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About this Manual

Overview

This manual describes the systems architecture, configurations, installation, and
deployment for the Trading Technologies® TT FIX Adapter product. Additionally, it
discusses network administration plus user and administrative account setup as it
relates to the use and deployment of the TT FIX Adapter.

Assumptions

This guide assumes the following:

The user has been trained in TT software and has at least an intermediate
level of technical proficiency.

Whenever a task requires the user to type, that the user presses the ENTER
key afterward.

Whenever the text refers to a general TT Gateway, you can substitute a
specific gateway. For instance, if a diagram displays a general "TT
Gateway," due to their similarity, this could be any specific TT Gateway
interchangeably (such as NYSE_Liffe, CBOT, CME, etc.).

Keyboard formats

All key names are shown using 9-point, capital letters. For example, the Control
key is shown as CTRL.

Common terms

This manual uses the following terminology:

Exchange: This is the trading exchange (e.g., the CBOT, CME, Eurex) to
which a TT Gateway connects.

SAM: System Administration Manual
TT: Trading Technologies®
TTM: Trading Technologies® Messaging

Conventions

This guide uses a set of terms, symbols, and typographic conventions to
categorize specific information. Familiarity with these conventions helps you use
this documentation more effectively.

Convention Use

Bold

Italic

Indicates command buttons, menu options, folder/directory
names, and file names. Also used for FIX message names.

Indicates variables, including variable text. Variable text is used
when dialog boxes or their components are not labeled. Variable
text is also used for labels that change dynamically based on
their current context. The wording of variable text does not
exactly match what you see on your screen.

Courier New Sample code, arguments, properties, arguments, methods,

events.

Text in Courier New is also 1 point size smaller than the
surrounding text.

TT FIX Adapter System Administration Manual viii
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Convention Use
Courier New Bold FIX tag names or anything that you must type exactly as it
appears.

Text in Courier New is also 1 point size smaller than the
surrounding text.

Indicates a wildcard that signifies any number of variable
characters. For instance, in the case of *.doc, the asterisk is a
wildcard, and *.doc signifies any file ending in ".doc."

Notes, tips, and warnings To indicate noteworthy or important text, this manual uses the following
conventions:

Convention Description
Note: Emphasizes important or essential information
Presents information that makes procedures easier or faster, but is
@ ) not essential
Tip:
- Indicates user must absolutely follow this instruction to prevent a
) serious problem such as data loss or program failure
Warning:
Related documentation This manual is part of a comprehensive Trading Technologies® set of
documentation that includes but is not limited to the following topics and
documents:

Hardware requirements: TT Trading Systems - Hardware and Software
Requirements

Installation notes: Product Release Notes, Installation documents, and
SAMs specific to the type of product you use. As a rule, server applications
have SAMs while client applications have installation documents.

User management: TT User Setup Help
License Files: TT Gateways SAM

Login information: 7T Gateways SAM and the SAMs specific to the type of
TT Gateway you use

Network setup: TT Trading Systems - Network Administration Manual
Product Tables: TT Gateways SAM, Guardian Help
Risk Parameters: Guardian Help

Software Requirements: TT Trading Systems - Hardware and Software
Requirements

Switching Modes: TT Gateways SAM

System Tuning Recommendations: TT Trading Systems - Hardware and
Software Requirements

WAN Routing: TT Trading Systems - Network Administration Manual

Throughout the manual, you will encounter references to various TT documents
that contain additional information on specific topics.

For a copy of any of these documents, call your TT sales representative or
Technical Account Manager.

TT FIX Adapter System Administration Manual ix
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What’s New in TT FIX Adapter 7.8.X?

Version 7.8.6 FIX Adapter 7.8.6 introduced the following enhancements:

enhancements

Support for the Eris_GovEx Gateway

Version 7.8.5 FIX Adapter 7.8.5 introduced the following enhancements:

enhancements

Added C (Expired) as a new value for Tag 39 (ordstatus) and

Tag 150 (ExecType) in Execution Report (8) messages to support the
new FACT Send Expired Order Statuses configuration option, which
allows Order Routing and Drop Copy FIX Adapters to send expired order
statuses instead of canceled order statuses when a TT Gateway provides
an expired order status. This feature requires TT Gateway versions 7.16.9
or later.

Added a Send Unsolicited Rejects FACT configuration option that
determines whether Order Routing and Drop Copy FIX Adapters send
Execution Report (8) messages for unsolicited rejects.

Added support for the product-level price reasonability checks that can be
configured in TT User Setup 7.4.11 and above.

TT FIX Adapter 7.8 FIX Adapter 7.8 introduced the following enhancements:

enhancements

Added support for the new Prevent orders that are more than +/- X
ticks away from the market price setting for the FIX client user in TT
User Setup. This only applies to FIX clients of Order Routing FIX Adapters.

Added support for the new GTC/GTDate orders allowed setting for the
FIX client user in TT User Setup. This only applies to FIX clients of Order
Routing FIX Adapters.

Added support for TT Synthetic Strategy Engine (SSE) for staged orders
only

Added support for staged orders

- TT FIX Adapter supports submitting staged orders through the TT SSE
Gateway

- FACT added options for children of staged orders and fills

Added support for only TT CME Gateway 7.13 or higher and TT CBOT
Gateway 7.13 or higher

Added the Send Price Change Restatements option to the Order
Routing Responses - Business Flows tab

TT FIX Adapter 7.8 FIX Adapter 7.8 removed the following:

removed features

TT FIX Adapter Reference Manual

Trading Technologies International, Inc.

Removed the following FIX tag configuration options from FACT:
- Send Price Feed Status (Tag 18210)

- Send Order Entered Time (Tag 6038)

- Send Transaction ID (Tag 10527)

- Send TT Gateway Name (Tag 18203)

- Sent Clearing Account (Tag 440)



What’s New in TT FIX Adapter 7.8.X?

Send Expiry Date (Tags 864, 865, 866 repeating group)
Send TT FFT Data (Tags 16102, 16103)

Send TT Username (Tag 10553)

Send Currency (Tags 15, 318)

TT FIX Adapter now sends all of these tags whenever they contain data.

Removed the following FACT configuration options:

Force Logout. TT FIX Adapter now does not allow an already-connected
user to log in again.

Stale Order Timeout. TT FIX Adapter no longer supports this
functionality.

Max Depth Levels. TT FIX Adapter now allows 25 depth levels.

Wait for Fill Download. TT FIX Adapter always waits for the fill
download to complete during startup.

Removed support for importing Load/Ignore Products in FACT, as they are
now configured in TT User Setup

This page intentionally left blank for printing purposes
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1 Network Architecture

Chapter overview This chapter provides an overview of the TT FIX Adapter architecture and how it
fits into a typical networking environment.

In this chapter

Section Page

Product Architecture xiii

Network Configuration XV
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Product Architecture

1 Network Architecture

Overview

The TT FIX Adapter is used to bridge third-party client applications (i.e., trading

tools) that communicate via the FIX protocol and any TT Gateway currently
supported by TT FIX Adapter (refer to the section called Supported TT Gateways).
Clients must write or supply their own connections to the TT FIX Adapter. Once
installed and configured properly, the TT FIX Adapter enables users to continue
using their FIX trading tools while accessing exchanges via TT Gateways, as
shown in Figure 1.

FIX Clients

Q0

9

QD

9

TT Gateways Exchanges
1T
Environment
rr CME Gatewsy CME
{FIX Pratocaly "n TT Messaging @
[ b=t
Tr IGE Gataway ICE
/ FIX aneer ;
TTE [EE=2 EUREX
urgx =
TT User Setup
Server

Figure 1. Typical TT FIX Adapter network configuration

Technical Components

The TT FIX Adapter performs the following tasks:

Translates FIX-based messages received from a FIX client (request price
updates, submit an order, etc.) and passes them to the TT Gateways.

Translates messages received from TT Gateways (price updates, order
acknowledgements, etc.) to FIX-based messages and passes them to FIX
clients.

Receives Gateway Login and user settings from the TT User Setup Server.
FIX Client connections are authenticated through the TT User Setup
Server.

Hardware and Software
Requirements R

xiii

To set up an environment that uses the TT FIX Adapter, you need:

A TT User Setup Server running TT User Setup 7.3.3 or later.

One or more TT Gateways that connect to the exchanges you want. You
must install each of these TT Gateways on separate server machines. For
additional information on TT Gateways, refer to the TT Gateways SAM
Version 7.X.

All connected TT Gateways must include TT Fill Server 7.5.1 or later.

A TT FIX Adapter server machine that conforms to the server class machine
standards as documented in TT Trading Systems - Hardware and Software
Requirements Version 7.X.

TT FIX Adapter software package.
Microsoft .NET 2.0 or later.

TT FIX Adapter System Administration Manual
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1 Network Architecture

Product Architecture

Types of Licenses

Your license reflects how you use the TT FIX Adapter, as follows:
e FIX_ADAPTER_ORDER_ROUTING
e FIX_ADAPTER_DROP_COPY

FIX Client Limitations

A single TT FIX Adapter can support a maximum of 500 order and price session
connections. For example, if all FIX clients connecting to a single TT FIX Adapter
are only making an order session connection, the TT FIX Adapter can support up
to 500 FIX clients at a time. Alternatively, if all FIX clients connecting to a single
TT FIX Adapter are making order and price session connections, the TT FIX
Adapter can support up to 250 FIX clients at a time.

TT User Setup Integration

Administrators use TT User Setup to manage the list of TT Gateway Login
credentials (MGTs) that determine to which TT gateways the TT FIX Adapter
servers can connect, as well as the list of users (FIX Clients) that are authorized
to connect to a TT FIX Adapter server. Administrators can also run diagnostics
within TT User Setup to validate FIX Adapter client to TT FIX Adapter
configurations.

TT FIX Adapter System Administration Manual xiv
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1 Network Architecture

Network Configuration

Deployment, Load
Balancing, and
Scalability

TT recommends that you run only one TT FIX Adapter on a machine, as each TT
FIX Adapter can host multiple traders and connect to multiple markets. Do not
install any additional TT software or FIX-based client software on a TT FIX Adapter
host machine.

You must situate the TT FIX Adapter so that it can:

e Access the network segment that hosts the TT Gateway to which it
connects

e Be accessed by the FIX-based client applications that trade through it

For optimal performance, TT recommends that you use separate TT FIX Adapters
for FIX price and order sessions.

Sample Network
Configurations

XV

TT FIX Adapters can support multiple traders over multiple sessions. Thus, one
instance of the TT FIX Adapter can connect to one or more TT Gateways and host
multiple traders.

Figure 2 shows how you can deploy a TT FIX Adapter in different network
environments.

-
[ =
B
= FIX Based
£| Client Application
1..N = Machines
TT Gateways (i
FIX Adapter
TT User Setup — Server

Server

FIX-Based Client Application on Same Network

- — -
_/_f_—_—_———
Router Router ‘g‘
T @
TT Gateways ﬁ o
L8
=~
BS FIX Adapter Server FIX Based ~—
* Client Application
= i Machines
TT User —

Setup Server

FIX-Based Client Application on Separate Networks

Note: In this scenario, the FIX Adapter Server can also be located on the
network segment that hosts the FIX-based client application machines.

Figure 2. Sample TT FIX Adapter network configurations
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1 Network Architecture Network Configuration

Supported TT Gateways TT FIX Adapter supports the following TT Gateways:
e BrokerTec, version 7.13.0 or higher
e BVMF, version 7.15 or higher
e CBOE, version 7.13.0 or higher
e CBOQT, version 7.13 or higher
e CFE, version 7.16 or higher
e CME, version 7.13 or higher
e EBS, version 7.13.0 or higher
e eCBOT, version 7.13.0 or higher
e Eurex, version 7.13.0 or higher
e ICE, version 7.13.0 or higher
e LME, version or higher
e MEFF, version 7.13.0 or higher
e MX, version 7.16 or higher
e Montreal, version 7.13.0 or higher
e NYSE_Liffe, version 7.15 or higher
e NYSE_Liffe_US, version 7.16 or higher
e OSE, version 7.14 or higher
e SFE, version 7.13.0 or higher
e SGX, version 7.13.0 or higher
e TFX, version 7.14 or higher
e TT Synthetic Strategy Engine (SSE), version 7.2.10 or higher
e TOCOM, version 7.13.0 or higher
e TTSIM, version 7.2 or higher

Note: The TT Xetra Gateway supports trading activity via X_TRADER only. Customers are
advised that serious issues can occur when trading on the TT Xetra Gateway via FIX
Adapter, or when connecting a Drop Copy FIX Adapter to a TT Xetra Gateway.

Note: The MEFF Gateway does not fully support MEFF options contracts. As a result, TT
FIX Adapter does not support MEFF options contracts.

Note: Connectivity to TT Synthetic Strategy Engine (SSE) is only supported for staged
orders. Additionally, the FIX Adapter Server user's Gateway Logins must be the same or a
subset of those used by the TT Synthetic Strategy Engine (SSE).

Customers that enable order/fill multi-casting on Synthetic SE must use at least FIX
Adapter 7.8.13.

Exchange Tag Value | Exchange Tag Value | Exchange Tag Value
Name Name Name

BM&FBOVESPA* CME or Euronext NYSE_Liffe | MEFF MEFF

BVMF Brussels
BrokerTec BTec Euronext NYSE_Liffe | Minneapolis CBOT
Lisbon Grain
Exchange
TT FIX Adapter System Administration Manual XVi
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Xvii

1 Network Architecture

Exchange Tag Value | Exchange Tag Value | Exchange Tag Value
Name Name Name
CBOE Futures CBOE or Euronext Paris  NYSE_Liffe | Montreal* Montreal
Exchange* CFE Climate or MX
Exchange
CCX Chicago ICE_IPE European ICE_IPE Montreal* Montreal
Climate Futures Climate Exchange or MX
Exchange Exchange
CME Group - CBOT European ICE_IPE NYSE Liffe NYSE_ Liffe
CBOT Energy
Exchange
CME Group - CME ICE Futures ICE_IPE NYSE Liffe NYSE_Liffe
CME Canada UsS* _US or
eCBOT
CME Group - CME ICE Futures ICE_IPE Osaka OSE
NYMEX Europe Security
Exchange
Dubai CME ICE Futures ICE_IPE Singapore SGX
Mercantile u.s. Exchange
Exchange (SGX)
EBS EBS Intercontinenta ICE_IPE Sydney SFE
| Exchange Futures
(ICE) Exchange
Eurex Eurex Kansas City CBOT Tokyo TOCOM
Board of Trade Commodity
Exchange
(TOCOM)
Euronext NYSE_ Liffe | London Metal LME Tokyo TFX
Amsterdam Exchange Financial
Exchange

* Use the value corresponding to the TT Gateway to which TT FIX Adapter connects

Some exchanges might list some products on other exchanges. For example, the
European Climate Exchange lists products on ICE_IPE. For those products, you

must specify ICE_IPE in Tag 207 (SecurityExchange).

Note: The BM&F BOVESPA exchange lists products on both CME and BVMF. If you have a
TT CME Gateway, you must specify CME in Tag 207 (SecurityExchange). If you have a TT
BVMF Gateway, you must specify BVMF in Tag 207 (SecurityExchange).

TT FIX Adapter System Administration Manual
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2 Installing TT FIX Adapter

Chapter overview This chapter shows how to install, upgrade, and remove TT FIX Adapter software
and individual TT FIX Adapter configurations.

In this chapter

Section Page
About TT FIX Adapter Installations XiX
Install: Installing the TT FIX Adapter Software XXi
Install: Creating Additional Adapters XXiv
Upgrading to a New Version of TT FIX Adapter XXVi
After You Install XXViii
Uninstalling a TT FIX Adapter XXiX
TT FIX Adapter System Administration Manual xviii
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About TT FIX Adapter Installations 2 Installing TT FIX Adapter

About TT FIX Adapter Installations

Overview You can install a TT FIX Adapter in either of the following ways:
e Install a new TT FIX Adapter onto a clean machine

e Upgrade from an existing version of TT FIX Adapter

Note: If your current FIX Adapter is 32-bit running on a 64-bit operating system and you
would like to upgrade to the 64-bit FIX Adapter, you must uninstall your existing version
and perform a clean install of the 64-bit version.

Warning: Although you can install and run multiple TT FIX Adapters on the same
] machine for testing purposes, TT recommends that you install and run one TT FIX
Adapter per machine in a production environment. Additionally, you must use the
same version for all TT FIX Adapters installed on the same machine. When running
multiple instances of TT FIX adapter, the hardware requirements listed in the TT
Hardware and Software Requirements document apply to each instance.

Prerequisites Before installing a TT FIX Adapter, you must perform the following tasks:

e Size your machine(s) according to the TT Trading Systems - Hardware and
Software Requirements Version 7.X documentation.

e Obtain the local Windows Administrator account and password for all
machines on which you will install the TT FIX Adapter.

e Ensure that you completely remove all previously-installed TT products, as
TT FIX Adapter must be the only TT software installed on the machine.

e Ensure that Microsoft .NET Framework 2.0 is installed on the machine.
e Obtain the appropriate license.

e Verify that TT User Setup 7.3.3 or greater is installed in the network
environment.

Note: If you want to support Product Group Permissions for TT Gateways or to
support the CME Mandatory iLink Tag, TT User Setup 7.4.0 or later must be
installed in the network environment.

Installing on Windows TT FIX Adapter supports the Windows Server 2008 R2 operating system with the
Server 2008 following caveats and required changes:

e Migrating to Windows Server 2008: TT does not support upgrading the
operating system on an existing TT FIX Adapter server. TT strongly
suggests that users perform a clean install of the operating system and the
TT FIX Adapter server when migrating to Windows Server 2008.

e Program Files directory: Windows Server 2008 does not allow
applications to create files under the Program Files directory.

If during a command line installation of the TT FIX Adapter, you place the
install root in the Program Files directory, you must select a different
location for the tt\config, tt\datfiles and tt\logfiles directories by using
the installconfig, installdata and installlog arguments.

¢ Console Windows: Due to security changes made by Microsoft, FIX
Adapter’s console window will not be visible on a user's desktop when
launched by TT Chron. Running the Interactive Services Detection
Windows service will allow users to switch over to the "Session 0" desktop
to view the FIX Adapter console window when launched via TT Chron.

Xix TT FIX Adapter System Administration Manual
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2 Installing TT FIX Adapter

About TT FIX Adapter Installations

Starting Programs: TT Chron may not properly close and/or monitor
server programs that are started manually. Users should first start TT
Chron and allow it to start the server program per its schedule.

Start TT Chron desktop icon: The Start TT Chron desktop shortcut may
not work if User Account Control (UAC) is enabled unless the user right-
clicks the icon and selects Run as administrator from the context menu.

TT FIX Adapter naming A TT FIX Adapter name must adhere to the following restrictions:

restrictions

Contain no more than 11 characters

Contain only alpha-numeric, underscore (_), and hyphen (-) characters
Should use capital letters for all alphabetic characters

Start and end with alpha-numeric characters

Contain no spaces anywhere in the installation directory path

TT FIX Adapter System Administration Manual XX
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Install: Installing the TT FIX Adapter Software

2 Installing TT FIX Adapter

Install: Installing the TT FIX Adapter Software

When to use this
approach

Use this procedure when installing TT FIX Adapter on a machine that contains no
TT software.

How to install TT FIX
Adapter on a machine
with no TT software

xXi

p To install TT FIX Adapter on a clean machine:

1. Double-click the TT FIX Adapter setup package.

Note: If Microsoft .NET Framework 2.0 or later is not installed on the system, a prompt
box appears reminding you to install it before using FACT to configure the adapter.

The License Agreement dialog appears.

& FixAdapter - InstallShield Wizard X
License Agreement Vﬁ-j
Please read th Fallowing license agreement carefully, TRADING .
TECHNOLOGIES
IMPORTANT LEGAL CONTRACT - READ CAREFULLY ~

End User License Agreement

The TT Software (defined below) that you are about ta install, have installed or
are using is a proprictary product of Trading Technologies International, Inc,
(“TT") and is protectsd by copyright, trademark, patent, and ather intsllectual
property rights s well as other laws and agreements.

The TT Software and Equipment {defined below) are licensed, not sold to you,
The TT Softwars and Equipment and your right to use ths TT Software and

Equipment are subject to the terms and conditions stated herein,
~

(531 accept the terms in the license agreement

()1 do ot accept the berms in the license agresment

Read the License Agreement.

To accept the License Agreement and continue installing the TT FIX Adapter,
select I accept the terms in the license agreement, and click Next.

The Setup Type dialog box appears.

i FixAdapter - Installation Wizard g|
Setup Type w5
Chaase the setup bype that best suts your nesds. TRADING .
TECHNOLOGIES
g Install Now
Tars Install FizAdapter at CHitti
s Customize...
Tare Allow sers b chonss Folders For specific
types of files.

From this dialog box, you can:

e Install the TT FIX Adapter software into the default TT software directory
(C:\tt\).

e Customize the directory into which you install the TT FIX Adapter software.

4. To install the software in the default directory (C:\tt\), click Install Now, and
skip to Step 9.

5. To install the software in a different directory, click Customize.
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The Destination Folder dialog box appears.

1% FixAdapter - InstallShield Wizard 3]
Destination Folder m
Click Mestk ta install to this folder, or click Change to install to a TRADING .
different Folder, TECHNOLOGIES
Program Files
i
<Back [ text> ][ cancel

6. Click Browse.
The Change Current Destination Folder dialog box appears.

% FixAdapter - InstallShield Wizard E|

Change Current Destination Folder m
Browse to the destination Folder, }Eéak%?.OGIES'
Look in:
B v ‘ -

Folder name:

7. Do one of the following:
e Navigate to and select the desired destination directory.

e In the Folder name field, type the full pathname for the installation
directory.

In the Setup Type dialog box, click Next.
Click OK.
The Enter FIX Adapter Configuration Name dialog box appears.

% FixAdapter - InstallShield Wizard E|

Enter Fix Adapter Configuration Name m
Please enter information and cick Next TRADING
TECHNOLOGIES
Enter Adapter Mame:
I
<gack [ mext»> ][ cancel

10. In the Enter Adapter Name field, type the name for the TT FIX Adapter; then
click Next.

For name restrictions, see TT FIX Adapter naming restrictions, on page xx.
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Note: The installation script automatically places two shortcuts on your Windows
desktop:

e nameAdapter.exe, for the TT FIX Adapter executable
e FACT.exe, for the TT FIX Adapter Configuration Tool

Several progress dialogs appear as base TT software is installed. Then, the
following prompt box appears.

1% FixAdapter - Installation Wizard

Please see the FIX Adapter System Administration Manual (S4M) For
detailed instructions on how to create an appropriate configuration
ile.

11. Click OK.

The FACT (Bl) and TT FIX Adapter (
Restart System dialog box appears.

i) icons appear on the desktop, and the

i FixAdapter - InstallShield Wizard X

You must restart your system for the configuration
changes made to FixAdapter to take effect. Click
Reboot to restart now or Later if you plan to restart
later

Reboot Later FRebook Mow

12. Click Reboot Now or Reboot Later, as appropriate.
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Install: Creating Additional Adapters

When to use this TT recommends that you only run one TT FIX Adapter per machine. However,
approach should you need to install multiple TT FIX Adapters onto the same machine,
perform the following procedure.

Note: For hardware and software requirements refer to the TT Hardware and Software
Requirements document. The listed hard drive requirement is per instance, not per server.

How to Install Additional
TT FIX Adapters p To install additional TT FIX Adapters:

1. Double-click the TT FIX Adapter setup package.

Note: If Microsoft .NET Framework 2.0 or later is not installed on the system, a prompt
box appears reminding you to install it before using FACT to configure the adapter.

The Configuration Change dialog appears.

18 FixAdapter - InstallShield Wizard 3]
Configuration Change Yﬁ'j
Pl lect f the apt o click Mext TRADING
fease select one of the optian and dick Nexd TRADING o
(3) Add Fix Adapter Configuration and Update Files
© Update files

2. Select Add FIX Adapter Configuration and Update Files, and click Next.
The Enter FIX Adapter Configuration Name dialog box appears.

13 FixAdapter - InstaliShield Wizard X
Enter Fix Adapter Configuration Name Yﬁ'j
Flease enter information and dick Mext TRADING
TECHNOLOGIES

Enter Adapter Mame

OR1

[ <Back [ we»> J[ cancel |

3. In the Enter Adapter Name field, type the name of the TT FIX Adapter
instance you want to create; then, click Next.

For name restrictions, see TT FIX Adapter naming restrictions, on page xx.
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Note: The installation script automatically places two shortcuts on your Windows
desktop:.

e nameAdapter.exe, for the TT FIX Adapter executable
e FACT.exe, for the TT FIX Adapter Configuration Tool

The following prompt box appears.

i@ FixAdapter - Installation Wizard

Flease see the FIX Adaptsr System Administration Manual (SAM) For
detalled instructions on how to create an appropriate configuration
file.

4. Click OK.
The following prompt box appears.

5 FixAdapter - InstallShield Wizard gl

Installshield Wizard Completed

The: Installshield wizard has successfully installed Fixadapter.
Click Finish to exit the wizard,

<Bak ==

5. Click Finish.

A new TT FIX Adapter icon (

Ll ) appears on the desktop.
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Upgrading to a New Version of TT FIX Adapter

Upgrading to a New Version of TT FIX Adapter

Before upgrading

Beginning with FIX Adapter 7.6.0, TT FIX Adapter uses TT User Setup to
determine TT Gateway connections and trader credentials, instead of requiring
you to configure the information in TT FIX Adapter. Consequently, you must
migrate your existing TT Gateway connections and individual FIX session settings
from TT FIX Adapter to TT User Setup. For more information about the migration
process, refer to Appendix A, Migrating from Pre-7.6 Versions.

Caution: If you currently use order routing TT FIX Adapters, TT strongly recommends that
you delete any working orders before upgrading.

If you are upgrading from
the 32-bit version of FIX
Adapter to a 64-bit
version of FIX Adapter

If your current FIX Adapter is 32-bit running on a 64-bit operating system and
you would like to upgrade to the 64-bit FIX Adapter, you must uninstall your
existing version and perform a clean install of the 64-bit version. Refer to the
Uninstalling a TT FIX Adapter and Install: Installing the TT FIX Adapter Software
sections.

If you renamed TT FIX
Adapters

The installation program upgrades existing configurations you created during
previous installations. However, the installation program does not update
configurations that you rename after installing them. For example, if you create a
TT FIX Adapter and then later rename it, updating the software does not update
the renamed adapter.

How to upgrade a 7.XTT
FIX Adapter

p To upgrade an existing installation:

1. Double-click the TT FIX Adapter setup package.
The Configuration Change dialog appears.

7% FixAdapter - InstallShield Wizard X

Configuration Change . 7o)

Fl lesct f the opt o click Mexk TRADING
lsse select one of the option and click Nesd TRARING ~cies

(%) Add Fix Adapter Configuration and Update Files

) Update files

2. Select Update Files, and click Next.
The following prompt box appears.
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i¥ FixAdapter - InstaliShield Wizard ['X|

InstallShield Wizard Completed

The Installshield wizard has successfully installed Fixadapter.
Click Finish ta exit the wizard,

o e

The setup wizards adds a FACT icon () to the desktop.

XXVii TT FIX Adapter System Administration Manual

Trading Technologies International, Inc.



2 Installing TT FIX Adapter

After You Install

After You Install

Creating a configuration
for the adapter

As part of the installation process, the TT FIX Adapter setup program adds a
desktop icon based on the name you provide during installation, namely, Name
adapter, where Name matches the value you supplied during installation. So, for

example, if you create an adapter named DC1, the desktop contains a
You cannot start the TT FIX Adapter, however, until you create a matching
configuration using the TT FIX Adapter Configuration Tool (FACT).

The TT FIX Adapter installation stores TT FIX Adapter configurations in
<root_drive>:\\tt\config.

For more information about configurations, refer to Chapter 3, Creating TT FIX
Adapter Configurations

Creating TT FIX Adapter
servers and FIX Adapter
clients in TT User Setup

The TT User Setup Administrator must create user profiles for the TT FIX Adapter
Servers and FIX Adapter Clients. This allows TT User Setup to manage the list of
TT Gateway Login credentials (MGTs) that determine to which TT gateways the TT
FIX Adapter servers can connect, as well as the list of users (FIX Clients) that are
authorized to connect to a TT FIX Adapter server.

For information about creating TT FIX Adapter Servers and FIX Adapter Clients in
TT User Setup, refer to the TT FIX Adapter Getting Started Guide or to the TT User
Setup Help.

Note: After creating or editing TT FIX Adapter Server or FIX Adapter Client profiles in TT
User Setup, TT recommends that you run TT User Setup diagnostic checks. For more
information, refer to the section called Running the TT User Setup Diagnostic Checks, on
page cxii.

Note: If the TT FIX Adapter is running while you create or edit accounts, create or edit
Gateway Logins, or change the list of FIX Client users that can connect to a TT FIX Adapter,
you must restart the TT FIX Adapter before the changes will be applied.

Additional tools and
tasks

You can also use the following tools to change operational characteristics of TT FIX
Adapter:

e Automate the TT FIX Adapter using TT Chron and ttchron.ini, such as
starting or stopping TT FIX Adapter, resetting sequence numbers, and so
on.

e Setup TT Clean and ttclean.ini to archive and manage the .log and .dat
files that the TT FIX Adapter generates.

e Customize debug logging with the Aconfig tool. For more information, refer
to the TT Gateways System Administration Manual.

TT FIX Adapter rollover
behavior

TT FIX Adapter uses the rollover times specified by each TT Gateway, so it zeros
out all positions and P&L for all contracts on a TT Gateway when it rolls.
Customers should either enable the Auto-SOD feature on the TT Gateway to which
the TT FIX Adapter connects or use the TT Back Office Bridge product to roll
positions from one trading session to the next. For more information, see the
specific TT Gateway and TT Back Office Bridge documentation.
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Uninstalling a TT FIX Adapter

What you can uninstall You can uninstall the TT FIX Adapter software from your system, or you can
uninstall only individual adapters.

Recommended approach TT recommends that you remove TT FIX Adapter through the Add or Remove
Programs entry in the Control Panel.

How to remove one TT
FIX Adapter p» To remove one TT FIX Adapter configuration:
configuration

1. Access the Microsoft Windows Control Panel.

The Control Panel appears.
2. Double-click Add or Remove Programs.
The Add or Remove Programs dialog box appears.

3. Scroll through the Add or Remove Programs dialog box to locate TT FIX
Adapter, and then select it.

E Add or Remove Programs

=1
@'j Currently installed programs: [ Show updates Sort by:
Change or ~
Remave @t Micrasoft NET Compact Framesork 2.0 Size  53.27ME
Frograms
5! Microsoft .NET Framework 2.0 Size  85.37ME
. 5! Microsoft Device Emulator version 1.0 - ENU Sze  1.38ME
Acdd Mew 5! Microsoft Document Explarer 2005 Size  26.61ME
Frograms =
(3 Micrasoft SQL Server 2005 Mobile [ENU] Developer Todls Size  66.95MB
5! Microsoft Wisual C++ 2005 Redistributable: See  5.21ME
AddjRemove | 5 Microsoft Wisual C++ 2005 Redistributable Sze  S.07ME
windaws
Companents | &% Microsaft Yisual Studio 2005 Professionsl Edition - ENLI Size 1,790,00MB
|5 MSxmL 6.0 Parser Size  1.3IME

@’ TT Chran 7.5 Sze  7.88ME

Set Program  Erpem—
e T TT FixAdapter 7.4

Defaulks

from your computer, dlick Change or Remove,

T Guardian 7.5 Size 46, 36ME
TT Messaging 2.0 Size  12.39MB
YMware Todls Size  5.80ME

5! Windows Installer 3,1 (KBS33803)

B3]

4. Click Change.

The Select the Adapter Configuration you would like to remove dialog
box appears.

i FixAdapter - Installation Wizard El
Select the Adapter Configuration you would like to remove '@
Please select ane of the and click Hext TRADING .
TECHNOLOGIES

DCladspter
DCzadapter

Select the adapters to remove, and click Next.
Click Finish to exit the wizard.
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Uninstalling a TT FIX Adapter

To remove the configuration file:
Open Windows Explorer and navigate to the <root_drive>:\tt\config
directory.

Delete the Nameadapter.xml file that corresponds to the TT FIX Adapter you
just deleted.

How to remove all TT FIX
Adapter instances and
the TT FIX Adapter
software

>
1.

4.
5.
6.

To remove the TT FIX Adapter software:

Access the Microsoft Windows Control Panel.

The Control Panel appears.

Double-click Add or Remove Programs.

The Add or Remove Programs dialog box appears.

Scroll through the Add or Remove Programs dialog box to locate TT FIX
Adapter, and then select it.

E Add or Remove Programs

L
@j Currently installed programs:
Change or
Remove
Programs

Add New
Frograms

[ show updates

F@t Microsoft NET Compact Framessork 2.0 59.27MB

Sizer

5! Microsoft .NET Framework 2.0 Size  85.37ME

5! Microsoft Device Emulator version 1.0 - ENU Sze  1.38ME

5 Microsoft Document Explorer 2005 Size  26.61MB

@ Microsoft SQL Server 2005 Mobile [ENU] Developer Tools Size  66.95ME

5! Microsoft Wisual C++ 2005 Redistributable: See  5.21ME

AddjRemove | 5 Microsoft Wisual C++ 2005 Redistributable
windows

Companents

@

Set Program
Access and
DeFaults

Size S.07ME

&P Microsoft Yisual Studio 2005 Professional Edition - ENU Size: 1,790,00MB

[T MSXML 6.0 Parser Size 1.31MEB

I8 17 chron 7.5 Size  7.88ME
TF TT FinAdapter 7.4

Used

n your computer, click Change or Remove,

46, 36MB

I8 17 Guardian 7.5 Size:

I8 1T Messaging 2.0

YMware Todls

5! Windows Installer 3,1 (KBS33803)

Sizer 12.39M6

Size S.80ME

Click Remove.
Click Next, then click Yes in the confirmation prompt box.
Click Finish to exit the wizard.

Note: The uninstall program requires a reboot if any of the following conditions are true:

e The uninstaller overwrites or removes a file in use.
e The system path changes.
e The uninstaller accesses a service locked by another process.

>
1.

2.
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To remove the TT FIX Adapter configuration files:

Open Windows Explorer and navigate to the <root_drive>:\tt\config
directory.

Delete all Nameadapter.xml files in the directory.

XXX
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3 Creating TT FIX Adapter Configurations

Chapter overview This chapter provides an overview of the different types of TT FIX Adapter
configurations and describes the basic structure of a configuration. The chapter
also introduces the TT FIX Adapter Configuration Tool (FACT), which allows you to
create configurations through a Windows-based interface

In this chapter

Section Page
Types of TT FIX Adapter Configurations XXXiii
Components of a TT FIX Adapter Configuration XXXV
About the TT FIX Adapter Configuration Tool (FACT) XXXV
Using the TT FIX Adapter Configuration Tool (FACT) XXXVii
FACT: Managing Configurations XXXViii
TT FIX Adapter System Administration Manual Xxxii
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Types of TT FIX Adapter Configurations

About configuration The TT FIX Adapter allows you to create the following types of configurations,
types where each is based on a specific business use case:

e Order routing

e Drop copy

Order routing The order routing configuration type allows FIX clients to use all functionality
offered by TT FIX Adapter, such as routing orders, subscribing for market data,
downloading contract definitions, and viewing orders and fills.

Drop copy The Drop copy configuration type allows FIX clients to use all of the same
functionality except for routing orders.
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Components of a TT FIX Adapter Configuration

Overview

When you create a TT FIX Adapter configuration, you must define the following:
e Global settings, which define the general behavior of the TT FIX Adapter
e Bias settings, which defines rules for converting timestamps to UTC

e FIX sessions, which define how a FIX client connects to the TT FIX Adapter
and the characteristics of the connection

About global settings

Each TT FIX Adapter configuration includes a collection of global settings that
dictate how the TT FIX Adapter generally operates. Some of the settings common
to all types of configurations include:

e Name and purpose of the configuration
e Logging behavior
e Administrative access

e Contract definitions to pre-load

About bias settings

The bias settings specify whether TT FIX Adapter needs to convert order and fill
timestamps to universal time codes (UTC). If so, it displays the conversion rules
for each TT Gateway and allows you to specify the biases for start-of-day (SOD/
DSOD) records and for manual fills.

About FIX sessions
settings

While TT Gateway connections determine how a TT FIX Adapter communicates
with the various TT Gateways, FIX sessions determine how a TT FIX Adapter
communicates with FIX clients. Based on the type of TT FIX Adapter you want to
use, you configure a subset of the following:

e Session persistence
e Price session information

e Order session information
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About the TT FIX Adapter Configuration Tool (FACT)

About the TT FIX Adapter
Configuration Tool

TT FIX Adapter provides a Windows-based interface to help you create and
manage TT FIX Adapter configurations. The TT FIX Adapter Configuration Tool
(FACT) allows you to choose a type of configuration, then presents you only with
the settings that apply to that type of configuration.

Note: You cannot use FACT to generate configurations for previous versions of TT FIX
Adapter. You can, however, use FACT from one version to generate configurations for later
versions of TT FIX Adapter. Consequently:

e You cannot, for example, use a configuration file created with a 7.7 version of FACT
with a 7.5 version of TT FIX Adapter.

e You can, however, use a configuration file created with a 7.5 version of FACT with a
7.7 version of TT FIX Adapter. Hence, you can upgrade a TT FIX Adapter and still use
the 7.5 configuration. TT supports this upgrade only for version 7.4 or later.

About TT FIX Adapter
configuration files

TT FIX Adapter no longer stores configuration information in the CFG-style
configuration files used by previous versions of TT FIX Adapter; instead, it uses
XML-based files. FACT creates and manages these XML-based configuration files
based on the information you supply in the FACT interface, eliminating the need
for you to edit the files manually.

Caution: Do not edit the XML files directly. Doing so might invalidate the configuration file
and prevent TT FIX Adapter from initializing. TT provides no support for customers who
hand-edit configuration files without authorization from TT Customer Support.

FACT interface

XXXV

Figure 3 shows the TT FIX Adapter Configuration Tool interface.

5 FIX Adapter Configuration Tool (FACT)

i New [ open [ save S8 Save Al O 2) Help
EE
s caevay satines —— Global Settings ©
2 FIx Session Settings

& =i OR1
D Gateway Settings Fi¥ Adapter Name ‘DC1 ‘ {(Required)
2 FIx Session Settings

@ TT User Setup Passwaord “ ‘ (Requirec])

FIx Adapter Type  Drop Copy

Console Logging  [J

Mare...

Figure 3. FACT interface
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About the TT FIX Adapter Configuration Tool (FACT)

The FACT interface comprises the following components.

Area Name

Description

1 Menu bar
2 Navigation pane
3 Settings pane

Provides access to common configuration functionality and to
context-sensitive application help.

Contains a hierarchical view of the configurations and their
respective components

Contains the settings for the respective configuration
components
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Using the TT FIX Adapter Configuration Tool (FACT)

How to Start the TT FIX
Adapter Configuration p To start the TT FIX Adapter Configuration Tool:
Tool

1. On the Windows desktop, double click the FACT icon (); or, from the Start
menu, point to Programs, then point to Trading Technologies, and select
FACT.

The FACT window appears.

2. Create or manage configurations, as needed.

How to Stop the TT FIX
Adapter Configuration P To stop the TT FIX Adapter Configuration Tool:
Tool

1. Save changes to updated configurations, as necessary.

2. In the FACT title bar, click the Close Window icon ([&]).
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FACT: Managing Configurations

Overview The TT FIX Adapter Configuration Tool (FACT) allows you to perform the following
tasks for a TT FIX Adapter configuration:

e Create a configuration

e Open an existing configuration

e Modify configuration settings

e Save changes for a configuration

e Save changes for all configurations
¢ Clone a configuration

e Delete a configuration

How to create a TT FIX When creating a TT FIX Adapter configuration, ensure that the name conforms to
Adapter configuration the following restrictions:

e Contain no more than 11 characters
¢ Contain only alpha-numeric, underscore (_), and hyphen (-) characters
e Start and end with alpha-numeric characters

e Contain no spaces anywhere in the installation directory path
p To create a TT FIX Adapter configuration:

1. Start FACT, if necessary.

2. In the FIX Adapter Configuration Tool menu bar, click the (New)
icon.

The Create New Configuration dialog appears.

5 Create New Configuration

2) Help

Adapter Name |

Crder Routing
Drop Copy

Comes ] | o

3. Inthe Adapter Name field, enter a name for the TT FIX Adapter. Then, in the
Select New Configuration Type section, select the desired type, as shown.

5 Create New Configuration

2) Help

Adapter Mame R

Select New Configuration Type

® Order Routing
O Drop Copy
Cancel Ok
4. Click OK.

The FIX Adapter Configuration Tool (FACT) window displays the new
configuration, as shown.
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1 FIX Adapter Configuration Tool (FACT)

o=

TRADING
TECHNOLOGIES

iNew ™ open |5 Save (G save Al 2) Help
o ceeaysengs - GGlobal Settings

2 FIX Session Seftings

FIX Adapter Narme |om | (Required)

TT User Setup Passward | | (Required)

Fl Adapter Type Order Routing

Consale Logging [

How to open an existing When FACT initializes, it automatically opens all of the configurations in the
configuration <root_drive>\tt\config\ directory. You can also manually open configurations

located in other locations.

p To open a TT FIX Adapter configuration:

In the menu bar, click the (Open) icon.

2. In the Open dialog box, navigate to the appropriate directory, select the
configuration file, and click OK.

The selected configuration opens, with the Global Settings pane visible.

How to modify a
configuration p To modify a TT FIX Adapter configuration:

1. In the Configurations Tree Navigation pane, select the TT FIX Adapter to
update.

2. Update the adapter settings and sessions as explained in the following
sections.

3. Click the (Save) icon.

How to save a
configuration p To save a TT FIX Adapter configuration:

1. In the Configurations Tree Navigation pane, select the TT FIX Adapter to
save.

2. Verify that all required fields contain valid values.

3. In the menu bar, click the (Save) icon.

How to save all
configurations p To save all TT FIX Adapter configurations:
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Verify that each configuration supplies values for all required fields.

2. Update the adapter settings, gateways, and sessions as needed.

3. In the menu bar, click the Esae21i (Save All) icon.

How to clone a
configuration p» To clone a TT FIX Adapter configuration:

1. In the Configurations Tree Navigation pane, right-click the name of the TT
FIX Adapter to clone.

2. From the context menu, select Clone Configuration.

5 FIX Adapter Configuration Tool (FACT)

g
TRADING
TECHNOLOGIES

CiNew ™ open |5 save S Save Al 2 Help
—
el Delste Configuration

H e lobal Settings

FI¢ Adapter Name ‘DC1 | (Requirer)

TT User Setup Password ‘mypaggwurd | (Requirer)

FIX Adapter Type  DOrop Copy

Console Logging [

More

The Clone a FIX Adapter Configuration dialog appears, as shown.

Clone a FIX Adapter Configuration

MNew Adapter MName |

[Cancel ][ Ok ]

3. Inthe New Adapter Name field, enter a name for the new configuration, and
click OK.
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1 FIX Adapter Configuration Tool (FACT)

g
TRADING
TECHNOLOGIES

iNew ™ open |5 Save (G save Al
5-=1 DC1
® Gateway Seftings Global Settings
2 FIX Session Settings
E10C2
) Gateway Settings FIX Adapter Narme |DC2 | (Required)
2 FIX Session Settings

2 Help

TT User Setup Passward | | (Required)

Fl Adapter Type Drop Copy

Consale Logging [

Maore

How to delete a
configuration p To delete a TT FIX Adapter configuration:

1. In the Configurations Tree Navigation pane, right-click the name of the
configuration to delete.

2. From the selected configuration’s context menu, select Delete
Configuration.

1 FIX Adapter Configuration Tool (FACT)

g
TRADING
TECHNOLOGIES

iNew ™ open |5 Save (G save Al
= =1 DC1

® Gateway Seftings Global Settings

2 FIX Session Settings

-l
- Delete Configuration E FI¥ Adapter MNarmne |DC2 | (Required)

Clone Configuration
&

2 Help

TT User Setup Passward | | (Required)

Fl Adapter Type Drop Copy

Console Logging [

Maore

3. In the Delete Configuration File prompt box, click Yes.
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Chapter overview This chapter describes the order routing use case. It also explains how to create a

TT FIX Adapter configuration to support it.

In this chapter

Section Page
About the Order Routing Configuration Type xliii
Specifying Global Configuration Settings xlvii
Configuration Settings: Selecting Products |
Specifying Gateway Settings liv
Specifying Global FIX Session Settings Ivii
Additional FIX Session Settings: Market Data Ix
Market Data: Formatting Prices Ixii
Additional FIX Session Settings: Order Routing Requests Ixiv
Additional FIX Session Settings: Order Routing Responses - FIX Tags Ixv
Additional FIX Session Settings: Order Routing Responses - Business Flows Ixviii
xlii
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About the Order Routing Configuration Type

Overview

The order routing configuration type allows FIX clients to use all functionality
offered by TT FIX Adapter. Consequently, FIX clients can connect to an order
routing TT FIX Adapter to route orders, subscribe for market data, download
security definitions, and so on.

TT FIX Adapter logs into each TT Gateway once and acts on behalf of all FIX
clients. Thus, the MGTs TT FIX Adapter uses to log into the TT Gateways must
have the authority to act on behalf of all FIX clients. Specifically, the MGTs TT FIX
Adapter uses to log into the TT Gateways must have permissions to view all
orders and fills of all FIX clients.

Figure 4 shows a sample TT FIX Adapter configuration that demonstrates how TT
FIX Adapter routes orders on behalf of multiple FIX clients.

TT Gateways FIX Clients

Admin MGT

<_ FC1: MwGwTw_

[%T' ~—FC2: MG,T/

[‘ -— FC 3 : MaGsTs— FCA1

;
G / FC2
P -

FIX Adapter

Admin MGT

-— FC1: MiGT4

GW?3
T i , <_ FC 2: M,G,T5
Ei 4_ FC 3 : MsG3T4

FC3

Figure 4. Order routing configuration

Guidelines for creating a
TT Universal Login for TT
FIX Adapter

xliii

For each order routing TT FIX Adapter, you must create a TT Universal Login ID
that matches the FIX Adapter name. For more information about this parameter,
refer to the section called Specifying Global Configuration Settings, on page xlvii.

A TT Universal Login ID for a TT FIX Adapter must be created in TT User Setup.
When creating this ID, the TT User Setup administrator must associate the list of
TT Gateways to which the TT FIX Adapter will connect as well as the associated
MGTs that the TT FIX Adapter will use for credentials when logging in. For more
information, refer to the TT User Setup User Manual.

For example, suppose you create a TT FIX Adapter that you name FAZ7. The TT
User Setup administrator would create a TT Universal Login ID named FA7 and
assign it credentials such as:
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TT Gateway Member Group Trader
CME-A TTORDPM XXX MGR
NYSE_Liffe-C TTORDPM XXX MGR
Eurex-A TTORDPM XXX MGR

TT does not recommend using higher-level MGTs, such as TTADM/XXX/VIEW, for
the TT Gateway logins for order routing TT FIX Adapters because of the impact on
performance. TT FIX Adapter could spend a considerable amount of time
processing order and fill updates that FIX clients have neither interest nor
permission to see.

Guidelines for creating a
TT Universal Login for
FIX clients

Once a TT Universal Login ID for a TT FIX Adapter is created, a separate TT
Universal Login ID must be created for each FIX client. When creating TT
Universal Login IDs for FIX clients, the TT User Setup administrator must
associate the list of TT Gateways to which the FIX clients are allowed to route
orders and the MGTs to use as the routing credentials. TT FIX Adapter allows a FIX
client to be mapped to either one direct trader ID or multiple TTORD IDs for each
TT Gateway. If a user is configured in any other manner, TT FIX Adapter will
disallow the login attempts.

Caution: On a per TT Gateway basis, all FIX clients of an order routing TT FIX Adapter must
be mapped to the same type of login credentials (either all TTORDs or all direct trader IDs).

Additionally, FIX clients with administrative logins, such as TTADM/XXX/MGR, cannot log
into an order routing TT FIX Adapter.

The TT User Setup administrator must also assign the list of TT FIX Adapters to
which a user is allowed to connect. A user may be allowed to connect to one or
more TT FIX Adapters. TT User Setup then validates whether the MGTs assigned
to the user are hierarchically below the MGTs assigned to the TT FIX Adapters to
which they are assigned. In other words, TT User Setup ensures that the TT FIX
Adapter MGTs have permission to see all orders and fills for all MGTs to which the
user is mapped. A FIX client will not be allowed to login to any TT FIX Adapter for
which this validation fails.

The following table illustrates how validation works for different TT Universal Login
IDs that need to connect to the FAZ7 TT FIX Adapter defined previously.

TT Universal TT Gateway Member Group Trader Result
Login ID
TOM CME-A TTORDPM 001 001 Valid, because the orders
) and fills for all FIX client
NYSE_Liffe-C TTORDPM 002 002 MGTs are visible to the TT
Eurex-A TTORDPM 001 001 FIX Adapter MGTs
MARY CME-A TTORDPM 001 001 Valid, because the orders
) and fills for all FIX client
NYSE_Liffe-C TTORDPM 001 001 MGTs are visible to the TT
EUREX-A TTORDPM 002 002 FIX Adapter MGTs
MIKE CME-B TTORDPM 001 001 Invalid, because the orders
) and fills for CME-
NYSE_Liffe-C TTORDPM 001 001 B:TTORDPM/001/001 are
Eurex-A TTORDPM 001 001 not visible to the TT FIX
Adapter MGTs
TT FIX Adapter System Administration Manual xliv
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TT Universal TT Gateway Member Group Trader Result
Login ID

SEAN CME-A TTORDPM 001 001 Invalid, because the orders
and fills for IC_IPE-

NYSE_Liffe-C TTORDPM 001 001 F:TTORDPM/001/001 are

EUREX-A TTORDPM 001 001 not visible to the TT FIX
Adapter MGTs
ICE_IPE-F TTORDPM 001 001
GREG CME-A TTORDXY 001 001 Invalid, because the orders
. and fills for CME-
NYSE_Liffe-C TTORDPM 001 001 A:TTORDXY/001/001 are
Eurex-A TTORDPM 001 001 not visible to the TT FIX

Adapter MGTs

Note: If you add a user to a TT FIX Adapter that is currently running, TT FIX Adapter must
be restarted to recognize the new user.

For a comprehensive description of the hierarchical relationship between the order
routing credentials, refer to the TT User Login and Risk Administration Reference
Manual.

Guidelines for
Configuring FIX Client
Settings in TT User Setup

xlv

TT User Setup administrators configure how FIX client users can connect to TT FIX
Adapter servers, as well as additional conditions that must be met before an order
can be processed. For more information about TT User Setup options, refer to the
TT User Setup User Manual.

FIX Client to TT FIX Adapter Connectivity

A TT User Setup administrator must assign the FIX client to connect to an
available TT FIX Adapter Server. For detailed instructions, refer to the Assigning
TT FIX Adapter Client(s) to a FIX Adapter Server topic in the TT User Setup
User Manual.

Additionally, the TT User Setup administrator must configure several FIX client
profile settings that allow or prevent connectivity in specific instances:

Field When Connection Errors Occur

Password never expires The TT FIX Adapter cannot connect to a
FIX client with an expired password.

Because FIX Adapter client users cannot
update an expired password using the same
procedure as an X_TRADER user, TT
recommends that you prevent password
expiration by leaving the Password never
expires option checked.

Active If the Active option is unchecked, the FIX
client is considered "inactive" and therefor
cannot log into TT FIX Adapter.

Force logoff If the Force logoff option is checked, the TT
FIX Adapter will disconnect the FIX client. The
FIX client cannot log back in until the Force
logoff option is unchecked.

Table 1. TT User Setup Settings That Can Cause Connection Errors
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About the Order Routing Configuration Type

The TT User Setup administrator must also configure several FIX client profile
settings that can cause the TT Gateway or TT FIX Adapter to reject orders in
specific instances. For more information about setting these options, refer to the

TT User Setup User Manual.

Field

When orders will be rejected

GTC/GTDate orders allowed

Trading allowed

Credit

Prevent orders that are more than X ticks
away from the market price

Per TT Gateway, prevent more than X
orders per second

Avail to FIX Client

Product Limits

Staged order creation allowed

Direct Market Access (DMA) order creation
allowed

Restrict user from overriding Account
Defaults

If the GTC/GTDate... option is unchecked the
TT FIX Adapter will reject all GTC and GTDate
orders sent by the FIX client.

If the Trading allowed option is unchecked
the TT FIX Adapter will reject all orders from
the FIX client.

TT FIX Adapter will reject all orders sent by the
FIX client that exceed the credit limit.

If the Prevent orders... option is checked the
TT FIX Adapter will reject any orders that are
submitted with a price that is outside the
defined price band. Additionally, it will reject
orders if it is unable to successfully establish a
price subscription for the instrument.

If the Per TT Gateway, prevent... option is
checked, the TT Gateway will reject all orders
that exceed the orders per second limitation.

If the Avail to FIX Client option is
unchecked, the Gateway Login is not available
to the FIX client. TT FIX Adapter will reject
any order sent by the FIX client that attempts
to use a Gateway Login that the FIX client
cannot access.

TT FIX Adapter will reject any order that
exceeds the configured product limits.

If the Staged order... option is unchecked,
the TT FIX Adapter will reject all staged order
submissions from the FIX client.

If the Direct Market Access... option is
unchecked, the TT FIX Adapter will reject all
DMA order submissions from the FIX client.

If the Restrict user from overriding option
is checked, TT FIX Adapter will reject orders
that do not match the configured account
defaults.

Table 2. TT User Setup Settings That Can Cause Order Rejections
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Specifying Global Configuration Settings

About the global adapter Each TT FIX Adapter contains a group of settings that dictates general operational

settings behavior.

Standard settings The following figure shows the standard global settings used for an order routing
TT FIX Adapter configuration.

#: FIX Adapter Configuration Tool (FACT)

iMew (™ open |5 Save (5 gave Al
B oR1 |

2 FIX Session Settings

o caenaysetines - Global Settings

TT User Setup Passward | | (Required)

2 Help

Flx Adapter Mame |OR1 | (Required)

Fl Adapter Type Order Routing

Consale Logging [

Mare

The following table describes the various settings

Field name

Description

FIX Adapter Name

Name to identify this TT FIX Adapter configuration. This name is
used as follows:

e FACT generates the configuration file based on the name, as
in NameAdapter.xml.

e TT FIX Adapter uses it to log in to TT User Setup to retrieve
its TT Gateway login credentials (TT Universal Login).

The name must adhere to the following rules:

e Contain only alphanumeric characters, hyphens (-), and
underscores (_)

e Cannot exceed 11 characters
e Cannot contain the string, Adapter
e Must match the name specified during installation

Note: For more information about creating TT FIX Adapter IDs,
refer to the TT User Setup System Administration Manual.

FIX Adapter Password

Password associated with the FIX Adapter TT Universal Login
(Required)

FIX Adapter Type

Display-only field that identifies the configuration type of this TT
FIX Adapter.

Console Logging

xlvii

Whether to write log messages to the console window in addition
to log files.
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Field name Description

Note: Console logging can significantly impact performance.
Consequently, TT strongly recommends that you enable console
logging only during the development, testing, and debugging
phases.

Additional settings The following figure shows the additional global settings used for an order routing
TT FIX Adapter configuration.

i Additional Global Settings |£|
: 2} Help

System Administration
Administrative Port | |
TCP Window Size (KB) |32 |
Loadllgnore Products
Market Praduct Praduct Type tﬁsgﬂgpure
" " * v | Load v
23 | v v
Cancel ]’ Ok
Table 3 describes the additional settings.
Field name Description
Administrative Port Port number over which you can dynamically reset the message

sequence number of a specified FIX session.
Note: TT recommends using port 10001 or higher.

For more information about resetting message sequence
numbers, refer to Chapter 6, Managing a TT FIX Adapter.

TCP Window Size (KB) Size of the TCP window buffer size

Caution: Do not change this value unless TT Support Personnel
instructs you to do so.

Load/Ignore Products List of products to include or exclude when TT FIX Adapter
downloads contract data during initialization. To specify a
product or set of products, you supply the following values to
create a matching rule.

Note: If you download contract data for SPREAD or STRATEGY
product types, TT FIX Adapter also downloads all contracts that
comprise the legs, regardless of the individual leg product
settings.

Market Name of market on which the product trades, as set in Tag 207
(securityExchange).

Note: If you specified a Market Name in the Gateway
Settings/Additional Gateway Settings dialog, you must use
that same value in this field.

Table 3. Additional global configuration settings
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Field name Description

Product Product symbol as set in Tag 55 (Symbol). You can also use * to
match all symbols.

Product Type Product types to match. You can specify any of the following
values or * to match all product types:

e Bond

e Energy
e Forex

e Future
o Fxndf

e Option
e Spread
e Stock

e Strategy

Load/Ignore Whether to include or exclude the products that match the rule
criteria.

Default: Load

Table 3. Additional global configuration settings (Continued)

Warning: If you instruct FIX Adapter to load all contracts (*,*,*,Load), FIX

Al Adapter retrieves, during startup, all contracts on all TT Gateways to which it
connects. If you connect to many TT Gateways, the amount of data retrieved could
cause FIX Adapter to exceed the maximum application memory footprint allowed
by the operating system.

How to set the global
settings P To set the global configuration settings:

1. Inthe Configurations Tree Navigation pane, select the name of the adapter
you want to configure.
The Global Settings appear in the Settings pane.
Specify values for each of the fields.

If you want to access the additional settings, do the following. Otherwise, skip
this step.

e Click More.
The Additional Global Settings dialog appears.
e Change the desired values, and click OK.
4. Click Save.
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Configuration Settings: Selecting Products

Overview TT FIX Adapter allows you to limit the number of products that it downloads from
the TT Gateways to improve performance and reduce unnecessary product
downloads. For example, if you trade only the 30-year treasury futures (ZB) from
the TT CBOT Gateway, you need not download all of the other treasury products.
However, TT FIX Adapter does automatically download products it needs to
process any order acknowledgements or fills it receives from TT Gateways.

For example, suppose you exclude a product from a connected TT Gateway (such
as the ZN products) and TT FIX Adapter receives a fill for the excluded product.
Because TT FIX Adapter needs the product information to process the fill, it
automatically downloads the contract data from the TT Gateway and delivers the
fill to the FIX client, even though you excluded the product. In other words, TT FIX
Adapter always ensures that a FIX client receives all of its fills, even if you exclude
the associated products.

Use caution when excluding products for order routing TT FIX Adapters. Suppose
you exclude a product and TT FIX Adapter does not receive a fill or order
acknowledgement related to that product. If a FIX client sends an order routing
request for the excluded product, TT FIX Adapter rejects the request.

About the Load/lgnore

Products table Note: TT recommends using these parameters, when possible, as they can significantly
improve performance and reduce memory requirements.

The Load/Ignore Products table identifies the products for which TT FIX
Adapter downloads contract data during initialization. By default, TT FIX Adapter
downloads contract data for all products from all connected gateways. To improve
performance or restrict FIX client access, you can limit which markets, products,
or product types the TT FIX Adapter accesses. You can limit the products tracked
by including specific products, excluding a subset of products, or using a
combination of both.

For each market, you can select:
e Individual products (such as, Eurex, ALV, OPTION)
e All tradable product types for a symbol (as in, CBOT, ZB, *)
e All symbols for a product type (such as, CME, *, FUTURE)

Note: If the table contains no entries for a market, TT FIX Adapter downloads contract data
for all products for that market.

Using only load product When you include only “Load” entries in the Load/Ignore Products table, TT
entries FIX Adapter downloads contract data only for the matching products traded on
that market and ignores all other products for that market.

To illustrate, assume TT FIX Adapter connects to the CME, CBOT, and Eurex
markets. In the Load/Ignore Products table, you specify the following.
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Market Product Product Type :;?Sgﬂg?me

CBOT B Future | Load 3

CBOT M Future v |Load v

1S : Cption v | Load v
&3 | 3 3

When TT FIX Adapter initializes, it downloads contract data for the following:
e From the CBOT market, all ZB and ZN futures
e From the CME market, all option products
e From the Eurex market, all products

Using only ignore

product entries

When you include only “Ignore” entries in the Load/Ignore Products table, TT
FIX Adapter downloads contract data for all products except for the matching
products traded on that exchange. If the table contains no entries for a market,
TT FIX Adapter downloads contract data for all products on that market.

To illustrate, assume TT FIX Adapter connects to the CME, CBOT, and Eurex
markets. In the Load/Ignore Products table, you specify the following.

Loadllgnore Products

Market Praduct Praduct Type :;?ggﬂg?me

CBOT B Future v lgnore v

CBOT il Future v lgnore v

e ’ Option ¥ | Ignore v
(23 = 3

When TT FIX Adapter initializes, it downloads contract data for the following:
e From the CBOT market, all products except ZB and ZN futures
e From the CME market, all non-option products

e From the Eurex market, all products

You can include both types of entries in the configuration to apply different
product select rules for different markets. You can specify products to load for one
market, while specifying products to ignore for another.

To illustrate, assume TT FIX Adapter connects to the CME, CBOT, and Eurex
markets. In the Load/Ignore Products table, you specify the following.

Mixing load and ignore
product entries

Loadllgnore Products

Market Praduct Praduct Type :;?Sgﬂg?me

CBOT B Future v | Load v

CBOT il Future v | Load v

e ’ Option ¥ | Ignore v
(23 = 3

When TT FIX Adapter initializes, it downloads contract data for the following:
e From the CBOT market, all ZB and ZN futures
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e From the CME market, all non-option products
e From the Eurex market, all products

If you create entries with the same market set to both Load and Ignore, TT FIX
Adapter gives the Ignore entry precedence.

Suppose you instruct the TT FIX Adapter to download contract data for the ALE

Example 1: basic
and ALV option products on Eurex by creating the following entries:

selection

Loadllgnore Products

Market Product Praduct Type :;,?Sgﬂg? nre

Euresx ALE Option * | Load b

Euresx ALY Option * | Load b
=3 | v v

Because you listed no other exchanges, TT FIX Adapter downloads all products for
other exchanges to which it is connected.

The following example shows the unintended consequences of ignoring only an
underlying product type. In this case, you want TT FIX Adapter to download no
option products from CME, create the following entry to ignore them. However,
because you include no entries for the strategy product type, TT FIX Adapter
downloads any option products that happen to be included in strategy products.

Example 2: unintended
consequences

Loadllgnore Products

Market Product Product Type :;?Sgﬂg?me
G * Option ~ |lgnore v
b | a2 -

To ensure that TT FIX Adapter does not download contract data for any options,
add a strategy entry similar to the following:

Loadllgnore Products

Load/lgnore
Market Praduct Praduct Type [
CME ® Option ~ |lgnare b
CME i Stratedy ~ |lgnare b
(23 w A

Example 3: conflicting The following example illustrates the situation where a product (ALV option)
logic matches a Load and an Ignore entry. In this example, TT FIX Adapter does not
download Eurex ALV options because the Ignore entry takes precedence.
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Market Product Product Type :;?Sgﬂg?me

ShiS : Cption ¥ | lgnaore v

S * Option ¥ | Ignore v

SIS ALY Cption v | Load v
&3 | 3 3

If, for the Eurex market, you want to download contract data only for ALV options,
configure the Eurex option Load entry, as follows.

Loadllgnore Products
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Specifying Gateway Settings

Specifying Gateway Settings

Overview Each TT FIX Adapter configuration contains settings that apply for all TT Gateways
to which TT FIX Adapter connects and for all manually entered fills and SOD/

DSOD records.

Gateway Settings An order routing configuration supports the following TT Gateway bias settings.

#: FIX Adapter Configuration Tool (FACT)

iMew (™ open |5 Save (5 gave Al 2 Help
= =l OR1
JEEEETTE - Gateway Settings
2 FIX Session Settings
Convert Timestamps to UTC
UTC Time Biases
~
Standard Time Daylight Sz
Bias Settings For _Sggtdea(rhdn \'E\Vmg)Start Start - Time Esg}a_'naa“;ds'g;ne Biee Time Start -
v (HH:MM:SS) (MW,D)
> S0 500 Recao...
MWanual Fills
BTec 11,10 02:00:00 05:00:00 320
CECE 11,10 02:00:00 05:00:00 320
CBOT 11,10 07:00:00 00:00:00 320
CME 11,10 07:00:00 00:00:00 320
EBS 11,10 02:00:00 00:00:00 320
EN:AF ut 10,50 01:00:00 00:00:00 3480
EMNACPt 10,50 01:00:00 00:00:00 3480 2
< | 3

Mare

The following table describes the settings.

Field name Description

Convert Timestamps to Whether TT FIX Adapter should convert order and fill
UTC timestamps to Universal Time Codes (UTC).

When enabled, TT FIX Adapter converts the timestamp
provided in Tag 60 (TransactTime) of Execution Report (8)
messages to UTC using the offsets provided in the UTC Time

Biases table.
Default: Enabled

Table 4. Gateway Settings
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Field name

Description

UTC Time Biases

Standard Time Start -
Date (M,W,D)
Standard Time Start -
Time (HH:MM:SS)

Standard Start Bias
(HH:MM:SS)

Daylight Savings Time
Start - Date (M,W,D)
Daylight Savings Time
Start - Time (HH:MM:SS)

Daylight Savings Time
Bias (HH:MM:SS)

(Displayed only when Convert Timestamps to UTC is enabled)

Time biases to use when converting the order and fill
timestamps received from exchanges to UTC. You can set
biases for the following:

e SOD/DSOD Records
e Manual Fills
e MarketName

Start-of-Day (SOD) records, detailed start-of day (DSOD)
records, and manual fills can be injected into the TT system
through X_RISK, Back Office Bridge, or a custom X_TRADER®
API application. The timestamps of SOD/DSOD records and
manual fills use the local time of the machine from which they
are injected.

Note: FACT provides default values for each market. These
values assume your gateway system synchronizes its clock
with the corresponding exchange's local time. If the gateway
clock differs from the exchange local time, you must adjust the
values shown in the table accordingly.

Date and time for the beginning of Standard Time (ST), as
follows:

e For SODs, DSODs, and manual fills, enter date/time of
the start of Standard Time (ST) for the time zone of the
local machine that injected them.

e For a given market, enter date/time of the start of
Standard Time (ST)

Enter the date value in the form: month,week,day and the
time value in the form: HH:MM:SS.

UTC offset during Standard Time (ST), as follows:

e For SODs, DSODs, and manual fills, enter the UTC offset
for the time zone of the local machine that injected them.

e For a given market, enter the UTC offset during Standard
Time (ST)

Enter the value in the form: HH:MM:SS.

Date and time for the beginning of Daylight Savings Time
(DST), as follows:

e For SODs, DSODs, and manual fills, enter date/time of
the start of Daylight Savings Time (SDT) for the time
zone of the local machine that injected them.

e For a given market, enter date/time of the start of
Daylight Savings Time (DST)

Enter the date value in the form: month,week,day and the
time value in the form: HH:MM:SS.

UTC offset during Daylight Savings Time (DST), as follows:

e For SODs, DSODs, and manual fills, enter the UTC offset
for the time zone of the local machine that injected them.

e For a given market, enter the UTC offset during Daylight
Savings Time (DST)

Enter the value in the form: HH:MM:SS.

Table 4. Gateway Settings (Continued)

Additional settings

The following figure shows the additional gateway settings.
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#: Additional Gateway Settings @
2 Help
Market Names
Gateway harket Narme

& Do not change this list unless directed to do so

by TT support.

[ Cancel H DK I

The following table describes the settings.

Field name Description
Gateway TT Gateway Exchange-Flavor name.
Market Name Alternate name for a market on a TT Gateway. This value

overrides the market name that TT FIX Adapter delivers and
expects in Tag 207 (SecurityExchange) and Tag 308
(UnderlyingSecurityExchange). This parameter can be
especially useful for TT FIX Gateways whose default market
names are FIX, FIX-A, ..., FIX-Z.

If you set this value, you must use the same name in the
Market field of the following FACT configuration tables:

e Load/Ignore Products (Global settings)
e UTC Time Biases (Gateway settings)

e Price Conversion (FIX Session/Additional Options/Market
Data settings)

Notes:

e Do not edit this information unless TT Support personnel
instruct you to do so.

e TT plans to deprecate this functionality in a subsequent
release of TT FIX Adapter.

Table 5. Gateway Advanced Settings

How to modify TT
Gateway settings p To modify the TT Gateway settings:

1. Inthe Configurations Tree Navigation pane, select Gateway Settings for
the desired configuration.
The Gateway Settings appear in the Settings pane.
Select the Convert Timestamps to UTC check box, if necessary.

If you need to add a market to the table, scroll to the bottom of the table and,
in the Bias Settings For column, type the name of the TT Gateway Flavor
defined in TT User Setup.

4. 1If you need to define custom market names, with TT Support approval, click
More and supply the necessary values.

5. Update the values as needed.
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Specifying Global FIX Session Settings

About global FIX session All FIX sessions within a single TT FIX Adapter order routing configuration share

parameters the same set of general behavioral characteristics.
Standard settings An order routing TT FIX Adapter supports the following global FIX session
settings.

#: FIX Adapter Configuration Tool (FACT)

pieE
"'TRAD
CH

iMew (™ open |5 Save (5 gave Al 2) Help

= =l OR1
' Global FIX Session Settings

@ Gal

Order Session Connection

LacalCompld |T|'70RDER ‘ (Requirer)
Part |10501 ‘ (Required)
O Persistent

® MNon-Persistent

Price Session Connection

LocalCompld "IT_F'RICE | (Required)
Port ‘1D5D2 | (Required)

Persistent

MNon-Persistent

Maore

The following table describes standard settings.

Field name Description

Order Session Connection Settings that identify this TT FIX Adapter to the FIX clients for
routing orders.

LocalCompld ID to send in Tag 49 (SenderCompID) for all messages sent
from TT FIX Adapter to the FIX client. This value is also
expected in Tag 56 (TargetCompID) for all messages
received from a FIX client.

Maximum length: 255 characters
Default: TT ORDER

Port Port through which TT FIX Adapter and the FIX client
communicate for the duration of the session.

Note: When not using the default value, TT recommends
using port 10001 or higher.

Default: 10501

(Persistence) Whether the session maintains a persistent connection to
retain sessions state.

Persistent Retain the session state after the FIX client disconnects.
Default: Non-Persistent

Table 6. Global FIX Session standard parameters
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Specifying Global FIX Session Settings

Field name

Description

Non-Persistent

Do not retain the session state after the FIX client
disconnects. The FIX client must reset its session message
sequence number when the connection to the TT FIX Adapter
is reestablished.

Price Session Connection

LocalComplId

Port

(Persistence)

Settings that identify this TT FIX Adapter to the FIX clients for
retrieving prices from TT Gateways.

(Valid only when enabled)

ID to send in Tag 49 (SenderCompID) for all messages sent
from TT FIX Adapter to the FIX client. This value is also
expected in Tag 56 (TargetCompID) for all messages
received from a FIX client.

Maximum length: 255 characters
Default: TT PRICE

Port through which TT FIX Adapter and the FIX client
communicate for the duration of the session.

Note: When not using the default value, TT recommends
using port 10001 or higher.

Default: 10502

Whether the session maintains a persistent connection to
retain sessions state.

Price sessions always use non-persistent connections.

Table 6. Global FIX Session standard parameters

How to set the global FIX
session settings

>

To set the global FIX session standard settings:

1. In the Configurations Tree Navigation pane, select the name of the FIX
Session Settings for the desired configuration.

The Global FIX Session Settings appear in the Settings pane.

Specify values for each of the fields.

If you want to access the additional settings, do the following. Otherwise, skip

this step.
e Click More.

The Additional FIX Session Settings dialog appears. See the following
sections for explanations of these additional settings.

e Change the desired values, and click OK.

4, Click Save.
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Additional FIX Session Settings

Available Settings The Additional FIX Session Settings dialog contains the following settings:
e Additional FIX Session Settings: Market Data
e Additional FIX Session Settings: Order Routing Requests
e Additional FIX Session Settings: Order Routing Responses - FIX Tags
e Additional FIX Session Settings: Order Routing Responses - Business Flows

% Additional FIX Session Settings

Order Routing Responses - FIX Tags 1 Order Routing Responses - Business Flows
Market Data Order Routing Requests
Coalescing Rate (msec) [0 =

Price Conversion Table

Market Product ProductType ~ comversion

* | w

Cancel | ok |
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Additional FIX Session Settings: Market Data

Additional FIX Session Settings: Market Data

Market Data tab The Market Data tab allows you to configure market data options.

i Additional FIX Session Settings

2} Help

| Crder Routing Responses - FIX Tags | Grder Routing Responses - Business Flows |
Market Data | Cirder Routing Reguests |
Coalescing Rate (msec) |D %
Price Conversion Table
Canversion
Market Praduct Praduct Type [
* v
[ Cancel ] [ Ok ]
Setting descriptions The following table describes the market data parameters.
Field name Description

Coalescing Rate (msec)

Frequency (in milliseconds) at which TT FIX Adapter coalesces
prices for price updates. You can enter any non-negative integer.

Default: 0

Note: This setting appears only if the Price Session
Connection is enabled in the Global FIX Session Settings
pane.

Price Conversion Table

List of products whose prices you want to convert. To specify a
product or set of products, you supply the following values to
create a matching rule.

Note: If you add a rule, you must specify values for all fields.

For more information about converting price data, see the
section called Market Data: Formatting Prices.

Market

Name of market on which the product trades, as set in Tag 207
(securityExchange).

Note: If you specified a Market Name in the Gateway
Settings/Additional Gateway Settings dialog, you must use
that same value in this field.

Product

Product symbol as set in Tag 55 (Symbol). You can also use * to
match all symbols.

Table 7. Additional FIX Session Settings - Market Data
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Field name Description

Product Type Product types to match. You can specify any of the following
values or * to match all product types:

Bond
Energy
Forex
Future
Fxndf
Option
Spread
Stock
Strategy

Table 7. Additional FIX Session Settings - Market Data
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Market Data: Formatting Prices

About price data formats TT FIX Adapter delivers and expects all prices in decimal (points) format. TT
derives this format using the product information (Point Value and Tick Size) sent
by each exchange. In the Price Conversion Table, you can specify a decimal
value by which TT FIX Adapter will divide all prices for a given product before
publishing them to the FIX client(s). TT FIX Adapter will also expect all orders to
be submitted in this new format. In addition to adjusting the prices, TT FIX
Adapter divides Tag 16552 (Ticksize) and multiplies Tag 16554 (PointValue) by

the factor.
Example: custom price Suppose CME delivers the following contract specifications for ES futures:
formats e Point Value = 0.5
e TickSize=25/1
e Tick Value = Point Value x Tick Size = $12.50
As a result, valid prices in the decimal format of points delivered and expected by
the CME for this contract look similar to:
128175
128200
128225
128250
Adding the following entry to the Price Conversion Table section:
Price Conversion Table
Market Praduct Praduct Type E;Qt\;errsiun
CME ES Future 100
b | v
yields the following results:

e TT FIX Adapter divides all prices by 100 before delivering them to FIX
clients, as follows:
1281.75
1282.00
1282.25
1282.50

e TT FIX Adapter multiplies all prices by 100 for all orders received from FIX
clients before sending them to the appropriate TT Gateway. For example,
if a FIX client sends an order to the TT FIX Adapter to buy 1 ES-Mar07 @
1281.75, the TT FIX Adapter sends the order to the TT Gateway as buy 1
ES-Mar07 @ 128175.

e In the Security Definition (d) message for each ES contract, TT FIX
Adapter divides Tag 16552 (TicksSize) by 100 and multiplies Tag 16554
(Pointvalue) by 100, as shown.

Tag Without price conversions With price conversions
16552 25 0.25
16554 0.5 50
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Example: converting
decimals to ticks

Ixiii

Suppose the contract specifications delivered by the CBOT for ZB futures are:
e Point Value = $1000
e Tick Size =1/ 32 =0.03125
e Tick Value = Point Value x Tick Size = $31.25

As a result, valid prices in the decimal format of points delivered and expected by
the CBOT for this contract look similar to:

104.0

104.03125
104.06250
104.09375

You can convert these prices to ticks by creating the following Price Conversion
Table entry:

Price Conversion Table
Conversion
Market Praduct Praduct Type [
£ CBOT 7B Future v | 0.03124]
* v

With this entry:

e TT FIX Adapter divides all prices by 0.03125 before delivering them to FIX
clients, as follows:

3329
3330
3331
3332

e TT FIX Adapter multiplies all prices by 0.03125 for all orders received from
FIX clients before sending them to the appropriate TT Gateway. For
example, if a FIX client sends an order to the TT FIX Adapter to buy 1 ZB-
Mar07 @ 3331 the TT FIX Adapter sends the order to the TT Gateway as
buy 1 ZB-Mar07 @ 104.06250.

¢ In the Security Definition (d) message for each ZB contract, TT FIX
Adapter divides Tag 16552 (TicksSize) by 0.03125 and multiplies Tag
16554 (Pointvalue) by 0.03125, as shown.

Tag Without price conversions With price conversions
16552 0.03125 1
16554 1000 31.25
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Additional FIX Session Settings: Order Routing Requests

Order Routing Requests The Order Routing Requests tab allows you set rules for handling order
tab requests.

5 Additional FIX Session Settings

2 Help
Order Routing Responses - FIX Tags Order Routing Responses - Business Flows
Market Data Order Routing Requests
Mew Order Timeout (sec) |30 E
Cancel ] ’ Ok
Setting descriptions The following table describes the parameters.
Field name Description

New Order Timeout (sec) Number of seconds to wait for an order confirmation (from
the TT Gateway) before TT FIX Adapter marks the order as
“stale” and rejects it.

Default: 30; Range: 30-86400

Table 8. Additional FIX Session Settings - Order Routing Requests
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Additional FIX Session Settings: Order Routing Responses - FIX Tags

Order Routing The Order Routing Responses - FIX Tags tab contains options that determine
Responses - FIX Tags tab which FIX tags TT FIX Adapter should include in responses to order requests.

5 Additional FIX Session Settings

2 Help

Market Data Order Routing Requests
Order Routing Responses - FIX Tags Order Routing Responses - Business Flows
MGT Separator (Tag a0)

Send Account Type AS | Tags 47 and 204 v
Send Security Legs [
Send Unsolicited Change As MNew [

’ Cancel ] ’ Ok
Setting descriptions Table 9 describes the settings for FIX tags used in order routing responses.

Field name Description

MGT Separator (Tag 50) Single character to insert between MGT fields returned in Tag
50 (sendersubld) of the Execution Report (8) or Position
Report (uaP) message when the corresponding New Order
Single (D), Order Cancel Request (F) or Order Cancel/
Replace Request (G) message does not specify Tag 57
(TargetsSubld).

Without this parameter, TT FIX Adapter returns <Member ID
of terminal user><Group ID of terminal user><Trader ID of
terminal user>. For example:

50=TTORDCP001002

If you set this parameter, TT FIX Adapter returns <Member ID
of terminal user><separator><Group ID of terminal
user><separator><Trader ID of terminal
user><separator><Member ID of direct

trader> <separator><Group ID of direct
trader><separator><Trader ID of direct trader>. For
example:

50=TTORDCP_001_002_TTSIM TEO_000

Table 9. Additional FIX Session Settings - FIX tags
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Field name Description
Send Account Type As How to send the account type information. Possible values
include:

e Tags 47 and 204. Send the TT account type pieces
separately in Tag 47 (Rule80a) and Tag 204
(CustomerOrFirm), as follows:

First Agent Account (Al1): Set 47=A and 204=0.
Second Agent Account (A2): Set 47=A and 204=1.
Third Agent Account (A3): Set 47=A and 204=2.

Fourth Agent Account (A4): Set 47=A and 204=3, or
set 18205=A4.

Fifth Agent Account (A5): Set 47=A and 204=4, or
set 18205=A5.

Sixth Agent Account (A6): Set 47=A and 204=5, or
set 18205=A6.

Seventh Agent Account (A7): Set 47=A and 204=6,
or set 18205=A7.

Eighth Agent Account (A8): Set 47=A and 204=7, or
set 18205=A8.

Ninth Agent Account (A9): Set 47=A and 204=8, or
set 18205=A9.

Pre-Designated Give-up Trade (G1): Set 47=W and
204=0.

Designated Give-up Trade/Automatic Allocation (G2):
Set 47=W and 204=1.

Give-up System Allocation (G3): Set 47=W and
204=2.

First Market Maker Account (M1): Set 47=E and
204=0.

Second Market Maker Account (M2): Set 47=E and
204=1.

Market Maker/Give-up or System Allocation (M3): Set
47=E and 204=2.

First Principal Account (P1): Set 47=P and 204=0.

Second Principal Account (P2): Set 47=P and
204=1.

House/Give-up or System Allocation (P3): Set 47=P
and 204=2.

Unallocated (U1): Set 47=0 and 204=0. (For orders
that have not been allocated to a customer account or
where allocation is a middle/back office function).

Unallocated/Automatic (U2): Set 47=0 and 204=1.
Unallocated/System (U3): Set 47=0 and 204=2.

e Tag 18205. Send the standard account type string in a
single tag, Tag 18205 (TTAccountType), that contains
the exact TT account type information. For example, it
sends a First Agent Account as 18205=A1.

e Don’t Send. Send no account type information.
Default: Tags 47 and 204

Table 9. Additional FIX Session Settings - FIX tags (Continued)
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Field name Description

Send Security Legs How to send leg information for strategy securities.

e On: TT FIX Adapter sends strategy security leg
information for Security Definition (d), Execution
Report (8), and Position Report (UAP) messages. For
Security Definition (d) it sends the strategy security.
For Execution Report (8) and Position Report (Uap),
it sends the strategy security legs the same as for
Security Definition (d), except that it denotes Tag 54
(side) as Tag 16624 (LegSide).

e Off: TT FIX Adapter attaches strategy security legs only
to Security Definition (d) messages. Execution
Report (8) and Position Report (UAP) messages do not
include strategy security leg information.

Default: Disabled

Send Unsolicited Change = Whether to represent unsolicited changes as new or replaced
As New orders in an Execution Report (8) message:

e On: Send as a new order, where Tag 39 (OrdStatus) =
0 and Tag 150 (ExecType) = D.

e Off: Send as a replaced order, where Tag 39
(ordstatus) = 5 and Tag 150 (ExecType) = D.

Default: Disabled

Send Expired Order Status Whether to send expired order statuses (tags 39 (Ordstatus)
= C (Expired) and 150 (ExecType) = C (Expired)) to the FIX
client for orders from TT Gateways that support providing
expired statuses.

e On: TT FIX Adapter sends expired statuses instead of
canceled statuses when they are provided by the TT
Gateway.

e Off: TT FIX Adapter sends only canceled statuses.
Default: Disabled

Note: TT Chron schedule changes might be needed to ensure
that FIX Adapter is up when the TT Gateway sends expired
notifications. For more information, please consult the
appropriate TT Gateway System Administration Manual.

Table 9. Additional FIX Session Settings - FIX tags (Continued)
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Additional FIX Session Settings: Order Routing Responses - Business Flows

Order Routing The Order Routing Responses - Business Flows tab contains options that
Responses - Business determine which types of business events (flows) TT FIX Adapter sends to FIX
Flows tab clients.
E Additional FIX Session Settings &J
2) Help
Market Data | Order Routing Requests | i
Order Routing Responses - FIX Tags | Order Routing Responses - Business Flows
Send Fill Updates [7] Send Unsolicited Fills  [#]
Send Summary Fills [ Send Unsolicited Orders  [¥]
Send Orders On Reset [ Send Staged Order Child Fills [¥]
Send Price Change Restatements Send Staged Order Child Orders [¥]

m

Send Unsolicited Rejects [

Cancel | | OK
Setting descriptions Table 10 describes the business flow options.
Field name Description
Send Fill Updates Whether to forward updated fills to the FIX client.

e On: TT FIX Adapter sends updated fills in Execution
Report (8) and Position Report (UAP) messages with
Tag 20 (ExecTransType) = 2 (Trade Correction), a new
value in Tag 17 (ExecID), and the fill's previous Tag 17
(ExecID) value in Tag 19 (ExecRefID).

o Off: TT FIX Adapter sends no fill updates
Default: Disabled

Send Summary Fills Whether to send spread and strategy summary fill information
in addition to leg fills.

e On: TT FIX Adapter sends both the strategy or spread
summary fill and the leg fills for each fill received for a
strategy in both Execution Report (8), and Position
Report (UAP) messages.

o Off: TT FIX Adapter sends only leg fills.

Default: Disabled

Table 10. Additional FIX Session Settings - Business Flows
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Field name

Description

Send Orders on Reset

Sets whether TT FIX Adapter sends Execution Report (8)
messages with Tag 150 (ExecType) = D for all open orders
after a session reset.

e On: After a session reset, send an Execution Report (8)
message for each open order.

e Off: After a session reset, do not send an Execution
Report (8) message for each open order.

Default: Disabled

Send Price Change
Restatements

Sets whether TT FIX Adapter sends restatement Execution
Report (8) messages when a working order's price is
changed.

Default: Enabled

Note: This option cannot be disabled for order routing FIX
sessions. TT FIX Adapter sends restatement Execution
Report (8) messages when a working order's price is
changed.

Send Unsolicited Rejects

Whether to send order rejects to the FIX client for all orders
visible to the MemberID/GroupID/TraderID that routes the
orders or only for those orders that originated from TT FIX
Adapter.

e On: TT FIX Adapter sends order rejects for all orders
visible to the MemberID/GroupID/TraderID, when sent
by the TT Gateway.

e Off: TT FIX Adapter sends order rejects for only those
orders that originated from TT FIX Adapter.

Default: Disabled

Send Unsolicited Orders

Whether to send order updates to the FIX client for all orders
visible to the MemberID/GroupID/TraderlID that routes the
orders or only for those orders that originated from TT FIX
Adapter.

e On: TT FIX Adapter sends order updates for all orders
visible to the MemberID/GroupID/TraderID.

e Off: TT FIX Adapter sends order updates for only those
orders that originated from TT FIX Adapter.

Default: Disabled for persistent sessions; enabled for non-
persistent sessions.

Note: For non-persistent order sessions, working orders
become unsolicited orders if TT FIX Adapter restarts. If you
disable this setting for a non-persistent order session, FIX
clients will not receive the working orders after the restart.

Send Unsolicited Fills

Whether to send fill updates to the FIX client for all orders
visible to the MemberID/GroupID/TraderID that routes the
orders or only for those orders that originated from TT FIX
Adapter.

e On: TT FIX Adapter sends fill updates for all fills visible
to the MemberID/GroupID/TraderID.

e Off: TT FIX Adapter sends fill updates for only those fills
that originated from TT FIX Adapter.

Default: Enabled.

Note: For non-persistent order sessions, working orders
become unsolicited orders if TT FIX Adapter restarts, and any
corresponding fills also become unsolicited. If you disable this
setting for a non-persistent order session, FIX clients will not
receive fills for the working orders after the restart.

Table 10. Additional FIX Session Settings - Business Flows (Continued)

Ixix
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Field name Description

Send Staged Order Child  Whether to send fill updates to the FIX client for fills associated
Fills with child orders of staged orders.

e On: TT FIX Adapter sends fill updates for a staged order’s
child orders. If Send Unsolicited Orders is set to off,
FIX Adapter will only send fills for child orders of staged
orders that were submitted by FIX Adapter.

e Off: TT FIX Adapter does not send fill updates for a
staged order’s child orders.

Default: Enabled.

Send Staged Order Child  Whether to send order updates to the FIX client for child orders
Orders of staged orders.

e On: TT FIX Adapter sends order updates for a staged
order’s child orders. If Send Unsolicited Orders is set
to of £, FIX Adapter will only send order updates for child
orders of staged orders that were submitted by FIX
Adapter.

e Off: TT FIX Adapter does not send order updates for a
staged order’s child orders.

Default: Enabled.

Table 10. Additional FIX Session Settings - Business Flows (Continued)
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Chapter overview This chapter describes the drop copy use case and explains how to create a TT FIX
Adapter configuration to support it.

In this chapter

Section Page
About the Drop Copy Configuration Type Ixxiii
Specifying Global Configuration Settings Ixxiii
Configuration Settings: Selecting Products Ixxx
Specifying Gateway Settings IXxxiv
Specifying Global FIX Session Settings IXxxvii
Additional FIX Settings: Market Data XC
Market Data: Formatting Prices Xcii
Additional FIX Settings: Order Routing Responses - FIX Tags XCiv
Additional FIX Settings: Order Routing Responses - Business Flows XCVii
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About the Drop Copy Configuration Type

Overview

The drop copy configuration type allows FIX clients to use all functionality offered
by the TT FIX Adapter except for routing orders. Consequently, FIX clients can
connect to a drop copy TT FIX Adapter to listen for order acknowledgements /
fills, subscribe for market data, download security definitions, and so on.

TT FIX Adapter logs into each TT Gateway once and acts on behalf of all FIX
clients. Thus, the MGTs used by the TT FIX Adapter to log into the TT Gateways
must have the authority to act on behalf of all FIX clients. Specifically, the MGTs
used by the TT FIX Adapter to log into the TT Gateways must have permissions to
view all orders and fills of all FIX clients.

Figure 5 shows a sample drop copy TT FIX Adapter configuration. TT FIX Adapter
gets all of the orders and fills visible to the respective administrative MGT logins,
then sends subsets of them to each FIX client based on their MGTs.

TT Gateways FIX Clients
GW 1
meT' MGT
m Filters

Figure 5. Drop copy configuration

When you use this type of configuration, you typically use administrative MGTs for
logging into TT Gateways. A subset of the orders and fills visible to the FIX
Adapter are then delivered to each FIX client based on their respective MGT
logins.

Guidelines for creating a
TT Universal Login for TT
FIX Adapter

Ixxiii

For each order routing TT FIX Adapter, you must create a TT Universal Login ID
that matches the FIX Adapter name. For more information about this parameter,
refer to the section called Specifying Global Configuration Settings, on page Ixxvi.

A TT Universal Login ID for a TT FIX Adapter must be created in TT User Setup.
When creating this ID, the TT User Setup administrator must associate the list of
TT Gateways to which the TT FIX Adapter will connect as well as the associated
MGTs that the TT FIX Adapter will use for credentials when logging in. For more
information, refer to the TT User Setup User Manual.

For example, suppose you create a TT FIX Adapter that you name FAZ7. The TT
User Setup administrator would create a TT Universal Login ID named FA7 and
assign it the credentials such as:

TT Gateway Member Group Trader

CME-A TTORDPM XXX MGR
NYSE_Liffe-C TTORDPM XXX MGR
Eurex-A TTORDPM XXX MGR

TT FIX Adapter System Administration Manual
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Guidelines for creating a Once a TT Universal Login ID for a TT FIX Adapter is created, a separate TT

TT Universal Login for Universal Login ID must be created for each FIX client. When creating TT

FIX clients Universal Login IDs for FIX clients, the TT User Setup administrator must
associate the list of TT Gateways to which the FIX clients are allowed to view
orders and fills as well as their associated MGTs.

The TT User Setup administrator must also assign the list of TT FIX Adapters to
which a user is allowed to connect. A user may be allowed to connect to one or
more TT FIX Adapters.

The following table illustrates how validation works for different TT Universal Login
IDs that need to connect to the FAZ7 TT FIX Adapter defined previously.

TT Universal TT Member Group Trader Result
Login ID Gateway
TOM CME-A TTORDPM 001 001 TT FIX Adapter sends the FIX
. client all of the orders and fills
Z_YCSE—L'ff TTORDPM 002 002 for all configured MGTs

Eurex-A TTORDPM 001 001

MARY CME-A TTORDPM 001 001 TT FIX Adapter sends the FIX
client all of the orders and fills

Z_YCSE—LW TTORDPM 001 001 for all configured MGTs.
NYSE_Liff TTORDPM 002 002
e-C
NYSE_Liff TTORDPM 003 003
e-C

MIKE CME-B TTORDPM 001 001 TT FIX Adapter does not send

) the FIX client all of the orders

NYCSE—L'ff TTORDPM 001 001 and fills for all configured
e MGTSs, because TT FIX Adapter
Eurex-A  TTORDPM 001 001 is not logged into CME-B.

Note: If you add a user to a TT FIX Adapter that is currently running, TT FIX Adapter must
be restarted to recognize the new user.

For a comprehensive description of the hierarchical relationship between the order routing
credentials, refer to the TT User Setup User Manual.
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Guidelines for A TT User Setup administrator must assign the FIX client to connect to an

Configuring FIX Client available TT FIX Adapter Server. For detailed instructions, refer to the Assigning

Settings in TT User Setup TT FIX Adapter Client(s) to a FIX Adapter Server topic in the TT User Setup
User Manual.

Additionally, the TT User Setup administrator must configure several FIX client
profile settings that allow or prevent connectivity in specific instances:

Field When Connection Errors Occur

Password never expires The TT FIX Adapter cannot connect to a
FIX client with an expired password.

Because FIX Adapter client users cannot
update an expired password using the same
procedure as an X_TRADER user, TT
recommends that you prevent password
expiration by leaving the Password never
expires option checked.

Active If the Active option is unchecked, the FIX
client is considered "inactive" and therefor
cannot log into TT FIX Adapter.

Force logoff If the Force logoff option is checked, the TT
FIX Adapter will disconnect the FIX client. The
FIX client cannot log back in until the Force
logoff option is unchecked.

Table 11. TT User Setup Settings that can cause Connection Errors
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Specifying Global Configuration Settings

About the global adapter Each TT FIX Adapter contains a group of settings that dictates general operational
settings behavior.

Standard settings The following figure shows the standard global settings used for a drop copy TT
FIX Adapter configuration.

B FIx Adapier Configuration Toal [FACT)

&

TECHNOLOGIES

DIMG

Hew (B open L save @ sae $Hep
= il (1] .
v Gy Seings | Global Settings

& FI¥ Session Settings

FI{ Adagtér Mame | OC1 [Resquied]
TT Lizer Setup Passwond (Raquved)

FI{ Adapter Type  Dirop Cogry

Console Logging [

More

The following table describes the various settings

Field name Description

FIX Adapter Name Name to identify this TT FIX Adapter configuration. This name is
used as follows:

e FACT generates the configuration file based on the name, as
in NameAdapter.xml.

e TT FIX Adapter uses it to log in to TT User Setup to retrieve
its TT Gateway login credentials (TT Universal Login).

The name must adhere to the following rules:

e Contain only alphanumeric characters, hyphens (-), and
underscores (_)

e Cannot exceed 11 characters
e Cannot contain the string, Adapter
e Must match the name specified during installation

Note: For more information about creating TT FIX Adapter IDs,
refer to the TT User Setup System Administration Manual.

TT User Setup Password associated with the FIX Adapter TT Universal Login
Password (Required)
FIX Adapter Type Display-only field that identifies the configuration type of this TT

FIX Adapter.
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Field name

Description

Console Logging

Whether to write log messages to the console window in addition
to log files.

Note: Console logging can significantly impact performance.
Consequently, TT strongly recommends that you enable console
logging only during the development, testing, and debugging
phases.

Additional settings The following figure shows the additional global settings used for a drop copy TT
FIX Adapter configuration.
i Additional Global Settings
: 12) Help
System Administration
Administrative Port | |
TCP Window Size (KB) |3Q |
Loadllgnore Products
Market Praduct Praduct Type :;,?Sgﬂg? nre
’ * * v |Load 4
* v v
[ Cancel ] [ Ok ]

Table 12 describes the additional settings.

Field name

Description

Administrative Port

Port number over which you can dynamically reset the message
sequence number of a specified FIX session.

Note: TT recommends using port 10001 or higher.

For more information about resetting message sequence
numbers, refer to Chapter 6, Managing a TT FIX Adapter.

TCP Window Size (KB)

Size of the TCP window buffer size

Caution: Do not change this value unless TT Support Personnel
instructs you to do so.

Table 12. Additional global configuration settings
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Field name Description

Load/Ignore Products List of products to include or exclude when TT FIX Adapter
downloads contract data during initialization. To specify a product
or set of products, you supply the following values to create a
matching rule.

By default, TT FIX Adapter does not download any contract
definitions during startup. Instead, TT FIX Adapter downloads
contracts on an as-needed basis (i.e., for all contracts for which
it receives a fill or order from any TT Gateway to which it is
configured to connect). TT recommends that you not change the
default value unless you subscribe for market data or
downloading security definitions.

Note: If you download contract data for SPREAD or STRATEGY
product types, TT FIX Adapter also downloads all contracts that
comprise the legs, regardless of the individual leg product
settings.

Market Name of market on which the product trades, as set in Tag 207
(securityExchange).

Note: If you specified a Market Name in the Individual
Gateway Connection Settings/Additional Options dialog,
you must use that same value in this field.

Product Product symbol as set in Tag 55 (Symbol). You can also use * to
match all symbols.

Product Type Product types to match. You can specify any of the following
values or * to match all product types:

e Bond

e Energy
e Forex

e Future
e Fxndf

e Option
e Spread
e Stock

e Strategy

Load/Ignore Whether to include or exclude the products that match the rule
criteria.

Default: Ignore

Table 12. Additional global configuration settings

Warning: If you instruct FIX Adapter to load all contracts (*,*,*,Load), FIX

AN Adapter retrieves, during startup, all contracts on all TT Gateways to which it
connects. If you connect to many TT Gateways, the amount of data retrieved could
cause FIX Adapter to exceed the maximum application memory footprint allowed
by the operating system.

How to set the global
settings P To set the global configuration settings:

1. Inthe Configurations Tree Navigation pane, select the name of the adapter
you want to configure.
The Global Settings appear in the Settings pane.
Specify values for each of the fields.

If you want to access the additional settings, do the following. Otherwise, skip
this step.
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e Click More.
The Additional Global Settings dialog appears.

Change the desired values, and click OK.

4. Click Save.

 Additional Global Settings 5]
@) Help
System Administration
Administrative Port ‘
TCP Window Size (K3) [z2
Loadllgnore Products
Loadfignore
Market Product Product Type =R
| Load v
e v v
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Configuration Settings: Selecting Products

Overview

TT FIX Adapter allows you to limit the number of products that it downloads from
the TT Gateways to improve performance and reduce unnecessary product
downloads. For example, if you trade only the 30-year treasury futures (ZB) from
the TT CBOT Gateway, you need not download all of the other treasury products.
However, TT FIX Adapter does automatically download products it needs to
process any order acknowledgements or fills it receives from TT Gateways.

For example, suppose you exclude a product from a connected TT Gateway (such
as the ZN products) and TT FIX Adapter receives a fill for the excluded product.
Because TT FIX Adapter needs the product information to process the fill, it
automatically downloads the contract data from the TT Gateway and delivers the
fill to the FIX client, even though you excluded the product. In other words, TT FIX
Adapter always ensures that a FIX client receives all of its fills, even if you exclude
the associated products.

If you configure a drop copy TT FIX Adapter to exclude all products, you can
create a TT FIX Adapter that downloads contracts on demand.

About the Load/lgnore
Products table

Note: TT recommends using these parameters, when possible, as they can significantly
improve performance and reduce memory requirements.

The Load/Ignore Products table identifies the products for which TT FIX
Adapter downloads contract data during initialization. By default, TT FIX Adapter
downloads contract data for all products from all connected gateways. To improve
performance or restrict FIX client access, you can limit which markets, products,
or product types the TT FIX Adapter accesses. You can limit the products tracked
by including specific products, excluding a subset of products, or using a
combination of both.

For each market, you can select:
e Individual products (such as, Eurex, ALV, OPTION)
e All tradable product types for a symbol (as in, CBOT, ZB,*)
e All symbols for a product type (such as, CME, *, FUTURE)

Note: If the table contains no entries for a market, TT FIX Adapter downloads contract data
for all products for that market.

Using only load product
entries

When you include only “Load” entries in the Load/Ignore Products table, TT
FIX Adapter downloads contract data only for the matching products traded on
that market and ignores all other products for that market.

To illustrate, assume TT FIX Adapter connects to the CME, CBOT, and Eurex
markets. In the Load/Ignore Products table, you specify the following.

Loadllgnore Products

Market Product Product Type :;?Sgﬂg?me

CBOT B Future | Load 3

CBOT M Future v |Load v

e ’ Option v | Load v
&3 | 3 3

When TT FIX Adapter initializes, it downloads contract data for the following:
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e From the CBOT market, all ZB and ZN futures
e From the CME market, all option products
e From the Eurex market, all products

Using only ignore
product entries

When you include only “Ignore” entries in the Load/Ignore Products table, TT
FIX Adapter downloads contract data for all products except for the matching
products traded on that exchange. If the table contains no entries for a market,
TT FIX Adapter downloads contract data for all products on that market.

To illustrate, assume TT FIX Adapter connects to the CME, CBOT, and Eurex
markets. In the Load/Ignore Products table, you specify the following.

Loadllgnore Products

Market Product Product Type :;?Sgﬂg?me

CBOT B Future v lgnore v

CBOT M Future v lgnore v

€S : Cption ¥ | lgnaore v
(53 = 3

When TT FIX Adapter initializes, it downloads contract data for the following:
e From the CBOT market, all products except ZB and ZN futures
e From the CME market, all non-option products

e From the Eurex market, all products

Mixing load and ignore
product entries

You can include both types of entries in the configuration to apply different
product select rules for different markets. You can specify products to load for one
market, while specifying products to ignore for another.

To illustrate, assume TT FIX Adapter connects to the CME, CBOT, and Eurex
markets. In the Load/Ignore Products table, you specify the following.

Loadllgnore Products

Market Praduct Praduct Type :;?Sgﬂg?me

CBOT B Future v | Load v

CBOT ] Future v |Load 3

e ’ Option ¥ | lgnaore v
(23 = 3

When TT FIX Adapter initializes, it downloads contract data for the following:
e From the CBOT market, all ZB and ZN futures
e From the CME market, all non-option products
e From the Eurex market, all products

If you create entries with the same market set to both Load and Ignore, TT FIX
Adapter gives the Ignore entry precedence.

Example 1: basic
selection

Ixxxi

Suppose you instruct the TT FIX Adapter to download contract data for the ALE
and ALV option products on Eurex by creating the following entries:
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Loadllgnore Products

Market Product Praduct Type :;,?Sgﬂg? nre

Euresx ALE Option * | Load b

Euresx ALY Option * | Load b
=3 | v v

Because you listed no other exchanges, TT FIX Adapter downloads all products for
other exchanges to which it is connected.

Example 2: unintended The following example shows the unintended consequences of ignoring only an

consequences underlying product type. In this case, you want TT FIX Adapter to download no
option products from CME, create the following entry to ignore them. However,
because you include no entries for the strategy product type, TT FIX Adapter
downloads any option products that happen to be included in strategy products.

Loadllgnore Products

Market Praduct Praduct Type :;?Sgﬂg?me
G * Option ~ |lgnore v
=3 | 3 3

To ensure that TT FIX Adapter does not download contract data for any options,
add a strategy entry similar to the following:

Loadllgnore Products

Load/lgnore
Market Praduct Praduct Type [
CME ® Option ~ |lgnare b
CME i Stratedy ~ |lgnare b

Example 3: conflicting The following example illustrates the situation where a product (ALV option)
logic matches a Load and an Ignore entry. In this example, TT FIX Adapter does not
download Eurex ALV options because the Ignore entry takes precedence.

Loadllgnore Products

Market Praduct Praduct Type :;?Sgﬂg?me

G * Option ¥ | Ignore v

Sl ’ Option ¥ | lgnaore v

Sl ALY Option v | Load v
=3 | 3 3

If, for the Eurex market, you want to download contract data only for ALV options,
configure the Eurex option Load entry, as follows.

TT FIX Adapter System Administration Manual Ixxxii

Trading Technologies International, Inc.



5 Configure: Drop Copy

Loadllgnore Products

Market Praduct Praduct Type :;?Sgﬂg?me

G * Option ~ |lgnore v

Sl ALY Option v | Load v
=3 | 3 3
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Specifying Gateway Settings

Overview Each TT FIX Adapter configuration contains bias settings that apply to all TT
Gateways to which TT FIX Adapter connects.

Gateway Bias Settings A drop copy TT FIX Adapter configuration provides the following bias settings.

B FIx Adapier Configuration Tool [EACT]

Hew (B open [ save @ sae

W Session Selngs

= | Gateway Settings
Corevent Timestamps to UTC =

UTC Time Biases

& Hitlp

<

Standard Time Start Standard Time

Bias Seftings For ~Date (MMW.D) '::3’3\:':!”]"“'l'l;nseJ
SODMDST

Manual Fils

BTec 11,10 00000
CBOE 11,10 0200000
CEBOT 11,10 070000
CME 110 O7.0000
EBS 11,10 000000
EMsaFu 1050 0100000
ERbOpt 1050 01:00:00

Standard Teme Bias ?:‘ntﬁﬁf
[HEH MM 55)
MD)

0e5:00:00 330
050000 3.20
0 O 00 320
00000 330
00:0000 320
00:00:00 350
00:00:00 350 @

¥

i More

The following table describes the settings.

Field name

Description

Convert Timestamps to
uTC

Whether TT FIX Adapter should convert order and fill
timestamps to Universal Time Codes (UTC).

When enabled, TT FIX Adapter converts the timestamp
provided in Tag 60 (TransactTime) of Execution Report (8)
messages to UTC using the offsets provided in the UTC Time

Biases table.
Default: Enabled

Table 13. Gateway Bias Settings
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Field name

Description

UTC Time Biases

Standard Time Start -
Date (M,W,D)
Standard Time Start -
Time (HH:MM:SS)

Standard Start Bias
(HH:MM:SS)

Daylight Savings Time
Start - Date (M,W,D)
Daylight Savings Time
Start - Time (HH:MM:SS)

Daylight Savings Time
Bias (HH:MM:SS)

(Displayed only when Convert Timestamps to UTC is enabled)

Time biases to use when converting the order and fill
timestamps received from exchanges to UTC. You can set
biases for the following:

e SOD/DSOD Records
e Manual Fills
e MarketName

Start-of-Day (SOD) records, detailed start-of day (DSOD)
records, and manual fills can be injected into the TT system

through X_RISK, Back Office Bridge, or a custom X_TRADER®
API application. The timestamps of SOD/DSOD records and
manual fills use the local time of the machine from which they
are injected.

Note: FACT provides default values for each market. These
values assume your gateway system synchronizes its clock
with the corresponding exchange's local time. If the gateway
clock differs from the exchange local time, you must adjust the
values shown in the table accordingly.

Note: If you specified a Market Name in the Gateway
Settings/Additional Gateway Settings dialog, you must
use that same value in this field.

Date and time for the beginning of Standard Time (ST), as
follows:

e For SODs, DSODs, and manual fills, enter date/time of
the start of Standard Time (ST) for the time zone of the
local machine that injected them.

e For a given market, enter date/time of the start of
Standard Time (ST)

Enter the date value in the form: month,week,day and the
time value in the form: HH:MM:SS.

UTC offset during Standard Time (ST), as follows:

e For SODs, DSODs, and manual fills, enter the UTC offset
for the time zone of the local machine that injected them.

e For a given market, enter the UTC offset during Standard
Time (ST)

Enter the value in the form: HH:MM:SS.

Date and time for the beginning of Daylight Savings Time
(DST), as follows:

e For SODs, DSODs, and manual fills, enter date/time of
the start of Daylight Savings Time (SDT) for the time
zone of the local machine that injected them.

e For a given market, enter date/time of the start of
Daylight Savings Time (DST)

Enter the date value in the form: month,week,day and the
time value in the form: HH:MM:SS.

UTC offset during Daylight Savings Time (DST), as follows:

e For SODs, DSODs, and manual fills, enter the UTC offset
for the time zone of the local machine that injected them.

e For a given market, enter the UTC offset during Daylight
Savings Time (DST)

Enter the value in the form: HH:MM:SS.

Table 13. Gateway Bias Settings

Additional settings

Ixxxv

The following figure shows the additional gateway settings.
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#: Additional Gateway Settings @
2 Help
Market Names
Gateway harket Narme

& Do not change this list unless directed to do so

by TT support.

[ Cancel H DK I

The following table describes the settings.

Field name Description
Gateway TT Gateway Exchange-Flavor name.
Market Name Alternate name for a market on a TT Gateway. This value

overrides the market name that TT FIX Adapter delivers and
expects in Tag 207 (SecurityExchange) and Tag 308
(UnderlyingSecurityExchange). This parameter can be
especially useful for TT FIX Gateways whose default market
names are FIX, FIX-A, ..., FIX-Z.

If you set this value, you must use the same name in the
Market field of the following FACT configuration tables:

e Load/Ignore Products (Global settings)
e UTC Time Biases (Gateway settings)

e Price Conversion (FIX Session/Additional Options/Market
Data settings)

Notes:

e Do not edit this information unless TT Support personnel
instruct you to do so.

e TT plans to deprecate this functionality in a subsequent
release of TT FIX Adapter.

Table 14. Gateway Bias Settings

How to modify TT
Gateway settings p To modify the TT Gateway settings:

1. Inthe Configurations Tree Navigation pane, select Gateway Settings for
the desired configuration.
The Gateway Settings appear in the Settings pane.
Select the Convert Timestamps to UTC check box, if necessary.

If you need to add a TT Gateway Flavor to the table, scroll to the bottom of the
table and, in the Bias Settings For column, type the name of the TT Gateway
Flavor defined in TT User Setup.

4. 1If you need to define custom market names, with TT Support approval, click
More and supply the necessary values.

5. Update the values as needed.
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About global FIX session
parameters

All FIX sessions within a single TT FIX Adapter drop copy configuration share the
same set of general behavioral characteristics.

Standard settings

B FIx Adapier Configuration Toal [FACT)

A drop copy TT FIX Adapter supports the following global FIX session settings.

Global FIX Session Settings

Order Session Connection

Price Sestion Connsction [

& Help

LocalCompld (TT_ORDER {Required)

Port | 10501 (Required)

@ Persistent
) Mon-Persistent

More

The following table describes standard settings.

Field name

Description

Order Session Connection

LocalComplId

Port

(Persistence)

Persistent

Non-Persistent

Settings that identify this TT FIX Adapter to the FIX clients.

ID to send in Tag 49 (SenderCompID) for all messages sent
from TT FIX Adapter to the FIX client. This value is also
expected in Tag 56 (TargetCompID) for all messages received
from a FIX client.

Maximum length: 255 characters

Port through which TT FIX Adapter and the FIX client
communicate for the duration of the session.

Note: When not using the default value, TT recommends
using port 10001 or higher.

Default: 10501

Whether the session maintains a persistent connection to
retain sessions state.

Default: Persistent

Retain the session state after the FIX client disconnects.

Do not retain the session state after the FIX client
disconnects. The FIX client must reset its session message
sequence number when the connection to the TT FIX Adapter
is reestablished.

Table 15. Global FIX Session standard parameters

Ixxxvii
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Field name Description

Price Session Connection Settings that identify this TT FIX Adapter to the FIX clients for
retrieving prices from TT Gateways.

(Valid only when enabled)

LocalCompld ID to send in Tag 49 (SenderCompID) for all messages sent
from TT FIX Adapter to the FIX client. This value is also
expected in Tag 56 (TargetCompID) for all messages received
from a FIX client.

Maximum length: 255 characters
Default: TT PRICE

Port Port through which TT FIX Adapter and the FIX client
communicate for the duration of the session.

Note: When not using the default value, TT recommends
using port 10001 or higher.

Default: 10502

(Persistence) Whether the session maintains a persistent connection to
retain sessions state.

Price sessions always use non-persistent connections.

Table 15. Global FIX Session standard parameters

How to set the global FIX
session settings - To set the global FIX session standard settings:

1. In the Configurations Tree Navigation pane, select the name of the FIX
Session Settings for the desired configuration.
The Global FIX Session Settings appear in the Settings pane.
Specify values for each of the fields.

If you want to access the additional settings, do the following. Otherwise, skip
this step.

e Click More.
The Additional FIX Session Settings dialog appears.
e Change the desired values, and click OK.
4. Click Save.
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Additional FIX Session Settings

Available Settings The Additional FIX Session Settings dialog contains the following settings:

e Additional FIX Settings: Market Data
e Additional FIX Settings: Order Routing Responses - FIX Tags

e Additional FIX Settings: Order Routing Responses - Business Flows

e
" Additional FIX Session Settings |K

e
Market Data | Order Routing Responses - FIX Tags | Order Routing Responses - Business Flows |
Coalescing Rate (msec) |0 &l

Price Conversion Table

Conversion
Factor

Market Product Product Type

Cancel I i Ok
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Additional FIX Settings: Market Data

Market Data tab

% Additional FIX Session Settings

Coalescing Rate (msec) |0

Price Conversion Table

Market Data Order Routing Responses - FIX Tags | Order Routing Responses - Business Flows|

The Market Data tab allows you to configure market data options.

-
-

Market

Conversion

Product Factor

Product Type

Cancel I |I Ok

Setting descriptions

The following table describes the market data parameters.

Field name

Description

Coalescing Rate (msec)

Frequency (in milliseconds) at which TT FIX Adapter
coalesces prices for price updates. You can enter any non-
negative integer.

Default: 0

Note: This setting appears only if the Price Session
Connection is enabled in the Global FIX Session Settings
pane.

Price Conversion Table

Market

Product

List of products whose prices you want to convert. To specify
a product or set of products, you supply the following values
to create a matching rule.

Note: If you add a rule, you must specify values for all fields.

For more information about converting price data, see the
section called Market Data: Formatting Prices, on page Xcii.

Name of market on which the product trades, as set in Tag
207 (SecurityExchange).

Note: If you specified a Market Name in the Individual
Gateway Connection Settings/Additional Options
dialog, you must use that same value in this field.

Product symbol as set in Tag 55 (Symbol). You can also use
* to match all symbols.

Table 16. Additional global configuration settings - Market Data
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Field name

Product Type

Conversion Factor

Description

Product types to match. You can specify any of the following
values or * to match all product types:

Bond
Energy
Forex

e Future
e Fxndf

e Option
e Spread
e Stock

e Strategy

Factor that TT FIX Adapter should use to adjust prices
between TT Gateways and FIX clients.

e When receiving prices from TT Gateways, TT FIX
Adapter divides the prices by this factor before sending
them to the FIX clients.

¢ When receiving prices from FIX clients, TT FIX Adapter
multiplies the prices by this factor before sending them
to the TT Gateways.

Table 16. Additional global configuration settings - Market Data

How to set price
conversion rules

p To set the rules for converting prices:

1. If not currently active, display the Market Data tab in the Additional FIX

Session Settings dialog.

In the Price Conversion Table section, enter values in the fields as needed.

When you enter a value into any field in the row, a new, empty row
automatically appears, similar to the following.

Price Conversion Table

*

Conversion
Market Praduct Praduct Type [
CME ES Future v | 100
& |CBOT] B Future ~ 003125

v

3. Complete as many rows as necessary to define the price conversion ruleset.

Note: You can delete a row by click the row’s button and pressing the DereTe key.

4. When finished, click OK.

Xci
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Market Data: Formatting Prices

About price data formats

TT FIX Adapter delivers and expects all prices in decimal (points) format. TT
derives this format using the product information (Point Value and Tick Size) sent
by each exchange. In the Price Conversion Table, you can specify a decimal
value by which TT FIX Adapter will divide all prices for a given product before
publishing them to the FIX client(s). TT FIX Adapter will also expect all orders to
be submitted in this new format. In addition to adjusting the prices, TT FIX
Adapter divides Tag 16552 (Ticksize) and multiplies Tag 16554 (PointValue) by
the factor.

Example: custom price
formats

Suppose CME delivers the following contract specifications for ES futures:
e Point Value = 0.5
o TickSize=25/1
e Tick Value = Point Value x Tick Size = $12.50

As a result, valid prices in the decimal format of points delivered and expected by
the CME for this contract look similar to:

128175
128200
128225
128250

Adding the following entry to the Price Conversion Table section:

Price Conversion Table
Conversion
Market Praduct Praduct Type [
CME ES Future 100
b | v

yields the following results:

e TT FIX Adapter divides all prices by 100 before delivering them to FIX
clients, as follows:

1281.75
1282.00
1282.25
1282.50

e TT FIX Adapter multiplies all prices by 100 for all orders received from FIX
clients before sending them to the appropriate TT Gateway. For example,
if a FIX client sends an order to the TT FIX Adapter to buy 1 ES-Mar07 @
1281.75, the TT FIX Adapter sends the order to the TT Gateway as buy 1
ES-Mar07 @ 128175.

e In the Security Definition (d) message for each ES contract, TT FIX
Adapter divides Tag 16552 (TicksSize) by 100 and multiplies Tag 16554
(Pointvalue) by 100, as shown.

Tag Without price conversions With price conversions
16552 25 0.25
16554 0.5 50
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Example: converting
decimals to ticks

Xciii

Suppose the contract specifications delivered by the CBOT for ZB futures are:
e Point Value = $1000
e Tick Size =1/ 32 =0.03125
e Tick Value = Point Value x Tick Size = $31.25

As a result, valid prices in the decimal format of points delivered and expected by
the CBOT for this contract look similar to:

104.0

104.03125
104.06250
104.09375

You can convert these prices to ticks by creating the following Price Conversion
Table entry:

Price Conversion Table
Conversion
Market Praduct Praduct Type [
£ CBOT 7B Future v | 0.03124]
* v

With this entry:

e TT FIX Adapter divides all prices by 0.03125 before delivering them to FIX
clients, as follows:

3329
3330
3331
3332

e TT FIX Adapter multiplies all prices by 0.03125 for all orders received from
FIX clients before sending them to the appropriate TT Gateway. For
example, if a FIX client sends an order to the TT FIX Adapter to buy 1 ZB-
Mar07 @ 3331 the TT FIX Adapter sends the order to the TT Gateway as
buy 1 ZB-Mar07 @ 104.06250.

¢ In the Security Definition (d) message for each ZB contract, TT FIX
Adapter divides Tag 16552 (TicksSize) by 0.03125 and multiplies Tag
16554 (Pointvalue) by 0.03125, as shown.

Tag Without price conversions With price conversions
16552 0.03125 1
16554 1000 31.25
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Additional FIX Settings: Order Routing Responses - FIX Tags

Order Routing The Order Routing Responses - FIX Tags tab contains options that determine
Responses - FIX Tags tab which FIX tags TT FIX Adapter should include in responses to order requests.
E Additional FIX Session Settings &J
2) Help

Market Data| Order Routing Responses - FIX Tags | Order Routing Responses - Business Flows|

MGT Separator (Tag 50)

Send Account Type As |Tags 47 and 204 =

Send Security Legs [

Send Unsolicited Change As New [

m

Send Expired Order Status []

I Cancel | | OK
Setting descriptions Table 17 describes the settings for FIX tags used in order routing responses.
Field name Description
MGT Separator (Tag 50) Single character to insert between MGT fields returned in Tag

50 (sendersubid) of the Execution Report (8) or Position
Report (UaP) message when the corresponding New Order
Single (D), Order Cancel Request (F) or Order Cancel/
Replace Request (G) message does not specify Tag 57
(TargetSubId).

Without this parameter, TT FIX Adapter returns <Member ID
of terminal user><Group ID of terminal user><Trader ID of
terminal user>. For example:

50=TTORDCP001002

If you set this parameter, TT FIX Adapter returns <Member
ID of terminal user><separator><Group ID of terminal
user><separator><Trader ID of terminal
user><separator><Member ID of direct
trader><separator><Group ID of direct
trader><separator><Trader ID of direct trader>. For
example:

50=TTORDCP 001 002 TTSIM TEO 000

Table 17. Additional FIX session global settings - FIX Tags
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Field name Description
Send Account Type As How to send the account type information. Possible values
include:

e Tags 47 and 204. Send the TT account type pieces
separately in Tag 47 (Rule80A) and Tag 204
(CustomerOrFirm), as follows:

First Agent Account (Al): Set 47=A and 204=0.
Second Agent Account (A2): Set 47=A and 204=1.
Third Agent Account (A3): Set 47=A and 204=2.

Fourth Agent Account (A4): Set 47=A and 204=3,
or set 18205=A4.

Fifth Agent Account (A5): Set 47=A and 204=4, or
set 18205=A5.

Sixth Agent Account (A6): Set 47=A and 204=5, or
set 18205=A6.

Seventh Agent Account (A7): Set 47=A and
204=6, or set 18205=A7.

Eighth Agent Account (A8): Set 47=A and 204=7,
or set 18205=A8.

Ninth Agent Account (A9): Set 47=A and 204=8,
or set 18205=A9.

Pre-Designated Give-up Trade (G1): Set 47=W and
204=0.

Designated Give-up Trade/Automatic Allocation
(G2): Set 47=W and 204=1.

Give-up System Allocation (G3): Set 47=W and
204=2.

First Market Maker Account (M1): Set 47=E and
204=0.

Second Market Maker Account (M2): Set 47=E and
204=1.

Market Maker/Give-up or System Allocation (M3):
Set 47=E and 204=2.

First Principal Account (P1): Set 47=P and 204=0.

Second Principal Account (P2): Set 47=P and
204=1.

House/Give-up or System Allocation (P3): Set 47=P
and 204=2.

Unallocated (U1): Set 47=0 and 204=0. (For
orders that have not been allocated to a customer
account or where allocation is a middle/back office
function).

Unallocated/Automatic (U2): Set 47=0 and 204=1.
Unallocated/System (U3): Set 47=0 and 204=2.

e Tag 18205. Send the standard account type string in
a single tag, Tag 18205 (TTAccountType), that
contains the exact TT account type information. For
example, it sends a First Agent Account as 18205=A1.

¢ Don’t Send. Send no account type information.
Default: Tags 47 and 204

Table 17. Additional FIX session global settings - FIX Tags (Continued)

XCcv
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Field name

Description

Send Security Legs

How to send leg information for strategy securities.

e On: TT FIX Adapter sends strategy security leg
information for Security Definition (d), Execution
Report (8), and Position Report (UAP) messages. For
Security Definition (d) it sends the strategy security.
For Execution Report (8) and Position Report (Uap),
it sends the strategy security legs the same as for
Security Definition (d), except that it denotes Tag 54
(side) as Tag 16624 (LegSide).

e Off: TT FIX Adapter attaches strategy security legs
only to Security Definition (d) messages. Execution
Report (8) and Position Report (UAP) messages do
not include strategy security leg information.

Default: Disabled

Send Unsolicited Change As
New

Whether to represent unsolicited changes as new or replaced
orders in an Execution Report (8) message:

e On: Send as a new order, where Tag 39 (OrdStatus) =
0 and Tag 150 (ExecType) = D.

e Off: Send as a replaced order, where Tag 39
(ordstatus) = 5 and Tag 150 (ExecType) = D.

Default: Disabled

Send Expired Order Status

Whether to send expired order statuses (tags 39
(ordstatus) = C (Expired) and 150 (ExecType) = C
(Expired)) to the FIX client for orders from TT Gateways that
support providing expired statuses.

e On: TT FIX Adapter sends expired statuses instead of
canceled statuses when they are provided by the TT
Gateway.

e Off: TT FIX Adapter sends only canceled statuses.

Default: Disabled

Note: TT Chron schedule changes might be needed to
ensure that FIX Adapter is up when the TT Gateway sends
expired notifications. For more information, please consult
the appropriate TT Gateway System Administration Manual.

Table 17. Additional FIX session global settings - FIX Tags (Continued)
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Additional FIX Settings: Order Routing Responses - Business Flows

Order Routing
Responses - Business
Flows tab

The Order Routing Responses - Business Flows tab contains options that
determine which types of business events (flows) TT FIX Adapter sends to FIX
clients.

Market Data Order Routing Responses - FIX Tags | Order Routing Responses - Business Flows

Send Fill Updates Send Unsolicited Fills
Send Summary Fills Send Unsolicited Orders
Send Crders On Reset Staged Order Child Orders [¥

Send Staged Order Child Fills

Setting descriptions

Xcvii

Table 18 describes the business flow options.

Field name Description

Send Fill Updates Whether to forward updated fills to the FIX client.

e On: TT FIX Adapter sends updated fills in Execution
Report (8) and Position Report (UAP) messages with
Tag 20 (ExecTransType) = 2 (Trade Correction), a new
value in Tag 17 (ExecID), and the fill's previous Tag 17
(ExecID) value in Tag 19 (ExecRefID).

e Off: TT FIX Adapter sends no fill updates
Default: Disabled

Send Summary Fills Whether to send spread and strategy summary fill information
in addition to leg fills.

e On: TT FIX Adapter sends both the strategy or spread
summary fill and the leg fills for each fill received for a
strategy in both Execution Report (8), and Position
Report (UAP) messages.

e Off: TT FIX Adapter sends only leg fills.

Default: Disabled

Table 18. Additional FIX Session global settings - Business Flows

TT FIX Adapter System Administration Manual
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Field name

Description

Send Orders on Reset

Sets whether TT FIX Adapter sends Execution Report (8)
messages with Tag 150 (ExecType) = D for all open orders
after a session reset.

e On: After a session reset, send an Execution Report (8)
message for each open order.

e Off: After a session reset, do not send an Execution
Report (8) message for each open order.

Default: Disabled

Send Price Change
Restatements

Sets whether TT FIX Adapter sends restatement Execution
Report (8) messages when a working order's price has
changed.

This setting is only valid when Send Unsolicited Orders is
enabled. When Send Unsolicited Orders is disabled, the TT
FIX Adapter behaves as if Send Price Change
Restatements is off.

e On: TT FIX Adapter sends restatement Execution
Report (8) messages when a working order's price is
changed.

e Off: TT FIX Adapter does not send restatement
Execution Report (8) messages when only a working
order's price is changed. The TT FIX Adapter does not
write the price change restatements to any dat files or
other log files.

Default: Enabled

Note: Many FIX Clients require TT FIX Adapter to send the
restatement Execution Report (8) messages for every order
action, including changes only to the price. If you do not
require restatement Execution Report (8) messages when
only the price has changed, for example, for Autospreader
requotes, consider turning this setting off to reduce network
traffic and disk space usage.

Send Unsolicited Rejects

Whether to send order rejects to the FIX client for all orders
visible to the MemberID/GroupID/TraderID that routes the
orders or only for those orders that originated from TT FIX
Adapter.

e On: TT FIX Adapter sends order rejects for all orders
visible to the MemberID/GroupID/TraderID, when sent
by the TT Gateway.

e Off: TT FIX Adapter sends order rejects for only those
orders that originated from TT FIX Adapter.

Default: Disabled

Send Unsolicited Orders

Whether to send order updates to the FIX client for all orders
visible to the MemberID/GroupID/TraderlID that routes the
orders or only for those orders that originated from TT FIX
Adapter.

e On: TT FIX Adapter sends order updates for all orders
visible to the MemberID/GroupID/TraderID.

e Off: TT FIX Adapter sends order updates for only those
orders that originated from TT FIX Adapter.

Default: Disabled for persistent sessions; enabled for non-
persistent sessions.

Note: For non-persistent order sessions, working orders
become unsolicited orders if TT FIX Adapter restarts. If you
disable this setting for a non-persistent order session, FIX
clients will not receive the working orders after the restart.

Table 18. Additional FIX Session global settings - Business Flows (Continued)
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Field name

Description

Send Unsolicited Fills

Whether to send fill updates to the FIX client for all orders
visible to the MemberID/GroupID/TraderlID that routes the
orders or only for those orders that originated from TT FIX
Adapter.

e On: TT FIX Adapter sends fill updates for all fills visible
to the MemberID/GroupID/TraderID.

e Off: TT FIX Adapter sends fill updates for only those fills
that originated from TT FIX Adapter.

Default: Enabled. This option cannot be disabled drop copy FIX
sessions.

Send Staged Order Child
Orders

Whether to send order updates to the FIX client for child orders
of staged orders.

e On: TT FIX Adapter sends order updates for a staged
order’s child orders. If Send Unsolicited Orders is set
to of £, FIX Adapter will only send order updates for child
orders of staged orders that were submitted by FIX
Adapter.

e Off: TT FIX Adapter does not send order updates for a
staged order’s child orders.

Default: Enabled.

Send Staged Order Child
Fills

Whether to send fill updates to the FIX client for fills associated
with child orders of staged orders.

e On: TT FIX Adapter sends fill updates for a staged order’s
child orders. If Send Unsolicited Orders is set to off,
FIX Adapter will only send fills for child orders of staged
orders that were submitted by FIX Adapter.

e Off: TT FIX Adapter does not send fill updates for a
staged order’s child orders.

Default: Enabled.

Table 18. Additional FIX Session global settings - Business Flows (Continued)
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Chapter overview This chapter explains how to start TT FIX Adapter and perform basic maintenance
tasks.

In this chapter

Section Page
Starting TT FIX Adapter ci
Resetting Message Sequence Numbers ciii
Understanding TT FIX Adapter Log Files cv
Automating Services with TT Chron cix
Performing File Maintenance with TT Clean cXi
Running the TT User Setup Diagnostic Checks cXii
Correcting TT FIX Adapter Startup Issues Related to TT User Setup Timeouts cxiv
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Starting TT FIX Adapter

Desktop icons

The TT FIX Adapter installation script creates the desktop icons shown in Table 19.
You use these icons to start various TT applications.

Icon

Description

Skart Guardian

??

Stop Guardian

Skark TT Chron

_ME-E adapter

To start Guardian, double-click Start Guardian. When Guardian starts,
TTM™ begins broadcasting across the network, and the TT Server Admin
program can interact with the machine. For more information, refer to
the TT Gateways SAM Version 7.X.

Use this icon to stop the TT Guardian™ program. Stopping Guardian
does the following:

o If the machine is a WAN Router, it stops the machine from WAN
Routing. If this machine is currently a primary WAN Router, the
network is disconnected.

e Disconnects the machine from the TT system. TT Server Admin is
not able to see the machine or collect log files. Client TT
workstations are unable to connect to the TT Gateway.

TT Chron automates services and computer processes. Refer to the 7T
Gateways SAM Version 7.X for detailed information on how to use TT
Chron.

To start TT Chron, double-click Start TT Chron. TT Chron starts all
services scheduled to run in the <root drive>:\tt\config\ttchron.ini
file. TT recommends that you use TT Chron to manage TT FIX Adapter
run times including startup and shutdown

To start the TT FIX Adapter, double-click Name Adapter. You can edit
this shortcut to include additional command line parameters.

Table 19. TT FIX Adapter desktop icons

Key Server requirements

To submit orders through the TT FIX Adapter, you must run at least one key
server on a TT Gateway in your TT Trading System. If you do not run a key server,
the TT FIX Adapter rejects all incoming orders. Additionally, if the FIX Adapter
cannot assign a unique order key to an order (i.e., because the TT FIX Adapter
disconnects from the key server), it rejects the order.

Command-line options

You can run TT FIX Adapter from any directory. You can use the command line
options described in Table 20 to customize how the TT FIX Adapter runs.

Warning:
4 | command window. Doing so suspends the TT FIX Adapter process and can cause a
connected client to lose its connection.

When you run TT FIX Adapter in a command window, do not click in the

The FIXAdapter command uses the following syntax:

FIXAdapter.exe

[-n name] [[-r [sessionName [SendSegNum RcvSeqNum]]...

]
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Starting TT FIX Adapter

Option

Description

-Nn name

-r
[sessionName
[SendSeqgNum
RcvSegNum]

Sets the name that you want to assign a TT FIX Adapter for a particular
run (session). You use this option to rename a TT FIX Adapter for as long
as it runs, when the TT FIX Adapter stops, it reverts to its original name.

Performs the following actions:

e Resets the message sequence numbers of the specified persistent
FIX sessions to 1.

Purges all FIX session data for the specified persistent FIX sessions
from the TT FIX Adapter cache.

e If sessionName is not provided, also purges the local instrument
definition cache. (This should not be done unless specifically
instructed to do so by TT Support.)

Resetting the message sequence number does not purge the ID of a last
fill sent to each FIX client.

The sessionName value has the form, LocalCompId-RemoteCompId. You
can also supply a wildcard (*) for either or both comprds to match any
values. You can optionally supply new sequence numbers for the
incoming and outgoing counters (SendSeqNum and RcvSeqgNum). To leave
a value unchanged, supply -1.

Note: You must specify sequence numbers separately for each session
name. If you provide multiple session names and omit numbers, the
command uses default values for the preceding session name. For
example:

e -r FA-Bob 10 15 FA-Sue 20 20 resets the sessions with the
specified sequence numbers

e -r FA-Bob 10 15 FA-Sue resets FA-Bob with sequence numbers
10 and 15, but resets FA-Sue with sequence numbers 1 and 1
(default values)

e -r FA-Bob FA-Sue 20 20 resets FA-Bob with sequence numbers 1
and 1 (default values) and FA-Sue with sequence numbers 20 and
20

Additionally, do not use special characters, such as commas or semi-
colons, for different session parameters.

Note: After resetting the sessions, the command terminates FIX
Adapter.

Table 20. TT FIX Adapter command-line options

TT FIX Adapter System Administration Manual
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Resetting Message Sequence Numbers

Overview

TT strongly recommends that persistent FIX sessions be reset weekly. Failure to
follow this recommendation can lead to abnormally large FIX cache files that can
severely impact performance.

Ways to reset sequence
numbers for persistent
FIX sessions

The following methods can be used to reset the message sequence numbers in a
persistent FIX session:

e During failover scenarios only, FIX clients can send a Logon (A) message
with Tag 34 (MsgSegNum) = 1 and Tag 141 (ResetSegNumFlag) =Y.

e You can issue the FIXAdapter.exe -r command from a Windows
command prompt.

e You can issue the sessionreset command from a telnet session.

From a Windows
command prompt

ciii

If the TT FIX Adapter is not running, you can use the FIxAdapter.exe -r
command-line option to reset the sequence numbers for a particular persistent
FIX session.

P To reset the message sequence nhumber from a command prompt:

1. Open a Windows command window.

2. Type: FIXAdapter.exe -r LocalCompId-RemoteCompId numl num2, where:
e LocalCompIdand RemoteCompId represent the session IDs to reset
e numl and num2 represent the optional new message sequence numbers

For example, suppose your configuration defines the following session
information:

. LocalCompId=FAOrder
e RemoteCompID=ClientApp

If you enter the command, FIXadapter.exe -r FAOrder-ClientApp 48 100, the
sequence numbers reset as follows:

e QOutgoing Tag 34 (MsgSeqgNum) for session FAOrder-ClientApp to 48
e Incoming Tag 34 (MsgSegNum) for session FAOrder-ClientApp to 100

If you enter the command, FIXadapter.exe -r FAOrder-ClientApp, it sets both
the incoming and outgoing message sequence numbers to 0.

Note: TT recommends that you do not use the -r option without a sessionName parameter
unless TT Support instructs you to do so.

TT also recommends that you reset all persistent FIX session sequence numbers at the end
of each week as follows:

FIXAdapter.exe -r *-%*

TT FIX Adapter System Administration Manual
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From a telnet session You can reset the message sequence number of a particular persistent FIX session
while the TT FIX Adapter is running by using the sessionreset command through
a telnet session.

Caution: Before you reset the message sequence numbers for a FIX client using this
method, make sure that the FIX client is not logged into TT FIX Adapter.

P To reset the message sequence nhumber using telnet:

Open a Windows command window.
2. Type: telnet ipaddress port, where:

e ipaddress is the IP address of the machine that hosts the TT FIX Adapter
whose message sequence numbers you want to reset.

e port is the administrative port number specified in the FACT
Administrator Port option for the TT FIX Adapter configuration.

3. Type: sessionreset /local:LocalCompId /remote:RemoteCompId, where:
e LocalCompId equals the LocalCompId of the session to reset
e RemoteCompId matches the RemoteCompId of the session to reset

You can also reset all FIX sessions through a telnet connection, as follows:

sessionreset /local:* /remote:*

TT FIX Adapter System Administration Manual civ
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Understanding TT FIX Adapter Log Files

Overview TT FIX Adapter continuously writes information to log files, recording events as
they occur. These log files are separated into two types: FIX Adapter logs and FIX
session logs.

e FIX Adapter logs record FIX Adapter events. You can change what kind
of information is logged by changing the log level. For more information
refer to the section called How TT FIX Adapter uses log severities and the
section called How to change the default settings. These logs are .log files
and are located in the \\tt\logfiles directory.

e FIX session logs record the price session and order session FIX
transactions. These logs are .dat files and are located in the \ \tt\datfiles
directory.

- Order Session FIX logs are created for each session; the Enable
debug logging for orders setting in TT User Setup is ignored.

Caution: The order session FIX .dat file is used to service FIX client resend
requests and historical fill requests. Make sure that TT Clean is not configured to
delete or archive .dat files that are less than three days old or the duration of their
FIX session, whichever is greater.

- Price Session FIX logs are created for each session, but only when
the FIX client user's Enable debug logging for prices setting is
enabled in TT User Setup.

FIX Adapter Log File The FIX Adapter log files are named as follows:

Naming Conventions <FIX Adapter Name>Adapter <YYYY-MM-DD>.log

Example: If the FIX Adapter Name was “Company FA”, then the FIX Adapter
log file would be similar to the following:

Company FAAdapter 2011-05-25.log

FIX Session Log File The FIX session log files are named as follows:

Nannng(:onvenhons <FIX Adapter Name>OrderSendRecv (<Order Session Connection

LocalCompId>-<FIX Client Name>) <YYYY-MM-DD>.dat

<FIX Adapter Name>PriceSendRecv (<Price Session Connection
LocalCompId>-<FIX Client Name>) <YYYY-MM-DD>.dat

Example: If the FIX Adapter Name was “Company FA”, the FIX Adapter Order
Session Connection LocalCompId was “TT Order”, the FIX Adapter
Price Session Connection LocalCompId was “TT Price”, and the
Client name was “Clientl” then the FIX session log files would be
similar to the following:

Company FAOrderSendRecv (TT_Order-Clientl) 2011-05-25.dat
Company FAPriceSendRecv (TT Price-Clientl) 2011-05-25.dat

How the TT FIX Adapter You can control the type and amount of information written to the FIX Adapter log

logs use log severities files by setting the log severity level (AppSpecificlLogFiles parameter) with the
Aconfig utility. The following table shows which kind of events and which FIX
messages TT FIX Adapter logs for each level.

cv TT FIX Adapter System Administration Manual
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Understanding TT FIX Adapter Log Files

TT uses the following severities of log messages:

e Warning, Error, Critical

e Info
e Audit
e Debug

All TT applications associate one of these severities to every message they
generate, so you can use these types to control what TT FIX Adapter writes to its

What TT FIX Adapter Logs

log files.

Level Severities

1 Warning
Error
Critical

2 Level 1 +
Info

3 Level 2 +
Audit

4 Level 3 +
Debug

All error or possible error conditions and any abnormalities that occur
during normal operation.

(Default level)

Informational messages that an administrator will need to monitor
the system. This includes the following FIX messages:

L]

L]

Logon (A)

Logout (5)

Session-Level Reject (3)

Test Request (1)

Business Message Reject (j)
Order Cancel Reject (9)

Market Data Request Reject (Y)

Same as Info.

All gateway communication messages, initialization, compactions,
rollover, resets, and all other FIX messages, including:

L]

Heartbeat (0)

Security Definition (d)

Security Status (f)

Market Data Snapshot/Full Refresh (W)
Market Data - Incremental Refresh (X)
Resend Request (2)

Sequence Reset (4)

Execution Report (8)

New Order - Single (D)

Order Cancel/Replace Request (G)
Order Cancel Request (F)

Order Status Request (H)

Position Report (UAP)

Request for Position (UAN)

Market Data Request (V)

Gateway Status Request (UAR)
Gateway Status (UAT)

Table 21. TT FIX Adapter log severities

Note: Increasing the debug log level can significantly increase the size of log files
generated and disk space used.

TT FIX Adapter System Administration Manual

Trading Technologies International, Inc.

cvi



Understanding TT FIX Adapter Log Files

6 Managing a TT FIX Adapter

How to change the

default settings forthe TT

FIX Adapter log files

Caution: You should change the default logging settings only when TT Support personnel

instruct you do so.

For instructions about changing the default Aconfig settings, refer to the TT

Gateways System Administration Manual.

Log File Abbreviations

cvii

Certain log messages in the TT FIX Adapter log file, such as Order Status
messages, include abbreviations. Refer to Table 22 for abbreviation definitions.

Abbreviation

Description

a
ac
bs
cm
cp
cq
ed
eo
€q
et
fo
f1
f2

fq

oa
oc
of
on
oon
0q

or

SC
sm
sp
Sr
Srs

su

Order action
Account type

Side

Clearing member id
Counterparty trader id
Change quantity
Expiration date
Exchange order id
Executed quantity
Exchange MGT
Account

FFT2

FFT3

Filled quantity

Is Automated
Intended quantity
Limit price
Minimum quantity
Original order action
Open close

Order flags

Order number

Old order number
Order quantity
Order restriction
Order status

Sender country code

Status Modifier (i.e. triggered)

Stop price

Sender region code

Represents any change in the series structure.

Sub user id

Table 22. TT FIX Adapter Log File Abbreviations
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Understanding TT FIX Adapter Log Files

Abbreviation

Description

t

un
wq
xd

xt

TTOrd MGT
Username
Working quantity
Exchange date

Exchange time

Table 22. TT FIX Adapter Log File Abbreviations

TT FIX Adapter System Administration Manual
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Automating Services with TT Chron

About TT Chron

The TT FIX Adapter installs with a TT application called TT Chron that you can use
to automate and schedule services and computer processes on the TT FIX Adapter
machine.

TT recommends that you use TT Chron to fully automate and schedule your TT FIX
Adapter run times. If you do not use TT Chron to start the TT FIX Adapter
automatically, you must start it from either the command line or the desktop icon.
TT also recommends that you use TT Chron to automate the process of resetting
message sequence numbers for persistent FIX sessions.

TT Chron configuration
file

The configuration file for TT Chron is located in
<root_drive>:\tt\config\ttchron.ini. TT Chron monitors all sections in the
ttchron.ini file, as follows:

e For all server and Service sections, whenever a process, Windows
service, or application is scheduled to run, TT Chron starts it. Then TT
Chron monitors its run state and acts as follows:

- If a program is not running when it should be, TT Chron starts it.

- If a program is running when is not scheduled to do so, TT Chron
terminates it.

e For all Job sections, whenever a process is set to run, TT Chron starts the
process with any associated arguments. After starting a process in this
manner, TT Chron does not monitor or try to stop the process.

Warnings about TT
Chron

The ttchron.ini file automatically runs each TT FIX Adapter in its own command
window (run_ flags=CONSOLE). When you run TT FIX Adapter in this fashion, do
not click in the command window. Doing so can freeze the TT FIX Adapter
process.

TT Chron and Windows
Server 2008

cix

When running TT Chron on a Windows Server 2008 R2 operating system, be
aware of the following:

e Starting Programs: TT Chron may not properly close and/or monitor
server programs that are started manually. Users should first start TT
Chron and allow it to start the server program per its schedule.

e Start TT Chron desktop icon: The Start TT Chron desktop shortcut may
not work if User Account Control (UAC) is enabled unless the user right-
clicks the icon and selects Run as administrator from the context menu.

TT FIX Adapter System Administration Manual
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Automating Services with TT Chron

Automating TT FIX
Adapter run times

To automate TT FIX Adapter run times, you should configure a server section in
the ttchron.ini file.

TT recommends that you configure them to run continuously all week. The TT FIX
Adapter should start before any exchanges open and stop after all exchanges
close. When configured in this manner, the TT FIX Adapter can run continuously
throughout the week, as exemplified in the following TT Chron configuration.

[win32-server-TESTadapter]
path=C:\tt\fixadapter\TESTadapter.exe
schedule=S@17:00-17:00/6
run_flags=CONSOLE

Caution: The TT FIX Adapter startup time should never coincide with the TT Gateway
maintenance shutdown time. Doing so has been known to cause API licenses to lock and,
therefore, leave TT FIX Adapter in an unrecoverable state.

Automating message
sequence number resets

To automate message sequence number resets for persistent FIX sessions, you
should configure a Job section in the ttchron.ini file.

To ensure that the FIX client always has the ability to re-request as many
messages as possible using a persistent session, TT recommends that you reset
the message sequence number only once per week. The following is an example
of a Job section for a TT FIX Adapter named “ABC” that resets the message
sequence numbers of all persistent FIX sessions on Saturday at 5PM.

[win32-ABCadapterReset]
path=c:\tt\bin\ABCadapter.exe
args=-r *-* FAorder-ClientApp
schedule=B@17:00
run_flags=CONSOLE

Cautions:

e The danger in resetting the message sequence number daily is that a FIX client might
miss fills if it is not connected when a reset occurs. For example, if a FIX client
disconnects at 11:40PM and reconnects at 12:20AM, any fills that occurred between
11:40PM and 11:45PM could not be re-requested because their sequence numbers
are no longer available.

e Do not schedule both the server and job sections to run the TT FIX Adapter at the
same time. Assume that the TT FIX Adapter takes a minute to reset the sequence
number, purge the TT FIX Adapter cache, and shut down.

In any case, a FIX client must use a sequence number of 1 when connecting to a
TT FIX Adapter that has been reset. All subsequent connections should use the
appropriate message sequence number.
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Performing File Maintenance with TT Clean

About TT Clean

The TT FIX Adapter installs with a utility called ttclean.exe, which you can use to
automatically maintain, delete, or archive files such as the TT FIX Adapter log
files. The configuration file for TT Clean is located in
<root_drive>:\tt\config\ttclean.ini. For more details on managing this
utility, refer to the TT Gateways SAM Version 7.X.

Generated log files

TT FIX Adapter (and other TT processes) generate log files in the
<root_drive>:\tt\logfiles directory that record significant events and
activities. Because these can get quite large, TT recommends that you delete or
archive all log files in this directory that are more than ten days old.

TT FIX Adapter message
storage

cxi

To manage order, fill, price, and fix message storage, the TT FIX Adapter uses the
following .dat files (located in the \\tt\datfiles directory). You should delete
.DAT files only if TT personnel instruct you to do so:

e FIX Adapter Dat Files (which are named Nameadapter-#.dat, where
Name is the name you assigned the TT FIX Adapter and # is an integer
between one and four).

e Order Session FIX logs (which are named <rFIx Adapter
Name>OrderSendRecv (<Order Session Connection LocalCompId>-<FIX
Client Name>) <YYYY-MM-DD>.dat). These logs are created for each
session; the Enable debug logging for orders setting in TT User Setup
is ignored.

Caution: The order session FIX .dat file is used to service FIX client resend
requests and historical fill requests. Make sure that TT Clean is not configured to
delete or archive .dat files that are less than three days old or the duration of their
FIX session, whichever is greater.

¢ Price Session FIX logs (which are named <FIX Adapter
Name>PriceSendRecv (<Price Session Connection LocalCompId>-<FIX
Client Name>) <YYYY-MM-DD>.dat). These logs are created for each
session, but only when the FIX client user's Enable debug logging for
prices setting is enabled in TT User Setup.

When TT FIX Adapter restarts after deleting the .DAT files, FIX clients must:

e Reconnect with Tag 34 (MsgSegNum) equal to 1, because TT FIX Adapter's
knowledge of any session state was erased.

e Be prepared to handle receiving duplicate fills, because the TT FIX
Adapter's knowledge of the last fill ID sent to any FIX client was erased.
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Running the TT User Setup Diagnostic Checks

Overview After creating or updating TT FIX Adapter Server profiles or FIX Adapter client
profiles in TT User Setup, use the Diagnostics Check utility to confirm that the
data in TT User Setup is consistent and valid. Invalid data can cause FIX Adapter
Client logins to fail.

Running the TT User
Setup diagnostic checks P To run the diagnostic check:

1. Start TT User Setup and log on using an administrative username and
password.

2. From the TT User Setup Control Panel, open the User Admin menu and
click Diagnostic Checks.

The Diagnostic Checks window appears.
3. Click Configure diagnostic check.

The Configure Diagnostics window appears:

Configure Diagnostics
I Diagnosthc Name Enabled | Runs .. @ Category Help
|| [ftcer... 2| [ritcer.. (8| [ritcer. BBY| [filcer... o || [fiteer.. o]
A Gatevway Loging missing Accounts A Yes Gatewsy Logins | Explain,,
B | MEssing Product Limits | Yes Gatewsy Logins | Explain...
C | Order Books with mismatched CreditfCurrency El Yes Order Boak Explain...
D Order Books with mismatched Product Limits [0 |ves Order Book Explain,,,
E  TTORD= mapped to invald Exchange Traders El Yes Gate'way Loging | Explain...
F | Gatewsay Loging missing passwords El Yes Gate'way Loging | Explain...
G | Users with Customer Default Markets missing | Yes Gateway Logins | Explain,,
corresponding Gatewsy Login Markets
H | Users with TTORD Accounts migsing corresponding Fl Yes Gateway Logins | Explain...
Customer Defaull Accounts
| Users with Customer Default Accounts missing from Fl Yes Gateway Logins | Explain
Uzer's TTORDs
J | Accounts improperty shared between unrelated Order El ¥es Gateway Loging | Explain...
Books:
K Uszers with multiple "avalable to user” flags checked |:| Yes Gateway Loging | Explain.
for same gateway
L | FIX Adapter chent Users configured for gatewsays that Yes Fix. Adapter Expilain...
a FIX Adapter is not configured for
M FI¥ Adapler Chent Ulsers with Gateway Logins that |E| Ve FIX Adapter Explain...
are incompatible with an assigned FIX Adapter
M | Fix Adapler client Users with multiple “available to fix ¥es FIx Adapter Explain,,
client” flags checked for same gatewsy
O | Order Books with Users with mismatched Gateways Fl Yes Order Book Expilain...
P Users with Direct Trader Logins that arent fully El Yes Order Book wplain,..
compalibde with 2ome TTORD Order Books
@ Ovder Books with mismatched Product Permizsions Fl Yes Order Book Exgpolain...
Select A Urselect Al Seng selection with sutomatic disgnostics | OK___ | [ Cancel |

4. From the Configure Diagnostics window, check any FIX Adapter-related
options (L, M, and N), and then click OK.

5. From the Diagnostics Checks window, click the Run/Refresh Diagnostic
Checks button. Any issues will be listed by issue type and will include a
summary of the issue.

For a detailed explanation of an issue type, click explain this.
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Resolve any issues discovered through the diagnostic check.

7. To run other diagnostic checks, re-open the Configure Diagnostics window
and select your typical diagnostic checks (or click Sync selection with
automatic diagnostics to select only the checks that are configured to run
automatically). After the diagnostic checks are selected, click OK and then click
Run/Refresh Diagnostic Checks. For more information about TT User Setup
diagnostics, refer to the TT User Setup User Manual.
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Correcting TT FIX Adapter Startup Issues Related to TT User Setup Timeouts

When to use this TT FIX Adapter can experience startup issues related to TT User Setup timeouts

procedure when they are assigned a large number of FIX clients, particularly when multiple
TT FIX Adapters are started at the same time. If you experience this issue, the TT
FIX Adapter and TT User Setup administrators should perform the tasks in the
section called How to correct TT FIX Adapter startup issues related to TT User
Setup timeouts.

How to correct TT FIX

Adapter startup issues p To correct TT FIX Adapter Startup Issues:

related to TT User Setup

timeouts 1. On each TT FIX Adapter machine, change the following registry settings from
the default value of 30000 milliseconds to 120000 milliseconds (or greater):
\\HKEY CURRENT USER\\Software\\Trading
Technologies\\Trade\\TTUSHub\\ QueryTimeoutInMS
\\HKEY USERS\\.DEFAULT\\Software\\TradingTechnologies\\Trade\TTUS
Hub\\_ QueryTimeoutInMS

2. On each TT User Setup Server machine, change the
SecondsBeforeMessageIsStale setting in the TTUserSetupServer.ini file
from the default of 30 seconds to 120 seconds (or greater).

3. If you are running multiple TT FIX Adapters, ensure that their startup times in
ttchron.ini are staggered such that the various TT FIX Adapters are not
started up at the same time.
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Appendix overview This appendix provides an overview of the process for migrating existing TT FIX
Adapter pre-7.6 configurations to TT FIX Adapter 7.8.1 and TT User Setup 7.3.3.

Note: TT supports this migration process only from TT FIX Adapter 7.4.2 or later. If you
use an earlier version, contact your TT Technical Account Manager for upgrade assistance.

In this chapter

Section Page
What Changed in this Version? cxvii
Prerequisites HIDDEN
Recommended Migration Process CXiX
Identifying Required TT FIX Adapter Configuration Changes Cxxii
Correcting Problems Concerning a TT FIX Adapter Name CXXViii
Installing FIX Adapter 7.8 and Updating Pre-7.6 Configurations in FACT CXXXii
Importing TT FIX Adapter Configuration Files into TT User Setup CXXXiV
Correcting TT FIX Adapter Startup Issues Related to TT User Setup CXXXVii
Timeouts
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What Changed in this Version?

Changes to user
administration

In TT FIX Adapter 7.6.0 and later, all user administration functionality has been
moved from the FIX Adapter Configuration Tool (FACT) to TT User Setup.
Consequently, you must use TT User Setup 7.3.3 or later to perform user
administration tasks for TT FIX Adapter.

Specifically, the following data has moved from the TT FIX Adapter configuration
file to TT User Setup:

e List of TT Gateway login credentials (MGTs) that dictate to which TT
Gateways the TT FIX Adapter will connect

e List of user credentials that are authorized to connect to the TT FIX Adapter

To simplify the upgrade process, TT User Setup 7.3.3 allows administrators to
import this information from existing TT FIX Adapter XML configuration files. For
more information, refer to Importing TT FIX Adapter Configuration Files into TT
User Setup, on page cxxxiv.

Changes to TT FIX
Adapter names and FIX
client IDs

Due to the integration with TT User Setup, TT FIX Adapter imposes the following
new restrictions for TT FIX Adapter and FIX client (RemoteCompID) names:

e Cannot exceed 11 characters
e Should use capital letters for all alphabetic characters
e Must be unique within TT User Setup

Caution: In your current TT FIX Adapter environment, if any TT FIX Adapters use
the same name or if different TT FIX Adapter configurations include FIX sessions
with the same IDs, you must ensure that all names and IDs that refer to different
entities are unique within your whole environment before proceeding. This
appendix provides information for identifying and correcting these issues.

Note: If you use lower-case letters in these names, TT FIX Adapter internally converts
them to upper-case before sending the name to TT User Setup for authentication. The FIX
Adapter name displayed in FACT remains unchanged.

Changes to order routing
configurations

TT FIX Adapter 7.6.0 no longer distinguishes between different types of order
routing configurations. Starting with this release, you can map any FIX order
routing session to either one exchange trader ID or multiple TTORD IDs for each
TT Gateway. Refer to the TT User Setup 7.3.3 Help for further details.

Changes regarding
custom rollover

TT FIX Adapter 7.6.0 no longer supports custom rollover, so you can no longer set
custom rollover times for each TT Gateway in the FIX Adapter Configuration Tool
(FACT). TT FIX Adapter uses the rollover time specified by each TT Gateway. If
you currently use custom rollover times, you should make any necessary
operational updates to ensure that positions are accurately reflected. For more
information, refer to TT FIX Adapter rollover behavior, on page xxviii.

Changes regarding trade
filters

cxvii

TT FIX Adapter 7.6.0 changed the mechanism by which it determines whether a
FIX client is authorized to view a fill for Drop Copy configurations. In previous
versions, TT FIX Adapter allowed an administrator to define trade filters for each
client. In FIX Adapter 7.6.0 and later, TT FIX Adapter uses the list of MGTs
associated with the user in TT User Setup.
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What Changed in this Version?

Potential FIX client In prior versions, TT FIX Adapter did not include the “TT Username” in TT orders
impacts from TT User (also called Username in other TT applications). Beginning with FIX Adapter 7.6.0,
Setup integration TT FIX Adapter always populates the TT Username field, which allows customers

to identify the user origin of orders and fills. As a result, the unique trader ID
provided to exchanges by some TT Gateways (such as CME) might change based
on how the TT Gateway is configured. For more information, refer to the individual

TT Gateway System Administration Manuals.

FACT changes Due to the integration with TT User Setup, FACT either changed or removed fields.

Field Where it was in FACT

Where it is now

Gateways

Gateway Login Global Gateway Connection
Parameters Settings or Individual Gateway
Connection Settings

Rollover Times Individual Gateway Settings

TT User Setup: FIX Adapter server

No longer supported (see Changes
regarding custom rollover)

FIX Sessions

Session Login Individual FIX Sessions

Order Routing Individual FIX Sessions in Order
Credentials Routing configurations

Account Defaults Individual FIX Sessions in Order
Routing configurations

Trade Filters Individual FIX Sessions in Drop
Copy configurations

TT User Setup: FIX client
TT User Setup: FIX client

TT User Setup: FIX client

TT User Setup: FIX client (see
Changes regarding trade filters)
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Recommended Migration Process

TT FIX Adapter 7.6.0 substantially changed administration functionality,
particularly as it relates to TT Gateway and user administration. If you currently
use an earlier version of TT FIX Adapter, TT strongly recommends that you
complete the migration process described in this appendix before installing the TT
FIX Adapter software.

With TT User Setup now handling TT Gateway and user administration, much of
this information is no longer supplied through FACT. Information such as
individual TT Gateway and individual FIX session settings must be moved from the
TT FIX Adapter configuration file to TT User Setup. To help ease this transition, TT
User Setup provides a utility that imports the necessary data from existing TT FIX
Adapter configuration files. Before running this utility, TT recommends that you
use the following process to migrate the configurations.

Overview

The migration process involves three distinct roles with different responsibilities:

e TT FIX Adapter administrator, who must update configurations and provide
them to TT User Setup administrators

e TT User Setup administrator, who must import the TT Gateway and FIX
client data from the configurations provided by TT FIX Adapter
administrators

e FIX client application developers, who might need to update the clients to
support the TT User Setup requirements.

Hardware and software
requirements

Before preceding with the migration, ensure your FIX Adapter meets the
hardware and software requirements listed in the section called Hardware and
Software Requirements, on page xiii, and that your TT Gateways are listed in the
section called Supported TT Gateways, on page Xxvi.

In preparation for the migration of TT FIX Adapter and FIX client data to TT User
Setup, you need to determine the type of each existing TT FIX Adapter
configuration based on the following criteria:

Determining the method
to use for importing data
into TT User Setup

cxix

Type

Description

Migration Path

Primary TT FIX
Adapter for all of its
FIX clients

All specified FIX clients are
allowed to connect to only this
TT FIX Adapter.

You can import each
configuration into TT User Setup
using the TT User Setup Utility.

Backup TT FIX Adapter
for all of its FIX clients

All specified FIX clients are
allowed to connect to two
identically configured TT FIX
Adapters (primary and
backup).

You import the primary TT FIX
Adapter configuration into TT
User Setup using the TT User
Setup Utility. Then use TT User
Setup to clone the primary FIX
Adapter Server User to create
the backup. Do not import the
backup configuration. See the
section called Adding a backup
TT FIX Adapter Server User, on
page cxxxv for complete details.

Mixed environment,
where the TT FIX
Adapter is the primary
server for some of its
FIX clients and the
backup server for
other of its FIX clients

At least one of the specified FIX
clients is allowed to connect to
two or more TT FIX Adapters.

You can import the TT FIX
Adapters and make note of all
the duplicate ID warnings. Then,
in TT User Setup, manually add
the FIX client IDs to each of the
appropriate FIX Adapter Server
Users.
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Recommended Migration Process

Validating and updating TT strongly recommends that the TT FIX Adapter administrator works with the TT

TT FIX Adapter User Setup administrator and FIX client developers to complete the following
configurations and FIX steps well in advance of installing TT FIX Adapter 7.8. This process identifies
clients problems with configurations and clients that must be fixed before the

configuration can successfully be imported into TT User Setup.

For each TT FIX Adapter configuration, perform the following tasks.

1

(TT User Setup administrator) Collect the existing TT FIX Adapter
configuration file from the TT FIX Adapter administrator.

(TT User Setup administrator) Run the TT User Setup Utility in Validation
Only mode to confirm that all configuration data conforms to TT standards
and requirements.

The utility generates a report that lists all of the problems it encountered.

For detailed instructions, refer to Identifying Required TT FIX Adapter
Configuration Changes, on page cxxii.

(TT FIX Adapter administrator) In the existing production version of FACT,
make any necessary changes to address the issues indicated in the report.

For more information, refer to Correcting Problems Concerning a TT FIX
Adapter Name, on page cxxviii.

Repeat steps 1 through 3 until the TT User Setup Utility reports no issues.

For more information about potential errors, refer to Common validation
problems, on page cxxii.

Caution: Ignoring any issues at this stage can make importing the data into TT
User Setup much more difficult.

Note: If you need to make any changes that affect the FIX client applications, TT strongly
recommends that you update and test them before proceeding.

Completing the migration After all of the TT FIX Adapter configurations are validated, you can install the TT
FIX Adapter 7.8 software and convert the configurations, as follows:

1

(TT FIX Adapter administrator) Create backup copies of the validated TT
FIX Adapter configuration files.

(TT FIX Adapter administrator) Make the saved configuration files available
to the TT User Setup administrator.

(TT User Setup administrator) On the TT User Setup machine, import the
validated configuration files into TT User Setup.

(TT User Setup administrator) Provide the passwords for all of the TT FIX
Adapter Server users you defined in TT User Setup.

(TT FIX Adapter administrator) On each TT FIX Adapter system, install or
update TT FIX Adapter 7.8, specifying the name of the validated
configuration.

(TT FIX Adapter administrator) In FACT 7.8:
a Open the configuration file (nameAdapter.xml).

b In the Global Settings pane, set the Password for the adapter
assigned by the TT User Setup administrator.

c Save the configuration.

After migration is complete, import the TT FIX Adapter Configuration files
into TT User Setup and run diagnostic checks as needed.
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For detailed instructions, refer to Importing TT FIX Adapter Configuration Files
into TT User Setup, on page cxxxiv and Installing FIX Adapter 7.8 and Updating
Pre-7.6 Configurations in FACT, on page cxxxXii.
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Identifying Required TT FIX Adapter Configuration Changes

Overview

The TT User Setup Utility reads a TT FIX Adapter configuration file, extracts the
user and account information, and imports it into the TT User Setup database. The
utility also provides a validation option that allows TT User Setup administrator to
ensure that the data complies with its standards before actually updating the
database. The administrators can use the validation to work out issues before
importing the data into TT User Setup.

Note: TT strongly recommends that the TT FIX Adapter and TT User Setup administrators
work through this validation step together.

For more information about this process, refer to the TT User Setup Help.

Prerequisites

Before importing TT FIX Adapter configuration files, the following prerequisites
must be met:

e The TT User Setup administrator must install TT User Setup 7.3.3.

e The TT FIX Adapter administrator must provide the TT User Setup
administrator with the configuration file (nameAdapter.xml) to import.

e The TT FIX Adapter administrator must provide the TT User Setup
administrator with a copy of the <root_drive>:\tt\config\location.cfg
file from the TT FIX Adapter system.

Note: During validation, the TT User Setup Utility can identify any IDs in a configuration
that are not unique because they already exist in the TT User Setup database. However, it
cannot identify whether FIX Adapter names and FIX client IDs are unique between your
different TT FIX Adapter configurations. TT strongly recommends that you ensure that all
names and IDs are unique across all of your configurations before using the TT User Setup
Utility.

Common
problems

validation

The following table lists some common problems that can occur when validating a
pre-7.6 configuration file. It lists the message displayed in the Log window and
describes its meaning and effect on the import. It also stores the messages in the
<root_drive>:\tt\logfiles\UserSetupUtil_date.log file.

Log message

Notes

Error Messages

ERROR: exceptionMessage

Some unexpected error occurred; the utility stops.

ERROR: User name <FIX Adapter Name /
RemoteCompld> is longer than 11 characters. Please
correct this in the FIX Adapter .xml file and then import
the FIX Adapter data.

In validation mode, the utility logs the error and
continues; in import mode, this error terminates the
utility.

ERROR: User name <RemoteCompld> cannot be the
same as the FIX Adapter name <FIX Adapter Name>.
User <RemoteCompld> will not be imported into TT
User Setup until one of the names is changed.

This error indicates that the FIX Adapter name matches
one of the FIX session names. The XML cannot be
imported. You must change one of the names in FACT.

ERROR: A database record for user <FIX Adapter
Name> already exists. Cannot import FIX Adapter <FIX
Adapter Name>. Please change the FIX Adapter name
and retry importing.

A user with the same name as the FIX Adapter name
already exists. The XML cannot be imported.

Warning Messages

Table 23. Common validation problems
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Log message

Notes

WARNING: User <RemoteCompld> is missing a
password.

In validation mode, the utility logs the message and
continues; in import mode, it displays a dialog to enter
a password.

WARNING: User <Username> already has an MGT
mapping for Gateway <Gateway>. Mapping for MGT
<MGT> will not be added.

The specified user already has data in the TT User Setup
database for the TT Gateway. No changes are made.

WARNING: FIX Adapter is not configured to connect to
gateway <Gateway>. Trade filter for user
<RemoteCompld> for gateway <Gateway> will not be
added.

This message indicates that the specified user
configured a bad trade filter where the trade filter is
using the specified TT Gateway to which TT FIX Adapter
is not configured to connect. The utility logs the
message to indicate that the trade filter was not added
to the user’s MGT list.

WARNING: MGT <MGT> defined in trade filters for user
<Username> is not mapped to gateway <Gateway> in
TT User Setup. Trade filter will not be added.

This message indicates a problem with a trade filter.
The MGT in the trade filter is not mapped to the gateway
in TT User Setup.

WARNING: Gateway/MGT mapping was not found for
user <Username>. <MGT> is not associated with
gateway <Gateway> in Guardian.

This message occurs when an order routing
configuration contains an MGT that is not mapped to the
gateway in Guardian.

WARNING: A record for MGT <MGT> assigned to user
<Username> was not found in TT User Setup.

This message indicates that the user is configured with
an MGT that doesn’t exist in Guardian.

WARNING: Could not find gateway <Gateway> in
tt_gateway table.

This message occurs when importing a TT Gateway that
does not exist in the Guardian gateway list.

WARNING: Account <Account> does not exist in the
TTUS database. Account default will not be inserted.

This message occurs when importing an account default
using an account that doesn’t exist in the database. The
utility does not update the database.

WARNING: Market name <Market> does not exist in

the TTUS database. Account default will not be inserted.

This message occurs when importing an account default
using a market that doesn’t exist in the database. The
utility does not update the database.

WARNING: Account default for user <RemoteCompld>
found with no account type. Account default will not be
inserted because there is no relationship in the
tt_account type table.

This message occurs when importing an account default
with a missing account type. The utility does not update
the database.

WARNING: No trade filters extracted for existing user
<Username>.

This warning indicates that the existing user has no
trade filters assigned in FACT.

WARNING: User <Username> has MGT <MGT>
assigned to gateway <Gateway> in TT User Setup and
MGT <MGT> assigned to gateway <Gateway> in FACT.
Cannot update user because of the mismatch.

If order routing with a single MGT, or order routing with
an exchange trader, we try to verify that any existing
MGTs match the MGTs assigned to the user in the XML
file. If the existing user's MGTs to not match what is in
the XML, we do not update the user's record.

Informational Messages

INFO: A database record for <RemoteComplId> already
exists. The record will not be altered.

This message occurs when importing a FIX session if TT
User Setup already has a user with that
RemoteCompld/Username in the database. The utility
logs the message and does not update the existing
user.

Note: If a user connects to multiple TT FIX Adapters
and you try to import the configurations to which the
user connects, TT User Setup adds the FIX Adapter
Server, but not the FIX client user.

INFO: <MGT> already exists in the TT User Setup
database. The import process will not alter the record
for <MGT>.

This message occurs when importing an admin MGT or
direct trader that already exists in the database. The
utility logs an informational message saying that the
existing MGT record will not be altered.

Table 23. Common validation problems
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Log message

Notes

WARNING: User <RemoteCompld> is missing a
password.

In validation mode, the utility logs the message and
continues; in import mode, it displays a dialog to enter
a password.

WARNING: User <Username> already has an MGT
mapping for Gateway <Gateway>. Mapping for MGT
<MGT> will not be added.

The specified user already has data in the TT User Setup
database for the TT Gateway. No changes are made.

WARNING: FIX Adapter is not configured to connect to
gateway <Gateway>. Trade filter for user
<RemoteCompld> for gateway <Gateway> will not be
added.

This message indicates that the specified user
configured a bad trade filter where the trade filter is
using the specified TT Gateway to which TT FIX Adapter
is not configured to connect. The utility logs the
message to indicate that the trade filter was not added
to the user’s MGT list.

WARNING: MGT <MGT> defined in trade filters for user
<Username> is not mapped to gateway <Gateway> in
TT User Setup. Trade filter will not be added.

This message indicates a problem with a trade filter.
The MGT in the trade filter is not mapped to the gateway
in TT User Setup.

WARNING: Gateway/MGT mapping was not found for
user <Username>. <MGT> is not associated with
gateway <Gateway> in Guardian.

This message occurs when an order routing
configuration contains an MGT that is not mapped to the
gateway in Guardian.

WARNING: A record for MGT <MGT> assigned to user
<Username> was not found in TT User Setup.

This message indicates that the user is configured with
an MGT that doesn’t exist in Guardian.

WARNING: Could not find gateway <Gateway> in
tt_gateway table.

This message occurs when importing a TT Gateway that
does not exist in the Guardian gateway list.

WARNING: Account <Account> does not exist in the
TTUS database. Account default will not be inserted.

This message occurs when importing an account default
using an account that doesn’t exist in the database. The
utility does not update the database.

WARNING: Market name <Market> does not exist in

the TTUS database. Account default will not be inserted.

This message occurs when importing an account default
using a market that doesn’t exist in the database. The
utility does not update the database.

WARNING: Account default for user <RemoteCompld>
found with no account type. Account default will not be
inserted because there is no relationship in the
tt_account type table.

This message occurs when importing an account default
with a missing account type. The utility does not update
the database.

WARNING: No trade filters extracted for existing user
<Username>.

This warning indicates that the existing user has no
trade filters assigned in FACT.

WARNING: User <Username> has MGT <MGT>
assigned to gateway <Gateway> in TT User Setup and
MGT <MGT> assigned to gateway <Gateway> in FACT.
Cannot update user because of the mismatch.

If order routing with a single MGT, or order routing with
an exchange trader, we try to verify that any existing
MGTs match the MGTs assigned to the user in the XML
file. If the existing user's MGTs to not match what is in
the XML, we do not update the user's record.

Informational Messages

INFO: A database record for <RemoteComplId> already
exists. The record will not be altered.

This message occurs when importing a FIX session if TT
User Setup already has a user with that
RemoteCompld/Username in the database. The utility
logs the message and does not update the existing
user.

Note: If a user connects to multiple TT FIX Adapters
and you try to import the configurations to which the
user connects, TT User Setup adds the FIX Adapter
Server, but not the FIX client user.

INFO: <MGT> already exists in the TT User Setup
database. The import process will not alter the record
for <MGT>.

This message occurs when importing an admin MGT or
direct trader that already exists in the database. The
utility logs an informational message saying that the
existing MGT record will not be altered.

Table 23. Common validation problems
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Log message

Notes

INFO: Server MGT <MGT> is not compatible with User
MGT <MGT>.

This message occurs when importing an MGT for a TT
Gateway that is incompatible with the MGT that TT FIX
Adapter is using to login to the gateway. To conform to
the TT User Setup compatibility rules, the utility adds
the MGT to the user but turns off the
available_to_fix_adapter flag.

INFO: <MGT> already exists in the TT User Setup
database. The import process will not alter the record
for <MGT>.

This message occurs when importing an admin MGT or
direct trader that already exists in the database. The
utility logs an informational message saying that the
existing MGT record will not be altered.

INFO: User data for User <Username> will not be
updated in validation mode.

This message occurs only in validation mode as a
reminder that the database is not updated.

INFO: Associating User <userName> price session
logging to <price session logging setting>, order
session logging to <order session logging setting>,
account defaults lock to <account defaults lock setting>
and making the user a FIX Adapter client.

This message indicates that the existing TT User Setup
FIX Adapter User settings are updated with these new
values.

INFO: Associating User <Username> with MGT <MGT>
on Gateway <Gateway>.

This message indicates the user's record is mapped to
the specified TT Gateway and MGT.

INFO: Removing any existing account defaults for User:
<Username>.

This message indicates that any existing account
defaults settings for the user are replaced by the
imported account defaults values.

Table 23. Common validation problems

How to validate a TT FIX
Adapter configuration

CXXV

the TT User Setup Server.

The TT User Setup administrator performs this procedure on the system running

Note: During validation, TT User Setup Utility does not make changes to its database.

>

To validate a TT FIX Adapter configuration:

1. Ensure that the necessary pre-7.6 configuration files can be accessed from the
system running the TT User Setup Utility.

Stop the TT User Setup server.

Double-click the TT User Setup Utility desktop icon.

The TTUserSetupUtil window appears.

T TT User Setup Utility

[ 1) Create Empty TT User Setup DE....

| Create an emply TT Ulzer Setup DB for User Selup

Iz| Fun SOL Script Against TT User Setup DB....

the Lables vath ratiad data e courdnes and

For example, run the sonpts that creabe the database tables
and load
the ritial TTSYSTEM user,

3) Edit Server Configuration File...

conligustion fle, TTUserSetupS erver.ra Alematvely, you

‘ Lise this window lo create or adit the TTUserS stupServer
8 el the: (e wsing Hotepad

Hotepad...

[#I Import FIX Adapler Configuration File

Ipod a FE< Adapber configusation e o the
TT User Setup database.

4. Click Import FIX Adapter Configuration File.

TT FIX Adapter System Administration Manual

Trading Technologies International, Inc.



A Migrating from Pre-7.6 Versions

Identifying Required TT FIX Adapter Configuration Changes

The Import FIX Adapter Users to TT User Setup DB window appears.

.

2= Import FIX Adapter Users to TT User Setup DB
Source FACT .xml File

FACT .xoml File:

Source Location .cig File

Location .clg File:

Target TT User Setup Database
TT Uszer Setup DB: | CATTAD atFiles\us?0_user_setup_db_tmp.mdb

FIX Adapter Password
Enter Password

Confirn Password:

Fiun Validation Only

Start Import

Browse...

Enter the following values:

e Inthe Source FACT .xml File section, type the full pathname of the FACT
.xml File, or click Browse to locate the file.

e In the Source Location .cfg File section, type the full pathname of the
location.cfg File, or click Browse to locate the file.

e In the Target TT User Setup Database section, type the full pathname
of the TT User Setup DB, or click Browse to locate the file.

e In the FIX Adapter Password section, type the same value for the TT User
Setup password for the FIX Adapter Server in the Enter Password and

Confirm Password fields.
e Enable the Run Validation Only check box.
Click Start Import.
The Import Results prompt box appears.
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~ Log . =]

Message
Startrg HATTUS Pics\OR 1 Adaptes,xml impoct. .,
Trang to conmect bo Access.,,

Successhuly connected to Access.

SELECT t_logn_servar_settings. ks_initial_guardian_import_dors FROM tt_logn_senvel_sattings:
Detesmining stating row ids..

sedect maduser_id] fom i_user

sedect madom_ad] from H_gmot

selact madmgl_id) froen Bt_mgt

sedect maLoeg_user_grmgl_id) from It_user_gmgt

sedect madugrp_group_id] from _uses_group

select madacctd_id] from if_sccount_delfsuk

sebect mandacet_id) from t_sccount

Emscoabampatn. o (T
Extracting Gateway data .

Estracting FIX Adapler MGTs...
INFO: TTORDOOTO0 sheady ssists inthe TT User Setup database | | 3 | Validation complete. it
Extracting FT< Adapher user... Errors: 0

Loaded OR1 user hom XML fie. Warmings: 1

Extracting FIX Chents.. Info: 1

i S0 R S—
Extracting Account Defauls for user. Chis

WARNING: Account defaul for uses Chis found with o account typd [E
Validation complste.
Vialidation of FDX{ Adapter configuration is complete. Erces: 0 Warromr T—TTorT
< a I >

(7] Automatically Serol [ CopyTemtoCipbond |

7. Click OK to see the Log window.

Mezsage

Starting HATTUS Pics\DR 1 Adaphes sl import...

Tiying bo connect to Access...

Successiuly connected o Acess.

SELECT t_login_server_settings.lss_irdtial_guardian_import_done FROM H_logn_sarver_settings;

Detesmining staiting iow ids...

select maxfuser_id) from t_uses

select maxdgen_id) fiom i_gmat

select maximgt_id) from tt_mgt

select max{usg_user_gengl_id] from t_uses_omgt

select manjugrp_group_id) from if_uses_group:

select maxlscctd_id) frem t_sceount_defaul

select maxfacct_id) from tt_account

Loadng already inzerted values lo prevent dupbcate insests .

Emuﬂiwuﬁswdua};
i MG

IMFO: TTORDOO100T alreadhy exists inthe TT User Setup database. The impost process vall not altes the record fee TTORDO0 001,

Loaded ORT wser from XML fle.
Eslracting FI< Chens...
Loaded users from XML fle.
Estracting user; Chis

b Dlade e i Clegi

WﬂﬂNlPTG:.ﬁcnuﬂddalfuu&uOﬁﬂmrdrdhmmﬂIwa #ccount defaull wal not be neerled becauss there s no

]
‘Wahdation of F[< Adapter configuration iz complete. Enorss 0 Wamings: 1 Info; 1
£ kil : >

[] Automaticals Scrol [ CoppTenitoCipboard

8. If the Log window contains any issues, work with the TT FIX Adapter
administrator to correct the problems. You can also check the messages in the
<root_drive>:\tt\logfiles\UserSetupUtil_date.log file.
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Correcting Problems Concerning a TT FIX Adapter Name

When to use this
procedure

You should use this procedure only in cases where the TT User Setup Utility
identifies a problem regarding the name of a TT FIX Adapter, such as a name that
is too long or a name that is already defined in TT User Setup.

What changes you need
to make

If the TT User Setup Utility indicates that you need to change the name of a TT
FIX Adapter, you need to make the following changes in your existing TT FIX
Adapter version:

e Rename the existing configuration in FACT.

e Install a new TT FIX Adapter with the new configuration name.
e Update the ttchron.ini file.

e Update the FixAdapter.txt file.

How to correct TT FIX
Adapter name problems

Repeat the following procedure for each TT FIX Adapter whose name was flagged
in the TT User Setup Utility report.

p To correct name problems:

Start FACT.

2. In the navigation pane, select the TT FIX Adapter whose name needs to be
changed.

The Global Settings pane appears.

W FIX Adapler Configuration Tool (FACT)

o
TRADING
TECHMOLOGIES
| New "’Dnen J Add Galeway Connecion &) Add FE Session 3 Help
Sl MyNamelsMuchToo :
P Scnays Global Settings
o LME

= g* FI{ Sessions
5 Mie FIX Adapter Mamg  myhiamelsMuchToolong {Riequined)

Fi¥ Adapter Type  Ovder Routing: One TTORD Per FIX Session

Caonsole Logging [

More

3. Change the FIX Adapter Name field to a value that resolves the issue raised
by the TT User Setup Utility. The TT User Setup administrator typically gives
you the name to use.
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4.

cXXix

Diew (@ open [ save @ save Al

= ul FA_OR1

= Gateways

& CHE

= g FI{ Sessions

& Mile

i FIX Adapler Configuration Tool (FACT)

Global Settings

FIX Adapter Na

FIx Adapter Type Order Routing: One TTORD Per FIX Session

Console Logging [

& Add Catewsy Connatlion &8 Asd FO< Besgion

A Migrating from Pre-7.6 Versions

& Help

(Requined)

Save in

I

My Recent
Documents

@

Deskbop
My Documents

%

My Computer

-

My Metwork

In the menu bar, click the Save icon.

| 53 coniig

= aconfig

" aconfig_local

= MyMamelsMuchToolongAdapter

File: rname:

[F_OR1adspied

Save as lype: .HHL filg:s: [*, sml)

> iF E° [
Y Save
w Cancel

In the Save As dialog box, verify the name and click Save.

Using the TT FIX Adapter setup program, install a new TT FIX Adapter using
the name you specified in the FIX Adapter Name field in FACT.

The following figures highlight the relevant parts of the installation process. For
complete installation instructions, refer to the TT FIX Adapter System
Administration Manual for your current version.
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¥ FixAdapter 7.5 - InstaliShield Wizard 3
Configuration Change mj
Please sebect one of the option and dick Next TRADING
e apyon TECHNOLOGIES
@uwfwamw@
() Update Tiez
[ mext> ] [ camel
1% FixAdapter 7.5 - InstaliShield Wizar d 3
Enter Fix Adapter Configuration Name ﬂ' y
Please enter information and dick Next TRADING
“ ¢ TECHNOLOGIES
Enler Adapter Mame:
<Back || mem> ]| cancd |

Delete the following files:
e Desktop icon for the old TT FIX Adapter
e <root_drive>:\tt\fixadapter\o/dNameAdapter.exe

Move the old configuration file
(<root_drive>:\tt\config\o/dNameAdapter.xml) out of the
<root_drive>:\tt\config directory so that the new version of FACT does not
try to convert it.

In Notepad, open <root_drive>:\tt\config\ttchron.ini and remove entries
for the old TT FIX Adapter, similar to the following.
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I ttchron.ini - Notepad
File Edit Format View Help

updates.
# only shutdown briefly when MO MARKETS ARE ACTIVE to reset jt.
path=C:hrthguardiansguardianmfc. exe

SCHEDULE=B®00:03-23:57,/7

[win32-swvc-ttmd]

# To Do This section resets TT Messaging once a week on Friday night
run_days=6

start_time=0:10

end_time=23:55

days_in_cycle=7

#[win32-TTClean]
# To po: Configure as appropri . the server time zone.
#* shgmg he B e Delete these lines.

#path=CNWINNTYSys
#arﬁs=ﬁc TTCTean
#schedule=smTwi

win32-server-MyNamelsMuchTooLongadapter] )
ath=C:htthfixadapterimynameIsmuchTooLongadapter. exe
chedule=SMTWRF@00:15-23:50

un_flags=CoNSOLE

[win32-MyNameIlsMuchTooLongadapterpeset] L
ath=C:\rthfFixadapterimynameIsmuchTooLongadapter. exe
chedule=SMTWRF@23:51

£

10. Save and close the file.

11. In Notepad, open C:\Documents and Settings\All Users\Application
Data\Trading Technologies\FixAdapter.txt; remove any lines with an
oldNameAdapter; then save and close the file.

I FixAdapter.txt - Notepad
File Edit Format View Help

!MyNameIsMuchTooLongadapterl

Re-validating the After the TT FIX Adapter administrator updates the necessary configurations, the
configurations TT User Setup administrator should re-validate them with the TT User Setup

Utility, as described in the section called Identifying Required TT FIX Adapter
Configuration Changes, on page cxxii.
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Installing FIX Adapter 7.8 and Updating Pre-7.6 Configurations in FACT

Upgrading to TT FIX
Adapter 7.8

After all of the configurations and FIX client names complete a TT User Setup
Utility validation successfully, the TT FIX Adapter administrator can upgrade to TT
FIX Adapter 7.8.

Caution: TT strongly recommends that you do not upgrade the TT FIX Adapter software
until all of the naming issues are corrected.

For information about upgrading the software, refer to Chapter 2, Installing TT FIX
Adapter.

Important information
before opening FACT

FACT no longer stores TT Gateway and user login information in configurations; TT
FIX Adapter retrieves it from TT User Setup. Consequently, TT FIX Adapter uses a
significantly different and smaller configuration file than previous versions. When
opening a configuration from previous versions, FACT overwrites the configuration
using the new format.

The first time you open an existing configuration in FACT after upgrading, FACT
displays a warning prompt box similar to the following to alert you that you need
to add all the TT Gateway and user login information to TT User Setup before
proceeding.

& Upgrade Config File

WARNING! “ou are attempting to open CYTT/Config/OR 1 Adapter »ml version
7.5.2.2with FACT 7.6. The corwversion of this configuration file waill
result in data being deleted. K you have not already imported your
user information into TT User Setup, cancel this process and
proceed with that task. If you have already dong so, you may
continue.

Addmonally, you should verify your FIX Adapter name and set the
passward that FI< Adapter will use to log in to TT User Setup

TT User Setup Login Data
FI¥ Adapter Name OR1

FiX Adapter Password

Do you want to continue?
No

How to update a
configuration from a
previous release

p» To update a configuration from a previous release:

1. Start FACT.

The Upgrade Config File Warning dialog appears for the first configuration
file. FACT continues to display dialogs for each existing configuration it finds.

2. If you are not certain the existing configuration has been converted and
validated in TT User Setup, click No.

3. For each Upgrade Config File dialog FACT displays:
a. Verify the name of the FIX Adapter Name.

Note: If an existing name exceeds 11 characters, FACT truncates the name to the
first 11 characters.
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b. Type the FIX Adapter Password specified for this TT FIX Adapter when
the user and TT Gateway data was imported into TT User Setup.

c. In the Do you want to continue section, click Yes.

d. Go to Step a.

After displaying the dialog for the last configuration, FACT opens and displays
all of the configurations you updated, similar to the following:

B FIx Adapter Configuration Tosl (FACT)

7

TEC

Hew % open [ Save I Save i FiHep

FA_OR1 |

& Gateway Setings Global Settings

g* FIX Session Settngs

= il FA_DC

@ Gateway Settngs Fix Adagler Mame  Fa_OR1 (Required)

& FIX Session Setbings

TT User Setup Password 12345674 (Required)

Fii{ Adapter Type Ovder Riouting

Console Logging [

Mg

4. Verify the configurations, then close FACT.
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Importing TT FIX Adapter Configuration Files into TT User Setup

Prerequisites

Before importing TT FIX Adapter configuration files into TT User Setup, the
following prerequisites must be met:

e The TT User Setup administrator must install TT User Setup 7.3.3.

e The TT FIX Adapter administrator must provide the TT User Setup
administrator with all of the updated configuration files
(nameAdapter.xml) to import.

Recommended import
process

TT recommends that the TT FIX Adapter and TT User Setup administrators work
together during the following process.

1 Make sure that the TT User Setup administrator can access the necessary
configuration files.

2 Import the configuration in validation mode a final time to ensure that the
import can complete successfully.

3 Correct any errors and continue re-validating until the validation is error-
free.

Create a backup of the existing TT User Setup database.
Import the configurations into TT User Setup.

Run TT User Setup Diagnostics checks.

How to import a TT FIX
Adapter configuration

The TT User Setup administrator performs this procedure on the system running
the TT User Setup Server.

Caution: TT strongly recommends that you do not perform this procedure until all
validation issues have been corrected and verified.

p To import a TT FIX Adapter configuration:

1. Double-click the TT User Setup Utility desktop icon.
The TTUserSetupUtil window appears.

T TT User Setup Utility

I”C"“E TT Usen St DB | Create an emply TT User Setup DB for Uses Setug

and load the lables wath ratial dats Be courtnes and

For axample, run the scripts that cieabe the databass tables
2] Run SOL Script Against TT User Setup DB...
the irdial TTSYSTEM user,

Lize this weindows bo create or adit the: TTU ssiS shupServer
3) Edit Server Configuration Fils. .. configuation file, TTUseS elupS erverird Alematrvely, you

I H
can g the e usng Notepad

Iregeoet & FE Adapter configurastion fle o the
abaze.

[4] Import FIX Adapter Configuration File TT User Sebup dat

2. Click Import FIX Adapter Configuration File.
The Import FIX Adapter Users to TT User Setup DB window appears.
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T import FIX Adapter Users fa TT Lizer Setup DB

Souce FACT o= File

FACT ol Fl: [(Browesr |
Sowce Location cig File
Location chg Fie:

Target TT User Setup Dalshaze

TT User Sehp DE: | Biowse

FEx Adapler Pasreword
Enter Pagpwond

Coorifarn Padieoid

Fun Validation Ondy [

3. Enter the following values:

In the Source FACT .xml File section, type the full pathname of the FACT
.xml File, or click Browse to locate the file.

In the Source Location .cfg File section, type the full pathname of the
location.cfg File, or click Browse to locate the file.

In the Target TT User Setup Database section, type the full pathname
of the TT User Setup DB, or click Browse to locate the file.

In the FIX Adapter Password section, type the same value for the Enter
Password and Confirm Password fields.

Disable the Run Validation Only check box.

4. Click Start Import.

The Log window appears.

5. Correct any errors that might appear.
Exit the TT User Setup Utility.

Adding a backup TT FIX
Adapter Server User

CXXXV

If you need to import multiple configurations that define identical sets of FIX
clients, you can use the copy user functionality in TT User Setup to create new FIX

Adap

ter Users with the same FIX client associations.

P To import identical configurations with identical sets of FIX clients:

Using the TT User Setup Utility, import any one of the identical configurations.
Start TT User Setup.
For each of the remaining identical configurations:

Copy the FIX Adapter Server User created from importing the first
configuration.

Change the name of the copied FIX Adapter Server User.

For more information about copying users, refer to the TT User Setup Help.
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FIX client IDs to a FIX If you need to import multiple configurations that define different sets of FIX
Adapter Server User clients, you can import each of the configurations and then manually associate
each of the duplicate IDs with the appropriate FIX Adapter User.

p To import configurations with different sets of FIX clients:

1. Using the TT User Setup Utility, import each of the configurations, making note
of all duplicate IDs the utility encounters.
Start TT User Setup.
Do either of the following:

e For each FIX Adapter Server user, add the appropriate FIX client users to
the list of authorized users.

e For each FIX client user, add the appropriate FIX Adapter Server users to
the list of authorized adapters.

For more information about adding users, refer to the TT User Setup Help.

Running the TT User Use the Diagnostics Check utility after importing TT FIX Adapter configuration files
Setup diagnostic checks into TT User Setup to confirm that the data in TT User Setup is consistent and
valid. Invalid data can cause FIX Adapter Client Logins to fail.

p To run the Diagnostic Check:
1. Start TT User Setup and log on using an administrative username and
password.

2. From the TT User Setup Control Panel, open the User Admin menu and
click Diagnostic Checks.

The Diagnostic Checks window appears.
3. Click Configure diagnostic check.

The Configure Diagnostics window appears:

TT FIX Adapter System Administration Manual CXXXVi

Trading Technologies International, Inc.



Importing TT FIX Adapter Configuration Files into TT User Setup A Migrating from Pre-7.6 Versions

onfigure Diagnostics

I Diagnostic Name Enabled | Runs .. | Calegory Help

g jfi”r.. v. -r'..-n--.. v. filtar. ~* '-'.|e.~. = v. | filcar,, v.
A Gatewsay Loging missing Accounts Yes Gatewsy Logins | Explain,,
B | Missing Product Limits Yes Gateway Loging | Explain...
C | Order Books with mismatched CreditiCurrency Yes Order Bock Explain...
D Order Books with mismatched Product Limits Yes Order Boak Explain,
E | TTORD= mapped to invalid Exchange Traders Yes Gateway Loging | Explain...
F | Gatewsy Logins missing passwords Gateway Loging | Expilain,
G | Users with Customer Default Markets missing Yes Gate'way Loging | Explain.,.

corresponding Gatewsay Login Markets
H  Ugers with TTORD Accounts migsing corresponding
Customer Defaull Accourts

Yes Gateway Loging | Explain...

| Uzers with Customer Default Accounts missing from Yes Gateway Logins | Explain
User's TTORDs

J o Accounts improperly shared between unrelated Order Yes Gate'way Loging | Explain...
Books:

O O O O O0O00O00cy
-

K Uszers with multiple "avalable to user” flags checked
for same gateway

Yes Gate'way Loging | Explain..

L Fix Adapler chent Users configured for gateways that Yes Fix tdapter Explain..,
a FIX Adapter iz not configured for

M | FIX Adapler Chant Users with Gateway Logins that |E| Ve FI Adapter Expilain...
are incompatible with an assigned FIX Adapter

N FiX Adapler chent Users with multiple "available to fix Yes FIX Adapter Explain,.
clent" flags checked for same gatewsy

O | Order Books with Users with mismatched Gateways Fl Yes Order Book Expilain...

F | Uszers with Direct Trader Logins that arent fully El Yes Order Book xpilain,
compatibde with ome TTORD Order Books

@ Ovder Books with mismatched Product Permizsions Fl Yes Order Book Exgpolain...

Select Al Unselect Al Sunc selection with utomatic disgnostics | OK__ | | Cancel |

4. From the Configure Diagnostics window, check any FIX Adapter-related
options (L, M, and N), and then click OK.

5. From the Diagnostics Checks window, click the Run/Refresh Diagnostic
Checks button. Any issues will be listed by issue type and will include a
summary of the issue.

For a detailed explanation of an issue type, click explain this.
Resolve any issues discovered through the diagnostic check.

To run other diagnostic checks, re-open the Configure Diagnostics window
and select your typical diagnostic checks (or click Sync selection with
automatic diagnostics to select only the checks that are configured to run
automatically). After the diagnostic checks are selected, click OK and then click
Run/Refresh Diagnostic Checks. For more information about TT User Setup
diagnostics, refer to the TT User Setup User Manual.
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Correcting TT FIX Adapter Startup Issues Related to TT User Setup Timeouts

When to use this TT FIX Adapter can experience startup issues related to TT User Setup timeouts

procedure when they are assigned a large number of FIX clients, particularly when multiple
TT FIX Adapters are started at the same time. If you experience this issue, the TT
FIX Adapter and TT User Setup administrators should perform the tasks in the
section called How to correct TT FIX Adapter startup issues related to TT User
Setup timeouts.

How to correct TT FIX

Adapter startup issues >
related to TT User Setup
timeouts 1.

To correct TT FIX Adapter Startup Issues:

On each TT FIX Adapter machine, change the following registry settings from
the default value of 30000 milliseconds to 120000 milliseconds (or greater):

\\HKEY_CURRENT_USER\\Software\\Trading
Technologies\\Trade\\TTUSHub\\ QueryTimeoutInMS

\\HKEY USERS\\.DEFAULT\\Software\\TradingTechnologies\\Trade\TTUS
Hub\\_ QueryTimeoutInMS

2. On each TT User Setup Server machine, change the
SecondsBeforeMessageIsStale setting in the TTUserSetupServer.ini file
from the default of 30 seconds to 120 seconds (or greater).

3. If you are running multiple TT FIX Adapters, ensure that their startup times in
ttchron.ini are staggered such that the various TT FIX Adapters are not
started up at the same time.
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Trading Technologies welcomes your comments and suggestions on the accuracy and usefulness of
this publication. Your input is important and valuable in revising our documentation and helps ensure
a constantly improving level of quality.

Did you find any errors?

Is the information clearly presented?

Do you need more information? If so, where?

Are the examples correct? Do you need more examples?
Which features did you find particularly useful?

What did you like most about this manual or document?

If you encounter any errors in this document or would like to share other suggestions you might have
for improving this document, send comments to: documentation.dept@tradingtechnologies.com.

If possible, please indicate the chapter, section, and page number relevant to your feedback.
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