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Preface

1.1 Introduction

This document givean overview oXLFiX and its usesThe tool is delivered as a
COM Add-in for Excel and provides Excel with FIX functionality.can be used for
parsingFIX messaget and fromExcel spreadsheetd/lessages can be sent and
received directly to and from Excdlhe tool can be configured to match your specific
implementation (includingnyuser defined content]his product includes software
developed by quickfixengine.gmttp://wwwguickfixengine.org/

1.2 Intended Audience

This document is intended fasers ofXLFiX. It covers the aspects sétting up
Microsoft Excé for usewith FIX.

1.3 Abbreviations
Tablel provides a description for each abbreviation usedardtdtument:

Abbreviation Description

COM Component Object Model

FIX Financial Information Exchange
IP Internet Protocol

Tablel

1.4 System Requirements

The XLFiX COM Add-in is compatible with Excel 2000 or later running on Windows
NT 4, Windows 2000 or Windows XP. It also requires the "Microsoft .Net
Framework 1.1 Redistributable” package to be installed on the PC. This is freely
available from the Microsoft website:

http ://msdn. microsoft.com/netframework/technologyinfo/howtoget/default.aspx
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http://msdn.microsoft.com/netframework/technologyinfo/howtoget/default.aspx

2 Installation and Removal

2.1 Installing XLFiX

Open the zip file and double click tBetup.exe file A welcome page will appear.

Cl i ck t hedon inthebottom rightdnand corner.

i ®LFix

Select Installation Folder

The installer will install XLFix to the following folder.

Toinstall in this folder, click "Mext". To install to a different folder, enter it below or click "Browse",

Eolder:
C:AProgram Files\Macdonald Associates \xLFix)

Browse...

Disk Cost.

Ingtall XLFix far yaurself, or for anyone who uses this computer:

 Justme

Cancel | ¢« Back

| ext » |

Figure 1

Enter the path for the installatigseeFigurel), t he n
package will take a few
you willsee theXLFiX menu o n Excel 6s

2.2 Removing XLFiX

cl i

mai n

The package can be removed us

Control Panel (seEigure2).

c k Theh e
s e ¢ ogmnd Excel and

[
menu b

ng fAAdd

B Add or Remove Programs - |EI |i|
F Y

Currently instaled programs; Sort by IName j

RV L Fix Size  11L01MB 4
Click here fior support informaton. zed rarely
To change this program or remove it from Change | Ramove |_
WOLIP compltar, click Change or Remaove, -

Figure 2
User Guide
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3 Getting Started i XLFiX Menu

The main menwean be found on théxcel menu bafseeFigure3).

—lofx]
@3 File Edit View Insert Format Tools Data Window Help KLTX[ - & X
Ready FIX Session Manager

Data Dictionary Editor

About

Figure 3

3.1 FIX Session Manager

The Session Manager allows you to setup and control FIX sessions with the minimum
of fuss. Multiple sessions can be created, deleted, started, stompathred,
individually or collectively from a single window, making it easy to stay in control.

The Session Manager stores all configurations in a configuration file. Configration
can be created saved and reopened using the options in the SessameAda
menu.

3.1.1 General Properties

When creating a new configuration file you will initially be prompted to enter general
properties.

=T

File Edit Control

; FIX Version: [Fixa2 T
=y ._ File Stare: C:“Documents and Settir
3 Log mesan Data Dictionary:  |D-\macd\documents\FIX
\workbook: |C:\Documerrt5 and Settiru g
Logging Level: IDetailed 3
Luto Parsing: v Enable Filtering: ™
Cancel I Apply I :I
A4
Figure 4

3.1.1.1 Workbook
A Workbookmustbe selected
3.1.1.2 File Store

Selecta folder for the filestoreThis folder will be used for storing temporary session
files and log files. This might also be a useful location for storing the Session
Managerconfiguration file, and possibhe workbook.
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3.1.1.3 Data Dictionary

Select an XML document to be used d3aa Dictionary. Standard Data
Dictionaries can be found in the installation directory (e.g. C:/Program
Files/Macdonald Associates/XLFiX/FIX42.xml). Ti#ata Dictionaryis used for
determining which messages/tags are parsed to spreadsheets and also for basic
validation of messages. These dictionaries can be changed for your own
implementations using the Data Dictionary Editor (see se@ti@)ne.g. for user
defined fields.

3.1.1.4 Logging Level

Select an appropriate logging level for yoweds.Normallogging provides minimal
logging (i.e. events, warnings and erroBgtailedlogging additionally provides
logging of all messages (outgoing amd incoming). XLFiX recovers FIX messages
from the log each time it is started. If you requires the haviour then seleDetailed
logging.Debuglogging providesrerbose information for debug purposes.

3.1.1.5 Auto Parsing

If you wishXLFiX to automatically parse FIX messages to the selected workbook
thencheck theAutoParsng checkbox.

3.1.1.6 Enable Filtering

Ifyou wish to enable Excel ds AutoFilter

then check th&nable Filteringcheckbox.

3.1.2 Sessions
XLFiX can be configured to support multiple sessions.

M FIX Session Manager - C:'Documents and Settings ' david'Desktop'File — |EI |i|
Fle Edit Confrol
EI{:I Configuration MName | Status Time
D General Fl.4.2-FixClient] 0-FixGatewsy LOGGED_CR 200B0402-15:19:36
{:I bonitors
ERS} S essions Flx. 4. 2-FixClient2-FixGatewany: LOGGED_OM 20060402-15:19:40
----- Fle. 4. 2-FiwClient] 0-FixGateway
----- Fl. 4 2-FiwClient] -FixG atenay Fl. 4. 2-FixClientd-FixGatewsy LOGGED_Ck 20060402-15:19:43
..... Fl 4 2-FixClient?-FixGateway Fl. 4. 2-FixClignth-FixG ateway LOGGED_OM 20060402-15:19:46
..... FIx. 4.2-FixClient3-FixGataway Flx. 4. 2-FixClientb-FixGateway STOFFED 20060402-15:19:63
----- Flx.4.2-FixClientd-FixGateway
----- Flx.4.2-FixClients-FixGateway
----- Flx.4.2-FixClienti-FixGateway
Y FlX 4 2-FixClient?-FixGateway
----- Flx.4.2-FixClienti-FixGateway
----- Flx.4.2-FixClient3-FixGateway
-1 Log
| | 2]
Y
Figure 5

Session properties can be configlifer each individual session. TBessionstatus
window provides an overview of the status of each session.
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3.1.2.1 Creating a Session

To create a new session, select3bkssionsree node from the tree view on the left
side of the window and then select Hudt->Create menu option. A new session will
be added to the treEnter the appropriate properties (see se®iarB.

MAFIX Session Manager - C:\Documents and Settings'david'\Dies - |EI |i|
File Edit Contol

ED Configuration —Session Properties
0 General o

-1 Monitars

=1 Sessions

& <version>-<senderr-<arget>

B Flx 4 2-FinClient] I-FixGateway

il Advanced | Admin Tags Cents |

- FIX 4.2-FixCliantl-FixGateway FlxVersion: |Fix4.2
- Fix 4.2-FixClient2-FixGatewsy Sender ComplD:; |<sender> 9
B Flix 4 2-FixClient3-FixGatewsy

Target ComplD: <target> 9
B FIx4.2-FixClientd-FixGatewsy arget-omp |arg

B Fix 4 2-FixClients-FixGatewsy Data Dictionary: I [:'l
B FlIx 4 2-FixClientb-FixGatawsy
-8 Flx 4. 2-FixClient?-FixGatewsay

B FIx.4.2-FixClientd-FixGateway Connection Type: " acceptar & initictor
- Log Acceptor Host: I [ ]
Acceptar Port: 10000 —

Fesend Fossible Duplicatas:

Cancel | Apply |
—Sequence Numbers } ;
Incoming: Qutgoing:
Feset Applhy ||1 :”1 =

Figure 6
3.1.2.2 Deleting a Session
To delete a session, select the appropBatssioriree node from the tree view on the
left side of the window and then select Bit->Delete menu option.
3.1.2.3 Starting a Session

To start a session, select the approprsssionree node from the tree view on the
left side of the window and then select @entrol>Start menu option. To start all

sessions, select tigessionsree node and then select Bentrol>Start All menu
option.

3.1.2.4 Stopping a Session

To stop a session, select the appropiGEssioriree node fromthe tree view on the
left side of thewindow and then select tii@ontrol>Stop menu option. To stop all

sessions, select ti¥essionsree node and then select tBentrol>Stop Allmenu
option.
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3.1.3 Basic Session Properties

3.1.3.1 FIX Version

The FIX version is determined by tBata Dictionary TheBeginString is
automatically selected when you sele€iata Dictionary.

3.1.3.2 TargetComplD

Enter the computer ID for the FIX partner you wish to connect T@aigetComplD
text box TheTargetComplDs a string that identifies the FIX partner you are
establishig a connection with (e.@ F i x G a Yaedvisgpro\ided by the FIX
partner.

3.1.3.3 SenderCompID

Enter yourowncomputer ID inrSenderCompl@ext box( e . FixClienild.)The
SenderComplDs a string that identifiegour XLFiX instanceand must be agreed
with theFIX partner you are establishing a connection with.

3.1.3.4 Data Dictionary

Session properties can select a sepddata Dictionary. If a Data Dictionaryis not
selected for the session then &ta Dictionaryin general properties will be used.
3.1.3.5 Connection Type

Select theConnectionTypeby specifying whether you will be ttacceptoror
initiator of the connection.

3.1.3.6 Acceptor Host

Enter the host name or IP address of the accepcdaptor Hostlf your instance of
XLFiX is using aConnection Typef initiator then the Acceptor Host will be set to

the host name or IP address of the machine you are connecting to. Otherwise it will be
the host name or IP Address of your PC.

3.1.3.7 Acceptor Port

Enter the port used by the acceptoAateptor Port Avoid using a port igerved for
other services.

3.1.3.8 Resend Possible Duplicates

Check theResend Poss Dugheckbox if you want to allow possible duplicate
messages to be automatically resent to the counterparty.

3.1.3.9 Next Incoming/Outgoing SegNum

The next sequence number for incominggming messages is shown in the Session
Properties form. This can be changedeseprior to starting a session, however, this
should only be considered in exceptional circumstances for resynchronisation
purposes, or for manually resetting the session.
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3.1.4 Advanced Session Properties

3.1.4.1 Start Day / End Day

For sessions that span more than one day, select an apprSpaiatdayandEnd
Day. Ifa session is scheduled to run for a single dayoylesse a val ue

3.1.4.2 Start Time / End Time

Enter theStat TimeandEnd Timei n t he f or mat fhh: mm: ss 0.

connection will only remain connected between these times.

MFIX Session Manager - C:'\Documents and Settings' david'Des - |EI |i|
Fle Edit Control
=1 Configuration

3 General
:.[Z Manitors

Session Properties

-3 Sessions Basic Admin Tags Cens I
B Flx 4 2-FinClient] I-FixGateway
B FIx 4. 2-FixClient-FixGateway Start Day: IAny L|

B Fix 4 2-FixClient2-FixGateway . —
B FIX 4 2-FixClient3-FixGatsway Sitart Time: [00:00:01

B FIx4.2-FixClientd-FixGatewsay End Day: [y ~|
B Flx 4 2-FixClientt-FixGateway

- End Time: 23:59:00
B FIX4.2-FixClients-FixGatewsy e me !
I Flx 4 2-FixClient?-FixGatewsny Reset on Logout: u Feseton Disconnect: [T
B Flx 4 2-FinClientd-FixGateway .
BB FIx 4.2-FixClientd-FixGatewsy ReconnectInterval: 30 =
- Log Lagon Timeaout: f10 =
hax Latency: |D =
Heartheat Interval: fa0 =
Socket Reuse: r TCF Mo Delay: ™
Cancel | Apphy |
—Seguence Numbers - -
Incoming: COutgoing:
Feset Apphy ||28 es =

Figure 7

3.1.4.3 Reconnect Interval

The Reconnecinterval is the number of seconds XLFiX will wait beforeeattpting
to reconnect (only relevant to the initiator of the connection).

3.1.4.4 Heartbeat Interval

TheHeartbeat Intervals the maximum number of seconds between FIX messages.

3.1.4.5 Logon Timeout

TheLogon Timeouts the number of seconds XLFiX will wait for a Logmsponse
before closing the socket (only relevant to the initiator of the connection).

3.1.4.6 Socket Reuse

Check theSocket Reusaption if you would like XLFiX to start even if the socket is
still in the Time Wait state from a previous connection (only reletattie acceptor).

XLFiX 9 User Guide
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3.1.4.7 Reset on Logout
For sessions that must be reset on logout, checRebket on Logoutheckbox.

3.1.4.8 Reset on Disconnect
To automate resetting a session on disconnectReset orisconnection

3.1.4.9 TCP No Delay

Check theTCP No Delaycheckboxfi you want to disable the use of the nagle
algorithm on the socket.

3.1.5 Specifying Additional Administration Tags
Optionally select a range containing additioaamintag values as shown igure8.

Ed Microsoft Excel - Book1.xls _ 0] x|

Fle Edit View Insert Format Tools Data Window Help #LFX Type a question for help = = & X

= = Y ~ 10 B I UESE=E=EH|9 %, W% EE  -d-A-

D3 - &
A | ¢ b | E [ F [T
1 |RawDatalLength RawData —
2 29 <usermame>Trader A</username>

3 1 -
M 4 » »[\Sheetl /Sheet? / Sheet3 / | <] |

Ready S

=10] x|

Fle Edit Control

EHI Configuration
[ General

=3 Sessions

B FIx 4 2-FixClient! 0-FixG ateway
- FI. 4. 2-FixClient1-FixGateway
- FIX.4.2-FinClient2-FixGateway
B FIx 4 2-FixClient3-FixGatewsy
- FIx. 4. 2-FixCligntd-FixGateway
- FIX.4.2-FixClients-FiGateway
B Flx 4 2-FixClients-FixGatewsy
- FIX 4. 2-FixClignt?-FixGateway
-1 FIX.4.2-FixClientd-FiGateway
B Flx 4 2-FixClientd-FidGatewsy

- Log

—Session Properties

Basic Advanced

Logon Tags:
Logout Tags:
TestRequest Tags:

Hearthesat Tags:

Reject Tags:

ResendRequest Tags:

SeguenceReset Tags:

Admin Tags |Cer15

|Sheetl I§A$1:$E42

L e L o o L

Cancel | Apply |
[ Sequence Numbers Incaming: Outgoing:
Reset Apply ||2E i”25 =
&
Figure 8
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3.1.5.1 EMX Certificate

Select a EMX cerificate when connecting o
will result in a Certificate tag being added to the Logon message and the DigSignature

EMX,

ot her

and SignatureTime tags being added to Application messages.

MFIX Session Manager - C:\Documents and Settings'.david'Desktol

File Edit Contol

wlhis e s el

=lofx|

- Log

EHI Configuration
[ General

=0 Sessions
- FIx.4 2-FixClient] 1-FixGateway

Flx. 4. 2-FixClient]-FixGateway

- FIX.4.2-FinClient2-FixGateway
B FIx 4 2-FixClient3-FixGatewsy
B FIx 4 2-FinClientd-FixGateway
- FIx.4.2-FinClients-FixGateway
B FIx 4 2-FixClients-FixGatewsy
B Flx 4 2-FixClient?-FixGatewsy

Flx.4.2-FixClienta-FixGateway
B Flx 4 2-FixClientd-FixGateway

—Session Properties
| Advanced

Basic

Digital Certificate:

| Admin Tags

| Issued From

| Expiration

| Details

Ml

Etdi Certificate Authority

Hub  EWx Certificate Authority

Hub  Ekdx Certificate Autharity

a] Etd Certificate Authority
Etdi Certificate Authority

Hub

I

A,

03/07/2007 06:5%:31
10404/2010 03:21:55
10/06/2006 07:22:08
10/04/2010 03:21:55
10/04/2010 03:21:55

Tl i
Fhones
C=Gh.
C=GH,
C=GE,
C=GE,

[

Cancel |

Apply |

—Sequence Numbers

Incoming:

Qutgoing:

Feset Applhy ||2E

=5

=

XLFiX

FIX Add-in for MS Excel
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3.1.6 Monitors

XLFiX can be configured to monitor selected log files and parse any FIX messages to
spreadsheets in retiine, in much the same way as for active sessions.

3.1.6.1 Creating a Monitor

To create a new session, selecthmitorstree node from the tree view on the left
side of the window and then select Bwit->Create menu option. A new monitor will
be added to the tree.

MFIX Session Manager - C:\Documents and Settings' david®,De - |EI |i|
Fle Edit Control
=3 Configuration

(1 General FIx Version: [Fixaz

ED M':'n'tms Sender ComplD: |<sender> o
o] cversion>-<sender>-darget>

200 Sessions ) Target ComplD: |<target> 1]

B FIxX 4 2-FinClient] I-FixGateway Data Dictionan: |
Y XA 2-FixClient]-FixGateway =i I
B Fix 4.2-FixClient2-FixGatewsy :
B FIX.4 2FixClienti-FixGateway Archive Folder. |
Y XA 2-FixClientd-FixGateway
- Flx.4 2-FixClients-FixGatewsay Cancel | Apply
- Flx 4 2-FixClients-FixGatewsy
- FIX 4. 2-FixClignt?-FixGateway
- FIx.4.2-FixClientd-FixGatewsy

B Fix 4 2-FixClientd-FixGatewsy
- Log

— bl

Figure 10
3.1.6.2 Deleting a Monitor

To delete a monitor, select the appropridtmitor tree node from the tree view on
the left side of the window and then selectHak->Delete menu option.

3.1.6.3 Starting a Monitor

To start a monitor, select the approprikenitor tree node from the tree view on the
left side of the window and then setiéhe Control>Start menu option. To start all

monitors, selecionitorstree node and then select tbentrol>Start All menu
option.

3.1.6.4 Stopping a Monitor

To stop a monitor, select the appropriskenitor tree node from the tree view on the
left side of thewindow and then select ti@ontrol>Stop menu option. To stop all
monitors, selecMonitorstree node and then select tbentrol>StopAll menu

option.

m 12 User Guide
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3.1.7 Monitor Properties

3.1.7.1 FIX Version

The FIX version is determined by the Data Dictionary. The Begingisin
automatically selected when you select a Data Dictionary.

3.1.7.2 TargetComplD

Enter the computer ID for the FIX partner you wish to connect T@argetCompID
text box TheTargetComplDs a string that identifies the FIX partner you are

establishingaconoet i on with (e. g. AFi xGatewayo) and
partner.

3.1.7.3 SenderCompID

Enter your own computer ID faenderComplD e xt box (e. g. AFi xClie

SenderComplDs a string that identifies your XLFiX instance and must be agreed
with the FIX partneyou are establishing a connection with.

3.1.7.4 Data Dictionary

Session properties can select a sepddata Dictionary If a Data Dictionary is not
selected for the session then D&ta Dictionaryin general properties will be used.

3.1.7.5 File name
Select thdfil e that is tobe monitored.

3.1.7.6 Archive Folder

If an archive folder is selected then FIX messages will be parsed to HTML table
format in the specified folder, rather than spreadsheet format. This enables you to
create an easy to read archive of FIX messages.

m 13 User Guide
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3.1.8 Logging
XLFi X mai

nt ai

ns a |

og 1in

t he

Al ogo

subdi

rotated to avoid the log becoming too large. The Log viewer of the Session Manager
allows you to see the last 1,000 lines of the log file (most recent sagher he
viewer also provides a translation of any FIX messafesmakes it easier to analyse

the logs.

M FIX Session Manager - C:'Documents and Settings'.david'DesktopFile

Ble Edit Conrol

=2 Configuration
-1 General

=3 Sessions

----- Flx.4.2-FixClient] 0-FixGateway
Flx.4.2-FixClient]-FixGateway

- o] x|
Date | Type | Description A|
200B0402-16:27:45.312 CETAIL [FIX4.2:FixCIient5—)FixGateway]8=Fl><.:l
20060402-16:27:44.340 DETAIL [Fl. 4.2 FixClientd-»FixGatewsy]3=Fl<.
200B0402-16:27:40.374 DETAIL [Fl. 4.2 FisClient2-»FixGatawsy]8=Flx.
20060402-16:27:36.495 DETAIL [Fl. 4.2 :FixClient] 0-»FixGatewey]8=Fl:
20060402-16:27:22.54 DETAIL

[Fl. 4.2 FisClients-» FixGatawsy]8=Flx.
s nt1 0-»Fix ;

=y

Flx.4.2-FixClientZ-FixGateway o J ¥ i
FIx. 4.2-FixClient3-FixGateway 20?50402-1 B:27:22.538 DETAIL FFIX.4.ZI:FixCIientZ-)FixGatewav] TILI
B FIx 4.2-FixClientd-FixGateway < D
B Flx 4.2-FixClients-FixGatewsay B=FIx.4.209=66035=0034=142049=FixGatewad52=20060402-15:27:22 548056= d
FIx. 4. 2-FixClients-FixGateway FixClient10010=0300
Fle 4. 2-FiwClient?-FixGatewey ﬂ
Frramenows  lowew  (Tens  ITest [vew |
E3le ; o ¥ Standard Header BeginString 8 Flx.4.2
g Standard Header BodylLength 9 4]
Standard Header MsgSegNum 34 142
Standard Header MegType 35 1]
Standard Header SenderComplD 49 FixGateway
Standard Header SendingTime he 20060402-15:27:22.545
Standard Header TargetComplD 15 FixClient10
Standard Trailer CheckSum 10 030
4
Figure 11

To copy translated fields from the leg@wer to the clipboard, select the roafs
interest, rightclick and lectficopyo from thepop-up menu.

A log() interface is also exposed through VBA allowing the user to add log messages
to the same log file from a macro (see exampeigure23).

XLFiX
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3.2 Data Dictionary Viewer / Editor

3.2.1 Data Dictionary Editor Window

The Data Dictionaryile editor can be started by selecting ¥ig-iX ->Data
Dictionary Editorfrom the menuTheData Dictionary Editorwindow will appear:

MFIX Data Dictionary Editor - C:\Documents and Setti — |EI |i|
File Edit Hel
- = - [FI: Data Dictionary Editor - C:\Document
=1 Application Messages ;I |ExecutiDnRepDn [MsgType =8
g i;:l:iverttl.sement Tag Narme | Tag MNa. | Data Type N
B : Duﬁa;ﬂn MoContraBrokers a8z IMNT ]
S £ NoMiecF ListiD 6 STRING
I oMIsETEES ExeclD 17 STRING
D MoExees ExecTrans Type 20 CHAR
- NoOrders ExecRefD 19 STRING
-] AllocationACk ! _
-1 BusinesstessageR CledStab o 70 CHAD _ILI
-0 DantknowTrade 1 | 4
- Email _ value | Description [«
= A ExecutionReport 0 NEWY
w1 MoContraBrokers—— 1 PARTIAL FILL
-1 Indicationofinterast 5 ALL
--{Z3 ListCancelRequest 3 DOME FOR DAY |-
-7 ListExecute 4 CANCELED
&0 ListStatus £ REPLACE
-0 ListStatusFequest B PEMDING CANCEL
-1 MarketDatalncremer 7 STOPPED ;I
=0 MarketDataRequest Describes the type of execution report. Same possible walues :l
- MarketDataRequest |- 0 deiatys,
-3 MarketDataSnapshc o
1 BT [
s
Figure 12

3.2.1.1 Opening a Data Dictionary

To open aata Dictonary, select File-Open from the main menu of the editor and
select the file from the file browser.

3.2.1.2 Saving a Data Dictionary

To save the fileselect either File-Save or File>SaveAs from the main menu of the
editor.

3.2.1.3 Creating a Data Dictionary

XLFiX is distributed with the QuickFIX Data Dictionaries and these can be found in
the installation directory foXLFiX . These should be used as the starting point for
creating a new Data DictionarieBo create a new Data Dictionary, open one of the
standard dictioaries, edit it and save it with a new name (i.e. SaveAs).

3.2.2 Changing the FIX Version

To change the FIX version used, doubliek the version node in the Tree view on
the left side of the editor. Then enter the new Major and Minor version numbers in the
input box.
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3.2.3 Messages
3.2.3.1 Creating a Message

To create a message, doulsld i c k
on the left side of the editor atide Message dialog bawill open:

t h

e AApplication

Messages

Edit Message Structure - Create message
Mame: INewMessage LI & Application message
tsgType: |UNM  Admin message
Component Tags: All Tags and Components:
Tag Mame | Tag Mo, | Tag Mame | Tag Mo, | 4|
OrderCty 38 %+ OrdType 40 —
— QrigClCrdiD 1
nJ OrigTime 42
RefSegMNum 45
| » | SecuritylD 45
Guantity 53 |
Apply | DK Cancel |
Y
Figure 13

Specify the Name, MsgType andtegory (i.e. Admin or Application) of the message.
Select the tags/components from the list box on the right and add them using the left
arrow button. Select the tag/components from the list box on the left and remove them
using the right arrow butto©hange the order of the tags by selecting them a moving
them up or down using the up and down arrows.

3.2.3.2 Viewing a Message

Select the message node from the tree view on the left side maiheditor, the
fields will be displayed in the list view on the taght of themaineditor. Expand the
message node to reveal nodes for components and gronigsned in this message

3.2.3.3 Changing a Message

To change a message, doubliek the message node in the tree view on the left side
of the maineditorandthe Messge dialog boxwill open(seeFigurel3). Change the
message in the same way as for creating a new message (see3s2@&idn To

change the name of a message select the message node from tlevteesdihen
enter the new name in the text box at the top of the main editor window.

3.2.3.4 Deleting a Message

To delete a message, rigmbuseclick on the message node in the tree view and
select Delete from the context menu.
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3.2.4 Components

3.2.4.1 Creating a Component

Tocreate acomponent,doubdel i ck t he AComponentso node in
left side of the editoandthe Component dialog baxill open:

Edit Component Structure - Create component

Mame: INEWCDmpDnent LI
Component Tags: All Tags and Components:
Tag MName | Tag Mo | Tag MName | Tag Mo | -
Orderlity 3d + Account 1 _—
OrdType 40 — Audvld g
Price 44 hd AdvReflD 3
Side B4 Advside 4
AdvTransTwpe 5
AwvgFx B
BeginSeghlo 7
B
ClordID 11 LI
Apply | DK | Cancel |

Figure 14

Specify the Name of the component. Select the tags/components from bloe list

the right and add them using the left arrow button. Select teketagponents from

the list box on the left and remove them using the right arrow button. Change the
order of the tags by selecting them a moving them up or down using the up and down
arrows.

3.2.4.2 Viewing a Component

Components are displayedried Select the component node from the tree view on
the left side of the main editor, the fields will be displayed in the list view on the top
right of themaineditor. Expand the component nodedgeal nodes for other
components or groups contained within this component.

3.2.4.3 Changing aComponent

To change a component, doulmllick the component node in the tree view on the left
side of the editoandthe Component dialog baxill open (seeFigurel4). Change

the component in the same way as for creating a new component (see &2ctidn

To change the name of a component select the component node from the tree view
and then enter the new nainghe text box at the top of the main editor window.

3.2.4.4 Deleting aComponent

To delete a component, rightouseclick on thecomponennode in the tree view and
select Delete from the context menu.
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3.2.5 Repeating Groups
3.2.5.1 Creating a Group

To create a Repeating Guo, first make sure that you have created the (e

section )Ythat will be used for theaumberin-group(e.g. NOMDEnNtryTypes)Then
right-mouseclick on the nodémessage, component, or group) to which you want to
add the new group, and sel€kate>Group from the context menu:

Edit Group Structure - Create group
Group Name: INDMDEntryTypes LI
Group Tags: Al Tags:
Tag MName | Tag Mao. | Tag MName Tag Mo, | -
FMOEntry Twpe 2ba * Account 1 =
— Achvld Z
¥ AdvReflD 3
AdvSide 4
AdvTransType 5
Ang P B
BeginzegMo 7
[
R 11 hd
Apply | 0] | Cancel |
A
Figure 15

Specify the Group Name by selecting theamberin-group field (e.qg.

NoMDEntryTypes). Select the tags/components from the list box on the right and add
them using the left arrow button. 8el the tagicomponents from the list box on the

left and remove them using the right arrow button. Change the order of the tags by
selecting them a moving them up or down using the up and down arrows.

3.2.5.2 Viewing a Group

Repeating Groups are displayedline Select the group node from the tree view on
the left side of the main editor, the fields will be displayed in the list view on the top
right of themaineditor. Expand the group node to reveal nodes for other groups or
components contained within thisogip.

3.2.5.3 Changing a Group

To change a group, doubddick the group node in the tree view on the left side of the
maineditorandthe groupdialog boxwill open (seeFigure15). Change the group in
the same way as for creating a ngmwup (see sectioh2.5.]).

3.2.5.4 Deleting a Group

To delete ggroup rightmouseclick on thegroupnode in the tree view and select
Delete from the context menu.
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3.2.6 Fields

3.2.6.1 Creating a Field ﬂ
| |
To create a field, doublelick the
AFlicecs O node in t he Teghame
left side of the editoandthe Fields TagNumber. |
dialog boxwill (seeFigure16). Enter Dt Tfee [STRING ~|
the tag name and number, specify the
data type, and timehit OK ppply | OK | _Cancel |
) . ﬁ
Figure 16

3.2.6.2 Viewing Fields

Fields for the selected tree node displayed in the list view on the top right corner
of the main editor window.

3.2.6.3 Changing a Field

To change a field, doubkelick onthe  FEESSEnEF—"—"

field in the field list viewandthe

Fields dialog boxvill open(see Tag Mame: |[BeginSting

Figurel7). Change tk tag name, TagMumber. g

number, or data type, and then hit OK  DataType: [sTRING ~|
Apply | Ok | Cancel I

3.2.6.4 Deleting a Field 4

To delete a field, righinouseclick on Figure 17

the field in the field list view and
select Delete from the context menu.

3.2.6.5 Required and Implemented Fields

FI' X specifies cedada.ai hhdselfdiselads ARree uiident i
Dictionary with a Arequiredo atiguel8pute (s h
Similarly not all fields defined in the standard specification need to be implemented.

Fieldsthahave been i mplemented can be identifie
(shownafil mpl 6d o0 i nFigurhl®). edi tor, see
|ExecutiDnP\epon |Mngype =8
Tag Mame Tag ND.I Data Tvpe | Req'dl Irnpl'dl | A|
MNoContraBrokers g2 INT False False __|
. 13 STRING False False
CiEng el 17 STRING True  False
Delete Field 20 CHAR True  False
) Falze
Toggle Required Status e
Toggle Implemented Status 34 CHAR True -
Cregte Yalue Figure 18

These values can be changed by riglitking onthe fieldanddeect i ng AToggl e
Required Statuso or nlmplegmehtes fieldsrgrel usethasnt ed St
the basis for creating the message spreadsheets.
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3.2.7 Field Values

3.2.7.1 Creating a Field Value

To create a Field Value, rigihouseclick on the field to which you wand add the
new value, select Create Value from the context naawiihe Field Value dialog box

will open:

Create value for AdvSide

“alue: I

Description: |

Apply | (0] 4 | Cancel I

.

Figure 19
Enter the value and description, and then hit OK.

3.2.7.2 Viewing Field Values
Select the field from the field list wie in the main editor, the values will be displayed
in the value list view, on the bottom right of the main editor.

3.2.7.3 Changing a FieldValue
To change a field value, doubddick on the value in the value list vieandthe Field
Value dialog boxwill open:

Change value for AdvSide

Yalue: |><
Description: |CROSS

Apply | OK. | Cancel I

4

Figure 20
Change the field value or description and hit OK.

3.2.7.4 Deleting a Fieldvalue
To delete a field value, righthouseclick on the field value in the value list view and
select Delete from the context menu.
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4 Parsing of FIX Messages
4.1 Automatic Sheet Creation

If you checkAutoParsingin the general properties then XLFiX automatically creates

sheets for each message witimple mented fields (see sectio8.2.6.5. The XLFiX

message sheets show all naagess sent and receive by XLFiX. A separate sheet is

created for each message and each group implemented. They will contain named

ranges based on the names of the FIX message and corresponding groups. The sheets

are created based o asdefihed in fthe Zala @istionary (seg | e me nt
section3.2.6.5.

io/x]
@ Ele Edit View Insert Format Tools Data Window Help  ELFX Type a question forhelp |« = & X
DEedan & & B <f bl 4% 100% > (2 Andl MR - - -,
3 T =)
B2 - A& FixClient3
A H | [ k] L [ M | N | o | P [ Q =
1 |Key ¥ |SecuritylD ¥ |IDSource ~|SecurityExchange ~|Side ~|TransactTime - |OrderQty ~|OrdType ~|Price ~|TimelnForce ~|ExpireTime
| 2 [FixClient3_2 |DEQ005833956 4=ISIN_MNUMBER & 1=BUY 20080331-08:18:31 100000 2=LIMIT 100.23 6=GOOD_TILL_DATE 20060331-12:18:3
| 3 |FixClient3 3 |DE0005G33848 4=ISIN_NUMBER & 1=BUY 20060331-08:18:31 20000 2=LIMIT 120.1 6=GOCD_TILL_DATE 20060331-12:18:3
| 4 |FixClient3_4 |LU0Z203243844 4=ISIN_NUMBER S 2=SELL 20080331-08:18:31 1000 2=LIMIT 111.67 6=GOOD_TILL_DATE 20060331-12:18:3
| 5 |FixClient3 5 |IE0032895842 4=ISIN_NUMBER & 2=SELL 20060331-08:18:31 50000 1=MARKET 0=DAY
| B |FixClient3_6 |IEQOBO2KXLOZ 4=ISIN_MNUMBER & 1=BUY 20080331-08:18:31 1500 2=LIMIT 99.67 6=GO0OD_TILL_DATE 20060331-12:18:3
| 7 |FixClient3 7 |IEOOBO2KXLE2 4=ISIN_NUMBER & 2=5SELL 20060331-08:18:31 23000 2=LIMIT 9823 6=GOOD_TILL_DATE 20060331-12:18:3
| 8 |FixClient3_& |IEQOBOMEZY0Z 4=ISIN_MNUMBER S 1=BUY 20080331-08:18:31 10000 2=LIMIT 101.23 6=GOOD_TILL_DATE 20060331-12:18:3
| 8 |FixClient3 9 |IEOOBOMEZTES 4=ISIN_NUMBER & 2=5SELL 20060331-08:18:31 5000 2=LIMIT 8712 6=GOOD_TILL_DATE 20060331-12:18:3
| 10 |FixClient3_10 | IEQOBOMEBZEYZ 4=ISIN_NUMBER & 2=SELL 20080331-08:18:31 6000 2=LIMIT 88.11 6=GOOD_TILL_DATE 20060331-12:18:3
| 11 |FixClient3_11|IE0032523478  4=ISIN_NUMBER & 2=5SELL 20060331-08:18:31 7000 1=MARKET 6=GOOD_TILL_DATE 20060331-12:18:3
| 12 |FixClient3_12 | IEQ032523478  4=ISIN_NUMBER & 2=SELL 20080331-08:18:31 16000 2=LIMIT T7.5 0=DaAY
| 13 |FixClient3_13 | IEOOBOMEZX26 4=ISIN_NUMBER & 1=BUY 20060331-08:18:31 1000 2=LIMIT 112.65 0=DAY
| 14 |FixClient3_14 | IEQOBOZ2KXMOO 4=ISIN_NUMBER & 1=BUY 20080331-08:18:31 1500 1=MARKET 0=DaY
| 15 |FixClient3_15 | IE0OBO2KXMO0 4=ISIN_NUMBER & 1=BUY 20060331-08:18:31 23000 2=LIMIT 9543 0=DAY
| 16 |FixClient3_16 | IEQOBOME3060 4=ISIN_NUMBER & 2=SELL 20080331-08:18:31 10000 2=LIMIT 96 0=DAY
| 17 |FixClient3_17 | IEOOBO2KXKES 4=ISIN_NUMBER & 1=BUY 20060331-08:18:31 5000 2=LIMIT 54.01 4=FILL_OR_KILL
| 18 |FixClient3_18 | [EDOBOME3284  4=ISIN_NUMBER & 2=SELL 20080331-08:18:31 6000 1=MARKET 0=DaY
| 19 |FixClient3_19|IE0030874078  4=ISIN_NUMBER & 2=5SELL 20060331-08:18:31 7000 2=LIMIT 98.23 0=DAY
| 20 |FixClient3_20 | [ED004855221  4=ISIN_NUMBER & 1=BUY 20080331-08:18:31 16000 2=LIMIT 101.23 6=GO0OD_TILL_DATE 20060331-12:18:3
| 21 |FixClient3_21|IE0OBOME3516  4=ISIN_NUMBER & 2=5SELL 20060331-08:18:31 1000 2=LIMIT 87.12 0=DAY —
| 22 |FixClient3_22 | [EDOBOMBE3177  4=ISIN_NUMBER & 1=BUY 20080331-08:18:31 1500 2=LIMIT 88.11 6=GO0D_TILL_DATE 20060331-12:18:3
| 23 |FixClient3_23 | IEOOBOME3853  4=ISIN_NUMBER & 2=5SELL 20060331-08:18:31 10000 2=LIMIT 112.65 6=GOOD_TILL_DATE 20060331-12:18:3
| 24 |FixClient3_24 | [EDOBOMBE3730 4=ISIN_NUMBER & 2=SELL 20080331-08:18:31 5000 1=MARKET 6=GOOD_TILL_DATE 20060331-12:18:3
| 25 |FixClient3_25 | IEOOBO2KXHSE 4=ISIN_NUMBER & 2=5SELL 20060331-08:18:31 6000 2=LIMIT 96 6=GOOD_TILL_DATE 20060331-12:18:3
| 26 |FixClient3_26 | [EDOBOMBE3391 4=ISIN_NUMBER & 1=BUY 20080331-08:18:31 7000 2=LIMIT 54.01 6=GO0OD_TILL_DATE 20060331-12:18:3
| 27 |FixClient3_27 | IEOOBOME3623  4=ISIN_NUMBER & 1=BUY 20060331-08:18:31 6000 1=MARKET 6=GOOD_TILL_DATE 20060331-12:18:3
| 28 |FixClient3_28 | IEDOBOMEBZQ58 4=ISIN_NUMBER & 1=BUY 20080331-08:18:31 7000 2=LIMIT 101.23 6=GOCD_TILL_DATE 20060331-12:18:3
| 28 |FixClient3_29|IE0031442068 4=ISIN_NUMBER & 2=5SELL 20060331-08:18:31 16000 2=LIMIT 8712 6=GOOD_TILL_DATE 20060331-12:18:3
| 30 |FixClient3_30 |FRO0D7054358 4=ISIN_NUMBER & 2=SELL 20080331-08:18:31 1000 2=LIMIT 8811 6=GOO0OD_TILL_DATE 20060331-12:18:3
| 31 |FixClient3_31 |FRO00T075434  4=ISIN_NUMBER & 1=BUY 20060331-08:18:31 1500 1=MARKET 6=GOOD_TILL_DATE 20060331-12:18:3
| 32 |FixClient3_32 |FRODD7056841 4=ISIN_NUMBER & 2=SELL 20080331-08:18:31 10000 2=LIMIT 8712 6=GOO0OD_TILL_DATE 20060331-12:18:3
| 33 |FixClient3_33 |FRO010168765 4=ISIN_NUMBER & 2=5SELL 20060331-08:18:31 5000 2=LIMIT 8811 6=GOOD_TILL_DATE 20060331-12:18:3
| 34 |FixClient3_34 |FRO010168773  4=ISIN_NUMBER & 1=BUY 20080331-08:18:31 6000 2=LIMIT 9543 6=GO0D_TILL_DATE 20060331-12:18:3
| 35 |FixClient3_35|FRO010168781 4=ISIN_NUMBER & 2=5SELL 20060331-08:18:31 5000 2=LIMIT 96 6=GOOD_TILL_DATE |20060331-12:18:3
W 4 v vl Sheet? [ Sheetd {/ WFX4_V { XFXS_V-267 f WLFIX6_BD \XLFiX7_D ( XFix6_C { XFixg_C-215 4 #Fixi| 4| | LIJ
Ready 7
Figure 21

The columns spanned by the XLFiX named ranges are locked and protected to avoid
accidental changes. However, other columns osetebeets are unlocked and
editable.

Changes to th®ata Dictionaryselected in the general properties will result in
changes to the sheetenthe new general properties are applied (i.e. if you
implement new tags then these tags will be added to thecheanges when the new
general properties are applied)
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4.2 Receiving Messages Using VBA

If AutoParsingis not checkedn the general properties then VBA must be used to
process messages sent and received. The followangexample of a Class module
for readingmessagéables from the queues. The example singpbrides an
OnMessage(@vent function which requests the messtabdée names that have
queuecentries and then receives eabatch and logs the field values.

Figure 22

NB:The OnMessage() event only fires for mes:
(see sectiof.2.6.5.

m 22 User Guide

FIX Add-in for MS Excel



