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4 Introduction 

4.1 MANAGEMENT SUMMARY 

This document outlines the participant Qualification Testing process for the Chi-X Australia (Chi-X) trading 
system. Unless otherwise specified references in this document to participant include trading participants 
and vendors. 
The qualification process is defined in section 2 of this document followed by a description of the testing 
environment in section 3. 
A comprehensive list of all the qualification tests is detailed in Error! Reference source not found.. 

4.2 RELATED DOCUMENTS 
 

Title 

3rd Party Consolidated Trading Information Specification 

CHIXOE Interface Specification 

Cross Session Order Management Specification 

FIX 4.2 Trading Interface Specification 

Market Data Feed Specification 

Multicast Market Data Feed Specification 

Order Type Overview 

Participant Testing Overview 

Test Environment Setup Guide 

Trade Feed Specification 

Table 1 ï Participant Interface and Testing Related Documents 

4.3 GLOSSARY 
 

Item Definition 

Chi-X Chi-X Australia 

Client Forum The client forum can be accessed via http://www.chi-x.com.au 

FIX The Financial Information eXchange protocol 

FOK Fill or Kill order 

GTD Good Till Date order 

IOC Immediate or Cancel order 

PTE Participant Testing Environment 

TCP Transmission Control Protocol 

Table 2 - Glossary 
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5 Participant Qualification Testing Process 

After a successful execution of connectivity in the PTE, the second step for participants is to conduct 
Participant Qualification Testing.  

 

Figure 1 ï Participant Qualification Testing - Entry and Exit Testing Activities 

All applications that directly interface with Chi-X are required to successfully pass the applicable test 
scenarios detailed this document in order to validate their functionality against the Chi-X trading system.  
It is important to note that access to the Chi-X Production Environment will only be permitted after all 
applicable qualification tests have successfully passed and a Qualification Certificate is granted to the 
participant. Participants that are using vendor applications may rely on the vendor’s Qualification 
Certificate. 

5.1 PARTICIPANT QUALIFICATION TESTING 
 

The following diagram summarises the steps involved in Participant Qualification Testing: 

Client
Makes an Online 

Booking for 
Qualification Testing

Qualification Testing 
is Successful

Qualification 
Certificate is 

provided to Client
Yes

CXA Provides Client 
with a second 
Booking Time

No

Conducts 
Qualification Testing

Client is Production Ready

 

Figure 2 ï Participant Qualification Testing Process 

 
Qualification bookings can be made by contacting Market Operations (au.ops@chi-x.com or via telephone on 
+61 2 8078 1701). Once the date and time of the booking are confirmed, instructions will be sent to the 
participant detailing what is required before, during and after the Qualification.  
 
During the booked Qualification Session the participant will need to focus on executing any test scenarios 
where Chi-X is involved (see Appendix B – Qualification Testing Overview). All other scenarios, which do not 
require the involvement of Chi-X, can be executed throughout the day of the booking. 
 
Depending on participant requirements, qualification may be requested for specific trading functionality 
and/or specific interfaces such as the 3rd Party Consolidated Trading Information Feed, the Market Data 
(TCP and or Multicast) feed, Cross Session Order Management service and the Trade feed. 

1. Participant 
Testing

2. Participant 
Qualification 

Testing

mailto:au.ops@chi-x.com
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 Retesting of failed scenarios 

Failed scenarios can be retested at any time during the booked trading day as long as the same version of 
the tested application is used. 
 
If any failed scenarios require code changes and thus a new version of the tested application needs to be 
built, a new booking time will need to be scheduled.  

 Participant Qualification Certificate 

Upon successful completion of all applicable qualification tests, the participant will be provided with a 
Qualification Certificate. The certificate will present a summarised view of all completed tests executed by 
the tested application. 

 Vendor Qualified Applications 

Trading Participants who interface directly to Chi-X with a vendor system will be able to reference the Qualification 
Certificate of vendor applications without needing to conduct a qualification.  
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6 Participant Qualification Testing Environment Description 

6.1 PARTICIPANT TESTING ENVIRONMENT (PTE) 
 

Qualification Testing is conducted in the PTE. 
 
The participant testing environment is accessible via either the participant’s direct connectivity to the Chi-X 
Primary Data Centre (Equinix) or a pre-arranged iVPN over the internet. Information on how to arrange and 
establish an iVPN to Chi-X is set out in the Test Environment Setup Guide. 

6.2 FUNCTIONALITY OVERVIEW 
 

The PTE has all areas of functionality enabled for testing, this includes: 
 

¶ Limit Orders 

¶ Peg Orders 

¶ Market On Close orders 

¶ Order Duration 

¶ Order Properties 

¶ Order Management 

¶ Matching 

¶ Trade Bust (execution by Chi-X) 

¶ Off-Exchange Trade Reports  

 

The following interfaces will be available for Qualification Testing: 
 

¶ FIX 4.2 Trading Interface 

¶ 3rd Party Consolidated Trading Information 

¶ Cross Session Order Management 

¶ TCP Market Data Feed 

¶ Multicast Market Data Feed 

¶ Trade Feed 

 

Please refer to Error! Reference source not found. for a high level description of the qualification scenarios r
equired for each interface.  
 
Please also note that the qualification of the Multicast Market Data Feed is not supported via iVPN 
connections. This feed is only supported via direct network access (via direct cross connects or via your 
network service provider). 
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 Participant Qualification Testing Trading Schedule 

 It is expected that Participant Qualification testing appointments will be scheduled during the following 
proposed continuous trading period.  
 

Period Time Functionality 

Technical Connectivity 05:00 Participant system connectivity can occur 
No order entry, modification or cancellation is 
permitted 

Pre-Market Period 06:30 to 08:00 Orders cannot be entered, modified or deleted. 
No trades occur during this period 
Off-Market Trade Reports allowed 

Continuous Trading Period 08:00 to 21:00 Orders can be entered, modified and deleted. 
Trades occur continuously as orders match in 
price/visibility/time priority per normal trading 
behaviour. 
Off-Market Trade Reports allowed 

Post-Trading Period ~21:00 to 21:35 Orders can only be cancelled during this period, they 
cannot be entered or amended. 
No trades will be generated as a result of matching 
buy and sell orders.   

 
End of Day 

 

21:35 Done for Day event, any untraded orders will be 
cancelled back to participants 

Technical Connectivity Ends 22:00 System closed 

Table 3 ï Participant Qualification Trading Schedule 

 
 

NOTE: The times in the table above have been revised to allow participants not participating in the qualification test 

to continue their development and testing activities in parallel.  
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 Qualification Procedures 

 Before your Qualification Test  

   
Please contact Market Operations (au.ops@chi-x.com or via telephone on +61 2 8078 1701) to book a 
qualification session, please note that sessions run at 10:00 AEST or 14:00 AEST during business hours. 
 
Once the Qualification session has been booked, the following documents will be provided: 
 

¶ CXA Qualification Testing Overview 

¶ CXA Qualification Testing Results  
 
The Qualification Testing Overview document needs to be completed and returned no later than 2 business 
days prior to your confirmed booking date.  
     

 During the Qualification Test  

   
You may conduct your qualification test at any time during the day of the booking within the PTE trading 
hours.  
 
For scenarios that require Chi-X assistance (marked as “Chi-X Req’d” in the CXA Qualification Testing 
Overview document), this will only be available during the hours of your booking. It is therefore 
recommended that you focus on the scenarios that require Chi-X involvement during your specified 
booking period.  
 

 After the completion of your Qualification Test  

   
Please return the completed CXA Qualification Testing Results document with your respective result 
messages.  
 
 
 

  

mailto:au.ops@chi-x.com
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7 Qualification Scenarios 

7.1 SESSION LEVEL 
 

These session level tests cover the basic connectivity scenarios required for Participant testing between the 
FIX client and the Chi-X trading system.  

 Participant Logon 

Description:  Verify the participant Logon message 

Test ID: SESSION_01 

Pre-requisites: N/A 
 

Step  1 

Description: The Participant sends Logon message with:  
35=A 
98=0 
108=5 

 

Sender: Participant 

Receiver: Chi-X 

Message: Logon [A] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=65 35=A 49=PID001 56=CXA 34=36 52=20110419- 00:35:34.754 98=0 108=5 
10=182 
 

Step  2 

Description: Chi-X sends Logon response back to Participant with: 
35=A 
 

The connection is established between Chi-X and the Participant, with sequence numbers 
synchronized. 
 

Sender: Chi-X 

Receiver: Participant 

Message: Logon [A] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=72 35=A 49=CXA 56=PID001 34=22 52=20110419 - 00:35:35.103 98=0 108=5 
10=225 

 

Step  3 

Description: The participant sits idle for 20 seconds and receives heartbeat intervals every 5 seconds.  
The participant receives at least 4 responses with: 
 
35=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: Heartbeat [0] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=60 35=0  49=CXA 56=PID001 34=37 52=20110419 - 00:35:39.760 10=196  
8=FIX.4.2 9=60 35=0 49=CXA 56=PID001 34=38 52=20110419 - 00:35:44.766 10=199  
8=FIX.4.2 9=60 35=0 49=CXA 56=PID001 34=39 52=20110419 - 00:35:49.771 10=201  
8=FIX.4.2 9=60 35=0 49=CXA 56=PID001 34=40 52=20110419- 00:35:54.776 10=194  
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Table 4 - Participant Logon 

 Test Request 

Description:   Verify the Test Request message sent by the participant 

Test ID:  SESSION_02 

Pre-requisites:  The participant has established a connection with Chi-X 
 

Step  1 

Description: Participant sends test request message with:  
 
35=1 
112=<user defined>  

 

Sender: Participant 

Receiver: Chi-X 

Message: Test Request [1] 

Trading 
Interface 
Example: 

 
8=FIX.4.2 9=81 35=1 49=PID001 56=CXA 34=224 52=20110419- 00:50:32.407 
112=TestRequestID24 10=056  

 

Step  2 

Description: Chi-X sends Heartbeat response with: 
 
35=0 
112=<same value as previous step>  
 

Sender: Chi-X 

Receiver: Participant 

Message: Heartbeat [0] 

Trading 
Interface 
Example: 

 

8=FIX.4.2 9=81 35=0 49= CXA 56=PID001 34=225 52=20110419- 00:50:37.409 
112=TestRequestID24 10=063  

 

Table 5 - Test Request 

 Participant Logout 

Description:   Verify the participant Logout message 

Test ID:  SESSION_03 
Pre-requisites:  Participant has established a connection with Chi-X 

 

Step  1 

Description: Participant sends Logout message with:  
 
35=5 
 

Sender: Participant 

Receiver: Chi-X 

Message: Logout [5] 

Trading Interface  
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Example: 8=FIX.4.2 9=61 35=5 49=PID001 56=CXA 34=284 52=20110419- 00:55:10.573 10=247  

 

Step  2 

Description: Chi-X sends Logout response with: 
 
35=5 

 
The connection is closed between Chi-X and participant 
 

Sender: Chi-X 

Receiver: Participant 

Message: Logout [5] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=60 35=5 49=CXA 56=PID001 34=54 52=20110419 - 00:55:10.525 10=190  

 

Table 6 - Participant Logout 
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 Participant Reconnect 

Description:   Verify the participant can reconnect (Logout /Login) successfully 

Test ID:  SESSION_04 

Pre-requisites:  The participant has established a connection with Chi-X 
 

Step  1 

Description: Participant sends Logout message with:  
 
35=5  

 
Chi-X responds with Logout response and the connection is closed 
 

Sender: Participant 

Receiver: Chi-X 

Message: Logout [5], Logout [5] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=61 35=5 49=PID001 56=CXA 34=290 52=20110419 - 01:42:30.631 10=238  
8=FIX.4.2 9=60 35=5 49=CXA 56=PID001 34=60 52=20110419 - 01:42:30.461 10=185  

 

Step  2 

Description: Participant retries a Logon message with: 
 

34=<last sent sequence number + 1>  
35=A 
98=0 
108=5 

 

Sender: Participant 

Receiver: Chi-X 

Message: Logon [A] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=72 35=A 49=PID001 56=CXA 34=291 52=20110419 - 01:42:34.584 98=0 108=51 
0=243 

 

Step  3 

Description: Chi-X sends Logon response with: 
 
35=A 

 
The connection is re-established between Participant and Chi-X, with sequence numbers 
synchronized. 
 

Sender: Chi-X 

Receiver: Participant 

Message: Logon [A] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=71 35=A 49=CXA 56=PID001 34=61 52=20110419 - 01:42:34.415 98=0 108=5 
10=182 

 

Table 7 - Participant Reconnect 
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7.2 RECOVERY 

 Reconnect After a Forced Logoff 

Description:   Verify the participant can reconnect after being logged off by Chi-X 

Test ID:  RECOVERY_01 
Pre-requisites:  The participant has established a connection with Chi-X 

 

Step  1 

Description: Chi-X forces a Participant logoff  

Sender: Chi-X 

Receiver: Chi-X 

Message: N/A 

Trading Interface 
Example: 

N/A 

Step  2 

Description: Chi-X sends a Logout message to the Participant and the connection is closed: 
 
35=5 
58=ADMIN LOGOUT 

 

Sender: Chi-X 

Receiver: Participant 

Message: Logout [5] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=78 35=5 49=CXA 56=PID001 34=1736 52=20110728- 11:59:13.064 58=ADMIN 
LOGOUT 10=071 
 

Step  3 

Description: Participant retries a Logon message with:  
 
34=<last sent sequence number + 1>  
35=A 
98=0 
108=5 

 

Sender: Participant 

Receiver: Chi-X 

Message: Logon [A] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=74 35=A 49=PID001 56=CXA 34=1648 52=20110728 - 12:09:36.205 98=0 
108=30 10=090  

 

Step  4 

Description: Chi-X sends Logon response with: 
 
35=A 

 
The connection is re-established between Participant and Chi-X, with sequence numbers 
synchronized. 
 

Sender: Chi-X 

Receiver: Participant 
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Message: Logon [A] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=74 35=A 49=CXA 56=PID001 34=1737 52=20110728 - 12:09:34.971 98=0 
108=30 10=097  

 

Table 8 - Reconnect After a Forced Logoff 

 Recovery From a Gap in Chi-·Ωǎ aŜǎǎŀƎŜǎ 

 

Description:   Verify the Participant is able to initiate the recovery procedure if it receives an incoming 
sequence number higher than expected 

Test ID:  RECOVERY_02 

Pre-requisites:  ¶ The Participant has established a connection with Chi-X 

¶ The Participant enters 2 orders which match (cross) 

¶ The Participant sends a Logout message and disconnects 

¶ The Participant sets a lower incoming sequence number prior to the 2 matching orders 
 

Step  1 

Description: Participant sends a Logon message with the lower incoming sequence number:  
 
34=<lower incoming sequence number>  
35=A 
98=0 
108=5 

 
The connection is re-established by the Participant 

Sender: Participant 

Receiver: Chi-X 

Message: Logon [A] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=65 35=A 49=PID001 56=CXA 34=359 52=20110802 - 03:12:55.958 98=0 108=30 
10=140 

 

Step  2 

Description: Chi-X sends Logon response with: 
 
35=A 

 
The connection is re-established between Participant and Chi-X, with sequence numbers NOT 
synchronized. 
 

Sender: Chi-X 

Receiver: Participant 

Message: Logon [A] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=65 35=A 49=CXA 56=PID001 34=675 52=20110802 - 03:12:55.868 98=0 108=30 
10=141 
 

Step  3 

Description: The Participant detects the gap between messages and sends a Resend Request message to Chi-X 
 
35=2 
7=<The sequence number prior to the 2 matching orders>  
16=0 
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Sender: Participant 

Receiver: Chi-X 

Message: Resend Request [2] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=64 35=2 49=PID001 56=CXA 34=360 52=20110802- 03:12:59.246 7=667 16=0 
10=066 
 

Step  4 

Description: Chi-X re-sends the missing messages back to the Participant composed of: 
Sequence Reset messages with: 
 
43=Y 
123=Y 

 
Execution Report messages with: 
 
43=Y 

 
The Participant  remains connected to Chi-X and is able to resume normal operations 
 

Sender: Chi-X 

Receiver: Participant 

Message: Sequence Reset [4], Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=97 35=4 49=CXA 56=PID001 34=667 52=20110802- 03:12:59.154 
122=20110802- 03:12:59.154 43=Y 36=668 123=Y 10=217  
 
8=FIX.4.2 9=97 35=4 49=CXA 56=PID001 34=668 52=20110802 - 03:12:59.154 
122=20110802- 03:12:59.154 43=Y 36=669 123=Y 10=219  
 
8=FIX.4.2 9=258 35=8 49=CXA 56=PID001 34=669 52=20110802 - 03:12:59.154 
122=20110802- 03:12:59.154 43=Y 20=0 60=20110802 - 03:11:01.180 37=2529 150=0 39=0 
40=2 54=1 38=1000 55=BHP 44=48.00 59=0 109=PID001 76=CXA 6=0.00 14=0 17=10000015 
32=0 31=0.00 151=1000 11=Order1482 439=11111 10=103  
 
8=FIX.4.2 9=258 35=8 49=CXA 56 =PID001 34=670 52=20110802 - 03:12:59.155 
122=20110802- 03:12:59.155 43=Y 20=0 60=20110802 - 03:11:11.015 37=2531 150=0 39=0 
40=2 54=2 38=1000 55=BHP 44=48.00 59=0 109=PID001 76=CXA 6=0.00 14=0 17=10000016 
32=0 31=0.00 151=1000 11=Order1483 439=11111 10=091  
 
8=FIX.4.2 9=298 35=8 49=CXA 56=PID001 34=671 52=20110802 - 03:12:59.155 
122=20110802- 03:12:59.155 43=Y 20=0 29=3 60=20110802 - 03:11:11.015 
17=B20110802130000569- 0 6807=C000000569 37=2529 150=2 39=2 40=2 54=1 38=1000 
55=BHP 44=48.00 109=PID001 76=CXA 6=48.00 14= 1000 32=1000 31=48.00 151=0 9882=A 
11=Order1482 439=11111 10=083  
 
8=FIX.4.2 9=298 35=8 49=CXA 56=PID001 34=672 52=20110802 - 03:12:59.155 
122=20110802- 03:12:59.155 43=Y 20=0 29=3 60=20110802 - 03:11:11.015 
17=S20110802130000569- 0 6807=C000000569 37=2531 150=2 39=2 40=2 54=2 38=1000 
55=BHP 44=48.00 109=PID001 76=CXA 6=48.00 14=1000 32=1000 31=48.00 151=0 9882=R 
11=Order1483 439=11111 10=113  
 
8=FIX.4.2 9=97 35=4 49=CXA 56=PID001 34=673 52=20110802 - 03:12:59.155 
122=20110802- 03:12:59.155 43=Y 36=674 123=Y 10=213  
 
8=FIX.4.2 9=97 35=4 49=CXA 56=PID001 34=674 52=20110802 - 03:12:59.155 
122=20110802- 03:12:59.155 43=Y 36=675 123=Y 10=215  
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8=FIX.4.2 9=97 35=4 49=CXA 56=PID001 34=675 52=20110802 - 03:12:59.155 
122=20110802- 03:12:59.155 43=Y 36=676 123=Y 10=217  

 

Table 9 - Recovery From a Gap in Chi-Xôs Messages 

 Participant Receives a Lower Sequence Number 

Description:   Verify the Participant does not re-establish a connection if it receives a lower sequence 
number than expected 

Test ID:  RECOVERY_03 

Pre-requisites:  ¶ The participant has NOT established a connection with Chi-X 

¶ For the incoming sequence number, the Participant sets a higher value 
 

 

Step  1 

Description: Participant sends a Logon message with a higher incoming sequence number:  
 
34=<higher number>  
35=A 
98=0 
108=5 

 
The connection is not re-established by the Participant 

Sender: Participant 

Receiver: Chi-X 

Message: Logon [A] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=74 35=A 49=CXA 56=PID001 34=1787 52=20110728 - 12:33:31.652 98=0 
108=30 10=092  

 

Table 10 - Participant Receives a Lower Sequence Number 

 Chi-X Receives a Lower Sequence Number 

Description:   Verify the Participant cannot re-establish a connection if Chi-X receives a lower sequence 
number than expected 

Test ID:  RECOVERY_04 
Pre-requisites:  ¶ The participant has NOT established a connection with Chi-X 

¶ For the incoming sequence number, Chi-X sets a higher value 
 

 

Step  1 

Description: Participant sends a Logon message with the next sequence number:  
 
34=<last sent sequence number + 1>  
35=A 
98=0 
108=5 

 
The connection is not re-established by Chi-X 

Sender: Participant 

Receiver: Chi-X 

Message: Logon [A] 

Trading Interface 
Example: 
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8=FIX.4.2 9=74 35=A 49=PID001 56=CXA 34=1702 52=20110728 - 12:39:44.315 98=0 
108=30 10=085  
 

Table 11 ï Chi-X Receives a Lower Sequence Number 
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7.3 ORDER DURATION 

 Participant Sends Limit Day Order 

Description:   Verify the participant is able to send limit day orders 

Test ID:  DURATION_01 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: 

The Participant sends a New Order Single message with:  
 
11=Order1953  
21=1 
35=D 
38=1000 
40=2 
44=48.75  
54=1 
55=BHP 
59=0 
439=11111 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=154 | 35=D | 49=PID001 | 56=CXA | 34=836 | 52=20110726 -
07:05:21.150 | 11=Order1961 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
59=0 | 60=20110726 - 07:05:21.150 | 439=11111 | 10=091 |  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=233 | 35=8 | 49=CXA | 56=PID001 | 34=836 | 52=20110726 -
04:51:27.461 | 20=0 | 60=20110726 - 04:51:27.461 | 37=10 | 150=0 | 39=0 | 40=2 | 
54=1 | 38=1000 | 55=BHP | 44=48.75 | 59=0 | 109=IMC01 | 76=IMC | 6=0.00 | 14=0 | 
17=10000012 | 32=0 | 31=0.00 | 151=1000 | 11=Order1954 | 439=11111 | 10=174  

 

MD Example: 
 
S53487461A       10B   1000BHP       487500Y  
 

Table 12 - Participant Sends Limit Day Order 

 Participant Sends Limit - Immediate or Cancel (IOC) 

Description:   Verify the participant is able to send limit day orders with TimeInForce=3 (Immediate or 
Cancel) 

Test ID:  DURATION_02 
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Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: 

The Participant sends an order message with:  
 
35=D 
59=3 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=154 | 35=D | 49=PID001 | 56=CXA | 34=1102 | 52=20110726 -
07:05:21.150 | 11=Order1961 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
59=3 | 60=20110726 - 07:05:21.150 | 439=11111 | 10=091 |  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
59=3 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=234 | 35=8 | 49=CXA | 56=PID001 | 34=1113 | 52=20110726 -
07:05:21.157 | 20=0 | 60=20110726 - 07:05:21.157 | 37=17 | 150=0 | 39=0 | 40=2 | 
54=1 | 38=1000 | 55=BHP | 44=48.75 | 59=3 | 109=IMC01 | 76=IMC | 6=0.00 | 14=0 | 
17=10000025 | 32=0 | 31=0.00 | 151=1000 | 11=Order1961 | 439=11111 | 10=216  

 

MD Example: 
 

N/A 

Step 3 

Description: 

Chi-X sends Order Cancel Acknowledgement back to the Participant with: 
 
35=8 
39=4 
59=3 
150=4 

 

Sender: Chi-X 

Receiver: Participant 

Message: Order Cancel Acknowledgement [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=202 | 35=8 | 49=CXA | 56=PID001 | 34=1114 | 52=20110726 -
07:05:21.138 | 20=0 | 37=17 | 150=4 | 39=4 | 40=2 | 54=1 | 38=1000 | 55=BHP | 
44=48.75 | 59=3 | 6=0.00 | 14=0 | 11=Order1961 | 41=Order1961 | 17=10000026 | 
32=0 | 31=0.00 | 151=0 | 439=11111 | 10=087  

 

MD Example: N/A 
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Table 13 - Participant Sends Limit - Immediate or Cancel (IOC) 

 Participant Sends Limit - Fill or Kill (FOK) 

Description:   Verify the participant is able to send limit day orders with TimeInForce=4 (Fill or Kill) 

Test ID:  DURATION_03 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: 

The Participant sends an order message with:  
 

35=D 
59=4 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=153 | 35=D | 49=PID001 | 56=CXA | 34=159 | 52=20110726 -
23:54:39.772 | 11=Order1969 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
59=4 | 60=20110726 - 23:54:39.772 | 439=11111 | 10=104  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
59=4 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=232 | 35=8 | 49=CXA | 56=PID001 | 34=159 | 52=20110726-
23:54:41.522 | 20=0 | 60=20110726 - 23:54:41.464 | 37=8 | 150=0 | 39=0 | 40=2 | 
54=1 | 38=1000 | 55=BHP | 44=48.75 | 59=4 | 109=IMC01 | 76=IMC | 6=0.00 | 14=0 | 
17=10000007 | 32=0 | 31=0.00 | 151=1000 | 11=Order1969 | 439=11111 | 10=145  

 

MD Example: N/A 

Step 3 

Description: 

Chi-X sends Order Cancel Acknowledgement back to the Participant with: 
 
35=8 
39=4 
150=4 

 

Sender: Chi-X 

Receiver: Participant 

Message: Order Cancel Acknowledgement [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=200 | 35=8 |  49=CXA | 56=PID001 | 34=160 | 52=20110726 -
23:54:41.523 | 20=0 | 37=8 | 150=4 | 39=4 | 40=2 | 54=1 | 38=1000 | 55=BHP | 
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44=48.75 | 59=4 | 6=0.00 | 14=0 | 11=Order1969 | 41=Order1969 | 17=10000008 | 
32=0 | 31=0.00 | 151=0 | 439=11111 | 10=008  

 

MD Example: N/A 

Table 14 - Participant Sends Limit - Fill or Kill (FOK) 

 Participant Sends Limit - Good Till Date (GTD) 

Description:   Verify the participant is able to send limit day orders with TimeInForce=6 (GTD) and 
126=Current UTC time + 10 seconds 

Test ID:  DURATION_04 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: 

The Participant sends an order message with:  
 
35=D 
59=6 
126=<Current UTC time + 10 seconds>  

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=175 | 35=D | 49=PID001 | 56=CXA | 34=173 | 52=20110727 -
00:01:13.185 | 11=Order1970 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
59=6 | 60=20110727- 00:01:13.185 | 126=20110727 - 00:01:23 | 439=11111 | 10=104  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
59=6 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=232 | 35=8 | 49=CXA | 56=PID001 | 34=174 | 52=20110727 -
00:01:14.900 | 20=0 | 60=20110727 - 00:01:14.900 | 37=9 | 150=0 | 39=0 | 40=2 | 
54=1 | 38=1000 | 55=BHP | 44=48.75 | 59=6 | 109=IMC01 | 76=IMC | 6= 0.00 | 14=0 | 
17=10000009 | 32=0 | 31=0.00 | 151=1000 | 11=Order1970 | 439=11111 | 10=110  

 

MD Example: S36074900A        9B  1000BHP       487500Y  

Step 3 

Description: 

The Participant waits 10 seconds. 
 
Chi-X sends Order Cancel Acknowledgement back to the Participant with: 
 
35=8 
39=4 
150=4 
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Sender: Chi-X 

Receiver: Participant 

Message: Order Cancel Acknowledgement [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=200 | 35=8 | 49=CXA | 56=PID001 | 34=175 | 52=20110727 -
00:01:23.082 | 20=0 | 37=9 | 150=4 | 39=4 | 40=2 | 54=1 | 38=1000 | 55=BHP | 
44=48.75 | 59=6 | 6=0.00 | 14=0 | 11=Order1970 | 41=Order1970 | 17=10000010 | 
32=0 | 31=0.00 | 151=0 | 439=11111 | 10=238  

 

MD Example: S36083081X        9  1000  

Table 15 - Participant Sends Limit - Good Till Date (GTD)  
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7.4 ORDER PROPERTIES 

 Participant Sends Limit ς Iceberg 

Description:   Verify the participant is able to send a limit Iceberg order (111=<quantity>) 

Test ID:  PROP_01 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: 

The Participant sends an order message with: 
  
35=D 
38=1000 
111=100 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=156 | 35=D | 49=PID001 | 56=CXA | 34=271 | 52=20110727 -
00:57:51.933 | 11=Order1979 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
60=20110727- 00:57:51.933 | 111=100 | 439=11111 | 10=217  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
111=100 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=241 | 35=8 | 49=CXA | 56=PID001 | 34=283 | 52=20110727-
00:57:51.953 | 20=0 | 60=20110727 - 00:57:51.952 | 37=13 | 150=0 | 39=0 | 40=2 | 
54=1 | 38=1000 | 55=BHP | 44=48.75 | 111=100 | 59=0 | 109=IMC01 | 76=IMC | 
6=0.00 | 14=0 | 17=10000022 | 32=0 | 31=0.00 | 151=1000 | 11=Order1979 | 
439=11111 | 10=03 3 

 

MD Example: S39471952A       13B   100BHP       487500Y  

Table 16 - Participant Sends Limit - Iceberg 
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 Participant Sends Limit ς Short Sell 

Description:   Verify the participant is able to send a limit Short Sell order (54=5) with the covered quantity 
(6804=<order quantity) 

Test ID:  PROP_02 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: 

The Participant sends an order message with:  
 
35=D 
38=1000 
54=5 
6804=1000 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=158 | 35=D | 49=PID001 | 56=CXA | 34=330 | 52=20110727 -
01:22:50.122 | 11=Order1994 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=5 | 55=BHP | 
60=20110727- 01:22:50.122 | 439=11111 | 6804=1000 | 10=035  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
54=5 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=233 | 35=8 | 49=CXA | 56=PID001 | 34=355 | 52=20110727 -
01:22:50.078 | 20=0 | 60=20110727 - 01:22:50.078 | 37=26 | 150=0 | 39=0 | 40=2 | 
54=5 | 38=1000 | 55=BHP | 44=48.75 | 59=0 | 109=IMC01 | 76=IMC | 6=0.00 | 1 4=0 | 
17=10000048 | 32=0 | 31=0.00 | 151=1000 | 11=Order1994 | 439=11111 | 10=186  

 

MD Example: S40970078A       26S  1000BHP       487500Y  

Table 17 - Participant Sends Limit ï Short Sell 
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 Participant Sends Limit ς Undisclosed 

Description:   Verify the participant is able to send a limit Undisclosed order (6801=Y) 
Test ID:  PROP_03 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: 

The Participant sends an order message with:  
 
35=D 
6801=Y 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=155 | 35=D | 49=PID001 | 56=CXA | 34=347 | 52=20110727 -
01:31:18.998 | 11=Order1995 |  21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
60=20110727- 01:31:18.998 | 439=11111 | 6801=Y | 10=236  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=233 | 35=8 | 49=CXA | 56=PID001 | 34=373 | 52=20110727 -
01:31:18.933 | 20=0 | 60=20110727 - 01:31:18.932 | 37=27 | 150=0 | 39=0 | 40=2 | 
54=1 | 38=1000 | 55=BHP | 44=48.75 | 59=0 | 109=IMC01 | 76=IMC | 6=0.00 | 14=0 | 
17=10000050 | 32=0 | 31=0.00 | 151=1000 | 11=Order1995 | 439=11111 | 10=184  

 

MD Example: S41478932A       27B     0BHP       487500Y  

Table 18 - Participant Sends Limit ï Undisclosed 
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 Participant Sends Limit ς MEQ 

Description:   Verify the participant is able to send limit day order with a Minimum Execution Quantity – 
MinQty(110) 

Test ID:  PROP_04 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: 

The Participant sends an order message with a MinQty value:  
 
35=D 
59=3 
110=100 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=162 | 35=D | 49=PID001 |  56=CXA | 34=1086 | 52=20110728 -
07:36:15.959 | 11=Order2099 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
59=3 | 60=20110728 - 07:36:15.959 | 110=100 | 439=11111 | 10=253  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
59=3 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=242 | 35=8 | 49=CXA | 56=PID001 | 34=1117 | 52=20110728 -
07:36:15.426 | 20=0 | 60=20110728- 07:36:15.426 | 37=42 | 150=0 | 39=0 | 40=2 | 
54=1 | 38=1000 | 55=BHP | 44=48.75 | 110=100 | 59=3 | 109=IMC01 | 76=IMC | 
6=0.00 | 14=0 | 17=10000031 | 32=0 | 31=0.00 | 151=1000 | 11=Order2099 | 
439=11111 | 10=078  

 

MD Example: N/A 

Step 3 

Description: 

Chi-X sends Order Cancel Acknowledgement back to the Participant with: 
 
35=8 
39=4 
150=4 

 

Sender: Chi-X 

Receiver: Participant 

Message: Order Cancel Acknowledgement [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=202 | 35=8 | 49=CXA | 56=PID001 | 34=1118 | 52=20110728 -
07:36:15.427 | 20=0 | 37=42 | 150=4 | 39=4 | 40=2 | 54=1 | 38=1000 | 55=BHP | 
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44=48.75 | 59=3 | 6=0.00 | 14=0 | 11=Order2099 | 41=Order2099 | 17=10000032 | 
32=0 | 31=0.00 | 151=0 | 439=11111 | 10=102  

 

MD Example: N/A 

Table 19 - Participant Sends Limit - MEQ 

 

 Participant Sends Limit ς MEQSE 

Description:   Verify the participant is able to send limit day order with a Minimum Execution Quantity Single 
Execution – MEQSE(8081) 

Test ID:  PROP_05 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: 

The Participant sends an order message with a MEQSE value:  
 
35=D 
40=P 
18=M 
38=1000 
110=100 
110=0 
8081=Y 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=168 | 35=D | 49=CHIFORD01 | 56=AIO | 34=8 | 52=20190123 -
04:15:35.966 | 11=Order1006 | 18=M | 21=1 | 38=1000 | 40=P | 44=40.06 | 54=1 | 
55=Q01 | 60=20190123 - 04:15:35.9 66 | 110=100 | 111=0 | 439=11111 | 8081=Y | 
10=052  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
150=0 
8081=Y 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=250 | 35=8 | 49=AIO | 56=CHIFORD01 | 34=11 | 52=20190123 -
04:15:36.148 | 20=0 | 8081=Y | 60=20190123 - 04:15:36.146 | 37=4 | 150=0 | 39=0 | 
40=P | 54=1 | 38=1000 | 55=Q01 | 44=40.06 | 111=0 | 59=0 | 109=881101 | 76=8811 
| 6=0 .00 | 14=0 | 110=100 | 17=10000006 | 32=0 | 31=0.00 | 151=1000 | 
11=Order1006 | 439=11111 | 10=093  

 

MD Example: N/A 

Table 20 - Participant Sends Limit - MEQSE 
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7.5 PEG ORDERS 

Please note that Peg orders are required to be Hidden. Therefore the value of each order should be greater 
than or equal to the Hidden Order Minimum Threshold. This is currently set to $20,000. 

 Participant Sends Primary Peg Order 

Description:   Verify the participant is able to send a Primary bid Peg Order 
Test ID:  PEG_01 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: 

The Participant sends an order message with:  
 
18=R  
35=D 
38=20000 
40=P 
54=1 
111=0 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=166 | 35=D | 49=PID001 | 56=CXA | 34=1021 | 52=20110727 -
07:01:49.027 | 11=Order2016 | 18=R | 21=1 | 38=20000 | 40=P | 44=40.07 | 47=A | 
54=1 | 55=BHP | 60=20110727 - 07:01:49.027  | 111=0 | 439=11111 | 10=177  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
38=20000 
39=0 
40=P  
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=247 | 35=8 | 49=CXA | 56=PID001 | 34=1060 | 52=20110727 -
07:01:48.112 | 20=0 | 60=20110727 - 07:01:48.111 | 37=43 | 150=0 | 39=0 | 40=P | 
54=1 | 38=20000 | 55=BHP | 44=40.07 | 47=A | 111=0 | 59=0 | 109=IMC01 | 76=IMC | 
6=0.00 | 14=0 | 17=10000086 | 32=0 | 31=0.00 | 151=20000 | 11=Order2016 | 
439=11111 | 10=051  

 

Table 21 - Participant Sends Primary Peg Order 
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 Participant Sends Market Peg Order 

Description:   Verify the participant is able to send a Market bid Peg Order 
Test ID:  PEG_02 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: 

The Participant sends an order message with:  
 
18=P  
35=D 
38=20000 
40=P 
54=1 
111=0 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=166 | 35=D | 49=PID001 | 56=CXA | 34=1056 | 52=20110727 -
07:18:00.639 | 11=Order2022 | 18=P | 21=1 | 38=20000 | 40=P | 44=40.09 | 47=A | 
54=1 | 55=BHP | 60=20110727- 07:18:00.640 | 111=0 | 439=11111 | 10=182  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
40=P 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=247 | 35=8 | 49=CXA | 56=PID001 | 34=1101 | 52=20110727 -
07:17:59.681 | 20=0 | 60=20110727 - 07:17:59.680 | 37=49 | 150=0 | 39=0 | 40=P | 
54=1 | 38=20000 | 55=BHP | 44=40.09 | 47=A | 111=0 | 59=0 | 109=IMC01 | 76=IMC | 
6=0.00  | 14=0 | 17=10000098 | 32=0 | 31=0.00 | 151=20000 | 11=Order2022 | 
439=11111 | 10=095  

 

Table 22 - Participant Sends Market Peg Order 
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 Participant Sends Mid-Point Peg Order 

Description:   Verify the participant is able to send a Mid-Price bid Peg Order 
Test ID:  PEG_03 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: 

The Participant sends an order message with:  
 
18=M  
35=D 
38=20000 
40=P 
54=1 
111=0 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=166 | 35=D | 49=PID001 | 56=CXA | 34=1063 | 52=20110727 -
07:21:25.316 | 11=Order2023 | 18=M | 21=1 | 38=20000 | 40=P | 44=40.10 | 47=A | 
54=1 | 55=BHP | 60=20110727 - 07:21:25.316 | 111=0 | 439=11111 | 10=164  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 

35=8 
39=0 
40=P  
150=0 
 

Sender: Chi-X 

Receiver: Participant  

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=247 | 35=8 | 49=CXA | 56=PID001 | 34=1109 | 52=20110727 -
07:21:24.348 | 20=0 | 60=20110727 - 07:21:24.348 | 37=50 | 150=0 | 39=0 | 40=P | 
54=1 | 38=20000 | 55=BHP | 44=40.10 | 47=A | 111=0 | 59=0 | 109=IMC01 | 76=IM C | 
6=0.00 | 14=0 | 17=10000100 | 32=0 | 31=0.00 | 151=20000 | 11=Order2023 | 
439=11111 | 10=047  

 

Table 23 - Participant Sends Mid-Price Pegged Order 

 

 Participant Sends Market On Close Order - Hidden 

Description:   Verify the participant is able to send a Hidden Market On Close Order (40=5) 

Test ID:  PEG_04 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 
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Description: 

The Participant sends an order message with:  
  
35=D 
40=5 
111=0 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=140 | 35=D | 49=CHIB02 | 56=CXAPTE | 34=3 | 52=20190130 -
03:56:26.778 | 11=Order2651 | 21=1 | 38=1000 | 40=5 | 54=1 | 55= QFND | 
60=20190130- 03:56:26.778 | 111=0 | 439=07714 | 10=042 |  

 

Step  2 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
40=5  
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=230 | 35=8 | 49=CXAPTE | 56=CHIB02 | 34=3 | 52=20190130 -
03:56:26.877 | 20=0 | 60=20190130 - 03:56:26.877 | 37=34701 | 150=0 | 39=0 | 
40=5 | 54=1 | 38=1000 | 55= QFND | 111=0 | 59=0 | 109=771102 | 76=7711 | 
6=0.00 | 14 =0 | 17=10000000 | 32=0 | 31=0.00 | 151=1000 | 11=Order2651 | 
439=07714 | 10=247  

 

Table 24 - Participant Sends Market On Close Order ï Hidden 
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7.6 ORDER MANAGEMENT 

 Participant handles New Order Single Response ς Rejected 

Description:   Verify the participant is able to handle responses for order entry rejections. 

Test ID:  OM_01 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: 

The Participant sends an order message with an invalid Symbol:  
 
35=D 
55=45.10  

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=151 | 35=D | 49=PID001 | 56=CXA | 34=1342 | 52=20110727-
09:39:29.146 | 11=Order2029 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=45.10 
| 60=20110727 - 09:39:29.146 | 439=11111 | 10=19  

 

Step  2 

Description: 

Chi-X sends New Order Single Response with the rejection back to the Participant with: 
 
35=8 
39=8 
58=UNKNOWN SYMBOL 
150=8 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=243 | 35=8 | 49=CXA | 56=PID001 | 34=1392 | 52=20110727 -
09:39:29.084 | 20=0 | 150=8 | 39=8 | 11=Order2029 | 38=1000 | 40=2 | 44=48.75 | 
54=1 | 55=45.10 | 439=11111 | 109=IMC01 | 37=R - 1342 | 58=UNKNOWN | SYMBOL | 
60=20110727- 09:39:29.083 | 17=10000108 | 14=0 | 151=0 | 6=0.00 | 32=0 | 31=0.00 
| 10=240  

 

Table 25 - Participant Handles New Order Single Response - Rejected 
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 Participant Handles Order Cancel Acknowledgement 

Description:   Verify the participant is able to handle an Order Cancel Acknowledgement. 
Test ID:  OM_02 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: The Participant sends an order message for Limit order  

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=149 | 35=D | 49=PID001 | 56=CXA | 34=1357 | 52=20110727 -
09:46:51.508 | 11=Order2030 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
60=20110727- 09:46:51.508 | 439=11111 | 10=164  

 

Step  2 

Description: Chi-X sends New Order Single Response acknowledgement back to the Participant 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=149 | 35=D | 49=PID001 | 56=CXA | 34=1357 | 52=20110727 -
09:46:51.508 | 11=Order2030 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
60=20110727- 09:46:51.508 | 439=11111 | 10=164  

 

MD Example: S71211495A       54B  1000BHP       487500Y  

Step  3 

Description: 

The Participant sends an Order Cancel Request for the last order with: 
 
35=F 
41=<Original Client Order  ID> 
 

Sender: Participant 

Receiver: Chi-X 

Message: Order Cancel Request [F] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=149 | 35=F | 49=PID001 | 56=CXA | 34=1370 | 52=20110727 -
09:52:58.697 | 41=Order2030 | 37=54 | 11=Cancel2031 | 55=BHP | 48=PID001 | 54=1 
| 60=20110727 - 09:52:58 | 38=1000 | 10=213  

 

Step 4 

Description: 

Chi-X sends an Order Cancel Acknowledgement back to the Participant with: 
 
35=8 
39=4 
150=4 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 
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Trading Interface 
Example: 

 
8=FIX.4.2 | 9=203 | 35=8 | 49=CXA | 56=PID001 | 34=1420 | 52=20110727 -
09:52:58.706 | 20=0 | 41=Order2030 | 11=Cancel2031 | 37=54 | 150=4 | 39=4 | 40=2 
| 54=1 | 38=1000 | 55=BHP | 44=48.75 | 59=0 | 6=0.00 | 14=0 | 17=10000110 | 32=0 
| 31 =0.00 | 151=0 | 439=11111 | 10=147  

 

MD Example: S71578705X       54  1000  

Table 26 - Participant Handles Order Cancel Acknowledgement 
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 Participant Handles Order Cancel Reject for Cancel Request 

Description:   Verify the participant is able to handle an Order Cancel Acknowledgement. 
Test ID:  OM_03 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: The Participant sends an order message for Limit order  

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=149 | 35=D | 49=PID001 | 56=CXA | 34=1400 | 52=20110727 -
10:07:56.448 | 11=Order2032 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
60=20110727- 10:07:56.448 | 439=11111 | 10=149  

 

Step  2 

Description: Chi-X sends New Order Single Response acknowledgement back to the Participant 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=234 | 35=8 | 49=CXA | 56=PID001 | 34=1450 | 52=20110727 -
10:07:56.454 | 20=0 | 60=20110727 - 10:07:56.453 | 37=55 | 150=0 | 39=0 | 40=2 | 
54=1 | 38=1000 | 55=BHP | 44=48.75 | 59=0 | 109=IMC01 | 7 6=IMC | 6=0.00 | 14=0 | 
17=10000111 | 32=0 | 31=0.00 | 151=1000 | 11=Order2032 | 439=11111 | 10=218  

 

MD Example: S72476453A       55B  1000BHP       487500Y  

Step  3 

Description: 

The Participant sends an Order Cancel Request with an invalid value in tag 41, with: 
 
35=F 
41=abcdef  

 

Sender: Participant 

Receiver: Chi-X 

Message: Order Cancel Request [F] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=146 | 35=F | 49=PID001 | 56=CXA | 34=1408 | 52=20110727 -
10:11:30.861 | 41=abcdef | 37=55 | 11=Cancel2033 | 55=BHP  | 48=PID001 | 54=1 | 
60=20110727- 10:11:17 | 38=1000 | 10=059  

 

Step 4 

Description: 

Chi-X sends an  Order Cancel Reject back to the Participant with: 
 
35=9 
37=UNKNOWN 
39=8 
58=ORDER NOT FOUND/NOT OPEN 
434=1 

 

Sender: Chi-X 
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Receiver: Participant 

Message: Order Cancel Reject [9] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=136 | 35=9 | 49=CXA | 56=PID001 | 34=1458 | 52=20110727 -
10:11:30.858 | 41=abcdef | 11=Cancel2033 | 434=1 | 58=ORDER NOT FOUND/NOT  OPEN | 
37=UNKNOWN | 39=8 | 10=021 

 

MD Example: N/A 

Table 27 - Participant Handles Order Cancel Reject for Cancel Request 

 Participant Handles Order Cancel/Replace Response 

Description:   Verify the participant is able to handle an Order Cancel/Replace Acknowledgement. 

Test ID:  OM_04 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: The Participant sends an order message for Limit order  

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=149 | 35=D | 49=PID001 | 56=CXA | 34=1439 | 52=20110727 -
10:26:40.160 | 11=Order2034 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
60=20110727- 10:26:40.160 | 439=11111 | 10=133  

 

Step  2 

Description: Chi-X sends New Order Single Response acknowledgement back to the Participant 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=234 | 35=8 | 49=CXA | 56=PID001 | 34=1489 | 52=20110727 -
10:26:40.120 | 20=0 | 60=20110727 - 10:26:40.119 | 37=56 | 150=0 | 39=0 | 40=2 | 
54=1 | 38=1000 | 55=BHP | 44=48.75 | 59=0 | 109=IMC01 | 76=IMC | 6=0.00 | 14=0 | 
17=10000113 | 32=0 | 31=0.00 | 151=1000 | 11=Order2034 | 439=11111 | 10=212  

 

MD Example: S73600119A       56 B  1000BHP       487500Y  

Step  3 

Description: 

The Participant sends an Order Cancel/Replace Request for the last order with: 
 
35=G 
38=<Higher Quantity>  
41=<Original Client Order ID>  
44=<Higher Price>  

 

Sender: Participant 

Receiver: Chi-X 

Message: Order Cancel/Replace Request [G] 
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Trading Interface 
Example: 

 
8=FIX.4.2 | 9=169 | 35=G | 49=PID001 | 56=CXA | 34=1450 | 52=20110727 -
10:31:49.353 | 37=56 | 41=Order2034 | 11=Replace2035 | 21=1 | 55=BHP | 48=PID001 
| 54=1 | 60=20110727 - 10:30:32 | 38=1050 | 40=2 |  44=48.80 | 10=128  

 

Step 4 

Description: 

Chi-X sends an Order Cancel/Replace Response back to the Participant with: 
 
35=8 
38=<New Quantity>  
39=5 
44=<New Price>  
150=5 

 

Sender: Chi-X 

Receiver: Participant 

Message: Order Cancel/Replace Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=249 | 35=8 | 49=CXA | 56=PID001 | 34=1500 | 52=20110727 -
10:31:49.300 | 20=0 | 41=Order2034 | 11=Replace2035 | 60=20110727 - 10:31:49.300 | 
37=56 | 150=5 | 39=5 | 40=2 | 54=1 | 38=1050 | 55=BHP | 44=48.80 | 59=0 | 
109=IMC01 | 76=IMC | 6=0.00 | 14=0 | 17=10000114 | 32=0 | 151=1050 | 31=0.00 | 
439=11111 | 10=006  

 

MD Example: 

 
289:S73909300X       56  1000  
290:S73909300A       56B  1050BHP       488000Y  

 

Table 28 - Participant Handles Order Cancel/Replace Response 
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7.7 MATCHING 

 Participant Handles a Partial and Full Fill 

Description:   Verify the participant is able to handle trades which have been partially and fully filled 

Test ID:  MATCH_01 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: 

The Participant sends a Limit bid order with double the quantity of the resting order: 
 
35=D 
38=1000 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=149 | 35=D | 49=PID001 | 56=CXA | 34=1498 | 52=20110727 -
10:54:04.665 | 11=Order2040 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 55=BHP | 
60=20110727- 10:53:16.852 | 439=11111 | 10=157  

 

Step  2 

Description: 

Chi-X sends an Execution Report response for a Partial Fill back to the Participant with: 
 
17=<Execution ID>  
20=0 
31=<Fill Price>  
32=1000 
35=8 
39=1 
150=1 

 

Sender: Chi-X 

Receiver: Participant 

Message: Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2  | 9=274 | 35=8 | 49=CXA | 56=PID001 | 34=1552 | 52=20110727 -
10:54:04.558 | 20=0 | 29=3 | 60=20110727 - 10:54:04.556 | 17=B20110727140000007 - 0 
| 6807=q000000007 | 37=62 | 150=1 | 39=1 | 40=2 | 54=1 | 38=1000 | 55=BHP | 
44=48.75 | 109=IMC01 | 76=IMC | 6=48.75  | 14=500 | 32=500 | 31=48.75 | 151=500 | 
9882=R | 11=Order2040 | 439=11111 | 10=030  

 

MD Example: 

 
S75244556E       61   500140000007       62  
S75244556A       62B   500BHP       487500Y  

 

Step  3 

Description: The Participant sends a Limit Ask order to fully match the remaining quantity 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=146 | 35=D | 49=PID001 | 56=CXA | 34=281 | 52=20110727 -
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11:03:04.385 | 11=Order569 | 21=1 | 38=500 | 40=2 | 44=48.75 | 54=2 | 55=BHP | 
60=20110727- 10:53:16.852 | 439=11111 | 10=013  

 

Step 4 

Description: 

Chi-X sends an Execution Report response for a Partial Fill back to the Participant with: 
 
17=<Execution ID>  
20=0 
31=<Fill Price>  
32=500 
35=8 
39=2 
150=2 

 

Sender: Chi-X 

Receiver: Participant 

Message: Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=273 | 35=8 | 49=CXA | 56=PID001 | 34=1570 | 52=20110727 -
11:03:04.267 | 20=0 | 29=3 | 60=20110727 - 11:03:04.254 | 17=B20110727140000008 - 0 
| 6807=q000000008 | 37=62 | 150=2 | 39=2 | 40=2 | 54=1 | 38=1000 | 55=BHP | 
44=48.75 | 109=IMC01 | 76=IMC | 6=48.75 | 14=1000 | 32=500 | 31=48.75 | 151=0 | 
9882=A | 11=Order2040 | 439=11111 | 10=197  

 

MD Example: S75784254E       62   500140000008       63  

Table 29 - Participant Handles a Partial and Full Fill 
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 Participant Handles a Full Fill as a Taker 

Description:   Verify the participant is able to handle a full fill as a liquidity Taker. 
Test ID:  MATCH_02 

Pre-requisites:  ¶ The client application has established a connection with the Chi-X trading system 

¶ Chi-X enters an order with a quantity of 1000 which rests in the book 
 

 

Step  1 

Description: The Participant sends a contra order to fully match the resting order 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=149 | 35=D | 49=PID001 | 56=CXA | 34=1690 | 52=20110727 -
12:25:09.286 | 11=Order2058 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=2 | 55=BHP | 
60=20110727- 12:25:05.334 | 439=11111 | 10=159  

 

Step 2 

Description: 

Chi-X sends New Order Single response back to the Participant. 
 
Chi-X sends Execution Report response for a Full Fill back to the Participant with: 
 
17=<Execution ID>  
20=0 
31=<Fill Price>  
32=1000 
35=8 
39=2 
150=2 
9882=R 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8], Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=234 | 35=8 | 49=CXA | 56=PID001 | 34=1761 | 52=20110727 -
12:25:08.956 | 20=0 | 60=20110727- 12:25:08.954 | 37=96 | 150=0 | 39=0 | 40=2 | 
54=2 | 38=1000 | 55=BHP | 44=48.75 | 59=0 | 109=IMC01 | 76=IMC | 6=0.00 | 14=0 | 
17=10000140 | 32=0 | 31=0.00 | 151=1000 | 11=Order2058 | 439=11111 | 10=250  
 
8=FIX.4.2 | 9=274 | 35=8 | 49=CXA | 56=PI D001 | 34=1762 | 52=20110727 -
12:25:08.958 | 20=0 | 29=3 | 60=20110727 - 12:25:08.954 | 17=S20110727140000024 - 0 
| 6807=q000000024 | 37=96 | 150=2 | 39=2 | 40=2 | 54=2 | 38=1000 | 55=BHP | 
44=48.75 | 109=IMC01 | 76=IMC | 6=48.75 | 14=1000 | 32=1000 | 31=48.75 | 151=0 | 
9882=R | 11=Order2058 | 439=11111 | 10=068  
 
 

MD Example: S80708954E       95  1000140000024       96  

Table 30 - Participant Handles a Full Fill as a Taker 

 Participant Handles a Full Fill as a Maker 

Description:   Verify the participant is able to handle full fill as a liquidity maker. 

Test ID:  MATCH_03 
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Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: The participant enters an order with a quantity of 1000 which rests in the book 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
88=FIX.4.2 | 9=149 | 35=D | 49=PID001 | 56=CXA | 34=1702 | 52=20110727 -
12:30:54.304 | 11=Order2059 | 21=1 | 38=1000 |  40=2 | 44=48.75 | 54=1 | 55=BHP | 
60=20110727- 12:30:54.304 | 439=11111 | 10=137  

 

Step  2 

Description: Chi-X sends a contra order to fully match the resting order 

Sender: Chi-X 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 
 

 
N/A 
 

Step 3 

Description: 

Chi-X sends an Execution Report response for a Full Fill back to the Participant with: 
 
17=<Execution ID>  
20=0 
31=<Fill Price>  
32=1000 
35=8 
39=2 
150=2 
9882=A 

 

Sender: Chi-X 

Receiver: Participant 

Message: Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=274 | 35=8 | 49=CXA | 56=PID001 | 34=1777 | 52=20110727 -
12:32:12.542 | 20=0 | 29=3 | 60=20110727 - 12:32:12.531 | 17=B20110727140000025 - 0 
| 6807=q000000025 | 37=97 | 150=2 | 39=2 | 40=2 | 54=1 | 38=1000 | 55=BHP | 
44=48.75 | 109=IMC01 | 76=IMC | 6=48.75 | 14=1000 | 32=1000 | 31=48.75 | 151=0 | 
9882=A | 11=Order2059 | 439=11111 | 10=009  

 

MD Example: S81132531E       97  1000140000025       98  

Table 31 - Participant Handles a Full Fill as a Maker 

 Participant Matches a Mid-Point Peg at a Half Tick 

Description:   Verify the participant is able to handle a Mid-Point match at a half tick price of 40.065 

Test ID:  MATCH_04 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
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Qualification symbols are set with NBB: 40.04 and NBO: 40.09 

Step  1 

Description: The participant enters a Mid-Point Bid order with a price of 40.07 which rests in the book 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=151 | 35=D | 49=CHIA01 | 56=CXA | 34=27 | 52=20120427 - 00:23:33.122 
| 11=Order425 | 18=M | 21=1 | 38=20000 | 40=P | 44=40.07 | 54=1 | 55=BHP | 
60=20120427- 00:15:37.181 | 111=0 |  439=11111 | 10=143   

 

Step  2 

Description: Chi-X sends New Order Single response back to the Participant 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=237 | 35=8 | 49=CXA | 56=CHIA01 | 34=35 | 52=20120427 - 00:23:33.142 
| 20=0 | 60=20120427 - 00:23:33.141 | 37=10702 | 150=0 | 39=0 | 40=P | 54=1 | 
38=20000 | 55=BHP | 44=40.07 | 111=0 | 59=0 | 109=771002 | 76=7710 | 6=0.00 | 
14=0 | 17=10000008 | 32=0 | 31=0.00 | 151=20000 | 11=Orde r425 | 439=11111 | 
10=151  

 

Step 3 

Description: 
The participant enters a Limit Ask order with a price of 40.05 to fully match the resting Mid-Point 
order 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=148 | 35=D | 49=CHIA01 | 56=CXA | 34=30 | 52=20120427 - 00:24:40.901 
| 11=1335486280901426 | 21=1 | 38=20000 | 40=2 | 44=40.05 | 54=2 | 55=BHP | 
60=20120427- 00:22:44.883 | 439=11111 | 10=043   

 

Step 4 

Description: 

Chi-X sends New Order Single response back to the Participant. 
 
Chi-X sends an execution report response for a Full Fill back to the Participant (for Bid order) with 
a traded price of 31=40.065 
 
Chi-X sends an execution report response for a Full Fill back to the Participant (for Ask order) with 
a traded price of 31=40.065 
 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8], Execution Report [8], Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=239 | 35=8 | 49=CXA | 56=CHIA01 | 34=38 | 52=20120427 - 00:24:40.921 
| 20=0 | 60=20120427 - 00:24:40.921 | 37=10718 | 150=0 | 39=0 | 40=2 | 54=2 | 
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38=20000 | 55=BHP | 44=40.05 | 59=0 | 109=771002 | 76=7710 | 6=0.00 | 14=0 | 
17=10000009 | 32=0 | 3 1=0.00 | 151=20000 | 11=1335486280901426 | 439=11111 | 
10=052 |  
 
8=FIX.4.2 | 9=269 | 35=8 | 49=CXA | 56=CHIA01 | 34=39 | 52=20120427 - 00:24:40.922 
| 20=0 | 60=20120427 - 00:24:40.921 | 17=B20120427160001865 - 0 | 6807=C000001865 | 
37=10702 | 150=2 | 39=2 | 40= P | 54=1 | 38=20000 | 55=BHP | 44=40.07 | 
109=771002 | 76=7710 | 6=40.065 | 14=20000 | 32=20000 | 31=40.065 | 151=0 | 
9882=A | 11=Order425 | 439=11111 | 10=088 |  
 
8=FIX.4.2 | 9=277 | 35=8 | 49=CXA | 56=CHIA01 | 34=40 | 52=20120427 - 00:24:40.922 
| 20=0 | 60 =20120427- 00:24:40.921 | 17=S20120427160001865 - 0 | 6807=C000001865 | 
37=10718 | 150=2 | 39=2 | 40=2 | 54=2 | 38=20000 | 55=BHP | 44=40.05 | 
109=771002 | 76=7710 | 6=40.065 | 14=20000 | 32=20000 | 31=40.065 | 151=0 | 
9882=R | 11=1335486280901426 | 439=11111  | 10=000  
  
 

MD Example: 
 

S32751443P        0B 20000BHP       400650160001865        0  

Table 32 - Participant Matches a Mid-Point Peg at a Half Tick 
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 Participant Matches Peg at a Full Tick 

Description:   Verify the participant is able to handle a Peg match at a full tick of 40.09 
Test ID:  MATCH_05 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Qualification symbols are set with NBB: 40.04 and NBO: 40.09 

Step  1 

Description: The participant enters a Market Peg Bid with a price of 40.10 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 
 

 
8=FIX.4.2 | 9=151 | 35=D | 49=CHIA01 | 56=CXA | 34=53 | 52=20120427 - 00:35:12.174 
| 11=Order428  | 18=P | 21=1 | 38=20000 | 40=P | 44=40.10 | 54=1 | 55=BHP | 
60=20120427- 00:34:58.625 | 111=0 | 439=11111 | 10=156  

 

Step  2 

Description: Chi-X sends New Order Single response back to the Participant 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=237 | 35=8 | 49=CXA | 56=CHIA01 | 34=62 | 52=20120427 - 00:35:12.194 
| 20=0 | 60=20120427 - 00:35:12.193 | 37=10965 | 150=0 | 39=0 | 40=P | 54=1 | 
38=20000 | 55=BHP | 44=40.10 | 111=0 | 59=0 | 109=771002 | 76=7710 | 6=0.00 | 
14=0 | 17=10000010 | 32=0 | 31=0.00 | 151=20000 | 11=Order428 | 439=11111 | 
10=166  

 

Step 3 

Description: The participant enters a Limit Ask order with a price of 40.05 to fully match resting peg order 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=148 | 35=D | 49=CHIA01 | 56=CXA | 34=54 | 52=20120427 - 00:35:30.917 
| 11=1335486930918429 | 21=1 | 38=20000 | 40=2 | 44=40.05 | 54=2 | 55=BHP | 
60=20120427- 00:22:44.883 | 439=11111 | 10=070   

 

Step 4 

Description: 

Chi-X sends New Order Single response back to the Participant. 
 
Chi-X sends an Execution Report response for a Full Fill back to the Participant (for Peg Bid order) 
with a traded price of 31=40.09 
 
Chi-X sends an Execution Report response for a Full Fill back to the Participant (for Limit Ask 
order) with a traded price of 31=40.09 
 

Sender: Chi-X 
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Receiver: Participant 

Message: New Order Single Response [8], Execution Report [8], Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=239 | 35=8 | 49=CXA | 56=CHIA01 | 34=63 | 52=20120427 - 00:35:30.954 
| 20=0 | 60=20120427 - 00:35:30.953 | 37=10967 | 150=0 | 39=0 | 40=2 | 54=2 | 
38=20000 | 55=BHP | 44=40.05 | 59=0 | 109=771002 | 76=7710 | 6=0.0 0 | 14=0 | 
17=10000011 | 32=0 | 31=0.00 | 151=20000 | 11=1335486930918429 | 439=11111 | 
10=075 |  
 
8=FIX.4.2 | 9=267 | 35=8 | 49=CXA | 56=CHIA01 | 34=64 | 52=20120427 - 00:35:30.954 
| 20=0 | 60=20120427 - 00:35:30.953 | 17=B20120427160001888 - 0 | 6807=C00000188 8 | 
37=10965 | 150=2 | 39=2 | 40=P | 54=1 | 38=20000 | 55=BHP | 44=40.10 | 
109=771002 | 76=7710 | 6=40.09 | 14=20000 | 32=20000 | 31=40.09 | 151=0 | 9882=A 
| 11=Order428 | 439=11111 | 10=014 |  
 
8=FIX.4.2 | 9=275 | 35=8 | 49=CXA | 56=CHIA01 | 34=65 | 52=20 120427- 00:35:30.954 
| 20=0 | 60=20120427 - 00:35:30.953 | 17=S20120427160001888 - 0 | 6807=C000001888 | 
37=10967 | 150=2 | 39=2 | 40=2 | 54=2 | 38=20000 | 55=Q01 | 44=40.05 | 
109=771002 | 76=7710 | 6=40.09 | 14=20000 | 32=20000 | 31=40.09 | 151=0 | 9882=R 
| 11 =1335486930918429 | 439=11111 | 10=202  
  
 

MD Example: 
 

S33621448P        0B 20000BHP       400900160001888        0  

Table 33 - Participant Matches Peg at a Full Tick 

 Participant Matches Market on Close - Final 

Description:   Verify the participant is able to handle a Final trade from a Market On Close (MOC) match 

Test ID:  MATCH_06 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: Participant enters a Bid MOC order 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 
 

 
8=FIX.4.2 | 9=138 | 35=D | 49=CTA02 | 56=CXAPTE | 34=2 | 52=20210420 -
05:59:10.942 | 11=Order423 | 21=1 | 38=1000 | 40=5 | 54=1 | 55=QFND | 
60=20210420- 05:59:10.942  | 111=0 | 439=07712 | 10=186   

 

Step  2 

Description: Chi-X sends New Order Single response back to the Participant 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=227 | 35=8 | 49=CXAPTE | 56=CTA02 | 34=2 | 52=20210420 -
05:59:11.038 | 20=0 | 60=20210420 - 05:59:11.037 | 37=8392 | 150=0 | 39=0 | 40=5 | 
54=1 | 38=1000 | 55=QFND | 111=0 | 59=0 | 109=771202 | 76=7712 | 6=0.00 | 14=0 | 
17=10000000 | 32=0 | 31=0.00 | 151=1000 | 11=Order423 | 439=07712 | 10=088   

 

Step 3 
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Description: Participant enters an Ask MOC order  

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=138 | 35=D | 49=CTA02 | 56=CXAPTE | 34=3 | 52=20210420 -
05:59:16.118 | 11=Order424 | 21=1 | 38=1000 | 40=5 | 54=2 | 55=QFND | 
60=20210420- 05:59:16.118 | 111=0 | 439=07712 | 10=191   

 

Step 4 

Description: Chi-X sends New Order Single response and Indicative trade message back to the Participant 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8], Execution Report [8], Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=227 | 35=8 | 49=CXAPTE | 56=CTA02 | 34=3 | 52=20210420 -
05:59:16.212 | 20=0 | 60=20210420 - 05:59:16.211 | 37=8395 | 150=0 | 39=0 | 40=5 | 
54=2 | 38=1000 | 55=QFND | 111=0 | 59=0 | 109=771202 | 76=7712 | 6=0.00 | 14=0 | 
17=10000001 | 32=0 | 31=0 .00 | 151=1000 | 11=Order424 | 439=07712 | 10=093 |  
 
8=FIX.4.2 | 9=273 | 35=8 | 49=CXAPTE | 56=CTA02 | 34=4 | 52=20210420 -
05:59:16.214 | 20=0 | 8183=102 | 60=20210420 - 05:59:16.211 | 
17=B20210420130003134- 0 | 6807=C003003134 | 37=8392 | 150=2 | 39=2 | 40=5  | 54=1 
| 38=1000 | 55=QFND | 109=771202 | 76=7712 | 6=1.02 | 14=1000 | 32=1000 | 
31=1.02 | 151=0 | 9882=A | 11=Order423 | 439=07712 | 9862=7712 | 10=124 |  
 
8=FIX.4.2 | 9=273 | 35=8 | 49=CXAPTE | 56=CTA02 | 34=5 | 52=20210420 -
05:59:16.214 | 20=0 | 8183=10 2 | 60=20210420 - 05:59:16.211 | 
17=S20210420130003134- 0 | 6807=C003003134 | 37=8395 | 150=2 | 39=2 | 40=5 | 54=2 
| 38=1000 | 55=QFND | 109=771202 | 76=7712 | 6=1.02 | 14=1000 | 32=1000 | 
31=1.02 | 151=0 | 9882=R | 11=Order424 | 439=07712 | 9862=7712 | 10=16 4 |  
 

Step 5 

Description: Chi-X sends the final trade price to the Participant when it becomes available. 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8], Execution Report [8], Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=293 | 35=8 | 49=CXAPTE | 56=CTA02 | 34=45 | 52=20210420 -
06:19:00.078 | 8183=102 | 55=QFND | 11=Order423 | 38=1000 | 60=20210420 -
06:19:00.066 | 54=1 | 37=8392 | 14=1000 | 40=5 | 6=15.75 | 39=2 | 150=2 | 20=2 | 
9862=7712 | 30=CXAM | 19=B20210 420130003134- 0 | 17=B20210420130003134 - 1 | 
6807=C003003134 | 151=0 | 32=1000 | 31=15.75 | 109=771202 | 439=07712 | 10=181  
 
8=FIX.4.2 | 9=293 | 35=8 | 49=CXAPTE | 56=CTA02 | 34=46 | 52=20210420 -
06:19:00.079 | 8183=102 | 55=QFND | 11=Order424 | 38=1000 | 60 =20210420-
06:19:00.066 | 54=2 | 37=8395 | 14=1000 | 40=5 | 6=15.75 | 39=2 | 150=2 | 20=2 | 
9862=7712 | 30=CXAM | 19=S20210420130003134 - 0 | 17=S20210420130003134 - 1 | 
6807=C003003134 | 151=0 | 32=1000 | 31=15.75 | 109=771202 | 439=07712 | 10=222  
 

MD Example: S58740077J        0B  1000QFND      157500130003134        0NM7712 7712  

Table 34 - Participant Matches Market on Close - Final 
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7.8 TRADE REPORTS 

 Participant Handles a Trade Report Response ς Fill 

Description:   Verify the participant is able to send a Trade Report (crossed) 
Test ID:  OTR_01 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: 

The Participant sends a crossed Trade Report Request message with:  
 
11=Order2091  
21=1 
35=D 
38=1000 
40=2 
44=48.75  
439=11111 
6808=Y 
8181=<B|P|p|T|t|S|L|F |M|E|X > 
9862=<ContraTradeID>  
6818=22222 

 

Sender: Participant 

Receiver: Chi-X 

Message: Trade Report Request [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=187 | 35=D | 49=PID001 | 56=CXA | 34=983 | 52=20110728 -
06:46:42.119 | 11=Order2093 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 47=A | 54=1 | 
55=BHP | 60=20110728 - 06:46:22.933 | 439=11111 | 6808=Y | 6818=22222  | 8181=B | 
9862=IMC | 10=037   

 

Step  2 

Description: 

For each side of the trade Chi-X sends a Trade Report Response to the Participant with: 
 
35=8 
39=2 
150=2 
6807=<TransactID>  
6808= Y 
6818=<Participant ID>  
8181=<Report Type>  
9862=<ContraTradeID>  

 

Sender: Chi-X 

Receiver: Participant 

Message: Trade Report Response [8], Trade Report Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=281 | 35=8 | 49=CXA | 56=PID001 | 34=1011 | 52=20110728 -
06:46:41.713 | 20=0 | 11=Order2093 | 54=1 | 60=20110728 - 06:46:22.933 | 
6818=22222 | 8181=B | 9862=IMC | 76=IMC | 439=11111 | 55=BHP | 31=48.75 | 
6=48.75 | 44=48.75 | 32=1000 | 38=1000 | 14=1000 | 37=34 | 6807=q000000016 | 
17=B20110727150000016- 0 | 39=2 | 150=2 | 151=0 | 6808=Y | 10=167  
 
8=FIX.4.2 | 9=281 | 35=8 | 49=CXA | 56=PID001 | 34=1012 | 52=20110728 -
06:46:41.713 | 20=0 | 11=Order2093 | 54=2 | 60=20110728 - 06:46:22.933 | 439=22222 
| 8181=B | 76=IMC | 9862=IMC | 6818=11111 | 55=BHP | 31=48.75 | 6=48.75 | 
44=48.75 | 32=1000 | 38=1000 | 14=1000 | 37=34 | 6807=q0 00000016 | 



Qualification Test Plan  
 

23 April 2021 Page 52 of 69 

17=S20110727150000016- 0 | 39=2 | 150=2 | 151=0 | 6808=Y | 10=186  
 
 

MD Example: S60401710Q  1000BHP       487500150000016B20110728064622933  

Table 35 - Participant Handles Trade Report Response ï Fill 

 Participant Handles a Trade Report Response ς Rejected 

Description:   Verify the participant handles Trade Report response for rejections 
Test ID:  OTR_02 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: 

The Participant sends a crossed Trade Report Request message with an invalid 
TradeReportType(8181): 
  
11=Order2091  
21=1 
35=D 
38=1000 
40=2 
44=48.75  
439=11111 
6808=Y 
8181=12345 
9862=<ContraTradeID>  
6818=22222 

 

Sender: Participant 

Receiver: Chi-X 

Message: Trade Report Request [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=187 | 35=D | 49=PID001 | 56=CXA | 34=983 | 52=20110728 -
06:46:42.119 | 11=Order2093 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 47=A | 54=1 | 
55=BHP | 60=20110728 - 06:46:22.933 | 43 9=11111 | 6808=Y | 6818=22222 | 8181=B | 
9862=IMC | 10=037   

 

Step  2 

Description: 

Chi-X sends a Trade Report Response with a rejection to the Participant with: 
 
35=8 
39=8 
58=INVALID VALUE IN TAG: OFFEXCHTRADEREPORTTYPE(8181) 
150=8 
6808=Y 
8181=12345 

 

Sender: Chi-X 

Receiver: Participant 

Message: Trade Report Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=294 | 35=8 | 49=CXA | 56=PID001 | 34=1090 | 52=20110728 -
07:23:15.311 | 20=0 | 150=8 | 39=8 | 11=Order2097 | 38=1000 | 40=2 | 44=48.75 | 
54=2 | 60=20110728 - 07:22:41.305 | 439=11111 | 6808=Y | 8181=12345 | 9862=IMC | 
37=R- 1059 | 58=INVALID VALUE IN TAG: OFFEXCHTRADEREPORTTYPE(8181) | 55=BHP | 
17=10000029 | 14=0 | 151=0 | 6=0.00 | 32=0 | 31=0.00 | 10=083  
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MD Example: N/A 

Table 36 - Participant Handles a Trade Report Response - Rejected 

 Participant Handles a T+1 Trade Report ς Fill 

Description:   Verify the participant is able to send a T+1 Trade Report 

Test ID:  OTR_03 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: Participant enters a T+1 Bid MOC order 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 
 

 
8=FIX.4.2 | 9=151 | 35=D | 49=CTA02 | 56=CXAPTE | 34=16 | 52=20210422 -
23:44:34.898 | 11=Order425 | 21=1 | 38=1000000 | 40=5 | 54=1 | 55=ABCKCA | 
60=20210422- 23:44:34.898 | 111=0 | 439=07712 | 8080=Y | 10=103  

 

Step  2 

Description: Chi-X sends New Order Single response back to the Participant 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=241 | 35=8 | 49=CXAPTE | 56=CTA02 | 34=16 | 52=20210422 -
23:44:35.035 | 20=0 | 8080=Y | 60=20210422- 23:44:35.035 | 37=77 | 150=0 | 39=0 | 
40=5 | 54=1 | 38=1000000 | 55=ABCKCA | 111=0 | 59=0 | 109=771202 | 76=7712 | 
6=0.00 | 14=0 | 17=10000000 | 32=0 | 31=0.00 | 151=1000000 | 11=Or der425 | 
439=07712 | 10=021  

 

Step 3 

Description: Participant enters a T+1 Ask MOC order  

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=151 | 35=D | 49=CTA02 | 56=CXAPTE | 34=17 | 52=20210422 -
23:44:42.466 | 11=Order426 | 21=1 | 38=1000000 | 40=5 | 54=2  | 55=ABCKCA | 
60=20210422- 23:44:42.466 | 111=0  | 439=07712 | 8080=Y | 10=086   

 

Step 4 

Description: Chi-X sends New Order Single response and trade messages back to the Participant 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8], Execution Report [8], Execution Report [8] 
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Trading Interface 
Example: 

 
8=FIX.4.2 | 9=241 | 35=8 | 49=CXAPTE | 56=CTA02 | 34=17 | 52=20210422 -
23:44:42.602 | 20=0 | 8080=Y | 60=20210422 - 23:44:42.602 | 37=78 | 150=0 | 39=0 | 
40=5 | 54=2 | 38=1000000 | 55=ABCKCA | 111=0 | 59=0 | 109=771202 | 76=7712 | 
6=0.00 | 14=0 | 17=10000001 | 32=0 | 31=0.00 | 151=1000000 | 11=Order426 | 
439=07712 | 10=022 |  
 
8=FIX.4.2 | 9=300 | 35=8 | 49=CXAPTE | 56=CTA02 | 34=18 | 52=20210422 -
23:44:42.604 | 20=0 | 8183=102 | 63=2 | 64=20210426 | 60=20210422 - 23:44:42.602 | 
17=B20210423160000007- 0 | 6807=C006000007 | 37=77 | 150=2 | 39=2 | 40=5 | 54=1 | 
38=1000000 | 55=ABCKCA | 109=771202 | 76=7712 | 6=0.99 | 14=1000000 | 32=1000000 
| 31=0.99 | 151=0 | 9882=A | 11=Order425 | 439=0771 2 | 9862=7712 | 10=140 |  
 
8=FIX.4.2 | 9=300 | 35=8 | 49=CXAPTE | 56=CTA02 | 34=19 | 52=20210422 -
23:44:42.604 | 20=0 | 8183=102 | 63=2 | 64=20210426 | 60=20210422 - 23:44:42.602 | 
17=S20210423160000007- 0 | 6807=C006000007 | 37=78 | 150=2 | 39=2 | 40=5 | 54=2 | 
38=1000000 | 55=ABCKCA |  109=771202 | 76=7712 | 6=0.99 | 14=1000000 | 32=1000000 
| 31=0.99 | 151=0 | 9882=R | 11=Order426 | 439=07712 | 9862=7712 | 10=178  
 

Table 37 - Participant Handles a T+1 Trade Report ï Fill 
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7.9 TRADE BUST 

 Trade Bust on a Fully Filled order 

Description:   Verify the participant is able to handle messages for a trade bust of fully filled orders. 

Test ID:  TBUST_01 
Pre-requisites:  ¶ The client application has established a connection with the Chi-X trading system 

¶ The Participant has matched orders (cross) which have been fully filled 

¶ The Participant notifies Chi-X of the ExecID for the trade 
 

Step  1 

Description: Chi-X busts the trade with the ExecID received from the Participant 

Sender: Chi-X 

Receiver: Chi-X 

Message: N/A 

Trading Interface 
Example: 

N/A 

Step  2 

Description: 

For each order, Chi-X sends a Trade Report response of the bust back to the Participant 
with: 
 
35= 8  
19=<ExecID of busted trade>  
20=1 

 

Sender: Chi-X 

Receiver: Participant 

Message: Execution Report [8], Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=256 | 35=8 | 49=CXA | 56=PID001 | 34=619 | 52=20110728 -
03:39:32.401 | 55=BHP | 11=Order2079 | 38=1000 | 60=20110728 - 03:38:51.493 | 
54=1 | 37=17 | 14=0 | 6=0.00 | 39=2 | 150=2 | 20=1 | 19=B2011 0728150000007-
0 | 17=B20110728150000007 - 1 | 6807=q000000007 | 151=0 | 32=0 | 31=0.00 | 
109=IMC01 | 439=11111 | 10=147  
 
8=FIX.4.2 | 9=256 | 35=8 | 49=CXA | 56=PID001 | 34=620 | 52=20110728 -
03:39:32.401 | 55=BHP | 11=Order2080 | 38=1000 | 60=20110728 - 03:38:5 1.493 | 
54=2 | 37=18 | 14=0 | 6=0.00 | 39=2 | 150=2 | 20=1 | 19=S20110728150000007 -
0 | 17=S20110728150000007 - 1 | 6807=q000000007 | 151=0 | 32=0 | 31=0.00 |  
109=IMC01 | 439=11111 | 10=167  
 

MD Example: S49172398B150000007 

Table 38 - Trade Bust of a Fully Filled order 
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 Trade Bust on a Partially Filled order  

Description:   Verify the participant is able to handle messages for a trade bust on a partially filled order. 
Test ID:  TBUST_02 
Pre-requisites:  ¶ The client application has established a connection with the Chi-X trading system 

¶ The Participant enters an order with a quantity of 1000, which rests in the book 
 

Step  1 

Description: Chi-X sends a contra order (with a lower quantity) to partially match the resting order  

Sender: Chi-X 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 9=146 35=D 49=PID001 56=CXA 34=650 52=20110728 - 04:08:03.217 
11=Order588 21=1 38=500 40=2 44=48.75 54=2 55=BHP 60=20110728 - 04:07:36.306 
439=11111 10=014  
 

Step  2 

Description: Chi-X sends Trade Report response for a Partial Fill back to the Participant 

Sender: Chi-X 

Receiver: Participant 

Message: Trade Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=273 | 35=8 | 49=CXA | 56=PID001 | 34=678 | 52=20110728-
04:08:03.219 | 20=0 | 29=3 | 60=20110728 - 04:08:03.217 | 
17=B20110728150000008- 0 | 6807=q000000008 | 37=19 | 150=1 | 39=1 | 40=2 | 
54=1 | 38=1000 | 55=BHP | 44=48.75 | 109=IMC01 | 76=IMC | 6=48.75 | 14=500 
| 32=500 | 31=48.75 | 151=500 | 9882=A | 11=Order2081 | 439=11111 | 10=231  
 

MD Example: S50883217E       19   500150000008       20  

Step  3 

Description: Chi-X busts the trade 

Sender: Chi-X 

Receiver: Chi-X 

Message: N/A 

Trading Interface 
Example: 

N/A 

Step  4 

Description: 

Chi-X sends Trade Report response for a Partial Fill response back to the Participant with: 
 
35= 8 
19=<ExecID of busted trade>  
20=1 

Sender: Chi-X 

Receiver: Participant 

Message: Trade Report [8] 
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Trading Interface 
Example: 

8=FIX.4.2 | 9=258 | 35=8 | 49=CXA | 56=PID001 | 34=704 | 52=20110728 -
04:20:45.002 | 55=BHP | 11=Order2081 | 38=1000 | 60=20110728 - 04:08:03.217 | 
54=1 | 37=19 | 14=0 | 6=0.00 | 39=0 | 150=0 | 20=1 | 19=B20110728150000008 -
0 | 17=B20110728150000008 - 1 | 6807=q000000008 | 151=500 | 32=0 | 31=0.00  | 
109=IMC01 | 439=11111 | 10=220  
 

MD Example: S51644996B150000008 

Table 39 - Trade Bust on a Partially Filled order 

 Trade Bust on a Trade Report 

Description:   Verify the participant is able to handle messages for a trade bust on an Off-Exchange Trade 

Test ID:  TBUST_03 

Pre-requisites:  ¶ The client application has established a connection with the Chi-X trading system 

¶ The participant sends a cross off-exchange trade report request message 
 

Step  1 

Description: Chi-X busts the trade with the ExecID received from the Participant 

Sender: Chi-X 

Receiver: Chi-X 

Message: N/A 

Trading Interface 
Example: 

N/A 

Step  2 

Description: 

Chi-X sends an Off-Exchange Trade Report Unsolicited Cancel to the Participant with: 
 
20=1 
35=8 

 

Sender: Chi-X 

Receiver: Participant 

Message: Off-Exchange Trade Report Unsolicited Cancel [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=301 | 35=8 | 49=CXA | 56=PID001 | 34=240 | 52=20110803 -
00:01:08.748 | 20=1 | 54=1 | 55=BHP | 60=20110802 - 23:59:58.178  | 38=1000 | 
32=0 | 14=0 | 31=0.00 | 6=0.00 | 76=IMC | 9862=CTS_DEMO1_PART | 439=11111 | 
6818=22 | 8181=B | 8177=N | 37=1 | 11=Order2118 | 6807=0000000001 | 
19=B20110803140000001- 0 | 17=B20110803140000001 - 1 | 39=2 | 150=2 | 151=0 | 
6808=Y | 10=061  
 

MD Example: S36068747C140000001 

Table 40 - Trade Bust on an Off-Exchange Trade 

 Trade Report Cancel Request 

Description:   Verify the participant is able to execute a transaction for a Trade Report Cancel Request 

Test ID:  TBUST_04 

Pre-requisites:  ¶ The client application has established a connection with the Chi-X trading system 

¶ The Participant sends a crossed Trade Report Request message 
 

Step  1 
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Description: 

The participant initiates a Trade Report Cancel Request for the entered Trade Report 
 
11=Cancel57163 
41=Order57162  
6808=Y 

 

Sender: Participant 

Receiver: Chi-X 

Message: Order Cancel Request [F] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=146 | 35=F | 49=CXA | 56=PID001 | 34=415 | 52=20120827 -
01:43:50.307 | 11=Cancel57163 | 37=1 | 38=1500000 | 41=Order57162 | 54=1 | 
55=BHP | 60=20120827 - 01:43:50 | 6808=Y | 10=112  

 

Step  2 

Description: 

Chi-X sends a Trade Report Response to back to both parties with: 
 
20=1 
35=8 
6808=Y 

 

Sender: Chi-X 

Receiver: Participant 

Message: Trade Report Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=314 | 35=8 | 49=CXA | 56=PID001 | 34=415 | 52=20120827 -
01:43:51.765 | 20=1 | 54=1 | 55=BHP | 60=20120827 - 01:43:35.058 | 38=1500000 
| 32=0 | 14=0 | 31=0.00 | 6=0.00 | 109=IMC01 | 76=IMC | 9862=I MC | 
439=11111 | 6818=11111 | 8181=B | 8177=N | 37=1 | 6828=2 | 11=Order57162 | 
6807=0000000001 | 19=B20120827120000001 - 0 | 17=B20120827120000001 - 1 | 39=2 
| 150=2 | 151=0 | 6808=Y | 10=172   
 

MD Example: S42231764C120000001 

Table 41 - Trade Report Cancel Request 

 Cross Trade Cancel Request ς Market On Close 

Description:   Verify the participant is able to execute a transaction for a Cross Trade Cancel Request – 
Market On Close 

Test ID:  TBUST_05 
Pre-requisites:  ¶ The client application has established a connection with the Chi-X trading system 

¶ The participant has executed either an Indicative or Final Market On Close trade.  
 

Step  1 

Description: 

The participant initiates a Cross Trade Cancel Request for the entered Market On Close 
trade 
 
11=Cancel2931  
19=S20191126130000388- 0 
60=20191126- 04:51:07  
 

Sender: Participant 

Receiver: Chi-X 

Message: Order Cancel Request [F] 
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Trading Interface 
Example: 

 
8=FIX.4.2 | 9=157 | 35=F | 49=CHIB02 | 56=CXAPTE | 34=311 | 52=20191126 -
04:51:07.948 |   | 11=Cancel2931 | 19=S20191126130000388 - 0 | 37=3657 | 
38=900 | 41=Order2930 | 54=2 | 55=QFND | 60=20191126 - 04:51:07 | 10=022   
 

Step  2 

Description: Chi-X sends a Trade Cancel Acceptance response back to the participant with: 
 
11=Cancel2931  
19=S20191126130000388- 0 
20=1 

39=4 
150=4 
 
Chi-X sends Execution Reports for each side of the Trade 
 

Sender: Chi-X 

Receiver: Participant 

Message: Trade Cancel Acceptance[8], Execution Report [8], Execution Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=111 | 35=8 | 49=CXAPTE | 56=CHIB02 | 34=322 | 52=20191126 -
04:51:08.194 | 20=1 | 11=Cancel2931 | 19=S20191126130000388 - 0 | 39=4 | 
150=4 | 10=207 |  |  
 
8=FIX.4.2 | 9=269 | 35=8 | 49=CXAPTE | 56=CHIB02 | 34=323 | 52=20191126 -
04:51:08.195 | 8183 =101 | 55=QFND | 11=Order2929 | 38=900 | 60=20191126 -
04:51:02.510 | 54=1 | 37=3656 | 14=0 | 40=5 | 6=0.00 | 39=2 | 150=2 | 20=1 
| 19=B20191126130000388 - 0 | 17=B20191126130000388 - 1 | 6807=C003000388 | 
151=0 | 32=0 | 31=0.00 | 109=771102 | 439=11111 | 10=013  |  
 
8=FIX.4.2 | 9=269 | 35=8 | 49=CXAPTE | 56=CHIB02 | 34=324 | 52=20191126 -
04:51:08.195 | 8183=101 | 55=QFND | 11=Order2930 | 38=900 | 60=20191126 -
04:51:02.510 | 54=2 | 37=3657 | 14=0 | 40=5 | 6=0.00 | 39=2 | 150=2 | 20=1 
| 19=S20191126130000388 - 0 | 17=S 20191126130000388- 1 | 6807=C003000388 | 
151=0 | 32=0 | 31=0.00 | 109=771102 | 439=11111 | 10=042  
 
 

Table 42 - Cross Trade Cancel Request ï Market On Close 
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7.10 MISCELLANEOUS 

 Participant Handling of Pegging - Suspend and Resume 

Description:   Verify the participant is able to handle responses when pegging is Suspended and 
Resumed. 

Test ID:  MISC_01 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step 1 

Description:   

The Participant sends a Peg order message with:  
 
18=R  
35=D 
38=20000 
40=P 
54=1 
111=0 

 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=166 | 35=D | 49=PID001 | 56=CXA | 34=1365 | 52=20110728-
09:40:09.803 | 11=Order2102 | 18=R | 21=1 | 38=20000 | 40=P | 44=40.07 | 
47=A | 54=1 | 55=BHP | 60=20110728 - 09:39:28.960 | 111=0 | 439=11111 | 
10=205 
 

Step 2 

Description:   

Chi-X sends a New Order Single Response back to the Participant with: 
 
35=8 
39=0 
150=0 
40=P 
54=1 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=247 | 35=8 | 49=CXA | 56=PID001 | 34=1439 | 52=20110728 -
09:40:08.950 | 20=0 | 60=20110728 - 09:40:08.949 | 37=55 | 150=0 | 39=0 | 
40=P | 54=1 | 38=20000 | 55=BHP | 44=40.07 | 47=A | 111=0 | 59=0 | 
109=IMC01 | 76=IMC | 6=0.00 | 14=0 | 17=10000085 | 32=0 | 31=0.00 | 
151=20000 | 11=Order2102 | 439=11111 | 10=092  

 

Step 3 

Description:   Chi-X suspends Pegging 

Sender: Chi-X 

Receiver: Chi-X 

Message: N/A 

Trading Interface 
Example: 

N/A 

Step 4 
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Description:   

Chi-X sends a Peg Order Suspend response back to the Participant with: 

17=0 
20=3 
35=8 
39=9 
150=9 

 

Sender: Chi-X 

Receiver: Participant 

Message: Peg Order Suspend [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=150 | 35=8 | 49=CXA | 56=PID001 | 34=1447 | 52=20110728 -
09:44:08.586 | 20=3 | 11=Order2102 | 17=0 | 37=55 | 55=BHP | 39=9 | 150=9 | 
151=20000 | 47=A | 54=1 | 38=20000 | 14=0 | 6=0.00 | 10=039   

 
Step 5 

Description:   Chi-X resumes Pegging 

Sender: Chi-X 

Receiver: Chi-X 

Message: N/A 

Trading Interface 
Example: 

N/A 
 

Step 6 

Description:   

Chi-X sends a Peg Order Resume response back to the Participant with: 
 
17=0 
20=3 
35=8 
39=0 
150=D 
378=3 

 

Sender: Chi-X 

Receiver: Participant 

Message: Peg Order Resume [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=156 | 35=8 | 49=CXA | 56=PID001 | 34=1455 | 52=20110728 -
09:47:41.183 | 20=3 | 11=Order2102 | 17=0 | 37=55 | 55=BHP | 39=0 | 150=D | 
378=3 | 151=20000 | 4 7=A | 54=1 | 38=20000 | 14=0 | 6=0.00 | 10=058  

 

Table 43 ï Participant Handling of Pegging - Suspend and Resume 

 Participant Handling of a Suspended Symbol 

Description:   Verify the participant handling of a Suspended Symbol 
Test ID:  MISC_02 

Pre-requisites:  The client application has established a connection with the Chi-X trading system 
 

Step  1 

Description: Chi-X suspends the tested symbol 

Sender: Chi-X 

Receiver: Chi-X 



Qualification Test Plan  
 

23 April 2021 Page 62 of 69 

Message: N/A 

MD Example: 
 

S76784623HBHP   HN 

Step  2 

Description: The Participant sends a New Order Single message against the suspended symbol 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=154 | 35=D | 49=PID001 | 56=CXA | 34=1544 | 52=20110728-
10:32:13.509 | 11=Order2107 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 
55=BHP | 59=0 | 60=20110728 - 10:32:13.509 | 439=11111 | 10=091   

 

Step  3 

Description: 

Chi-X sends New Order Single Response of the rejection back to the Participant with: 
 
35=8 
39=8 
58=STOCK HALTED 
150=8 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=239 | 35=8 | 49=CXA | 56=PID001 | 34=1548 | 52=20110728 -
10:32:13.513 | 20=0 | 150=8 | 39=8 | 11=Order2107 | 38=1000 | 40=2 | 
44=48.75 | 54=1 | 55=BHP | 439=11111 | 109=IMC01 | 37=R - 1473 | 58=STOCK 
HALTED | 60=20110728- 10:32:13.513 | 17=10000090 | 14=0 | 151=0 | 6=0.00 | 
32=0 | 31=0.00 | 10=221   

 

Step 4 

Description: Chi-X resumes the tested symbol 

Sender: Chi-X 

Receiver: Chi-X 

Message: N/A 

MD Example: S76944977HBHP   TN 

Step  5 

Description: The Participant sends a New Order Single message 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=149 | 35=D | 49=PID001 | 56=CXA | 34=1582 | 52=20110728 -
11:25:10.042 | 11=Order2114 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 
55=BHP | 60=20110728 - 11:25:10.042 | 439=11111 | 10=125  

 

Step  6 
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Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=234 | 35=8 | 49=CXA | 56=PID001 | 34=1657 | 52=20110728 -
11:25:08.925 | 20=0 | 60=20110728- 11:25:08.918 | 37=64 | 150=0 | 39=0 | 
40=2 | 54=1 | 38=1000 | 55=BHP | 44=48.75 | 59=0 | 109=IMC01 | 76=IMC | 
6=0.00 | 14=0 | 17=10000097 | 32=0 | 31=0.00 | 151=1000 | 11=Order2114 | 
439=11111 | 10=248  

 
MD Example: 
 

S77108918A       64B  1000BHP       487500Y  

Table 44 ï Participant Handling of a Suspended Symbol 

 Participant Handling of Done For Day 

Description:   Verify the participant handling of the Done For Day system event 
Test ID:  MISC_03 

Pre-requisites:  ¶ The client application has established a connection with the Chi-X trading system 

¶ The Participant enters one Bid and one Ask order on different symbols 

¶ The Participant waits for the Done for Day order status 
 

Step  1 

Description: 

For each order, Chi-X sends a Done For Day Order Report message back to the participant 
with: 
 
35=8 
17=0 
20=3 
37=<OrderID>  
38=<OrderQty>  
54=<Side> 
55=<Symbol> 
150=3 
151=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: Done For Day Order Report [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=140 | 35=8 | 49=CXA | 56=PID001 | 34=1811 | 52=20110728 -
12:52:30.013 | 20=3 | 11=Order2116 | 17=0 | 37=65 | 55=BHP | 39=3 | 150=3 | 
151=0 | 54=1 | 38=1000 | 14=0 | 6=0.00 | 10=035  
 
8=FIX.4.2 | 9=140 | 35=8 | 49=CXA | 56=PID001 | 34=1812 | 52 =20110728-
12:52:30.060 | 20=3 | 11=Order2117 | 17=0 | 37=66 | 55=RIO | 39=3 | 150=3 | 
151=0 | 54=1 | 38=1000 | 14=0 | 6=0.00 | 10=056  
 
 



Qualification Test Plan  
 

23 April 2021 Page 64 of 69 

MD Example:  
S82350012X       65  1000  
S82350053X       66  1000  
 

Table 45 ï Participant Handling of Done For Day 

 Participant Handling of Market Halt and Resume 

Description:   Verify the participant handling of the Market Halt and Resume events 

Test ID:  MISC_04 
Pre-requisites:  The client application has established a connection with the Chi-X trading system 

 

Step  1 

Description: Chi-X Halts the Market 

Sender: Chi-X 

Receiver: Chi-X 

Message: N/A 

MD Example: S75650876SH 

Step  2 

Description: The Participant sends a New Order Single message 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=149 | 35=D | 49=PID001 | 56=CXA | 34=1533 | 52=20110728 -
11:01:11.684 | 11=Order2112 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 
55=BHP | 60=20110728 - 11:01:11.685 | 439=11111 | 10=134  

 

Step  3 

Description: 

Chi-X sends New Order Single Response of the rejection back to the Participant with: 
 
35=8 
39=8 
58=EXCHANGE AUS HAS BEEN ADMIN HALTED 
150=8 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=261 | 35=8 | 49=CXA | 56=PID001 | 34=1608 | 52=20110728 -
11:01:10.621 | 20=0 | 150=8 | 39=8 | 11=Order2112 | 38=1000 | 40=2 | 
44=48.75 | 54=1 | 55=BHP | 439=11111 | 109=IMC01 | 37=R - 1533 | 58=EXCHANGE 
| AUS | HAS | BEEN | A DMIN | HALTED | 60=20110728 - 11:01:10.621 | 
17=10000095 | 14=0 | 151=0 | 6=0.00 | 32=0 | 31=0.00 | 10=078  

 

Step  4 

Description: Chi-X Resumes the Market 

Sender: Chi-X 

Receiver: Chi-X 

Message: N/A 

MD Example: S75697960SR 



Qualification Test Plan  
 

23 April 2021 Page 65 of 69 

Step  5 

Description: The Participant sends a New Order Single message 

Sender: Participant 

Receiver: Chi-X 

Message: New Order Single [D] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=149 | 35=D | 49=PID001 | 56=CXA | 34=1557 | 52=20110728 -
11:12:46.710 | 11=Order2113 | 21=1 | 38=1000 | 40=2 | 44=48.75 | 54=1 | 
55=BHP | 60=20110728 - 11:12:46.710 | 439=11111 | 10=140  

 

Step  6 

Description: 

Chi-X sends New Order Single Response back to the Participant with: 
 
35=8 
39=0 
150=0 

 

Sender: Chi-X 

Receiver: Participant 

Message: New Order Single Response [8] 

Trading Interface 
Example: 

 
8=FIX.4.2 | 9=234 | 35=8 | 49=CXA | 56=PID001 | 34=1632 | 52=20110728 -
11:12:45.620 | 20=0 | 60=20110728 - 11:12:45.617 | 37=63 | 150=0 | 39=0 | 
40=2 | 54=1 | 38=1000 | 55=BHP | 44=48.75 | 59=0 | 109=IMC01 | 76=IMC | 
6=0.00 | 14=0 | 17=10000096 | 32=0 | 31=0.00 | 151=1000 | 11=Order2113 | 
439=11111 | 10=220  
 

MD Example: S76365617A       63B  1000BHP       487500Y  

Table 46 ï Participant Handling of Market Halt and Resume 
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8 Qualification Overview 

The scenarios below are divided into the following three  types:  
 

 
 

 

Chi-X 
Req’d 

Test Scenario 
FIX 4.2 
Trading 

Interface 

3rd Party 
Consolidated 

Trading 
Information 

 
CHIXOE 

Cross Session 
Order 

Management 

Market Data 
Feed 

(Unicast) 

Market Data 
Feed 

(Multicast) 

Trade 
Feed 

 SESSION LEVEL        

 4.1.1 Participant Logon Y Y Y Y Y  Y 

 4.1.2 Test Request Y Y  Y    

 4.1.3 Participant Logout Y Y Y Y Y  Y 

 4.1.4 Participant Reconnect     Y   

 RECOVERY  
  

  
 

 
 

X 4.2.1 Reconnect After a Forced Logoff Y Y Y Y   Y 

 4.2.2 Recovery From a Gap in Chi-X’s Messages Y Y Y Y   Y 

 4.2.3 Participant Receives a Lower Sequence Number  Y Y  Y    

X 4.2.4 Chi-X Receives a Lower Sequence Number  Y Y  Y    

 APPLICATION LEVEL        

ORDER DURATION 

 4.3.1 Participant Sends Limit Day order Y Y Y Y Y Y 
 

 4.3.2 Participant Sends Limit - Immediate or Cancel (IOC)  Y Y Y Y   
 

 4.3.3 Participant Sends Limit - Fill or Kill (FOK)  Y Y Y Y   
 

 4.3.4 Participant Sends Limit - Good Till Date (GTD)  Y Y  Y Y Y 
 

ORDER PROPERTIES 

 4.4.1 Participant Sends Limit - Iceberg  Y Y  Y Y Y 
 

 4.4.2 Participant Sends Limit - Short Sell  Y Y Y Y Y Y 
 

 4.4.3 Participant Sends Limit - Undisclosed  Y Y  Y Y Y 
 

Mandatory  Optional  Not Applicable  Mandatory ( Conditional ) 
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 4.4.4 Participant Sends Limit - MEQ Y Y  Y   
 

 4.4.5 Participant Sends Limit - MEQSE Y Y Y Y    

PEG ORDERS 

 4.5.1 Participant Sends Primary Peg order Y Y Y Y    

 4.5.2 Participant Sends Market Peg order Y Y Y Y    

 4.5.3 Participant Sends Mid-Point Peg order Y Y Y Y    

 4.5.4 Participant Sends Market On Close order – Hidden Y Y Y Y    

ORDER MANAGEMENT 

 4.6.1 Participant Handles New Order Single Response –  

Rejected 
Y       

 4.6.2 Participant Handles Order Cancel 

Acknowledgement 
Y Y Y Y Y Y  

 4.6.3 Participant Handles Order Cancel Reject for Cancel 

Request 
Y       

 4.6.4 Participant Handles Order Cancel/Replace 

Response 
Y Y Y Y Y Y  

MATCHING 

 4.7.1 Participant Handles Partial and Full Fill Y Y Y Y Y Y Y 

X 4.7.2 Participant Handles a Full Fill as a Taker Y Y Y Y   Y 

X 4.7.3 Participant Handles a Full Fill as a Maker Y Y Y Y   Y 

 4.7.4 Participant Matches Mid-Point Peg at a Half Tick Y Y Y Y Y Y Y 

 4.7.5 Participant Matches Peg at a Full Tick Y Y Y Y Y Y Y 

 4.7.6 Participant Matches Market On Close – Final Y1 Y1 Y1 Y1 Y1 Y1 Y1 

OFF-EXCHANGE TRADE REPORTS 

 4.8.1 Participant Handles a Trade Report Response – Fill Y Y  Y Y Y Y 

                                                   
 
1 Mandatory if scenario “4.5.4 Participant Sends Market On Close order – Hidden” is selected. 
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 4.8.2 Participant Handles a Trade Report Response – 

Rejected 
Y 

   `   

 4.8.3 Participant Handles a T+1 Trade Report – Fill Y Y Y Y   Y 

TRADE BUST 

X 4.9.1 Trade Bust on a Fully Filled Order Y Y Y Y Y Y Y 

X 4.9.2 Trade Bust on a Partially Filled Order Y Y Y Y Y Y Y 

X 4.9.3 Trade Bust on a Trade Report Y2 Y1  Y1 Y1 Y1 Y1 

 4.9.4 Trade Report Cancel Request Y2 Y1  Y1 Y1 Y1 Y1 

 4.9.5 Cross Trade Cancel Request - Market On Close Y3 Y2 Y2 Y2 Y2 Y2 Y2 

MISCELLANEOUS 

X 4.10.1 Participant Handling of Pegging - Suspend and 

Resume 
Y Y  Y    

X 4.10.2 Participant Handling of a Suspended Symbol Y Y Y Y Y Y  

 4.10.3 Participant Handling of Done For Day   Y Y Y Y Y Y  

X 4.10.4 Participant Handling of Market Halt and Resume  Y Y Y Y Y Y  

 

Table 47 ï Qualification Scenarios 

 
 
  

                                                   
 
2 Mandatory if scenario “4.8.1 Participant Handles a Trade Report Response – Fill” is selected. 
3 Mandatory if scenario “4.5.4 Participant Sends Market On Close order – Hidden” is selected. 
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9 Qualification Symbols 

 
The symbols to be used during the qualification are listed in the table below.  

 

Morning Session Bookings  Afternoon Session Bookings  

Q01 Q06 
Q02 Q07 

Q03 Q08 

Q04 Q09 

Q05 (defined as an ETF) Q10 (defined as an ETF) 

QFND QFND 

Table 48 ï Qualification Symbols 

¶ The above symbols begin each day pre-set with a Best Bid of 40.04 and Best Offer of 40.09. (Mid=40.065)  

¶ The QFND symbol should be used for Market On Close scenarios 

 

 


