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This document describes the FIX messages used by Munibrokers STP. MsgType AE is sent by Munibrokers to report and book trades into third party trading system and MsgType AR is sent by third party to either accept or reject trades. 
To support multi-broker messages in one FIX session, a header field OnBehalfOfCompID(115) should be included in every message exchanged to identify the target broker. This field should be set to the MPIDNSCC of each broker which is listed in the following table.
	Common Header Field
	Field Name
	Req'd 
	Description

	115
	OnBehalfOfCompID
	Y
	Target broker’s MPIDNSCC

	116
	OnBehalfOfSubID
	N
	Target broker’s name
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	Tag 115

	HTD
	HFLD0443

	RW SMITH
	RWSM0279

	BUTLER MUNI
	BLPC0279

	REGIONAL BROKERS
	RBII0279

	STARK MUNICIPAL BROKERS
	SPSR0279

	CLAYTON, LOWELL & CONGER
	CLCI0052

	SENTINEL BROKERS CO.
	SEBR0279

	JJ KENNY DRAKE
	JJKE0161

	AVATAR GROUP
	AVAT0388

	TRADITION SECURITIES
	ASEL0370


 Trade Capture Report (AE)
The Trade Capture Report message format is listed in Table 1.

[bookmark: _Ref194825184]Table 1: Trade Capture Report
	Field ID Tag
	Field Name
	Req'd 
	Description

	
	FIX Standard Header
	Y
	MsgType = AE

	571
	TradeReportID
	Y
	Munibrokers reference/trade sequence number.

	487
	[bookmark: OLE_LINK1]TradeReportTransType
	Y
	0 = New

	150
	ExecType
	Y
	Valid values:  
F = Trade


	570
	[bookmark: OLE_LINK2]Previously Report
	Y
	Indicates if trade capture report was previously reported.

	75
	TradeDate
	Y
	Indicates date of trade referenced in this message in YYYYMMDD format.  

	60
	TransactTime
	Y
	Used as the “as of” trade time. Expressed in UTC (Universal Time Coordinated, also known as “GMT”).

	
	Start of Instrument Block
	
	

	55
	Symbol
	Y
	Ticker Symbol or “[N/A]” for Muni. 

	48
	SecurityID


	Y
	Identifier of the security. 
Cusip or ISIN 
( 9 characters)

	22
	[bookmark: OLE_LINK5]SecurityIDSource
	Y
	The type of Security Identifier. Required if 48 included.
Valid values:
1 = CUSIP
4 = ISIN


	460
	Product
	N
	Indicates the type of product the security is associated with

	
	Start Side Repeating Group
	
	

	552
	NoSides
	Y
	Number of sides must = 1

	54
	Side
	Y
	Valid values:
1 = Buy 
2 = Sell

	37
	OrderID
	Y
	Munibrokers order ID.

	11
	ClOrdID
	N
	Client Order ID used in the initial message.

	
	Start Parties Block
	
	

	453
	NoParties
	Y
	The Number of Parties sent in this block. 
Values = 5 

	448
	PartyID
	Y
	Name of the Party. 
Entry 1 = “AVAT”
Entry 2 = “0388”
Entry 3 = trader_name
Entry 4 = “SBSH”
Entry 5 = “0418”

	447
	PartyIDSource
	Y
	Entry 1 = C
Entry 2 = H
Entry 3 = D
Entry 4 = C
Entry 5 = H

	452
	PartyRole
	Y
	Entry 1 = 17
Entry 2 = 17
Entry 3 = 12
Entry 4 = 1
Entry 5 = 1

	
	End Parties Block
	
	

	15
	Currency
	N
	Identifies currency used for price.

	381
	GrossTradeAmt
	N
	Total amount traded expressed in units of currency.

	159
	AccruedInterestAmt
	N
	Amount of Accrued Interest for convertible bonds and fixed income.

	118
	NetMoney
	N
	Total amount due as the result of the transaction. 

	
	End Side Repeating Group
	
	

	31
	LastPx
	Y
	The Price, Yield or Discount of the trade. 

	32
	LastQty
	Y
	Par amount of the Trade.

	64
	SettlDate
	Y
	Indicates settle date of trade in YYYYMMDD format.  

	
	Standard Trailer
	Y
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The Trade Capture Report Ack message format is listed in Table 2.
                                  
[bookmark: _Ref224028285]                                           Table 2: Trade Capture Report Ack
	Field ID Tag
	Field Name
	Req'd
	Description

	
	FIX Standard Header
	Y
	MsgType = AR

	571
	TradeReportID
	Y
	Munibroker’s reference/trade sequence number.

	150
	ExecType
	Y
	Valid values:  
F = Trade

	
	Start of Instrument Block
	
	

	55
	Symbol	
	Y
	Ticker Symbol or “[N/A]” for Muni. 

	48
	SecurityID


	Y
	Identifier of the security. 
Cusip or ISIN 
( 9 characters)

	22
	SecurityIDSource
	Y
	The type of Security Identifier. Required if 48 included.
Valid values:
1 = CUSIP
4 = ISIN


	939
	TrdRptStatus
	Y
	0 = Accepted
1 = Rejected

	58
	Text
	N
	Reason for reject if any

	818
	SecondaryTradeReportID
	Y
	Third party’s trade reference ID.

	
	Standard Trailer
	Y
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