminate with “10=nnn<SOH>“. “nnn“ is the result calculated by checksum.

Examples:
8=FIX.4.4<SOH>9=80<SOH>35=A<SOH>49=T1020X2<SOH>56=XTAI<SOH>34=1<SOH>52=20150213-10:22:13.301<SOH>98=0<SOH>108=10<SOH>95=5<SOH>96=57194<SOH>10=086<SOH>
(3) Data Types:
Data types (with the exception of those of type "data") are mapped to ASCII strings as follows:
(3.1) int: Sequence of digits without commas or decimals and optional sign character (ASCII characters "-" and "0" - "9”). The sign character utilizes one byte (i.e. positive int is "99999" while negative int is "-99999"). Note that int values may contain leading zeros (e.g. “00023” = “23”)
Examples: 723 in field 16 would be mapped Int as |16=723|.
-723 in field16 would be mapped Int as |16=-723|


(3.2) float: Sequence of digits with optional decimal point and sign character (ASCII characters "-", "0" - "9" and "."); the absence of the decimal point within the string will be interpreted as the float representation of an integer value. All float fields must accommodate up to fifteen significant digits. The number of decimal places used should be a factor of business/market needs and mutual agreement between counterparties. Note that float values may contain leading zeros (e.g. “00023.23” = “23.23”) and may contain or omit trailing zeros after the decimal point (e.g. “23.0” = “23.0000” = “23”).

(3.3) Qty: float field.
     
(3.4) Price: float field.

(3.5) char: Single character value, can include any alphanumeric character or punctuation except the delimiter. All char fields are case sensitive (i.e. m ≠ M).

(3.6) Boolean: a char field (see definition of “char” above) containing one of  two values:
'Y' = True/Yes
      'N' = False/No

(3.7) String: Alphanumeric free format strings, can include any character or punctuation except the delimiter. All char fields are case sensitive (i.e. morstatt ≠ Morstatt).

(3.8) UTCTimestamp: Time/date combination represented in UTC (Universal Time Coordinated, also known as “GMT”) in either YYYYMMDD-HH:MM:SS (whole seconds) or YYYMMDD-HH:MM:SS.sss (milliseconds) format, colons, dash, and period required.

(4) [bookmark: _Toc241927128]Sequence Numbers
All FIX messages are identified by a unique sequence number. Message sequence number will start at ‘1’ in morning testing and market opening.
In brief, the usage of sequence numbers is designed to ensure message delivery. If either side receives a message sequence higher than expected, it assumes that some messages have been missed and one side should request these missing messages from the other end.
If a message with a lower sequence number is received, this is a fatal situation and is not allowed in this FIX protocol. Should drop the connection and exclude the scenario first then reconnect.

(5) Required Fields:
         Each message within the protocol is comprised of required, optional and conditionally required (fields which are required based on the presence or value of other fields) fields.

(6) User Defined Fields:
          In order to provide maximum flexibility for its users, the FIX protocol accommodates User Defined Fields. The tag numbers 5000 to 9999 have been reserved for use with User Defined Fields, which are used as part of inter-firm communication. These tags can be registered/reserved via the FIX website. The tag numbers greater than or equal to 10000 have been reserved for internal use (within a single firm) and do not need to be registered/reserved via the FIX website.

[bookmark: _Toc242001379][bookmark: _Toc242002703][bookmark: _Toc243381610][bookmark: _Toc243383110][bookmark: _Toc38298059]FIX Session Protocol
[bookmark: _Toc238267065]A FIX Session is comprised of three parts: Logon, Message exchange and Logout.

(1) [bookmark: _Toc239678938][bookmark: _Toc241375035][bookmark: _Toc241375647][bookmark: _Toc241927132]Logon
Establishing a FIX connection involves three distinct operations: creation of a telecommunications level link, authentication/acceptance of the Session initiator (Brokers) by the Session acceptor (TWSE) and message synchronization (initialization).

(1.1) Establish a telecommunication link
(1.2) Authentication/acceptance of the Session
Establishing the telecommunications link, the initiator will send a Logon message. If there is no Logon message by initiator over 60 seconds, the session acceptor should shut down the connection. Initiator should reconnect again.
 Normally, the initiator will send a Logon message to session acceptor.
Session acceptor needs to authenticate the message.
If the initiator is successfully authenticated, the acceptor responds with a Logon message.
If authentication fails, the session acceptor should shut down the connection and response a Logout message including the reasons cause failure. (Such as KEY-VALUE ERROR)
The initiator should receive a Logon message from the session acceptor then send other messages.

(1.3) Message synchronization
The initiator and acceptor must synchronize their messages through interrogation of the MsgSeqNum field before sending any messages. A comparison of the MsgSeqNum in the Logon message to the internally monitored next expected sequence number will indicate any message gaps. Likewise, the initiator can detect gaps by comparing the acknowledgment Logon message MsgSeqNum to the next expected value.    
It is recommended for Brokers to wait a short period of time following the Logon or to send a TestRequest to the TWSE. After that, check the MsgSeqNum of Heartbeat from TWSE. If the sequence number is not synchronized, brokers need to send the ResendRequest message in order to fill the message gap. 

   
[bookmark: _Toc238263865][bookmark: _Toc238267070][bookmark: _Toc239678939]
(2) [bookmark: _Toc241375037][bookmark: _Toc241375649][bookmark: _Toc241927133]Message exchange
After the Logon procedure, message can exchange between both sites. More details please refer to the Chapter 6 Session Level Messages and Chapter 7 Application Messages.

(3) [bookmark: _Toc241375038][bookmark: _Toc241375650][bookmark: _Toc238263866][bookmark: _Toc238267071][bookmark: _Toc239678940][bookmark: _Toc241927134]Logout
Normal termination of the message exchange session will be completed via the exchange of Logout messages. Termination by other means should be considered an abnormal condition and dealt with as an error. Session termination without receiving a Logout should treat the counterparty as logged out.
It is recommended that before sending the Logout message, a TestRequest should be issued to force a Heartbeat from the other side. This helps to ensure that there are no sequence number gaps. 
A Logout procedure will be as follows.
(3.1) Logout initiator sends a Test Request message.
(3.2) Logout acceptor replies a Heartbeat.
(3.3) Logout initiator verifies the message sequence number of Heartbeat to ensure there are no sequence number gaps.
(3.4) If sequence number gaps are founded, send the Resend Request message directly.
(3.5) Logout acceptor acknowledges the messages need to be resent.
(3.6) Logout initiator verifies no sequence number gaps. Send Logout message. Will drop the connection if do not receive the confirming Logout message acknowledges over timeout 5 seconds.
(3.7) Logout acceptor verifies the Logout message sequence number to ensure there are no sequence number gaps.
(3.8) Will send the Resend Request directly if the sequence number gaps are found in Logout acceptor.
(3.9) Logout initiator acknowledges the message need to be resent.
(3.10) Logout acceptor verifies no sequence number gaps. Send a confirming Logout message.
(3.11) Logout initiator drops the connection.






[bookmark: _Toc51031274][bookmark: _Toc55882194][bookmark: _Toc230503941][bookmark: _Toc238263876][bookmark: _Toc238267081][bookmark: _Toc239678950][bookmark: _Toc241375047][bookmark: _Toc241375659][bookmark: _Toc241927138][bookmark: _Toc243381611][bookmark: _Toc243383111][bookmark: _Toc38298060]
FIX Message Type supported
FIX Message Type issued by Brokers
	MsgType
(tag 35)
	Message
	Comments

	Session Level Message

	A
	Logon
	

	0
	Heartbeat
	

	1
	Test Request
	

	2
	Resend Request
	

	3
	Reject – Session Level
	

	4
	Sequence Reset
	

	5
	Logout
	

	Application Message

	D
	New Order Single
	

	G
	Order Cancel/Replace Request
	

	F
	Order Cancel Request
	

	H
	Order Status Request
	


FIX Message Type issued by TWSE
	MsgType
(Tag 35)
	Message
	Comments

	Session Level Message

	A
	Logon 
	

	0
	Heartbeat
	

	1
	Test Request
	

	2
	Resend Request
	

	3
	Reject – Session Level
	

	4
	Sequence Reset
	

	5
	Logout
	

	Application Message

	8
	Execution Report
	

	9
	Order Cancel Reject
	

	j
	Business Message Reject
	


[bookmark: _Toc241375048][bookmark: _Toc241375660][bookmark: _Toc51031275][bookmark: _Toc55882195][bookmark: _Toc230503942][bookmark: _Toc238263877][bookmark: _Toc238267082][bookmark: _Toc239678951][bookmark: _Toc241375049][bookmark: _Toc241375661][bookmark: _Toc241927139][bookmark: _Toc243381612][bookmark: _Toc243383112][bookmark: _Toc38298061]
General Message Flow
This section provides details on the expected message flow between brokers and TWSE. The ExecType (150) is used to identify the purpose of the execution report message. Refer to more details as follows.
	0
	4
	5
	8
	F
	I
	D

	New
order-
Success
	Canceled
Success to Cancel order/ Reduce quantity
	Replace
Success
	Rejected
New order-Failure
	Trade
Partial Fill or Fill
	Order Status
	Restated



	Securities Firms
	TWSE
	Comments

	Logon
	Logon
	Logon-Success

	
	Logout
	Logon-Failure

	New Order Single
	Reject – Session
	FIX tag validation error

	
	Exection Report:
ExecType(150) = 8
	New order-Failure 

	
	Exection Report:
ExecType(150) = 0
	New Order-Success

	
	Exection Report:
ExecType(150) = 0
OrdRejReason(103) = 99
Text (58) = 0031-QUANTITY WAS CUT
	Partial new Orders-Success

	
	Exection Report:
ExecType (150) = 0
OrdRejReason(103)=99
Text (58) = 0051-QUANTITY WAS CUT
	Partial new Orders-Success

	Order Cancel/Replace Request
	Reject – Session
	FIX tag validation error

	
	Cancel Reject
	Fail to replace quantity or price

	
	Exection Report: 
ExecType (150) = 5
	Success to replace quantity or price

	Order Cancel Request

	Reject – Session
	FIX tag validation error

	
	Cancel Reject
	Fail to Cancel order

	
	Exection Report: 
ExecType (150) = 4
	Success to Cancel order

	Order Status Request

	Reject – Session
	FIX tag validation error

	
	Exection Report:
ExecType (150)=I
	Response to order status query.

	Receive Exection Report
	Exection Report: 
ExecType (150) =F
	Partial Fill/ Fill
TWSE will send automatically.

	Execution Report be sent unsolicited by TWSE
	Execution Report:
ExecType (150) = D
ExecRestatementReason (378) = 8
	Restated.
Execution Report be sent unsolicited by TWSE, with ExecRestatementReason (378) set.
For example, 
When the intra-day volatility interruption is triggered, TWSE will automatically delete existing market orders.

	Others
	Business Message Reject
	Validate error message
Unsupported Message Type

	Logout
	Logout
	Logout


[bookmark: _Toc230503943]
[bookmark: _Toc242001382][bookmark: _Toc242002706][bookmark: _Toc243381613][bookmark: _Toc243383113][bookmark: _Toc38298062]
Main difference between FIX 4.4
[bookmark: _Toc239678954][bookmark: _Toc241375052][bookmark: _Toc241375664][bookmark: _Toc241927141]TWSE FIX protocol is based on the technology and industry standards Financial Information eXchange (FIX) Protocol Version 4.4, but TWSE FIX protocol still have some changes in order to meet the current Trading System. In this chapter addresses the main difference between TWSE FIX and FIX 4.4. For more details of message flow, the value of field and the messages, please refer to the Appendix Order State Change Matrices.
 
[bookmark: _Toc244592146][bookmark: _Toc246149112][bookmark: _Toc247519220][bookmark: _Toc247689135][bookmark: _Toc248054571][bookmark: _Toc248054806][bookmark: _Toc248054881][bookmark: _Toc248631278][bookmark: _Toc248641490][bookmark: _Toc283043028][bookmark: _Toc283043083][bookmark: _Toc283055741][bookmark: _Toc283055819][bookmark: _Toc289850689][bookmark: _Toc295392868][bookmark: _Toc295394734][bookmark: _Toc364077415][bookmark: _Toc364078199][bookmark: _Toc526148959][bookmark: _Toc526152962][bookmark: _Toc526426237][bookmark: _Toc13733806][bookmark: _Toc13746067][bookmark: _Toc38298063]Order Report and Trade Report
(1) No Pending message in Order Report
In FIX4.4, Exchange will response Pending message when receive New Order/Cancel/Replace. Yet based on TWSE FIX, TWSE will not reply such messages as Pending New, Pending Cancel and Pending Replace to Brokers. According to current system, the trading system will deal with orders made by Brokers and acknowledge the order report. Brokers will receive messages of order success or order failure. Please find the new order flow as follows.
        

        
(2) [bookmark: _Toc241927145]OrdStatus (39) = ExecType (150), but some exceptions are shown as below.
In normal circumstances, the value of OrdStatus (39) and ExecType (150) are the same. However, some exceptions are shown as below:
· When Order Cancel/Replace is successful, ExecType (150) = Replace, OrderStatus (39) = New.
· When Order Status Request is successful, ExecType (150) = OrderStatus, OrderStatus (39) = New.
· In Trade Report, ExecType (150) = Trade, if partial fill, then OrdStatus (39) = Partially Filled, else fill, OrdStatus (39) = Filled.
· When an unsolicited cancel by TWSE, ExecType (150) = Restated, OrderStatus (39) = Canceled.

(3) Fields related to Order Report and Trade Report
The format Execution Report (MsgType=8) will use in both Order Report and Trade Report. 
In Order Report, use the quantity of successful order OrderQty (38) and the amount of quantity open for further execution LeavesQty (151) to get         the valid value. In addition, LastQty (32) which the quantity bought/sold on last fill will response 0.
In Trade Report, use the executed quantity CumQty (14) and the quantity of this transaction LastQty (32) to get the valid value. The quantity of successful order OrderQty (38) and the amount of quantity open for further execution LeavesQty (151) will response 0.
	

	CumQty(14)
	LastQty(32)
	OrderQty(38)
	LeavesQty(151)

	Order Acknowledgement
	Actual value
	0
	Actual value
	Actual value

	Execution
Acknowledgement
	Actual value
	Actual value
	0
	0



(4) For Execution Report , reply the FIX orders only 
The current TWSE TMP System’s Execution Report includes the complete TMP and FIX information. However, the Execution Reports of FIX only reply the new orders through the FIX platform.

(5) [bookmark: _Toc241927146]AvgPx(6) = 0
Do not support calculating the average price. This field is always ‘0’.

(6) Only the value 99 - Other in both fields CxlRejReason (102) and OrdRejReason (103). The error message in details please refers to Text (58).

(7) The Execution Report of IOC (Immediate Or Cancel) and FOK (Fill Or Kill) orders, please refer to APPENDIX ORDER STATE CHANGE MATRICES and Status Codes of Regular for more details.

[bookmark: _Toc38298064]Difference between OrderID (37)
       In FIX 4.4, Exchange will generate an OrderID (37) in execution report once Brokers make orders. However, TWSE will use the current way in order to meet the need of Trading System now. Brokers need to generate a non-repeated daily OrderID (37). The usage of order id is also the same with current TWSE TMP System’s [ORDER-NO] and duplicate order id is forbidden as well. 
 
	Tag
	System Specification
	FIX 4.4 Specification

	OrderID(37)
	Similar to the current TMP [ORDER-NO].  Brokers need to generate the OrderID once new order occurs.
This column is required.
	This figure will be generated by the Exchange.


[bookmark: _Toc237250185][bookmark: _Toc239678962][bookmark: _Toc241375060][bookmark: _Toc241375672][bookmark: _Toc242001387][bookmark: _Toc242002711][bookmark: _Toc243381618][bookmark: _Toc243383118]
[bookmark: _Toc38298065]User Defined Fields
According to the current TMP Session manual, parts of the fields are not supported by FIX. Hence, in order to meet the need of current Trading System. There will be four User Defined Tags added in TWSE FIX (Tag number over 10,000), please find more information as below: 

	Tag
	Field Name
	Data Type
	Req’d
	Comments

	10000
	TwseIvacnoFlag
	Char
	Y
	Regular, FixedPrice, OddLots, Intraday odd lot trading
Notes of Investors’ Order
Channel [IVACNO-FLAG]
‘1’  Normal(FIX)
‘2’  ATM(FIX)
‘3’  DMA Order(FIX)
‘4’  Internet(FIX)
‘5’  Voice(FIX)
‘6’  API(FIX)

	10001
	TwseOrdType
	Char
	Y
	Regular, FixedPrice
[ORDER-TYPE]
‘0’  Normal
‘1’  Purchase on Margin (Via Securities Finance)
‘2’  Short Sell (Via Securities Finance)
‘3’  Purchase on Margin (Via Securities Firms)
‘4’  Short Sell (Via Securities Firms)
‘5’  SBL Short Sell type 5
‘6’  SBL Short Sell type 6

OddLots, Intraday odd lot trading
‘0’  Normal

	10002
	TwseExCode
	Char
	Y
	‘0’ Regular, FixedPrice
‘2’ OddLots, Intraday odd lot trading

	10004
	TwseRejStaleOrd
(Reserved)
	Boolean
	Y
	Regular
Checks the TransactTime to verify that it is within a given seconds of the system time.
Y if not, reject it.
N don’t check TransactTime.

FixedPrice, OddLots, Intraday odd lot trading
Ignored



[bookmark: _Toc51031277][bookmark: _Toc55882197][bookmark: _Toc230503945][bookmark: _Toc238263880][bookmark: _Toc238267085][bookmark: _Toc239678964][bookmark: _Toc242001388][bookmark: _Toc242002712][bookmark: _Toc243381619][bookmark: _Toc243383119][bookmark: _Toc38298066]
Standard Header and Trailer 
Every message contains standard headers and trailer. If a message listed in FIX standard specification is received with a tag that is not in FIX standard specification, the message will be rejected. If a tag follows the FIX standard specification but not supported by TWSE FIX, TWSE will ignore the tag and process the rest of the message.

[bookmark: _Toc244592152][bookmark: _Toc246149118][bookmark: _Toc247519226][bookmark: _Toc247689140][bookmark: _Toc248054576][bookmark: _Toc248054811][bookmark: _Toc248054886][bookmark: _Toc248631283][bookmark: _Toc248641495][bookmark: _Toc283043033][bookmark: _Toc283043088][bookmark: _Toc283055746][bookmark: _Toc283055824][bookmark: _Toc289850694][bookmark: _Toc295392873][bookmark: _Toc295394739][bookmark: _Toc364077420][bookmark: _Toc364078204][bookmark: _Toc526148964][bookmark: _Toc526152967][bookmark: _Toc526426242][bookmark: _Toc13733811][bookmark: _Toc13746072][bookmark: _Toc243381620][bookmark: _Toc243383120][bookmark: _Toc38298067]Standard Header
	Tag
	Field Name
	Data Type
	Req’d
	Comments

	8
	BeginString
	String
	Y
	FIX.4.4 

	9
	BodyLength
	String
	Y
	

	35
	MsgType
	String
	Y
	

	34
	MsgSeqNum
	Int
	Y
	Max 8 digits

	43
	PossDupFlag
	Boolean
	N
	

	97
	PossResend
	Boolean
	N
	

	49
	SenderCompID*
	String
	Y
	Market + Broker-ID + FIX Socket ID
Broker who establishes the session connection
Market (T:TWSE O:TPEx)
1 char + 4char + 2char

	50
	SenderSubID*
	String
	N
	Broker-ID
Broker-ID who owns this order
Required for New/Replace/Cancel/Query/Execution
4 char

	52
	SendingTime
	UTCTimestamp
	Y
	YYYYMMDD-HH:MM:SS.sss

	56
	TargetCompID*
	String
	Y
	TWSE : XTAI
TPEx : ROCO

	57
	TargetSubID*
	String
	N
	Trading session
Required for New/Replace/Cancel/Query/Execution
“0” Regular Trading 
“2” Odd Lots
“7” Fixed Price
“C” Intraday odd lot trading

	122
	OrigSendingTime
	UTCTimestamp
	N
	YYYYMMDD-HH:MM:SS.sss


*SenderCompID, SenerSubID, TargetCompID and the TargetSubID based on the Message Sender to decide the transmit data. If Brokers send to TWSE, SenderCompID represents the Brokers’(Market+Broker-ID + FIX Socket ID). TargetCompID represents the TWSE: XTAI (or TPEx: ROCO). On the contrary, TWSE send to Brokers, SenderCompID represents the TWSE: XTAI (or TPEx: ROCO). TargetCompID represents the Brokers’ (Market + Broker-ID + FIX Socket ID).

Please find more details as below.
Message Example 1:
       Brokers branch 1161 use the FIX Session apply by headquarter 1160(FIX Socket ID is 01). While brokers make new orders, SenderCompID represents the brokers with FIX connection. SenderSubID represents brokers take actual orders from client site.
	         Tag
Direction
	SenderCompID
(tag 49)
	SenderSubID
(tag 50)
	TargetCompID
(tag 56)
	TargetSubID
(tag 57)

	Broker  TWSE
	T116001
	1161
	XTAI
	0

	TWSE  Broker
	XTAI
	0
	T116001
	1161



[bookmark: _Toc242001390][bookmark: _Toc242002714][bookmark: _Toc243381621][bookmark: _Toc243383121][bookmark: _Toc51031279][bookmark: _Toc55882199][bookmark: _Toc230503947][bookmark: _Toc38298068]Standard Trailer
	Tag
	Field Name
	Data Type
	Req’d
	Comments

	10
	CheckSum
	String
	Y
	


(1) [bookmark: _Toc241927173]Checksum
            The checksum is calculated by summing every byte of the message up to but not including the checksum field itself. This checksum is then transformed into a modulo 256 number and put the result in Tag 10 for further validation. This checksum is then transformed into three ASCII for transmission.
     
For example, if the checksum has been calculated to be 274 then the modulo 256 value is 18 (256 + 18 =274) and put the result in Tag 10.

char *GenerateCheckSum( char *buf, long bufLen )
{
		static char tmpBuf[ 4 ];
		long idx;
		unsigned int cks;

		for( idx=0L, cks=0; idx < bufLen; cks += (unsigned int)buf[ idx++ ] );
			sprintf( tmpBuf, “%03d”, (unsigned int)( cks % 256 ) );
		return( tmpBuf );	}

[bookmark: _Toc238263881][bookmark: _Toc238267086][bookmark: _Toc242001391][bookmark: _Toc242002715][bookmark: _Toc243381622][bookmark: _Toc243383122][bookmark: _Toc38298069]
Session Level Messages
The Session Layer in the FIX Protocol is similar to the TMP Session Sub System.
It is used to create session, Logon validation and message synchronization. Including the Logon, Heartbeat, Test Request, Resend Request, Reject - Session,、Sequence Reset and Logout. These messages are defined as Administrative Messages in FIX protocol. The following section describes each message and provides the message layout.
If a message listed in FIX standard specification is received with a tag that is not in FIX standard specification, the message will be rejected. If a tag follows the FIX standard specification but not supported by TWSE FIX, TWSE will ignore the tag and process the rest of the message.
[bookmark: _Toc244592156][bookmark: _Toc246149122][bookmark: _Toc247519230][bookmark: _Toc247689144][bookmark: _Toc248054580][bookmark: _Toc248054815][bookmark: _Toc248054890][bookmark: _Toc248631287][bookmark: _Toc248641499][bookmark: _Toc283043037][bookmark: _Toc283043092][bookmark: _Toc283055750][bookmark: _Toc283055828][bookmark: _Toc289850698][bookmark: _Toc295392877][bookmark: _Toc295394743][bookmark: _Toc364077424][bookmark: _Toc364078208][bookmark: _Toc526148968][bookmark: _Toc526152971][bookmark: _Toc526426246][bookmark: _Toc13733815][bookmark: _Toc13746076][bookmark: _Toc237250196][bookmark: _Toc239678966][bookmark: _Toc241375675][bookmark: _Toc242001392][bookmark: _Toc242002716][bookmark: _Toc243381623][bookmark: _Toc243383123][bookmark: _Toc38298070]Logon
The logon message authenticates a Broker establishing a connection to TWSE FIX site. After validation, TWSE will acknowledge a Logon message to the Broker to initiate a FIX session.

Logon
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = A

	98
	EncryptMethod
	Int
	Y
	‘0’ (no encryption)

	108
	HeartBtInt
	Int
	Y
	Heartbeat interval in seconds
‘10’

	95
	RawDataLength
	Int
	Y
	Length of RawData
‘5’

	96
	RawData
	data
	Y
	APPEND-NO+KEY-VALUE 
3 digits+2digits

	
	Standard Trailer
	
	Y
	





[bookmark: _Toc237250190][bookmark: _Toc239678968][bookmark: _Toc241375677][bookmark: _Toc242001393][bookmark: _Toc242002717][bookmark: _Toc243381624][bookmark: _Toc243383124]

[bookmark: _Toc38298071]Heartbeat
The Heartbeat could be used in two ways:
(1) When either end of a FIX connection has not sent any data for 10 seconds (HeartBtInt), it will transmit a Heartbeat message. 
(2) When either end of the connection has not received any data for (HeartBtInt)   +“some reasonable transmission time” (use 20% of HeartBtInt field) seconds, it will transmit a Test Request message. Acceptor needs to acknowledge a Heartbeat containing the TestReqID. If there is still no Heartbeat message received after (HeartBtInt) + “some reasonable transmission time” (use 20% of HeartBtInt field) seconds then the connection should be considered lost and corrective action be initiated.

Heartbeat
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = 0

	112
	TestReqID
	String
	N
	Required when the heartbeat is the result of a Test Request message.

	
	Standard Trailer
	
	Y
	


[bookmark: _Toc51031282][bookmark: _Toc55882202][bookmark: _Toc230503950]
[bookmark: _Toc239678969][bookmark: _Toc241375678][bookmark: _Toc242001394][bookmark: _Toc242002718][bookmark: _Toc243381625][bookmark: _Toc243383125][bookmark: _Toc38298072]Test Request
The test request message could be sent by both sides. This message is used to check sequence numbers or verifies communication line status. Once receive this message, the opposite application responds to the Test Request with a Heartbeat containing the TestReqID.

Test Request
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = 1

	112
	TestReqID
	String
	Y
	This identifier should be returned in the Heartbeat response.

	
	Standard Trailer
	
	Y
	


[bookmark: _Toc51031283][bookmark: _Toc55882203][bookmark: _Toc230503951][bookmark: _Toc239678970][bookmark: _Toc241375679][bookmark: _Toc242001395][bookmark: _Toc242002719][bookmark: _Toc243381626][bookmark: _Toc243383126][bookmark: _Toc38298073]Resend Request
The resend request is sent by the receiving application to initiate the retransmission of messages. This function is utilized if a sequence number gap is detected, if the receiving application lost a message, or as a function of the initialization process.

      The resend request can be divided to three ways: 
(1) To request a single message：BeginSeqNo = EndSeqNo。
(2) To request a range of messages：BeginSeqNo = first message of range, EndSeqNo = last message of range.
For example, BeginSeqNo = 7, EndSeqNo = 9, represents resend of message 7 to 9.
(3) To request all messages subsequent to a particular message: BeginSeqNo = first message of range, EndSeqNo = 0 (represents infinity). 
For example, BeginSeqNo = 7, EndSeqNo = 0, represents from message 7 to the infinity.

Resend Request
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = 2

	7
	BeginSeqNo
	Int
	Y
	

	16
	EndSeqNo
	Int
	Y
	

	
	Standard Trailer
	
	Y
	



[bookmark: _Toc51031284][bookmark: _Toc55882204][bookmark: _Toc230503952][bookmark: _Toc239678971][bookmark: _Toc241375680][bookmark: _Toc242001396][bookmark: _Toc242002720][bookmark: _Toc243381627][bookmark: _Toc243383127][bookmark: _Toc38298074]Reject – Session Level
The reject message should be issued when a message is received but cannot be properly processed due to a session-level rule violation. Tag 58 will explain the reason for rejection. RefTagID (371) means the tag number failed to pass the validation. RefSeqNum (45) means the MsgSeqNum of rejected message.

Reject– Session Level
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = 3

	45
	RefSeqNum
	Int
	Y
	MsgSeqNum of rejected message

	371
	RefTagID
	Int
	N
	The tag failing validation

	372
	RefMsgType
	String
	N
	MsgType of the message in error

	373
	SessionRejectReason
	Int
	N
	Refer to FIX documentation

	58
	Text
	String
	N
	Message to explain the error

	
	Standard Trailer
	
	Y
	


[bookmark: _Toc51031285][bookmark: _Toc55882205][bookmark: _Toc230503953]*For example, 58=CODE: 1-1-21 VALUE OUT OF BOUNDS: Value out of bounds. Field: HandlInst (tag #21) Value: 4 Bounds: handlinst

[bookmark: _Toc241375681][bookmark: _Toc242001397][bookmark: _Toc242002721][bookmark: _Toc243381628][bookmark: _Toc243383128][bookmark: _Toc38298075]Sequence Reset
Sequence Reset use the GapFillFlag (123) can be divided to two modes:
(1) Gap Fill Mode Y
      The acceptor receive the Resend Request, the sending application may choose not to send a message (e.g. an aged order, Heart Beats and Test Requests).
For example, the acceptor issues a Resend Request for resend the message from 5 to 10. Message Sequence Number and the Message Type are as follows.
	Message Sequence Number
	Message Type
	Content of Message

	5
	Session Level Message
	HeartBeat 35=0

	6
	Session Level Message
	HeartBeat 35=0

	7
	Application Message
	New Order Single 35=D

	8
	Application Message
	Order Cancel/Replace Request 35=G

	9
	Session Level Message
	HeartBeat 35=0

	10
	Session Level Message
	HeartBeat 35=0


      
The acceptor acknowledge by:
For Session Level Messages only send the Session Reject Message (Reject – Session) but for the Application Messages will be resend totally.       
  35=4 | 34=5 | 36=7 | 123=Y Original resend sequence number 5 but reset to number 7 instead.
  35=D | 34=7 | 43=Y Resend sequence number 7. The PossDupFlag is Y.
  35=G | 34=7 | 43=Y Resend sequence number 8. The PossDupFlag is Y.
  35=4 | 34=9 | 36=11 | 123=Y Original resend sequence number 9 but reset to number 11 instead.

(2) Reset  N or not present
      The “Sequence Reset-Reset” mode should ONLY be used to recover from a disaster situation, which cannot be recovered via “Gap Fill” mode.

Sequence Reset
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = 4

	123
	GapFillFlag
	Boolean
	N
	Normally present and set to “Y”

	36
	NewSeqNo
	Int
	Y
	Must only increase expected SeqNo

	
	Standard Trailer
	
	Y
	


[bookmark: _Toc51031286][bookmark: _Toc55882206][bookmark: _Toc230503954][bookmark: _Toc239678973][bookmark: _Toc241375682][bookmark: _Toc242001398][bookmark: _Toc242002722][bookmark: _Toc243381629][bookmark: _Toc243383129]
[bookmark: _Toc38298076]Logout
      The Logout message used in three ways:
(1) Brokers Logon failure. TWSE will acknowledge the Logout and the Logout reason will be described in tag 58. 
(2) After processing the daily procedure, Brokers can use Logout message to initiate the termination of a connection.
(3) TWSE will send the Logout message directly. For instance, daily day-end job and abnormal scenario. Logout reason will be described in tag 58.
     
     Disconnection without the exchange of logout messages should be interpreted as an abnormal condition. Before actually closing the session, the logout initiator should wait for the opposite side to respond with a confirming logout message. After sending the Logout message, the logout initiator should not send any messages unless requested to do so by the logout acceptor via a ResendRequest.
      If the initiator did not receive any logout message from acceptor before timeout (5 seconds), the session will be disconnected. 

Logout
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = 5

	58
	Text
	String
	N
	

	
	Standard Trailer
	
	Y
	


[bookmark: _Toc51031288][bookmark: _Toc55882208][bookmark: _Toc230503956][bookmark: _Toc238263882][bookmark: _Toc238267087][bookmark: _Toc242001399][bookmark: _Toc242002723]
For example:
58=1202-KEY-VALUE ERROR
58=<license-id> + Connection close on socket


[bookmark: _Toc243381630][bookmark: _Toc243383130][bookmark: _Toc38298077]
Application Messages
The Application Layer is similar to the TMP “Trading Sub System”. Provide the New Order Single, Order Cancel/Replace Request, Order Cancel Request, Order Status Request, Execution Report, Order Cancel Reject.
[bookmark: _Toc244592165][bookmark: _Toc246149131][bookmark: _Toc247519239][bookmark: _Toc247689153][bookmark: _Toc51031289][bookmark: _Toc55882209][bookmark: _Toc230503957][bookmark: _Toc239678975][bookmark: _Toc241375684][bookmark: _Toc242001400][bookmark: _Toc242002724][bookmark: _Toc243381631][bookmark: _Toc243383131]If a message listed in FIX standard specification is received with a tag that is not in FIX standard specification, the message will be rejected. If a tag follows the FIX standard specification but not supported by TWSE FIX, TWSE will ignore the tag and process the rest of the message.
[bookmark: _Toc248054589][bookmark: _Toc248054824][bookmark: _Toc248054899][bookmark: _Toc248631296][bookmark: _Toc248641508][bookmark: _Toc283043046][bookmark: _Toc283043101][bookmark: _Toc283055759][bookmark: _Toc283055837][bookmark: _Toc289850707][bookmark: _Toc295392886][bookmark: _Toc295394752][bookmark: _Toc364077433][bookmark: _Toc364078217][bookmark: _Toc526148977][bookmark: _Toc526152980][bookmark: _Toc526426255][bookmark: _Toc13733824][bookmark: _Toc13746085][bookmark: _Toc38298078]New Order Single
New Order Single
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = D

	11
	ClOrdID
	String
	Y
	ClOrdID is a unique ID code provided by the broker when placing an order. In cancel and quantity change order, ClOrdID and OrigClOrdID are correlated.
12 char

	37
	OrderID
	String
	Y
	[ORDER-NO]
5 chars

	1
	Account
	String
	Y
	Exchange Account No
[IVACNO]
7 digits

	55
	Symbol
	String
	Y
	[STOCK-NO]
6 char

	54
	Side
	Char
	Y
	‘1’ Buy
‘2’ Sell

	60
	TransactTime
	UTCTimestamp
	Y
	YYYYMMDD-HH:MM:SS.sss

	38
	OrderQty
	Qty
	Y
	Max 6 digits
Regular, FixedPrice
Order Qty base on trading unit
OddLots, Intraday odd lot trading
Order Qty base on shares 

	40
	OrdType
	Char
	Y
	Regular
‘1’ Market
Regular, FixedPrice, OddLots, Intraday odd lot trading
‘2’ Limit Price

	59
	TimeInForce
	Char
	Y
	Regular, FixedPrice, OddLots, Intraday odd lot trading
‘0’ Day
Regular
‘3’ IOC(Immediate Or Cancel)
‘4’ FOK(Fill Or Kill)

	44
	Price
	Price
	Y
	Max 5 digits + 4 decimals
Regular(Limit Price), OddLots, Intraday odd lot trading
Order Price
Regular(Market Price)
Fill 0 only
FixedPrice
Ignored

	10000
	TwseIvacnoFlag
	Char
	Y
	Regular, FixedPrice, OddLots, Intraday odd lot trading
Notes of Investors’ Order
Channel [IVACNO-FLAG]
‘1’ Normal(FIX)
‘2’ ATM(FIX)
‘3’ DMA Order(FIX)
‘4’ Internet(FIX)
‘5’ Voice(FIX)
‘6’ API(FIX)

	10001
	TwseOrdType
	Char
	Y
	Regular, FixedPrice
[ORDER-TYPE]
‘0’ Normal
‘1’ Purchase on Margin(Via Securities Finance)
‘2’ Short Sell(Via Securities Finance)
‘3’ Purchase on Margin(Via Securities Firms)
‘4’ Short Sell(Via Securities Firms)
‘5’ SBL Short Sell type 5
‘6’ SBL Short Sell type 6

OddLots, Intraday odd lot trading
‘0’ Normal

	10002
	TwseExCode
	Char
	Y
	‘0’ Regular, FixedPrice
‘2’ OddLots, Intraday odd lot trading

	10004
	TwseRejStaleOrd
(Reserved)
	Boolean
	Y
	Regular
Checks the TransactTime to verify that it is within a given seconds of the system time.
Y if not, reject it.
N don’t check TransactTime.

FixedPrice, OddLots, Intraday odd lot trading
Ignored

	
	Standard Trailer
	
	Y
	



[bookmark: _Toc51031290][bookmark: _Toc55882210][bookmark: _Toc230503958][bookmark: _Toc239678976][bookmark: _Toc241375685][bookmark: _Toc242001401][bookmark: _Toc242002725][bookmark: _Toc243381632][bookmark: _Toc243383132][bookmark: _Toc38298079]
Order Cancel / Replace Request
When order cancel/replace request, QrderQty (38) and Price (44) can’t set at the same time.
· The request for changing Quantity, Price (44) must fill in ‘0’; the request for changing Price, OrderQty (38) must fill in ‘0’.
· The request for changing Quantity in Regular, FixedPrice and Old Lot, OrderQty (38) is meant for decrease quantity.
· The request for changing Price (44) is only applied to Regular by Limit Price (40=2).
Order Cancel / Replace Request
	[bookmark: _Toc51031291][bookmark: _Toc55882211]Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = G

	41
	OrigClOrdID
	String
	Y
	ClOrdID of the previous order (NOT the initial order of the day) when canceling or replacing an order.

	11
	ClOrdID
	String
	Y
	Unique ID
12 char

	37
	OrderID
	String
	Y
	[ORDER-NO]
5 chars
Must match original order.

	1
	Account
	String
	Y
	Must match original order.

	55
	Symbol
	String
	Y
	Must match original order

	54
	Side
	Char
	Y
	Must match original order

	60
	TransactTime
	UTCTimestamp
	Y
	YYYYMMDD-HH:MM:SS.sss

	38
	OrderQty
	Qty
	Y
	Max 6 digits
Regular
Decrease quantity(Trading unit)
If change Price, OrderQty must set to 0, and vise versa.
FixedPrice
Decrease quantity(Trading unit)
OddLots, Intraday odd lot trading
Decrease quantity(Shares)

	40
	OrdType
	Char
	Y
	Regular
‘1’ Market
Regular, FixedPrice, OddLots, Intraday odd lot trading
‘2’ Limit Price

	44
	Price
	Price
	Y
	Max 5 digits + 4 decimals
Regular
If change OrderQty, Price must set to 0, and vise versa.
Fixed Price
Ignored

	10000
	TwseIvacnoFlag
	Char
	Y
	Regular, FixedPrice, OddLots, Intraday odd lot trading
Notes of Investors’ Order
Channel [IVACNO-FLAG]
‘1’ Normal(FIX)
‘2’ ATM(FIX)
‘3’ DMA Order(FIX)
‘4’ Internet(FIX)
‘5’ Voice(FIX)
‘6’ API(FIX)

	10001
	TwseOrdType
	Char
	Y
	Regular, FixedPrice
[ORDER-TYPE]
‘0’ Normal
‘1’ Purchase on Margin (Via Securities Finance)
‘2’ Short Sell (Via Securities Finance)
‘3’ Purchase on Margin (Via Securities Firms)
‘4’ Short Sell (Via Securities Firms)
‘5’ SBL Short Sell type 5
‘6’ SBL Short Sell type 6

OddLots, Intraday odd lot trading
‘0’ Normal

	10002
	TwseExCode
	Char
	Y
	‘0’ Regular, Fixed Price 
‘2’ OddLots, Intraday odd lot trading

	10004
	TwseRejStaleOrd
(Reserved)
	Boolean
	Y
	Regular
Checks the TransactTime to verify that it is within a given seconds of the system time.
Y if not, reject it.
N don’t check TransactTime.

Fixed Price, Odd Lots, Intraday odd lot trading
Ignored

	
	Standard Trailer
	
	Y
	


[bookmark: _Toc230503959][bookmark: _Toc239678977][bookmark: _Toc241375686][bookmark: _Toc242001402][bookmark: _Toc242002726][bookmark: _Toc243381633][bookmark: _Toc243383133]


[bookmark: _Toc38298080]Order Cancel Request
Order Cancel Request
	Tag
	Field Name
	Data Type
	Req’d
	Comments

	
	Standard Header
	
	Y
	MsgType = F

	41
	OrigClOrdID
	String
	Y
	ClOrdID of the previous order (NOT the initial order of the day) when canceling or replacing an order.

	11
	ClOrdID
	String
	Y
	Unique ID
12 char

	37
	OrderID
	String
	Y
	[ORDER-NO]
5 chars
Must match original order

	1
	Account
	String
	Y
	Must match original order.

	55
	Symbol
	String
	Y
	Must match original order

	54
	Side
	Char
	Y
	Must match original order

	60
	TransactTime
	UTCTimestamp
	Y
	YYYYMMDD-HH:MM:SS.sss

	10000
	TwseIvacnoFlag
	Char
	Y
	Regular, FixedPrice, OddLots, Intraday odd lot trading
Notes of Investors’ Order
Channel [IVACNO-FLAG]
‘1’ Normal(FIX)
‘2’ ATM(FIX)
‘3’ DMA Order(FIX)
‘4’ Internet(FIX)
‘5’ Voice(FIX)
‘6’ API(FIX)

	10002
	TwseExCode
	Char
	Y
	‘0’ Regular, Fixed Price 
‘2’ Odd Lots, Intraday odd lot trading

	10004
	TwseRejStaleOrd
(Reserved)
	Boolean
	Y
	Regular
Checks the TransactTime to verify that it is within a given seconds of the system time.
Y if not, reject it.
N don’t check TransactTime.

Fixed Price, Odd Lots, Intraday odd lot trading
Ignored

	
	Standard Trailer
	
	Y
	


[bookmark: _Toc230503960][bookmark: _Toc239678978][bookmark: _Toc241375687][bookmark: _Toc242001403][bookmark: _Toc242002727][bookmark: _Toc243381634][bookmark: _Toc243383134][bookmark: _Toc38298081]
Order Status Request
[bookmark: _Toc247519244][bookmark: _Toc247689158][bookmark: _Toc247449359][bookmark: _Toc247519245][bookmark: _Toc247689159][bookmark: _Toc247519246][bookmark: _Toc247689160]Brokers through the order status query to get the order status. TWSE will acknowledge Order Status Request via Execution Report message. From LeavesQty (151) get the amount of quantity which open for further Execution. CumQty (14) get the currently executed quantity. In this scenario, the quantity of OrderQty (38) will be equal to the quantity of LeavesQty (151).
Order Status Request
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = H

	11
	ClOrdID
	String
	Y
	ClOrdID of the order to query

	37
	OrderID
	String
	Y
	[ORDER-NO]
5 chars
Must match original order

	55
	Symbol
	String
	Y
	Must match original order

	54
	Side
	Char
	Y
	Must match original order

	10000
	TwseIvacnoFlag
	Char
	Y
	Regular, FixedPrice, OddLots, Intraday odd lot trading
Notes of Investors’ Order
Channel [IVACNO-FLAG]
‘1’ Normal(FIX)
‘2’ ATM(FIX)
‘3’ DMA Order(FIX)
‘4’ Internet(FIX)
‘5’ Voice(FIX)
‘6’ API(FIX)

	10002
	TwseExCode
	Char
	Y
	‘0’ Regular, Fixed Price
‘2’ Odd Lots, Intraday odd lot trading

	
	Standard Trailer
	
	Y
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Execution Report
Execution Report
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = 8

	37
	OrderID
	String
	Y
	[ORDER-NO]

	11
	ClOrdID
	String
	N
	Unique ID
12 char

	41
	OrigClOrdID
	String
	N
	ClOrdID of the previous order
(NOT the initial order of the day) when canceling or replacing an order.

	17
	ExecID
	String
	Y
	Order reports
unique serial number
ClOrdID
(will be 0(zero) for ExecType=I))
12 char

Trade reports
Unique number
Side + Market trx no
12 char

	150
	ExecType
	Char
	Y
	‘0’ New
‘4’ Canceled
‘5’ Replace
‘8’ Rejected(Ref. Tag 58)
‘F’ Trade
‘I’ Order Status
‘D’ Restated(Ref. Tag 378)

	39
	OrdStatus
	Char
	Y
	‘0’ New
‘1’ Partial fill
‘2’ Fill
‘4’ Canceled
‘8’ Rejected(Ref. Tag 58) 

	103
	OrdRejReason
	Int
	N
	Only exists when status code != 00
99 = Other

	378
	ExecRestatementReason
	Int
	N
	Only exists when unsolicited cancel by Exchange
8 Exchange option

	1
	Account
	String
	N
	Exchange Account No
[IVACNO]
7 digits

	55
	Symbol
	String
	Y
	[STOCK-NO]
6 char

	54
	Side
	Char
	Y
	‘1’ Buy
‘2’ Sell

	60
	TransactTime
	UTCTimestamp
	Y
	YYYYMMDD-HH:MM:SS.sss
Order Report
[ORDER-TIME]

Trade Report
[MTHTIME]

	38
	OrderQty
	Qty
	N
	Max 6 digits
Regular, Fixed Price
trading unit
Odd Lots, Intraday odd lot trading
shares 

	40
	OrdType
	Char
	N
	Regular
‘1’ Market Price
Regular, FixedPrice, OddLots, Intraday odd lot trading
‘2’ Limit Price

	59
	TimeInForce
	Char
	N
	Regular, FixedPrice, OddLots, Intraday odd lot trading
‘0’ Day
Regular
‘3’ IOC (Immediate Or Cancel)
‘4’ FOK (Fill Or Kill)

	44
	Price
	Price
	N
	Order Price
Max 5 digits + 4 decimals

	32
	LastQty
	Qty
	N
	Match quantity
Max 6 digits
[MTHQTY]
Regular, FixedPrice
Trading unit
OddLots, Intraday odd lot trading
Shares

	31
	LastPx
	Price
	N
	Match price
Max 5 digits + 4 decimals

	151
	LeavesQty
	Qty
	Y
	Amount of quantity open for further execution. 
Max 6 digits
[AFTER-QUANTITY]
Regular, Fixed Price
Trading unit
Odd Lots, Intraday odd lot trading
Shares

	14
	CumQty
	Qty
	Y
	Currently executed quantity 
Max 6 digits
Regular, Fixed Price
trading unit

Odd Lots, Intraday odd lot trading
shares

	6
	AvgPx
	Price
	Y
	‘0’

	58
	Text
	String
	N
	status code + msg text Maximum 100 char

	10000
	TwseIvacnoFlag
	Char
	N
	Order reports only
Regular, FixedPrice, OddLots, Intraday odd lot trading
Notes of Investors’ Order
Channel [IVACNO-FLAG]
‘1’ Normal(FIX)
‘2’ ATM(FIX)
‘3’ DMA Order(FIX)
‘4’ Internet(FIX)
‘5’ Voice(FIX)
‘6’ API(FIX)

	10001
	TwseOrdType
	Char
	N
	[ORDER-TYPE]
Regular, FixedPrice
‘0’ Normal‘1’ Purchase on Margin(Via Securities Finance)
‘2’ Short Sell(Via Securities Finance)
‘3’ Purchase on Margin(Via Securities Firms)
‘4’ Short Sell(Via Securities Firms)
‘5’ SBL Short Sell type 5
‘6’ SBL Short Sell type 6
OddLots, Intraday odd lot trading
‘0’ Normal

	10002
	TwseExCode
	Char
	Ｙ
	‘0’ Regular, FixedPrice
‘2’ OddLots, Intraday odd lot trading

	
	Standard Trailer
	
	Y
	



Please note:
   
For Order Report
· No Pending New in Order Report
· Please refer the actual order quantity OrderQty (38) and amount of quantity for further execution LeavesQty (151)
· The executed quantity for this transaction LastQty (32) will be 0
· Error Messages please refer to Text (58) for error details.

For Trade Report
· The trade report of TMP Session will include all the data of TMP and FIX trade report. However, FIX trade report will only reply the trade report through the FIX platform.
· Please refer to current executed quantity CumQty(14) and executed quantity for this transaction LastQty (32)
· The actual order quantity OrderQty (38) and amount of quantity for further execution LeavesQty (151) will be 0
· Do not calculate the AvgPx (6). This value is always 0
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Order Cancel Reject
Order Cancel Reject
	Tag
	Field Name
	Data Type
	Req'd
	Comments

	
	Standard Header
	
	Y
	MsgType = 9

	37
	OrderID
	String
	Y
	[ORDER-NO]

	11
	ClOrdID
	String
	Y
	Unique ID
12 char

	41
	OrigClOrdID
	String
	Y
	ClOrdID of the previous order
(NOT the initial order of the day) when canceling or replacing an order.

	39
	OrdStatus
	Char
	Y
	Current order status.
“8” Rejected(Ref. Tag 58)

	1
	Account
	String
	N
	Exchange Account No
[IVACNO]
7 digits	

	60
	TransactTime
	UTCTimestamp
	N
	YYYYMMDD-HH:MM:SS.sss

Order Report
[MESSAGE-TIME]

	434
	CxlRejResponseTo
	Char
	Y
	Identifies the type of request
1 – Order Cancel Request
2 – Order Cancel/Replace Request

	102
	CxlRejReason
	Int
	N
	99 = Other

	58
	Text
	String
	N
	status code + msg text Maximum 100 char

	
	Standard Trailer
	
	Y
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Business Message Reject
Business Message Reject
	Tag
	Field Name
	Data Type
	Req’d
	Comments

	
	Standard Header
	
	Y
	MsgType = j

	45
	RefSeqNum
	Int
	N
	MsgSeqNum of rejected message

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

	380
	BusinessRejectReason
	Int
	Y
	Code to identify reason for a Business Message Reject message.
3 = Unsupported Message Type

	58
	Text
	String
	N
	status code + msg text
Maximum 100 char

	
	Standard Trailer
	
	Y
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Error Message
Based on diverse system vendors and different system designers the Broker’s user interface and message will not be the same. According to the information in this document could help to understand the structure of transforming data and the format between TWSE and Brokers. If there are any exceptions, please refer to the system user manual provided by the system vendor or your own IT department. If this scenario still cannot be excluded, please contact TWSE System Development Department for more information. TWSE will pass the messages to Brokers as follows. As mentioned, these messages will not be the same in Brokers’ Site (Depends on the System). Hereby, this section only describe the messages generate by TWSE and the actions related these.
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	Reject Status
	Message Content
	Actions of Brokers

	0
	Bad Format
	Check and revise the FIX format

	1
	Value out of Bounds
	Check and revise the content of the message

	2
	Missing Required Fields
	Check and revise the required fields

	4
	Unknown Field
	Check and revise the error field

	5
	Field Empty
	Check and revise the error field

	6
	Field Out of Order
	Check and revise the field order

	10
	Invalid Tag Number
	Check and revise the error field

	11
	Non-RawData Field Contains SOH-Delimiter
	Check and revise the error field

	100
	Message Malformed
	Check and revise the content of the message

	101
	Message Type Unknown
	Check and revise the message type

	110
	CompID
(Illegal or Missing CompID)
	Check and revise the CompID

	114
	Incorrect Data Length
	Check and revise the Checksum field

	201
	Optional Session Rule Violated
	Check and revise (tag 8/9/35) and revise the fields 

	204
	Session Logon Blocked
	Contact TWSE and revise Session
Status

	205
	Session On Hold
	Contact TWSE and revise Session Status
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	Status Code
	Message Content
	FIX GW Msg Type
	Actions of Brokers

	1201
	RawData Not Found
	 35=5
	Check and revise RawData

	1202
	KEY-VALUE ERROR
	 35=5
	Check and revise KEY-VALUE

	1203
	APPEND-NO EQUAL 0
	35=5
	Check and revise APPEND NO

	1204
	RawDataLength Not Found
	35=5
	Check and revise RawDataLength

	1205
	TargetSubID Error
	35=8/9
	Check and revise TargetSubID

	1206
	MsgType Error
	35=j
	Check and revise MsgType

	1207
	HeartBtInt Value Error
	35=5
	Check and revise HeartBtInt

	1208
	RawDataLength Value Error
	35=5
	Check and revise RawDataLength

	1209
	HeartBtInt Not Found
	35=5
	Check and revise HeartBtInt

	1286
	TRADE SUSPENDED
	35=5
	Logout
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	Status Code
	Message Content
	FIX GW Msg Type
	Actions of Brokers
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	TIME IS OVER
	35=8/9
	Time is over.

	0002
	TIME IS EARLY
	35=8
	Time is early. Please key in the order
later.

	0003
	QUERY LATER ON
	35=8
	Order matching. Please query later on.

	0004
	WAIT FOR MATCH
	35=8/9
	Order matching. Please key in the order later.

	0005
	ORDER NOT FOUND
	35=8/9
	Check the execution report to see if the order success and check all fields

	0011
	CHANGE ORDER ERROR
	35=9
	OrderQty and Price cannot be in zero at the same time in a message.

	0012
	BROKER-NO ERROR
	35=8/9
	Check and revise BROKER-NO
FIX Field SenderSubID

	0013
	BRANCH-NO ERROR
	35=8/9
	Check and revise the BRANCH-NO FIX Field SenderSubID

	0014
	IVACNO ERROR
	35=8/9
	Check and revise investors’ accounts
FIX Field Account

	0016
	TERM-ID ERROR
	35=8/9
	Check and revise TERM-ID
FIX Field OrderID first code

	0018
	SEQ-NO ERROR
	35=8/9
	Check and revise SEQ-NO
FIX Field OrderID last four code

	0019
	IVACNO-FLAG
	35=8/9
	Check and revise investors’ order channel
FIX Field TwseIvacnoFlag

	0020
	STOCK-NO ERROR
	35=8/9
	Check and revise STOCK-NO
FIX Field Symbol

	0021
	PRICE ERROR
	35=8/9
	Check and revise PRICE
FIX Field Price

	0022
	QUANTITY ERROR
	35=8/9
	Check and revise QUANTITY;
FIX Field OrderQty

	0024
	BUY-SELL-CODE ERROR
	35=8/9
	Check and revise BUY-SELL-CODE
FIX Field Side

	0025
	ORDER TYPE ERROR
	35=8/9
	Check and revise ORDER TYPE
FIX Field TwseOrdType

	0026
	EXCHANGE-CODE ERROR
	35=8/9
	Check and revise TwseExCode

	0028
	FOREIGNER NOT ALLOWED
	35=8
	Foreigner not allowed to trade this stock.

	0029
	TRUST TRADE VIOLATE
	35=8/9
	Check and revise order type
FIX Field TwseOrdType

	0030
	QUANTITY OVER LIMIT
	35=8
	Foreigner buy-sell quantity over limit.

	0031
	QUANTITY WAS CUT
	35=8
	Foreigner buy-sell quantity was cut.
An IOC order automatically cuts any part of the order that doesn’t fill immediately.

	0032
	DELETE OVER QUANTITY
	35=8
	Delete over quantity.

	0033
	CHANGE，DELETE OR QUERY ONLY
	35=8
	Total order amount over the limit, allowed cancel, replace and query only.

	0035
	BUY QUANTITY OVER ABNORMAL STOCK LIMIT！
	35=8
	Check and revise order quantity (abnormal stock 60,000,000).

	0036
	SELL QUANTITY OVER ABNORAML STOCK LIMIT！
	35=8
	Check and revise order quantity (abnormal stock 60,000,000).

	0038
	Short sell forbidden
	35=8
	Check and revise order, stocks do not allowed short selling 
FIX Field TwseOrdType

	0040
	Duplicate OrderID
	35=8
	Check OrderID if duplicate.
FIX Field ClOrdID

	0043
	Stock  suspended
	35=8
	Check and revise order, stock be suspended
FIX Field Symbol

	0045
	Stock closed
	35=8/9
	Check and revise order, stock be closed
FIX Field Symbol

	0046
	OrdType Error
	35=8/9
	Check and revise TwseOrdType 

	0047
	TimeInForce Error
	35=8
	Check and revise TimeInForce

	0048
	IOC, FOK Not Fill
	35=8
	IOC, FOK don’t get matched immediately

	0049
	Market, IOC, FOK forbidden
	35=8
	During the period of call auction,  Market, IOC and FOK won't be accepted

	0050
	No Leaves Qty
	35=8/9
	Check execution report

	0051
	QUANTITY WAS CUT
	35=8
	Market or IOC order which execution price of parts of order lies outside the price range of intraday volatility interruption was cut, and the remaining quantity lies inside the price range was partial filled.

	0052
	Intra-day Volatility Interruption
	35=8
	Market, FOK or IOC order which execution price of order lies outside the price range of intraday volatility interruption was rejected.

	0053
	Change Price Forbidden
	35=9
	Orders won't be allowed to change price, only Limit can changed price.

	0089
	Error Over Limit
	35=8/9
	Error over limit, please inform TWSE

	0097
	Time Difference
	35=8/9
	Transaction Time of Order is over a given seconds of the system time, please re-key in Order
FIX Field TransactTime

	0099
	CALL COMPUTER CENTER
	35=8/9
	Enquiry for order success or call TWSE computer center

	0200
	SYSTEM NOT READY
	35=8/9
	Please hold until Tandem ready

	0221
	SenderSubID Error
	35=8/9
	Check and revise SenderSubID

	0222
	ClOrdID Length Error
	35=8/9
	Check and revise ClOrdID

	0223
	TransactTime Error
	35=8/9
	Check and revise TransactTime

	0224
	OrderID Length Error
	35=8/9
	Check and revise OrderID

	0225
	Account Length Error
	35=8/9
	Check and revise Account

	0226
	Symbol Length Error
	35=8/9
	Check and revise Symbol

	0227
	OrderQty Length Error
	35=8/9
	Check and revise OrderQty

	0228
	Price Length Error
	35=8/9
	Check and revise Price

	0229
	TwseIvacnoFlag Length Error
	35=8/9
	Check and revise TwseIvacnoFlag

	0230
	TwseOrdType Length Error
	35=8/9
	Check and revise TwseOrdType

	0231
	TwseExCode Length Error
	35=8/9
	Check and revise TwseExCode

	0232
	OrigClOrdID Length Error
	35=8/9
	Check and revise OrigClOrdID

	0233
	TwseRejStaleOrd Length Error
	35=8/9
	Check and revise TwseRejStaleOrd

	0241
	SenderSubID Not Found
	35=8/9
	Check and revise SenderSubID

	0242
	ClOrdID Not Found
	35=8/9
	Check and revise ClOrdID

	0243
	TransactTime Not Found
	35=8/9
	Check and revise TransactTime

	0244
	OrderID Not Found
	35=8/9
	Check and revise OrderID

	0245
	Account Not Found
	35=8/9
	Check and revise Account

	0246
	Symbol Not Found
	35=8/9
	Check and revise Symbol

	0247
	Side Not Found
	35=8/9
	Check and revise Side

	0248
	OrderQty Not Found
	35=8/9
	Check and revise OrderQty

	0249
	OrdType Not Found
	35=8/9
	Check and revise OrdType

	0250
	TimeInForce Not Found
	35=8/9
	Check and revise TimeInForce

	0251
	Price Not Found
	35=8/9
	Check and revise Price

	0252
	TwseIvacnoFlag Not Found
	35=8/9
	Check and revise TwseIvacnoFlag

	0253
	TwseOrdType Not Found
	35=8/9
	Check and revise TwseOrdType

	0254
	TwseExCode Not Found
	35=8/9
	Check and revise TwseExCode

	0255
	OrigClOrdID Not Found
	35=8/9
	Check and revise OrigClOrdID

	0256
	TwseRejStaleOrd Not Found
	35=8/9
	Check and revise TwseRejStaleOrd
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[bookmark: _Toc38298089]Fixed Price Status Code
	Status Code
	Message Content
	FIX GW Msg Type

	7001
	TIME IS OVER
	35=8/9

	7002
	TIME IS EARLY
	35=8

	7005
	ORDER NOT FOUND
	35=8/9

	7012
	BROKER-NO ERROR
	35=8/9

	7013
	BRANCH-NO ERROR
	35=8/9

	7014
	IVACNO ERROR
	35=8/9

	7016
	TERM-ID ERROR
	35=8/9

	7018
	SEQ-NO ERROR
	35=8/9

	7019
	IVACNO-FLAG
	35=8/9

	7020
	STOCK-NO ERROR
	35=8/9

	7021
	PRICE ERROR
	35=8/9

	7022
	QUANTITY ERROR
	35=8/9

	7024
	BUY-SELL-CODE ERROR
	35=8/9

	7025
	ORDER TYPE ERROR
	35=8/9

	7026
	EXCHANGE-CODE ERROR
	35=8/9

	7029
	TRUST TRADE VIOLATE
	35=8/9

	7030
	QUANTITY OVER LIMIT
	35=8

	7031
	QUANTITY WAS CUT
	35=8

	7032
	DELETE OVER QUANTITY
	35=8

	7033
	CHANGE，DELETE OR QUERY ONLY
	35=8

	7035
	BUY QUANTITY OVER ABNORMAL STOCK LIMIT！
	35=8

	7036
	SELL QUANTITY OVER ABNORAML STOCK LIMIT！
	35=8

	7038
	Short sell forbidden
	35=8

	7039
	Proprietary trade forbidden
	35=8

	7040
	Duplicate OrderID
	35=8

	7041
	SBL NOT ALLOWED
	35=8

	7043
	Stock suspended
	35=8

	7046
	OrdType Error
	35=8/9

	7047
	TimeInForce Error
	35=8

	7089
	Error Over Limit
	35=8/9

	7099
	CALL COMPUTER CENTER
	35=8/9

	7200
	SYSTEM NOT READY
	35=8/9

	7221
	SenderSubID Error
	35=8/9

	7222
	ClOrdID Length Error
	35=8/9

	7223
	TransactTime Error
	35=8/9

	7224
	OrderID Length Error
	35=8/9

	7225
	Account Length Error
	35=8/9

	7226
	Symbol Length Error
	35=8/9

	7227
	OrderQty Length Error
	35=8/9

	7228
	Price Length Error
	35=8/9

	7229
	TwseIvacnoFlag Length Error
	35=8/9

	7230
	TwseOrdType Length Error
	35=8/9

	7231
	TwseExCode Length Error
	35=8/9

	7232
	OrigClOrdID Length Error
	35=8/9

	7233
	TwseRejStaleOrd Length Error
	35=8/9

	7241
	SenderSubID Not Found
	35=8/9

	7242
	ClOrdID Not Found
	35=8/9

	7243
	TransactTime Not Found
	35=8/9

	7244
	OrderID Not Found
	35=8/9

	7245
	Account Not Found
	35=8/9

	7246
	Symbol Not Found
	35=8/9

	7247
	Side Not Found
	35=8/9

	7248
	OrderQty Not Found
	35=8/9

	7249
	OrdType Not Found
	35=8/9

	7250
	TimeInForce Not Found
	35=8/9

	7251
	Price Not Found
	35=8/9

	7252
	TwseIvacnoFlag Not Found
	35=8/9

	7253
	TwseOrdType Not Found
	35=8/9

	7254
	TwseExCode Not Found
	35=8/9

	7255
	OrigClOrdID Not Found
	35=8/9

	7256
	TwseRejStaleOrd Not Found
	35=8/9



[bookmark: _Toc38298090]
Odd Lot Status Code
	Status Code
	Message Content
	FIX GW Msg Type

	2001
	TIME IS OVER
	35=8/9

	2002
	TIME IS EARLY
	35=8

	2012
	BROKER-NO ERROR
	35=8/9

	2013
	BRANCH-NO ERROR
	35=8/9

	2014
	OrderQty ERROR
	35=8/9

	2017
	OrderID ERROR
	35=8/9

	2018
	BUY-SELL-CODE ERROR
	35=8/9

	2019
	EXCHANGE-CODE ERROR
	35=8/9

	2020
	IVACNO ERROR
	35=8/9

	2021
	STOCK-NO ERROR
	35=8/9

	2022
	STOCK-NO NOT ALLOWED
	35=8/9

	2023
	QUANTITY ERROR
	35=8/9

	2024
	ORDER NOT FOUND
	35=8/9

	2025
	Account NOT ALLOWED
	35=8/9

	2026
	PRICE ERROR
	35=8/9

	2030
	FOREIGNER NOT ALLOWED
	35=8

	2031
	QUANTITY OVER LIMIT
	35=8

	2032
	QUANTITY WAS CUT
	35=8

	2033
	WAIT A MOMENT
	35=8

	2035
	CHANGE，DELETE OR QUERY ONLY
	35=8

	2036
	DELETE OVER QUANTITY
	35=8

	2037
	IVACNO-FLAG
	35=8/9

	2043
	Stock suspended
	35=8

	2045
	ORDER TYPE ERROR
	35=8/9

	2046
	OrdType Error
	35=8/9

	2047
	TimeInForce Error
	35=8

	2089
	Error Over Limit
	35=8/9

	2099
	CALL COMPUTER CENTER
	35=8/9

	2200
	SYSTEM NOT READY
	35=8/9

	2221
	SenderSubID Error
	35=8/9

	2222
	ClOrdID Length Error
	35=8/9

	2223
	TransactTime Error
	35=8/9

	2224
	OrderID Length Error
	35=8/9

	2225
	Account Length Error
	35=8/9

	2226
	Symbol Length Error
	35=8/9

	2227
	OrderQty Length Error
	35=8/9

	2228
	Price Length Error
	35=8/9

	2229
	TwseIvacnoFlag Length Error
	35=8/9

	2230
	TwseOrdType Length Error
	35=8/9

	2231
	TwseExCode Length Error
	35=8/9

	2232
	OrigClOrdID Length Error
	35=8/9

	2233
	TwseRejStaleOrd Length Error
	35=8/9

	2241
	SenderSubID Not Found
	35=8/9

	2242
	ClOrdID Not Found
	35=8/9

	2243
	TransactTime Not Found
	35=8/9

	2244
	OrderID Not Found
	35=8/9

	2245
	Account Not Found
	35=8/9

	2246
	Symbol Not Found
	35=8/9

	2247
	Side Not Found
	35=8/9

	2248
	OrderQty Not Found
	35=8/9

	2249
	OrdType Not Found
	35=8/9

	2250
	TimeInForce Not Found
	35=8/9

	2251
	Price Not Found
	35=8/9

	2252
	TwseIvacnoFlag Not Found
	35=8/9

	2253
	TwseOrdType Not Found
	35=8/9

	2254
	TwseExCode Not Found
	35=8/9

	2255
	OrigClOrdID Not Found
	35=8/9

	2256
	TwseRejStaleOrd Not Found
	35=8/9



	
[bookmark: _Toc38298091]Intraday odd lot trading Status Code
	Status Code
	Message Content
	FIX GW Msg Type

	C001
	TIME IS OVER
	35=8/9

	C002
	TIME IS EARLY
	35=8

	C005
	ORDER NOT FOUND
	35=8/9

	C011
	CHANGE ORDER ERROR
	35=9

	C012
	BROKER-NO ERROR
	35=8/9

	C013
	BRANCH-NO ERROR
	35=8/9

	C014
	IVACNO ERROR
	35=8/9

	C018
	ORDER-NO ERROR
	35=8/9

	C019
	IVACNO-FLAG
	35=8/9

	C020
	STOCK-NO ERROR
	35=8/9

	C021
	PRICE ERROR
	35=8/9

	C022
	QUANTITY ERROR
	35=8/9

	C024
	BUY-SELL-CODE ERROR
	35=8/9

	C025
	ORDER TYPE ERROR
	35=8/9

	C026
	EXCHANGE-CODE ERROR
	35=8/9

	C028
	FOREIGNER NOT ALLOWED
	35=8

	C030
	QUANTITY OVER LIMIT
	35=8

	C031
	QUANTITY WAS CUT
	35=8

	C032
	DELETE OVER QUANTITY
	35=8

	C033
	CHANGE，DELETE OR QUERY ONLY
	35=8

	C035
	BUY QUANTITY OVER ABNORMAL STOCK LIMIT！
	35=8

	C036
	SELL QUANTITY OVER ABNORAML STOCK LIMIT！
	35=8

	C040
	Duplicate OrderID
	35=8

	C043
	Stock suspended
	35=8

	C046
	OrdType Error
	35=8/9

	C047
	TIME-IN-FORCE ERROR
	35=8

	C050
	No LeavesQty
	35=8/9

	C089
	Error Over Limit
	35=8/9

	C097
	Time Difference
	35=8/9

	C099
	CALL COMPUTER CENTER
	35=8/9

	C200
	SYSTEM NOT READY
	35=8/9

	C221
	SenderSubID Error
	35=8/9

	C222
	ClOrdID Length Error
	35=8/9

	C223
	TransactTime Error
	35=8/9

	C224
	OrderID Length Error
	35=8/9

	C225
	Account Length Error
	35=8/9

	C226
	Symbol Length Error
	35=8/9

	C227
	OrderQty Length Error
	35=8/9

	C228
	Price Length Error
	35=8/9

	C229
	TwseIvacnoFlag Length Error
	35=8/9

	C230
	TwseOrdType Length Error
	35=8/9

	C231
	TwseExCode Length Error
	35=8/9

	C232
	OrigClOrdID Length Error
	35=8/9

	C233
	TwseRejStaleOrd Length Error
	35=8/9

	C241
	SenderSubID Not Found
	35=8/9

	C242
	ClOrdID Not Found
	35=8/9

	C243
	TransactTime Not Found
	35=8/9

	C244
	OrderID Not Found
	35=8/9

	C245
	Account Not Found
	35=8/9

	C246
	Symbol Not Found
	35=8/9

	C247
	Side Not Found
	35=8/9

	C248
	OrderQty Not Found
	35=8/9

	C249
	OrdType Not Found
	35=8/9

	C250
	TimeInForce Not Found
	35=8/9

	C251
	Price Not Found
	35=8/9

	C252
	TwseIvacnoFlag Not Found
	35=8/9

	C253
	TwseOrdType Not Found
	35=8/9

	C254
	TwseExCode Not Found
	35=8/9

	C255
	OrigClOrdID Not Found
	35=8/9

	C256
	TwseRejStaleOrd Not Found
	35=8/9
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[bookmark: _Toc38298092]Appendix
[bookmark: _Toc364078744][bookmark: _Toc230503966][bookmark: _Toc242001411][bookmark: _Toc242002735][bookmark: _Toc243381644][bookmark: _Toc243383144][bookmark: _Toc38298093]Order State Change Matrices
(1) [bookmark: _Toc230503967][bookmark: _Toc241927211]D1-Filled Order
[bookmark: _Toc230503968][bookmark: _Toc241927212]
	Time
	Message Received  
 (11, 41)
	Message Sent (11,41)
	ExecType (150)
	OrdStatus (39)
	OrderQty (38)
	LeavesQty (151)
	CumQty (14)
	LastQty (32)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	If order is rejected


	2
	
	Execution(X)
	New
	New
	10
	10
	0
	0
	

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	2
	2
	Execution of 2 trading units

	4
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	3
	1
	Execution of 1 trading unit

	5
	
	Execution(X)
	Trade
	Filled
	0
	0
	9
	6
	If the order was decreased 1 trading unit by other channel, then execution of 6

	5
	
	Execution(X)
	Trade
	Filled
	0
	0
	10
	7
	Execution of 7 trading units




(2) D2-Order Qty Quota

	Time
	Message Received   (11, 41)
	Message Sent (11,41)
	ExecType (150)
	OrdStatus (39)
	OrderQty (38)
	LeavesQty (151)
	CumQty (14)
	LastQty (32)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	If order is rejected

	2
	
	Execution(X)
	New
	New
	8
	8
	0
	0
	8 trading units of Order Qty
tag 103=99
tag 58=0031

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	1
	1
	Execution of 1 trading unit

	4
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	6
	5
	Execution of 5 trading units



(3) [bookmark: _Toc230503969][bookmark: _Toc241927213]
D3-Cancel request issued for a part-filled order – executions occur whilst cancel request is active
[bookmark: _Toc230503970]
	Time
	Message Received   (11, 41)
	Message Sent (11,41)
	ExecType (150)
	OrdStatus (39)
	OrderQty (38)
	LeavesQty (151)
	CumQty (14)
	LastQty (32)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	If order is rejected

	2
	
	Execution(X)
	New
	New
	10
	10
	0
	0
	

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	1
	1
	Execution of 1 trading unit

	4
	Cancel Request (Y,X)
	
	
	
	
	
	
	
	

	5
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	5
	4
	Execution for 4 trading units. This execution passes the cancel request on the connection.

	6
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	6
	1
	Execution for 1 trading unit.

	7
	
	Execution (Y,X)
	Canceled
	Canceled
	4
	0
	6
	0
	If deals are received before cancellation acknowledgement.




(4) [bookmark: _Toc241927214][bookmark: _Toc230503971]
D4-Cancel request issued for a part-filled order – executions occur whilst cancel request is active and cancellation is back earlier than residual deals 

	Time
	Message Received   (11, 41)
	Message Sent (11,41)
	ExecType (150)
	OrdStatus (39)
	OrderQty (38)
	LeavesQty (151)
	CumQty (14)
	LastQty (32)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	If order is rejected

	2
	
	Execution(X)
	New
	New
	10
	10
	0
	0
	

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	1
	1
	Execution of 1 trading unit

	4
	Cancel Request (Y,X)
	
	
	
	
	
	
	
	

	5
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	5
	4
	Execution for 4 trading units. This execution passes the cancel request on the connection.

	6
	
	Execution (Y,X)
	Canceled
	Canceled
	4
	0
	6
	0
	The cancellation is back before the residual deals.

	7
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	6
	1
	If the last cancel request is done and execution for 1 trading unit.


(5) [bookmark: _Toc241927215]
D5-Part-filled order followed by cancel/replace request to decrease order qty, execution occurs whilst order is pending replace
[bookmark: _Toc230503972][bookmark: _Toc241927216]
	Time
	Message Received (11, 41)
	Message Sent (11,41)
	ExecType (150)
	OrdStatus (39)
	OrderQty (38)
	LeavesQty (151)
	CumQty (14)
	LastQty (32)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	If order is rejected

	2
	
	Execution(X)
	New
	New
	10
	10
	0
	0
	

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	1
	1
	Execution of 1 trading unit.

	4
	Replace Request (Y,X)
	
	
	
	1
	
	
	
	1 trading unit decreased.

	5
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	2
	1
	Execution of 1trading unit.

	6
	
	Execution (Y,X)
	Replace
	New
	1
	7
	2
	0
	

	7
	
	Execution(X)
	Trade
	Filled
	0
	0
	9
	7
	Execution of 7 trading units.


(6) 
D6-Cancel/replace request send whilst execution is being reported – the requested order qty equals the LeavesQty

	Time
	Message Received   (11, 41)
	Message Sent (11,41)
	ExecType (150)
	OrdStatus (39)
	OrderQty (38)
	LeavesQty (151)
	CumQty (14)
	LastQty (32)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	If order is rejected

	2
	
	Execution(X)
	New
	New
	10
	10
	0
	0
	

	3
	Replace Request (Y,X)
	
	
	
	2
	
	
	
	2 trading units decreased.

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	8
	8
	Execution of 8 trading units.

	4
	
	Execution (Y,X)
	Replace
	New
	2
	0
	8
	0
	




(7) [bookmark: _Toc230503973][bookmark: _Toc241927217]
D7-Cancel/replace request sent whilst execution is being reported – the requested order qty is above the LeavesQty

	Time
	Message Received   (11, 41)
	Message Sent (11,41)
	ExecType (150)
	OrdStatus (39)
	OrderQty (38)
	LeavesQty (151)
	CumQty (14)
	LastQty (32)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	If order is rejected

	2
	
	Execution(X)
	New
	New
	10
	10
	0
	0
	

	3
	Replace Request (Y,X)
	
	
	
	5
	
	
	
	5 trading units decreased.

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	8
	8
	Execution of 8 trading units.

	4
	
	Execution (Y,X)
	Replace
	New
	2
	0
	8
	0
	tag 103=99
tag 58=0032



(8) [bookmark: _Toc230503974][bookmark: _Toc241927218][bookmark: _Toc230503977][bookmark: _Toc241927221]
 D8-Order status request – for new order and cancel/replace request
[bookmark: _Toc242001415][bookmark: _Toc242002739][bookmark: _Toc243381648][bookmark: _Toc243383148]
	Time
	Message Received  
(11, 41)
	Message Sent (11,41)
	ExecType (150)
	OrdStatus (39)
	OrderQty (38)
	LeavesQty (151)
	CumQty (14)
	LastQty (32)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	

	2
	Order Status Request(X)
	
	
	
	
	
	
	
	

	3
	
	Execution(X)
	New
	New
	8
	8
	0
	0
	If order is accepted 8 trading units by TWSE. 
tag 103=99
tag 58=0031

	4
	＊＊
	Execution(X)
	Order Status
	New
	8
	8
	0
	0
	

	5
	Replace Request (Y,X)
	
	
	
	4
	
	
	
	4 trading units decreased.

	6
	Order Status Request(X)
	
	
	
	
	
	
	
	

	7
	
	Execution(Y,X)
	Replace
	New
	4
	4
	0
	0
	Reduce quantity.

	8
	＊＊
	Execution(X)
	Order Status
	New
	2
	2
	2
	0
	

	9
	　
	Execution(Y)
	Trade
	Partially Filled
	0
	0
	2
	2
	Execution of 2.


＊＊In Order Status Query Request, please refer to the LeavesQty in order to get the results of OrderQty. 
(9) 
D9-Order status request – for new order

	Time
	Message Received  
(11, 41)
	Message Sent (11,41)
	ExecType (150)
	OrdStatus (39)
	OrderQty (38)
	LeavesQty (151)
	CumQty (14)
	LastQty (32)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	

	2
	
	Execution(X)
	New
	New
	10
	10
	0
	0
	

	3
	Order Status Request(X)
	
	
	
	
	
	
	
	

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	2
	2
	2 trading units are dealed.

	4
	
	Execution(X)
	Order Status
	New
	8
	8
	2
	0
	

	
	
	
	
	
	
	
	
	
	



(10) Market Order
	Time
	Message Received  
(11, 41)
	Message Sent 
(11,41)
	ExecType 
(150)
	OrdStatus 
(39)
	OrderQty 
(38)
	LeavesQty 
(151)
	CumQty 
(14)
	LastQty 
(32)
	Text
(58)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	
	Price(44) is ignored.

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	0049
	Call Auction.
Market order is not allowed.

	2
	
	Execution(X)
	New
	New
	10
	10
	0
	0
	
	

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	7
	7
	
	

	4
	
	Execution(X)
	Trade
	Filled
	0
	0
	10
	3
	
	





(11) FOK Order
	Time
	Message Received  
(11, 41)
	Message Sent 
(11,41)
	ExecType 
(150)
	OrdStatus 
(39)
	OrderQty 
(38)
	LeavesQty 
(151)
	CumQty 
(14)
	LastQty 
(32)
	Text
(58)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	
	

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	0048
	FOK order cannot be filled

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	0049
	Call Auction
FOK order is not allowed 

	2
	
	Execution(X)
	New
	New
	10
	  10
	0
	0
	
	

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	7
	7
	
	

	4
	
	Execution(X)
	Trade
	Filled
	0
	0
	10
	3
	
	



(12) IOC Order
	Time
	Message Received  
(11, 41)
	Message Sent 
(11,41)
	ExecType 
(150)
	OrdStatus 
(39)
	OrderQty 
(38)
	LeavesQty 
(151)
	CumQty 
(14)
	LastQty 
(32)
	Text
(58)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	
	

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	0048
	IOC order cannot be filled

	2
	
	Execution(X)
	Rejected
	Rejected
	10
	0
	0
	0
	0049
	Call Auction
IOC order is not allowed 

	2
	
	Execution(X)
	New
	New
	7
	7
	0
	0
	0031
	If order is accepted 7 trading units. 

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	5
	5
	
	

	4
	
	Execution(X)
	Trade
	Filled
	0
	0
	7
	2
	
	



(13) 
Part-filled order followed by cancel/replace request to change order price
	Time
	Message Received
(11, 41)
	Message Sent
(11,41)
	ExecType
(150)
	OrdStatus
(39)
	OrderQty
(38)
	LeavesQty
(151)
	CumQty
(14)
	LastQty
(32)
	Price
(44)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	21
	

	2
	
	Execution(X)
	New
	New
	10
	10
	0
	0
	21
	

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	1
	1
	21
	Execution of 1 trading unit.

	4
	Replace Request (Y,X)
	
	
	
	0
	
	
	
	20
	

	5
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	2
	1
	21
	Execution of 1trading unit.

	6
	
	Execution(Y,X)
	Replace
	New
	8
	8
	2
	0
	20
	

	7
	
	Execution(X)
	Trade
	Filled
	0
	0
	10
	8
	20
	Execution of 8 trading units.



(14) Unsolicited cancel of a part-filled order
	Time
	Message Received  
(11, 41)
	Message Sent 
(11,41)
	ExecType 
(150)
	OrdStatus 
(39)
	OrderQty 
(38)
	LeavesQty 
(151)
	CumQty 
(14)
	LastQty 
(32)
	Text
(58)
	Comment

	1
	New Order(X)
	
	
	
	10
	
	
	
	
	

	2
	
	Execution(X)
	New
	New
	10
	10
	0
	0
	
	

	3
	
	Execution(X)
	Trade
	Partially Filled
	0
	0
	7
	7
	
	

	4
	
	Execution(X)
	Restated
	Canceled
	3
	0
	7
	0
	
	Cancel by TWSE.



[bookmark: _Toc364077955][bookmark: _Toc364078746][bookmark: _Toc364077956][bookmark: _Toc364078747][bookmark: _Toc364077971][bookmark: _Toc364078762][bookmark: _Toc364077972][bookmark: _Toc364078763][bookmark: _Toc364077975][bookmark: _Toc364078766][bookmark: _Toc364077979][bookmark: _Toc364078770][bookmark: _Toc364077980][bookmark: _Toc364078771][bookmark: _Toc364077982][bookmark: _Toc364078773][bookmark: _Toc364077985][bookmark: _Toc364078776][bookmark: _Toc364077990][bookmark: _Toc364078781][bookmark: _Toc364077992][bookmark: _Toc364078783][bookmark: _Toc364077993][bookmark: _Toc364078784][bookmark: _Toc364077996][bookmark: _Toc364078787][bookmark: _Toc364077999][bookmark: _Toc364078790][bookmark: _Toc364078001][bookmark: _Toc364078792][bookmark: _Toc242001420][bookmark: _Toc242002744][bookmark: _Toc243381649][bookmark: _Toc243383149][bookmark: _Toc38298094]Differentiation with standard FIX4.4
(1) [bookmark: _Toc235609681][bookmark: _Toc238267110][bookmark: _Toc242001421][bookmark: _Toc242002745][bookmark: _Toc235609682][bookmark: _Toc238267111][bookmark: _Toc241927233]Standard Header and Trailer
(1.1) Standard Header
	[bookmark: _Toc235609683][bookmark: _Toc238267112][bookmark: _Toc241927234]Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	8
	BeginString
	String
	Y
	Y

	9
	BodyLength
	String
	Y
	Y

	35
	MsgType
	String
	Y
	Y

	49
	SenderCompID
	String
	Y
	Y

	56
	TargetCompID
	String
	Y
	Y

	115
	OnBehalfOfCompID
	String
	[IGNORE]
	N

	128
	DeliverToCompID
	String
	[IGNORE]
	N

	90
	SecureDataLen
	Length
	[IGNORE]
	N

	91
	SecureData
	Data
	[IGNORE]
	N

	34
	MsgSeqNum
	Int
	Y
	Y

	50
	SenderSubID
	String
	N
	N

	142
	SenderLocationID
	String
	[IGNORE]
	N

	57
	TargetSubID
	String
	N
	N

	143
	TargetLocationID
	String
	[IGNORE]
	N

	116
	OnBehalfOfSubID
	String
	[IGNORE]
	N

	144
	OnBehalfOfLocationID
	String
	[IGNORE]
	N

	129
	DeliverToSubID
	String
	[IGNORE]
	N

	145
	DeliverToLocationID
	String
	[IGNORE]
	N

	43
	PossDupFlag
	Boolean
	N
	N

	97
	PossResend
	Boolean
	N
	N

	52
	SendingTime
	UTCTimestamp
	Y
	Y

	122 
	OrigSendingTime
	UTCTimestamp
	N
	N

	212
	XmlDataLen
	Length
	[IGNORE]
	N

	213
	XmlData
	data
	[IGNORE]
	N

	347
	MessageEncoding
	String
	[IGNORE]
	N

	369
	LastMsgSeqNumProcessed
	Int
	[IGNORE]
	N

	370
	OnBehalfOfSendingTime
	UTCTimestamp
	[IGNORE]
	N



(1.2) Standard Trailer
	[bookmark: _Toc235609684]Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	93
	SignatureLength
	Length
	[IGNORE]
	N

	89
	Signature
	data
	[IGNORE]
	N

	10
	CheckSum
	String
	Y
	Y



(2) [bookmark: _Toc238267113][bookmark: _Toc242001422][bookmark: _Toc242002746]
 Administrative Messages
(2.1) [bookmark: _Toc235609691][bookmark: _Toc238267120][bookmark: _Toc241927236][bookmark: _Toc235609685][bookmark: _Toc238267114]Logon
	Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	98
	EncryptMethod
	Int
	Y
	Y

	108
	HeartBtInt
	Int
	Y
	Y

	95
	RawDataLength
	Int
	Y
	N

	96
	RawData
	data
	Y
	N

	141
	ResetSeqNumFlag
	Boolean
	[IGNORE]
	N

	383
	MaxMessageSize
	Int
	[IGNORE]
	N

	384
	NoMsgTypes
	Int
	[IGNORE]
	N

	
	372 
	RefMsgType
	String
	[IGNORE]
	N

	
	385 
	MsgDirection
	char
	[IGNORE]
	N

	
	Standard Trailer
	
	Y
	Y



(2.2) [bookmark: _Toc241927237]Heartbeat
	Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	112
	TestReqID
	String
	N
	N

	
	Standard Trailer
	
	Y
	Y



(2.3) [bookmark: _Toc235609686][bookmark: _Toc238267115][bookmark: _Toc241927238]Test Request
	Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	112
	TestReqID
	String
	Y
	Y

	
	Standard Trailer
	
	Y
	Y



(2.4) [bookmark: _Toc235609687][bookmark: _Toc238267116][bookmark: _Toc241927239]Resend Request
	Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	7
	BeginSeqNo
	Int
	Y
	Y

	16
	EndSeqNo
	Int
	Y
	Y

	
	Standard Trailer
	
	Y
	Y



(2.5) [bookmark: _Toc235609688][bookmark: _Toc238267117][bookmark: _Toc241927240]
Reject – Session Level
	[bookmark: _Toc235609689][bookmark: _Toc238267118]Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	45
	RefSeqNum
	Int
	Y
	Y

	371
	RefTagID
	Int
	N
	N

	372
	RefMsgType
	String
	N
	N

	373
	SessionRejectReason
	Int
	N
	N

	58
	Text
	String
	N
	N

	354
	EncodedTextLen
	Length
	[IGNORE]
	N

	355
	EncodedText
	data
	[IGNORE]
	N

	
	Standard Trailer
	
	Y
	Y



(2.6) [bookmark: _Toc241927241]Sequence Reset
	Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	123
	GapFillFlag
	Boolean
	N
	N

	36
	NewSeqNo
	Int
	Y
	Y

	
	Standard Trailer
	
	Y
	Y



(2.7) [bookmark: _Toc235609690][bookmark: _Toc238267119][bookmark: _Toc241927242]Logout
	Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	58
	Text
	String
	N
	N

	354
	EncodedTextLen
	Length
	[IGNORE]
	N

	355
	EncodedText
	data
	[IGNORE]
	N

	
	Standard Trailer
	
	Y
	Y




(3) [bookmark: _Toc235609692][bookmark: _Toc238267121][bookmark: _Toc242001423][bookmark: _Toc242002747]
 Application Messages
(3.1) [bookmark: _Toc235609693][bookmark: _Toc238267122][bookmark: _Toc241927244]New Order Single
	Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	11
	ClOrdID
	String
	Y
	Y

	37
	OrderID
	String
	Y
	

	1
	Account
	String
	Y
	N

	55
	Symbol
	String
	Y
	Y

	54
	Side
	Char
	Y
	Y

	60
	TransactTime
	UTCTimestamp
	Y
	Y

	38
	OrderQty
	Qty
	Y
	N

	40
	OrdType
	Char
	Y
	Y

	59
	TimeInForce
	Char
	Y
	N

	44
	Price
	Price
	Y
	N

	10000
	TwseIvacnoFlag
	Char
	Y
	N

	10001
	TwseOrdType
	Char
	Y
	N

	10002
	TwseExCode
	Char
	Y
	N

	10004
	TwseRejStaleOrd
	Boolean
	Y
	N

	…
	…
	…
	[IGNORE]
	…

	
	Standard Trailer
	
	Y
	Y


[bookmark: _Toc235609694][bookmark: _Toc238267123][bookmark: _Toc241927245]
(3.2) Order Cancel/Replace Request
	Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	41
	OrigClOrdID
	String
	Y
	Y

	11
	ClOrdID
	String
	Y
	Y

	37
	OrderID
	String
	Y
	N

	1
	Account
	String
	Y
	N

	55
	Symbol
	String
	Y
	Y

	54
	Side
	Char
	Y
	Y

	60
	TransactTime
	UTCTimestamp
	Y
	Y

	38
	OrderQty
	Qty
	Y
	N

	40
	OrdType
	Char
	Y
	Y

	44
	Price
	Price
	Y
	N

	10000
	TwseIvacnoFlag
	Char
	Y
	N

	10001
	TwseOrdType
	Char
	Y
	N

	10002.
	TwseExCode
	Char
	Y
	N

	10004
	TwseRejStaleOrd
	Boolean
	Y
	N

	…
	…
	…
	[IGNORE]
	…

	
	Standard Trailer
	
	Y
	Y


[bookmark: _Toc235609695][bookmark: _Toc238267124][bookmark: _Toc241927246]
(3.3) Order Cancel Request
	Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	41
	OrigClOrdID
	String
	Y
	Y

	11
	ClOrdID
	String
	Y
	Y

	37
	OrderID
	String
	Y
	N

	1
	Account
	String
	Y
	N

	55
	Symbol
	String
	Y
	Y

	54
	Side
	Char
	Y
	Y

	60
	TransactTime
	UTCTimestamp
	Y
	Y

	10000
	TwseIvacnoFlag
	Char
	Y
	N

	10002
	TwseExCode
	Char
	Y
	N

	10004
	TwseRejStaleOrd
	Boolean
	Y
	N

	…
	…
	…
	[IGNORE]
	…

	
	Standard Trailer
	
	Y
	Y


[bookmark: _Toc235609696][bookmark: _Toc238267125][bookmark: _Toc241927247]
(3.4) Order Status Request
	Tag
	Field Name
	Data Type
	TWSE Req’d
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	11
	ClOrdID
	String
	Y
	Y

	37
	OrderID
	String
	Y
	N

	55
	Symbol
	String
	Y
	Y

	54
	Side
	Char
	Y
	Y

	10000
	TwseIvacnoFlag
	Char
	Y
	N

	10002
	TwseExCode
	Char
	Y
	N

	…
	…
	…
	[IGNORE]
	…

	
	Standard Trailer
	
	Y
	Y



(3.5) 
Execution Report
	Tag
	Field Name
	Data Type
	TWSE Req'd
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	37
	OrderID
	String
	Y
	Y

	11
	ClOrdID
	String
	N
	N

	41
	OrigClOrdID
	String
	N
	N

	17
	ExecID
	String
	Y
	Y

	150
	ExecType
	Char
	Y
	Y

	39
	OrdStatus
	Char
	Y
	Y

	103
	OrdRejReason
	Int
	N
	N

	378
	ExecRestatementReason
	Int
	N
	N

	1
	Account
	String
	N
	N

	55
	Symbol
	String
	Y
	Y

	54
	Side
	Char
	Y
	Y

	60
	TransactTime
	UTCTimestamp
	Y
	N

	38
	OrderQty
	Qty
	N
	N

	40
	OrdType
	Char
	N
	N

	59
	TimeInForce
	Char
	N
	N

	44
	Price
	Price
	N
	N

	32
	LastQty
	Qty
	N
	N

	31
	LastPx
	Price
	N
	N

	151
	LeavesQty
	Qty
	Y
	Y

	14
	CumQty
	Qty
	Y
	Y

	6
	AvgPx
	Price
	Y
	Y

	58
	Text
	String
	N
	N

	10000
	TwseIvacnoFlag
	Char
	N
	N

	10001
	TwseOrdType
	Char
	N
	N

	10002
	TwseExCode
	Char
	Y
	N

	…
	…
	…
	[IGNORE]
	…

	
	Standard Trailer
	
	Y
	Y


[bookmark: _Toc235609697][bookmark: _Toc238267126][bookmark: _Toc241927248]
(3.6) 
Order Cancel Reject
	Tag
	Field Name
	Data Type
	TWSE Req'd
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	37
	OrderID
	String
	Y
	Y

	11
	ClOrdID
	String
	Y
	Y

	41
	OrigClOrdID
	String
	Y
	Y

	39
	OrdStatus
	Char
	Y
	Y

	1
	Account
	String
	N
	N

	60
	TransactTime
	UTCTimestamp
	N
	N

	434
	CxlRejResponseTo
	Char
	Y
	Y

	102
	CxlRejReason
	Int
	N
	N

	58
	Text
	String
	N
	N

	
	Standard Trailer
	
	Y
	Y



(3.7) Business Message Reject
	Tag
	Field Name
	Data Type
	TWSE Req'd
	FIX Req’d

	
	Standard Header
	
	Y
	Y

	45
	RefSeqNum
	Int
	N
	N

	372
	RefMsgType
	String
	Y
	Y

	380
	BusinessRejectReason
	Int
	Y
	Y

	58
	Text
	String
	N
	N

	
	Standard Trailer
	
	Y
	Y




image1.emf
TCP/IP

TWSE Production Site

Tandem

Host

FIXGW

Servers

TWSE DR Site

Tandem

Host

FIXGW

Servers

TWSE Test Site

Tandem

Host

FIXGW

Servers

Broker (B) Broker (A)


oleObject1.bin
�

�

�

�

�

�

�

�

�

�

�

�

�

證券商主機



image2.emf
Brokers TWSE

1.Erect telecommunication link

1.1 TWSE drops the connection

 over timeout=60 second

2.Logon

2.1 Logon -Success

2.2 Logout – Logon Failure

Socket

Layer

Session

Layer

3.1 TWSE drops this connection

Logon Failure Ack

Logout(2.2)

In this scenario 

Logout(2.2),TWSE

Will drop the 

connection.

Socket

Layer

Logon 

Varification

Logon Ack

Logon(2.1)

2.1.1 Wait for a while or 

send Test Request directly


oleObject2.bin
Brokers


TWSE


1.Erect telecommunication link


1.1 TWSE drops the connection
 over timeout=60 second


2.Logon


2.1 Logon -Success


2.2 Logout – Logon Failure


3.1 TWSE drops this connection


Logon Failure Ack
Logout(2.2)




Socket
Layer



Session
Layer



In this scenario Logout(2.2),TWSE
Will drop the connection.



Socket
Layer





Logon Varification


Logon Ack
Logon(2.1)


2.1.1 Wait for a while or 
send Test Request directly


發起端


接收端


1.Logout訊息


2.超過timeout=180秒發起端中斷連線


2.1登出訊息(Logout)-登出成功


Session層


à 登出處理




à主動斷線
  接收端timeout(2)
  時間內未回應,發
  起端中斷連線

à正常回覆
  接收端傳送Logout
  訊息(2.1)


證券商


證交所


1.New Order


1.1 Exec Report
(New-委託成功)


1.4 Reject-Session
(Rejected-委託失敗)


1.2 Exec Report
(Partial New-部份委託成功)


1.3 Exec Report
(Rejected-委託失敗)


Application層


Session層


à 新委託(訊息類別:D)



à正常回覆
  訊息類別:8
  ExecType=New

à正常回覆
  訊息類別:8
  ExecType=Partial New

à正常回覆
  訊息類別:8
  ExecType=Rejected



à錯誤回覆 
  FIX訊息格式錯誤
  Session層Reject
  訊息





image3.emf
Initiator Acceptor

3.Logout

4.1 Initiator drop the connection over 

timeout=60 seconds

4 Logout-Logout Success

Logout

1.Test Request

1.1 Heartbeat

2.Resend Request

2.1 Resend Message 

2.2 Resend Message

2.3 Resend Message

……………………

3.1 Resend Request

3.1.1 Resend Message

3.1.2 Resend Message

3.1.3 Resend Messgae

………………………

Verify Message 

Sequence Number 

If there is gap, 

ask acceptor to 

resend message

Start to resend 

message

Ack normal.

Acceptor receive the 

Logout message

Verify the message 

sequence number. 

If there is gap, 

ask initiator to 

resend message

Initiator start to 

resend message

5.Initiator drop the connection

Drop the connection. 

Initiator will drop 

the connection if 

acceptor did not ack 

before timeout


oleObject3.bin
證券商


證交所


1.建立通訊層連線
(telecommunicaiton link)


1.1超過timeout=180秒證交所中斷連線


2.登入訊息(Logon)


2.1登入訊息(Logon)-登入成功


2.2登出訊息(Logout)-登入失敗


3.1證交所中斷連線


à登入驗證


à正常回覆
  Logon訊息(2.1)

à錯誤回覆
  Logout訊息(2.2)


Socket層


Session層



à當於Logout(2.2)
  狀況下證交所會中
  斷此連線



Socket層


Initiator


Acceptor


3.Logout


4.1 Initiator drop the connection over timeout=60 seconds


4 Logout-Logout Success



Drop the connection. 
Initiator will drop the connection if acceptor did not ack before timeout


Logout


1.Test Request


2.Resend Request


1.1 Heartbeat


 2.1 Resend Message 


 2.2 Resend Message


 2.3 Resend Message
……………………


3.1 Resend Request


3.1.1 Resend Message


3.1.2 Resend Message


3.1.3 Resend Messgae
………………………


Verify Message Sequence Number 
If there is gap, ask acceptor to resend message


Start to resend message



Ack normal.
Acceptor receive the Logout message


Verify the message sequence number. If there is gap, ask initiator to resend message



Initiator start to resend message



5.Initiator drop the connection


證券商


證交所


1.New Order


1.1 Exec Report
(New-委託成功)


1.4 Reject-Session
(Rejected-委託失敗)


1.2 Exec Report
(Partial New-部份委託成功)


1.3 Exec Report
(Rejected-委託失敗)


Application層


Session層


à 新委託(訊息類別:D)



à正常回覆
  訊息類別:8
  ExecType=New

à正常回覆
  訊息類別:8
  ExecType=Partial New

à正常回覆
  訊息類別:8
  ExecType=Rejected



à錯誤回覆 
  FIX訊息格式錯誤
  Session層Reject
  訊息





image4.emf
Broker TWSE

1.New Order

1.1 Exec Re

port

(New-New

 order Success)

1.2 Exec Report

(Partial New-

Partial order Success)

1.3 Exec Report

(Rejected-New order Failure)

Application

Layer

Session

Layer

Ack

Message Type:

8

ExecType=New

Ack

Message Type:

8    

ExecType=Partial New

Ack

Message Type:8

ExecType=Rejected

Failure Ack 

FIX tag validation error

Session Layer Reject Message

1.4 Reject-Session

(Rejected-New order Failure)

New Order

(Message Type:D)


oleObject4.bin
證券商


證交所


1.建立通訊層連線
(telecommunicaiton link)


1.1超過timeout=180秒證交所中斷連線


2.登入訊息(Logon)


2.1登入訊息(Logon)-登入成功


2.2登出訊息(Logout)-登入失敗


3.1證交所中斷連線


à登入驗證


à正常回覆
  Logon訊息(2.1)

à錯誤回覆
  Logout訊息(2.2)


Socket層


Session層



à當於Logout(2.2)
  狀況下證交所會中
  斷此連線



Socket層


發起端


接收端


1.Logout訊息


2.超過timeout=180秒發起端中斷連線


2.1登出訊息(Logout)-登出成功


Session層


à 登出處理




à主動斷線
  接收端timeout(2)
  時間內未回應,發
  起端中斷連線

à正常回覆
  接收端傳送Logout
  訊息(2.1)


Broker


TWSE


1.New Order


1.1 Exec Report
(New-New order Success)


1.4 Reject-Session
(Rejected-New order Failure)


1.2 Exec Report
(Partial New-Partial order Success)


1.3 Exec Report
(Rejected-New order Failure)


Application
Layer


Session
Layer





Ack
Message Type:8
ExecType=New

Ack
Message Type:8    
ExecType=Partial New

Ack
Message Type:8
ExecType=Rejected



Failure Ack 
FIX tag validation error
Session Layer Reject Message
  




New Order
(Message Type:D)



image5.emf
Brokers TWSE

1.Establishes a telecommunication link

1.1 TWSE drops the connection

 over timeout=60 second

2.Logon

2.1 Logon -Success

2.2 Logout– Logon Failure

Socket

Layer

Session

Layer

3.1 TWSE drops this connection

Logon Failure Ack

Logout(2.2)

In this scenario 

Logout(2.2),TWSE

Will drop the 

connection.

Socket

Layer

Logon 

Varification

Logon Ack

Logon(2.1)


oleObject5.bin
Brokers


TWSE


1.Establishes a telecommunication link


1.1 TWSE drops the connection
 over timeout=60 second


2.Logon


2.1 Logon -Success


2.2 Logout– Logon Failure


3.1 TWSE drops this connection


Logon Failure Ack
Logout(2.2)




Socket
Layer



Session
Layer



In this scenario Logout(2.2),TWSE
Will drop the connection.



Socket
Layer





Logon Varification


Logon Ack
Logon(2.1)


發起端


接收端


1.Logout訊息


2.超過timeout=180秒發起端中斷連線


2.1登出訊息(Logout)-登出成功


Session層


à 登出處理




à主動斷線
  接收端timeout(2)
  時間內未回應,發
  起端中斷連線

à正常回覆
  接收端傳送Logout
  訊息(2.1)


證券商


證交所


1.New Order


1.1 Exec Report
(New-委託成功)


1.4 Reject-Session
(Rejected-委託失敗)


1.2 Exec Report
(Partial New-部份委託成功)


1.3 Exec Report
(Rejected-委託失敗)


Application層


Session層


à 新委託(訊息類別:D)



à正常回覆
  訊息類別:8
  ExecType=New

à正常回覆
  訊息類別:8
  ExecType=Partial New

à正常回覆
  訊息類別:8
  ExecType=Rejected



à錯誤回覆 
  FIX訊息格式錯誤
  Session層Reject
  訊息





image6.emf
Initiator Acceptor

3.Logout

4.1 Initiator drop the connection over 

timeout=60 seconds

4 Logout-Logout Success

Logout

1.Test Request

1.1 Heartbeat

2.Resend Request

2.1 Resend Message 

2.2 Resend Message

2.3 Resend Message

……………………

3.1 Resend Request

3.1.1 Resend Message

3.1.2 Resend Message

3.1.3 Resend Messgae

………………………

Verify Message 

Sequence Number 

If there is gap, 

ask acceptor to 

resend message

Start to resend 

message

Ack normal.

Acceptor receive the 

Logout message

Verify the message 

sequence number. 

If there is gap, 

ask initiator to 

resend message

Initiator start to 

resend message

5.Initiator drop the connection

Drop the connection. 

Initiator will drop 

the connection if 

acceptor did not ack 

before timeout


oleObject6.bin
證券商


證交所


1.建立通訊層連線
(telecommunicaiton link)


1.1超過timeout=180秒證交所中斷連線


2.登入訊息(Logon)


2.1登入訊息(Logon)-登入成功


2.2登出訊息(Logout)-登入失敗


3.1證交所中斷連線


à登入驗證


à正常回覆
  Logon訊息(2.1)

à錯誤回覆
  Logout訊息(2.2)


Socket層


Session層



à當於Logout(2.2)
  狀況下證交所會中
  斷此連線



Socket層


Initiator


Acceptor


3.Logout


4.1 Initiator drop the connection over timeout=60 seconds


4 Logout-Logout Success



Drop the connection. 
Initiator will drop the connection if acceptor did not ack before timeout


Logout


1.Test Request


2.Resend Request


1.1 Heartbeat


 2.1 Resend Message 


 2.2 Resend Message


 2.3 Resend Message
……………………


3.1 Resend Request


3.1.1 Resend Message


3.1.2 Resend Message


3.1.3 Resend Messgae
………………………


Verify Message Sequence Number 
If there is gap, ask acceptor to resend message


Start to resend message



Ack normal.
Acceptor receive the Logout message


Verify the message sequence number. If there is gap, ask initiator to resend message



Initiator start to resend message



5.Initiator drop the connection


證券商


證交所


1.New Order


1.1 Exec Report
(New-委託成功)


1.4 Reject-Session
(Rejected-委託失敗)


1.2 Exec Report
(Partial New-部份委託成功)


1.3 Exec Report
(Rejected-委託失敗)


Application層


Session層


à 新委託(訊息類別:D)



à正常回覆
  訊息類別:8
  ExecType=New

à正常回覆
  訊息類別:8
  ExecType=Partial New

à正常回覆
  訊息類別:8
  ExecType=Rejected



à錯誤回覆 
  FIX訊息格式錯誤
  Session層Reject
  訊息





