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What is the repository?What is the repository?
•• FIX FIX –– historically a Word documenthistorically a Word document
•• Easy for people; difficult for computerEasy for people; difficult for computer
•• Generate tools, codeGenerate tools, code
•• Fewer errorsFewer errors
•• More consistent approachMore consistent approach
•• FIX can support multiple formats with one piece of workFIX can support multiple formats with one piece of work
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What is the repository?What is the repository?

•• Information extracted from the FIX specificationInformation extracted from the FIX specification
•• In a different more computer usable formatIn a different more computer usable format
•• Programs written that extracted from WordPrograms written that extracted from Word
•• Audited extraction process, e.g. manual checkingAudited extraction process, e.g. manual checking
•• Currently a series of XML documents and schemasCurrently a series of XML documents and schemas
•• Format can be easily changedFormat can be easily changed
•• Can be loaded into a databaseCan be loaded into a database
•• Specific SQL can reproduce the specification from the databaseSpecific SQL can reproduce the specification from the database
•• Repository Applications will be used to generate future releasesRepository Applications will be used to generate future releases of FIXof FIX
•• Repository Data will publicly available to FIX membershipRepository Data will publicly available to FIX membership
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Repository ApplicationRepository Application

•• Once a field has been added, add it to messages or componentOnce a field has been added, add it to messages or component
•• Regenerate consistent documentation, schema etcRegenerate consistent documentation, schema etc
•• Export to XML repository applicationExport to XML repository application
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ConstructionConstruction
•• There are a number of parts to the repositoryThere are a number of parts to the repository

–– FieldsFields
–– EnumerationsEnumerations
–– ComponentsComponents
–– Messages Messages –– special type of componentspecial type of component
–– Message ContentsMessage Contents

•• For each part of the repository there are 4 filesFor each part of the repository there are 4 files
–– *.xml *.xml –– The data itselfThe data itself
–– *.*.xsdxsd –– The schema for the dataThe schema for the data
–– *.*.xslxsl –– A transform to display the data in IEA transform to display the data in IE
–– *.html *.html –– A page to invoke the transform and display the data in IEA page to invoke the transform and display the data in IE
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The FIX Specification Data DictionaryThe FIX Specification Data Dictionary
•• Fields & Enumerations Fields & Enumerations –– essentially the data dictionary from the FIX essentially the data dictionary from the FIX 

Specification Specification -- Volume 6Volume 6
•• Fields xml file containsFields xml file contains

–– Tag, Tag, 
–– FieldNameFieldName, , 
–– Description, Description, 
–– XML NameXML Name

•• Enumerations xml file containsEnumerations xml file contains
–– Tag, Tag, 
–– Value, Value, 
–– DescriptionDescription

•• One to many relationship between Tag in Fields and Tag in One to many relationship between Tag in Fields and Tag in 
EnumerationsEnumerations
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Components (including messages)Components (including messages)
•• Components and Messages contains Components and Messages contains 

–– Object ID, Object ID, 
–– Name, Name, 
–– Type, Type, 
–– Category, Category, 
–– Abbreviation, Abbreviation, 
–– DescriptionDescription
–– Indentation (only used for certain component types)Indentation (only used for certain component types)
–– Order (only used for certain component types)Order (only used for certain component types)

•• Messages are a special case of components that include specific Messages are a special case of components that include specific 
additional information. Messages are the top level application oadditional information. Messages are the top level application object in bject in 
the FIX model. the FIX model. 
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Message Content xml FileMessage Content xml File

•• Message Content contains Message Content contains 
•• Object ID, Object ID, 
•• Tag Text, Tag Text, 
•• Tag, Tag, 
•• Description, Description, 
•• Required, Required, 
•• Position, Position, 
•• Indent, Indent, 
•• Component Object IDComponent Object ID

•• Basically the result of selecting all records in from Message CoBasically the result of selecting all records in from Message Content with ntent with 
an Object ID corresponding to a FIX message is data equivalent tan Object ID corresponding to a FIX message is data equivalent to the o the 
message table for that message in volumes 1, 3 message table for that message in volumes 1, 3 –– 5.5.
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ThusThus becomesbecomes
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Repository ApplicationRepository Application
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Repository Application Repository Application –– Add FieldAdd Field
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Why did we build the repository?Why did we build the repository?

•• II’’m lazy and I make mistakes.m lazy and I make mistakes.
•• BUT laziness can be a virtue.BUT laziness can be a virtue.
•• Asked by Global Technical Committee to help prepare the DTD to mAsked by Global Technical Committee to help prepare the DTD to match atch 

the FIX.4.4 release.the FIX.4.4 release.
•• Needed to allow me to generate the DTD rather than create it by Needed to allow me to generate the DTD rather than create it by hand.hand.
•• This allowed us to apply one design to the whole of the FIX modeThis allowed us to apply one design to the whole of the FIX model.l.
•• This approach has now been applied to This approach has now been applied to FIXimateFIXimate, the FIX schema and , the FIX schema and 

parts of the specification document.parts of the specification document.
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How have we used the repository?How have we used the repository?

•• Generated Volume 6 Generated Volume 6 –– The FIX data dictionaryThe FIX data dictionary
•• Can and will generate all message tables for future releases of Can and will generate all message tables for future releases of FIXFIX
•• Supports addition of messages and fields for future versions of Supports addition of messages and fields for future versions of FIXFIX
•• Generate FIXimate, FIX.4.4 DTD, FIX.4.4 Schema.Generate FIXimate, FIX.4.4 DTD, FIX.4.4 Schema.

–– http://www.fixprotocol.org/specifications/fix4.4fixmlhttp://www.fixprotocol.org/specifications/fix4.4fixml
–– http://www.fixprotocol.org/specifications/fix4.4fiximate/index.hhttp://www.fixprotocol.org/specifications/fix4.4fiximate/index.htmltml

•• Cross check FIX specification, are names in message tables same Cross check FIX specification, are names in message tables same as as 
names in data dictionary.names in data dictionary.

•• Pre compile all valid message possibilities and check against FIPre compile all valid message possibilities and check against FIX design X design 
rules.rules.

http://www.fixprotocol.org/specifications/fix4.4fixml
http://www.fixprotocol.org/specifications/fix4.4fiximate/index.html
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Repository Value PropositionRepository Value Proposition
•• FIX itselfFIX itself

–– Improved technical management of protocol specificationImproved technical management of protocol specification
–– Improved consistency and accuracy of specificationImproved consistency and accuracy of specification
–– Tools to allow generation of schema etcTools to allow generation of schema etc
–– Access is a benefit of FIX membershipAccess is a benefit of FIX membership
–– Possible to write generic enginesPossible to write generic engines
–– Basis for other value add toolsBasis for other value add tools
–– A central piece of work for all member firms to benefitA central piece of work for all member firms to benefit

•• StatusStatus
–– First release on FIX websiteFirst release on FIX website
–– Sample files available to non memberSample files available to non member
–– Conditional fields being investigatedConditional fields being investigated
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DecisionsDecisions
•• Approach to publicationApproach to publication

–– XML based versions of the 5 tablesXML based versions of the 5 tables
–– DocumentationDocumentation
–– Posted to members only section of Posted to members only section of www.fixprotocol.orgwww.fixprotocol.org

•• Approach to internal toolsApproach to internal tools
–– Repository maintenance toolsRepository maintenance tools
–– Word Document GenerationWord Document Generation
–– Schema, Schema, FIXimateFIXimate etc generationetc generation

•• Future extensionsFuture extensions
–– XSLT rules for conditional fieldsXSLT rules for conditional fields
–– Inclusion of custom fields and messagesInclusion of custom fields and messages
–– Inclusion of the FIX business processInclusion of the FIX business process
–– Customisation of specCustomisation of spec
–– Services on web siteServices on web site

http://www.fixprotocol.org/
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FIX Repository FIX Repository –– FIX FoundationsFIX Foundations
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Has anyone used it?Has anyone used it?
•• Engine vendors Engine vendors –– some already publish tools that enable their some already publish tools that enable their 

engines to use it. FIX engines get a step closer to being versioengines to use it. FIX engines get a step closer to being version n 
independentindependent

•• Many other vendors and brokers have downloaded the full versionMany other vendors and brokers have downloaded the full version
•• 500 others have downloaded parts, the samples or the 500 others have downloaded parts, the samples or the 

documentationdocumentation
•• Custom versions of Custom versions of FIXimateFIXimate for specific counterparties interfacesfor specific counterparties interfaces
•• FIX to FIXML translationsFIX to FIXML translations

How do I get it?How do I get it?
•• http://http://www.fixprotocol.orgwww.fixprotocol.org/specifications/repository/specifications/repository
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Next Sessions Next Sessions 

Technical Stream (4:30PMTechnical Stream (4:30PM--5:30PM)5:30PM)
Reducing FIX Implementation Efforts: Reducing FIX Implementation Efforts: 
Standardizing the StandardStandardizing the Standard

Location:Location:
Financial Ballroom

Business Stream (4:30PMBusiness Stream (4:30PM--5:30PM)5:30PM)
Reducing FIX Implementation Efforts: Reducing FIX Implementation Efforts: 
Update on FIX CertificationUpdate on FIX Certification

Location:Location:
Salon ABSalon AB Financial Ballroom

5:30PM5:30PM--7:30PM Cocktail Party at Roy7:30PM Cocktail Party at Roy’’s Restaurant (Music s Restaurant (Music 
by The Lava Trading Band)by The Lava Trading Band)
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