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1. Overview

Welcome to Abaxx Spot FIX APl documentation page.
This document will provide you technical guidance in integrating your application to Abaxx Spot
platform.

2. Version History

Version | Date Comment
1.0 14 August 2025 First draft adapted from Exchange, formatted to Spot systems.
1.1 30 September Draft sent to eXberry for development.
2025
1.2 17 November 2025 Final draft, reviewed for circulation
3. Abaxx Spot

Abaxx Spot facilitates an efficient execution experience for members across the lifecycle of a
trade. Market participants can expect:
e Established market controls that limit user error and prescribe price limits to ensure
intraday price movements are within "market-acceptable” ranges
¢ Instant dissemination of market data

Trading members can access Abaxx Spot through our order management system (OMS), or via
APl through proprietary or ISV OMS solutions.
Order types based on Limit price or time (i.e. Day, Good Till Cancel, Good Till Date) are matched
by the trading system on a price-time priority basis, standardising and ensuring transparency
to members on the matching criteria utilised.

4. Abaxx Spot Timings
Abaxx Spot is operating 24/7.

5. OrderTypes and Validity

OrderType/TimelnForce Matrix

Type DAY GTC GTD FOK (0]
Limit v v v v v
Supported Order Types

OrderType Description

Limit Order is being sent with a specific price. A buy order will be executed with the
requested price or lower price a sell order will be executed with the requested price
or higher price.

Supported Order Validity
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TimelnForce Description
DAY Order will be automatically cancelled when trading day is closed.
GTC Good Till Cancel(resting on book till cancellation)
GTD Good Till Date (at given time (expiryDate) order will be automatically cancelled).
FOK Fill Or Kill(all or nothing)
o] Immediate Or Cancelled (allows partial fills)
6. SPOT FIX Trading

The FIX APl meant to serve clients with FIX integration knowledge and experience, if this is not
the case, it is recommended you use which is easier to integrate.

Abaxx SPOT FIX gateway enables participants:
e Trading: Allows to submit orders commands and to receive real-time information on
executed trades.
e Drop Copy: Receive real time orders activity and trade reports
e Market Data: Consume different types of market data

The interface is a point-to-point service based on the technology and industry standards

TCP/IP, FIXT and FIX. The session and application event models and messages are based on
versions FIXT1.1and FIX5.0 (SP 2) respectively.

7. FIX Connection Details

Environment Hostname Target Port Description
UAT fix-gateway.uat.exberry-uat.io 10080 Trading, Market Data &
Reporting
PROD fix.abaxxspot.com 11080 Trading, Market Data &
Reporting
8. Contact Us

For queries: operations@abaxxspot.com

9. Standard Headers and Trailers
9.1 Standard Headers Structure

Tag Name Required | Description
8 BeginString Y FIXT.1.1(Must be the Ist field in the message)
9 BodyLength Y (Must be the 2nd field in the message)
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Tag Name Required | Description
35 MsgType Y (Must be the 3rd field in the message)
49 SenderComplD Y Participant's CompID
56 TargetComplD Y Exchange' ComplD
34 MsgSeqNum Y Sequence number
43 PossDupFlag N Indicates possible retransmission of message with this
sequence number.
Supported values:
e N=_0riginal transmission
e Y =Possible duplicate
52 SendingTime Y Time in UTC (microseconds)
Format: YYYYMMDD-hh:mm:ss.uuuuuu
122 OrigSendingTime | N Required if PossDupFlag(43) isset to Y
Time the message was originally transmitted in UTC
(microseconds)
Format: YYYYMMDD-hh:mm:ss.uuuuuu
9.2 Standard Trailer Structure
Tag | Name Required | Description
10 CheckSum | Y FIX checksum calculated

10. Session Messages

10.1Logon(A)
Tag Name Required | Description
98 EncryptMethod Y Supported values:
e 0=None/ Other
e 99=_Custom
108 HeartBtint Y Always 108 = 30
553 Username Y Market participant's apiKey
554 Password Y e EncryptMethod(98) = 0 - use market
participant's apiKey
e EncryptMethod(98) =99 - use digital signature
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Tag Name Required | Description

141 ResetSeqNumFlag | N Supported values:
e Y =Reset MsgSeqNumto1
e N-=Donotreset MsgSeqNum

137 DefaultApplVerID Y Always 1137 =9 _(FIX50SP2)

20037 | Custom field N Supported values:

e Y =sendingin the ER the information about the
legs and the parent trades

e N-=sendinginthe ER the information only
about the parent trades

e If not sent, system will use N as default

10.2 Heartbeat (0)
Tag | Name Required | Description
n2 TestReqID N Required when the heartbeat is the result of
a TestRequest message.
ID of the TestRequest
10.3 TestRequest (1)
Tag | Name Required | Description
12 TestReqID N ID of the TestRequest
10.4 ResendRequest (2)
Tag | Name Required | Description
7 BeginSeqNo | Y MsgSeqNum of first message in range to be resent
16 EndSeqgNo Y MsgSeqNum of last message in range to be resent.
e Iftherequestis for partial resends it will contain the last
missed message sequence number.
e Ifrequestis for all messages subsequent to a particular
message, EndSeqNo = 0 (representing infinity).
10.5 Reject (3)
Tag | Name Required | Description
98 RefSeqNum Y MsgSeqNum of rejected message
58 Text N Error message
373 | SessionRejectReason | N Error Code as per FIX specifications
3N RefTagID N Reference Tagld caused the rejection
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Tag | Name Required | Description
372 | RefMsgType N Reference MsgType of rejected message
10.6 SequenceReset (4)
Tag | Name Required Description
123 | GapFillFlag N Indicates that the SequenceReset message is replacing
administrative or application messages which will not be resent.
Supported values:
e N=SequenceReset - Ignore MsgSeqNum(34)
e Y =Gap Fill Message - MsgSeqNum(34) is valid
Exchange sends out only Y as part of the ResendRequest flow.
In case client application will send message with N, Exchange
will ignore the MsgSeqNum(34) and apply the NewSeqNo(36) as
the new inbound sequence
10.7 Logout (5)
Tag Name Required | Description
58 Text N Free text

11. Trading Messages
11.1 Supported Client Initiated Messages

Message MsgType Usage

NewOrderSingle D Allows the MP to submit a new order

OrderCancelRequest F Allows the MP to cancel an active order

OrderCancelReplaceRequest G Allows the MP to modify an active order

OrderMassCancelRequest q Allows the MP to mass cancel all active orders for
a specific instrument

11.2 Supported Exchange Initiated Messages

Message

MsgType

Usage

ExecutionReport

8

Indicates the result of order command.

OrderMassCancelReport r

Indicates the result of the mass cancel command.

OrderCancelReject

Indicates that an order cancel request or order
cancel/replace request has been rejected.
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Message

MsgType | Usage

BusinessMessageReject

j Indicates that an application message could not be

processed

11.3 Order Lifecycle Scenarios

Below scenarios summarize the trading actions that are support with the

corresponded ExecutionReport.

Scenario ExecType(150) OrdStatus(39)

Order Rejected 8 (Rejected) 8 (Rejected)

Order accepted and order is fully resting on 0(New) 0(New)

the book

Order accepted and order is fully executed F(Trade) 2 (Filled)

immediately

Order accepted and order is partially F(Trade) 1(Partially filled)

executed immediately, and the residual is

resting on the book

Order accepted and order is partially F(Trade)& 1(Partially filled) &

executed immediately, and the residual is 4 (Cancelled) 4 (Cancelled)

cancelled (10C)

Order with immediate TIF (I0C, FOK) that 4 (Cancelled) 4 (Cancelled)

failed to be executed

GTD order that has expired &4 (Cancelled) 4 (Cancelled)

Order cancelled 4 (Cancelled) 4 (Cancelled)

Order modified 5 (Replaced) 0(New)or
1(Partially filled)

Order replaced &4 (Cancelled) & 5(Replaced) | &4 (Cancelled)& 0(New)

11.4 NewOrderSingle (D)

Tag Name

Required Description

n ClOrdID

Y Unique identifier for order
B Unique per instrument

uniqueness over time

Growing integer value, MAX: 9223372036854775807
i.e., use epoch timestamp in nanoseconds to guarantee

55 Symbol

Y Symbol
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Tag Name Required Description
1 Account N Symbol Account mnemonic as agreed between buy and
sell sides.
54 Side Y Supported values:
e 1=Buy
o 2=Sell
38 OrderQty Y Quantity
40 OrdType Y Supported values:
2=Limit
44 Price N Order price. Required for limit orders
59 TimelnForce | Y Supported values:
e 0=DAY
e 1=GTC
e 3=10C
o 4=FOK
e 6=GTD
432 ExpireDate N Expiry time in seconds in UTC, required
if TimelnForce = GTD and ExpireTime(126) is not
specified
Format: YYYYMMDD
126 ExpireTime N Expiry time in seconds in UTC, required
if TimelnForce = GTD and ExpireDate(432)is not
specified
Format: YYYYMMDD-hh:mm:ss
Parties N Party information related to the submitter of the request.
Component
Block
10 MinQty N Minimum quantity of an I0C order to be executed.
11.5 Parties Component Block
Tag Name Required | Description
453 NoPartylDs N Number of parties.
— PartylD N Identification of the party.
448
- PartylDSource | N Used to identify the classification source.
447 Supported values:
e P =Proprietary/Custom code
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Tag Name Required | Description
— PartyRole N Identifies the type of PartylD(448).
452 Mandatory values:
e 24=Customer Account
Optional values:
e Other=Value will be store and forward, only
Customer Account (24)is required for booking trades
11.6 OrderCancelRequest (F)
Tag Name Required A Description
37 OrderID N Order Id to be cancelled
Mandatory if OrigClOrdID was not specified
4 OrigClOrdID | N Original CIOrdID to be cancelled
Mandatory if ClOrdID was not specified
n CiOrdID Y Unique ID of cancel request, numbers only
55 Symbol Y Symbol
11.7 OrderCancelReplaceRequest (G)
Tag | Name Required | Description
37 OrderlD Y Order Id to be cancelled
Mandatory if OrigClOrdID was not specified
n ClOrdID Y Unique ID of cancel request, numbers only
110 MinQty N Allowed only when 59(TIF)=3(I10C)
55 Symbol Y Symbol
54 Side Y Side must be equal to the side of original order.
60 TransactTime | Y Time this request was initiated/released by the trader or
trading system.
38 OrderQty Y New OrderQty must be less than the original OrderQty
40 OrdType Y OrdType must be equal to the OrdType of original order.
44 Price N New order Price

Required If OrderQty >= LeavesQty of original order
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Tag | Name Required | Description
99 StopPx N New order Stop price
Required for stop orders and stop limit orders
59 TimelnForce N New order Time In Force
Values same as New Order Single
432 | ExpireDate N Expiry Date
Format: YYYYMMDD
Required if TimelnForce = GTD and ExpireTime(128) is not
specified.
126 ExpireTime N New order Expiry time in seconds(UTC Time).
Format: YYYYMMDD-hh:mm:ss
Required if TimelnForce = GTD and ExpireDate(432) is not
specified.
11.8 OrderMassCancelRequest (q)
Tag Name Required | Description
n CiOrdID Y Unique ID of cancel request, numbers only
55 Symbol Y Symbo
530 MassCancelRequestType | Y 1=Cancel orders for a security
1461 NoTargetPartylDs N Identifies the number of target parties identified
in a mass action.
— TargetPartylD N Required if NoTargetPartylDs(1461) > 0.
1462 Used to identify the party targeted for the action
specified in the message.
— TargetPartylDSource N Required if NoTargetPartylDs(1461) > 0.
1463 Used to identify source of target party identifier.
— TargetPartyRole N Required if NoTargetPartylDs(1461) > 0.
1464 Used to identify the role of source party
identifier.
11.9 ExecutionReport (8)
Require
Tag Name d Description
37 OrderID Y Order Id. In case of rejection message will be -1
4 OrigClOrdID N ClOrdID of the cancelled/modified order in
case ExecType(150) is:
e 4=_Cancelled
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Tag

n

17

880

150

39

636

Name

ClordID

ExeclD

TrdMatchID

ExecType

OrdStatus

Workingindicator

Require
d
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Description

e b5=Replaced

CIOrdID of the request message in
case ExecType(150) is:

e 4=Cancelled

e 5=Replaced

e 8=Rejected

(In case request is done not from FIX GW it will not
be returned)

CIOrdID of the order in case ExecType(150) is:

e 0=New
e F=Trade
e | =0rder Status

Unique identifier of execution report
e 0=Case
of OrderMassStatusRequest(AF) respons
e

Match Id - only in case ExecType = Trade

Describes the purpose of the execution report:

e 0=New-When order added to the book

e 4=_Cancelled - When order cancelled from
book (also in case of GTD expired)

o 5=Replaced - when order was modified

e 8=Rejected - When request isrejected

e F=Trade - When order was executed (Fully
or partially)

e C=Expired-When order is expired

e | =0rder Status - When mass status
requested

Current order status (after this message):

e 0=New-Forsuccess new/ modified order
that is fully resting on the book

e 1=PartiallyFilled - For partially executed
order
2 =Filled - For fully executed order
4 = Cancelled - For success cancel order,
also in case of GTD expired

e 8=Rejected - For failure to place order

Applicable only when OrdStatus=0(New) and 1 of
the below:
e Orderissuspended or
e Orderistriggered.(i.e. Stop/Stop Limit
order)and fully resting on the book
Y =Order is triggered
N = Order is suspended
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Require
Tag Name d Description
58 Text N In case of rejection, specifies the error message
103 OrdRejReason N In case of rejection, specifies the exchange error
code
38 OrderQty N Order original quantity
14 CumOty N Order total filled quantity
151 LeavesQty N Remaining open quantity
32 LastOQty N Executed amount on current fill only
31 LastPx N Executed price on current fill only
55 Symbol N Symbol
54 Side N Supported values:
e 1=Buy
o 2=Sell
Note: On Rejected message will always be 1(Buy)
40 OrdType N Supported values:
e 2=Limit
44 Price N Order price
59 TimelnForce N Supported values:
e 0=DAY
e 1=GTC
e 3=I0C
e 4=FOK
e 6=GTD
432 ExpireDate N Expiry Date
Format: YYYYMMDD
126 ExpireTime N Expiry timein UTC
Format: YYYYMMDD-hh:mm:ss
Parties Component Block N Party information related to the submitter of the
request.
912 LastRptRequested N Will be included only in

case ExecType(150) =1 (Order Status)
Identify if thisis the last record

e Y=forthelastrecord

e N-=foralltherest
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Tag

584

110

442

820

1647

164

164

1650

1651

Tag

n

530

Name

MassStatusReqlD

MinQty

MultiLegReportingType

TradeLinkID

NoRelatedIinstruments

RelatedinstrumentType

RelatedSymbol

RelatedSecuritylD

RelatedSecuritylDSourc
e

Name

ClOrdID

MassCancelRequestType

Require
d

N

Required

Y
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Description

Will be included only in
case ExecType(150) =1 (Order Status), from
request

Minimum quantity of an order to be executed.

Will be shown for strategy trades only if in
LOGON(A)— 20037=Y

1-Single security - not strategy trade

2 - Individual leg of a multi-leg security

3 - Multi-leg security - the parent trade of multi-leg
security

Only if in LOGON(A) — 20037=Y

Only when MultiLegReportingType(442)=2, will
show

Parent trade ID (multiLegStrategyTradeld in WS
API)

(this can be associated with strategy
ExecutionReport TrdMatchlD (880) of the parent)

Only if in LOGON(A) — 20037 =Y

Only when MultiLegReportingType(442)=2, shows
number of related instruments

Will always be 1

Required if NoRelatedInstruments >0
The type of instrument relationship
99 (Custom: Multi-leg security)

Required if NoRelatedInstruments >0
Parent Symbol (This is required in order to know
explicitly which strategy trade is the parent trade).

Required if NoRelatedInstruments > 0 Parent
instrumentld

Required if NoRelatedInstruments >0

Identifies class or source of the RelatedSecuritylD
(1650) value.

99 (Custom)

Description

Unique ID of mass cancel request

1=Cancel orders for a security
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Tag

531

532

533

1369

1461

1462

1463

1464

58

Tag

n

37

39

102

434

58

Name

Required

MassCancelResponse Y

MassCancelRejectReason | N

TotalAffectedOrders

MassActionReportID

NoTargetPartylDs

TargetPartylD

TargetPartylDSource

TargetPartyRole

Text

Name

ClordID

OrderiD

OrdStatus
CxIRejReason

CxIRejResponseTo

Text

abaxoc.spot

Description

Supported values:
e 0=Cancelrequestrejected
e 1=_Cancelrequest succeeded

In case of reject, specify the exchange error code

In case of success, number of orders affected from
the mass cancel request

Unique ID of mass cancel request

Should be populated with the values provided on the
associated OrderMassCancelRequest(MsgType=0).
Repeating group below should contain unique
combinations of

TargetPartylD

TargetPartylDSource

TargetPartyRole.

Should be populated with the values provided on the
associated OrderMassCancelRequest(MsgType=0).

Should be populated with the values provided on the
associated OrderMassCancelRequest(MsgType=0).

Should be populated with the values provided on the
associated OrderMassCancelRequest(MsgType=0).

In case of reject, specify the error message

Required | Description

Y Unique ID of cancel request

Y orderld that was sent to be cancelled/modified.
Always NONE

Y 8 = Rejected

Y Specify the error code

Y Original request is:

1=0rder cancel request
2 =0rder cancel/replace request

Y In case of reject, specify the error message
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11.12 BusinessMessageReject (j)

Tag | Name Required | Description

380 | BusinessRejectReason | Y Specify the error code per FIX specifications

58 Text Y Specify the error message

45 BusinessRejectReason | Y Reference msgSeqNum

372 | RefMsgType Y The MsgType(35) of the FIX message being
referenced
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Appendix - Sample FIX Messages

Appendix A - Session Messages

A.1Logon Request
8=FIXT.1.119=199|35=A[34=1|49=FIRM[52=20230413-
07:04:45.549606/56=ABAXXSPOTI553=USERNAME[554=PASSWORD|20037=Y|98=0/108=30[141=Y|
1137=9/10=130|

A.2 Logon Response
8=FIXT.1.119=8935=Al34=1149=ABAXXSPOT[52=20230413-
07:04:45.823352|56=FIRM|98=0/108=30[141=Y(1137=9[10=245|

A.3 Heartbeat
8=FIXT.1.119=64/35=0|34=2|49=FIRM|52=20230413-08:08:17.710123|56=ABAXXSPOT[10=080|

A.4 TestRequest
8=FIXT.1.119=73|35=1|34=6|49=FIRM[52=20230413-
08:09:52.868580/56=ABAXXSPQT[112=TEST[10=124]

A.5 TestRequest Response
8=FIXT.1.119=73|35=0[34=6|49=ABAXXSPOT|52=20230413-
08:09:52.899403|56=FIRM|112=TEST[10=121|

A.6 ResendRequest
8=FIXT.1.119=75|35=2134=33|49=F IRM|52=20230413-
08:23:03.597499|56=ABAXXSPOTI7=20/16=0/10=073|

A.7 Reject
8=FIXT.1.119=113|35=5|34=3|49=FIRM[52=20230414-
02:19:18.649517156=ABAXXSPOT|58=MsgSeqNum too low, expecting 2 but received 110=040|

A.8 SequenceReset
8=FIXT.1.119=72I35=4/49=F IRMI56=ABAXXSPOT|34=448|52=20230414-
02:21:20.868575|36=445(123=Y(10=097|

A.9 Logout Request

8=FIXT.1.119=91/35=5|34=6/49=ABAXXSPOT|52=20230414-02:22:16.569898|56=F IRM|58=Client
initiated logout[10=013|

A.10 Logout Response
8=FIXT.1.119=64|35=5|34=7/49=FIRM|52=20230414-02:22:16.520312|56=ABAXXSPQT[10=079
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Appendix B - Trading Messages

B.1NewOrderSingle
8=FIXT.1.19=157|35=D|34=6|49=FIRM|52=20230417-
06:35:50.551725/56=ABAXXSPOT|11=1681713329128057|38=5|40=244=3.6/54=1155=AUSINK99|59=1]
453=11448=CL00001447=D|452=2410=007|

B.2 OrderCancelRequest
8=FIXT.1.119=114|35=F|34=7149=FIRM[52=20230417-
06:40:02.668041156=ABAXXSPOT|11=1681713593666681/41=1681713552808524/55=AUSINK99[10=16
3l

B.3 OrderCancelReplaceRequest

8=FIXT.1.119=105/35=G[34=3|49=FIRM|52=20230417-
06:54:41.810225/56=ABAXXSPOT[11=1681714468232072|37=18/38=5/55=AUSINK99|10=156]

B.4 OrderMassCancelRequest
8=FIXT.1.119=101/35=q|34=10149=FIRM|52=20230417-
06:57:45.588953|56=ABAXXSPOTI11=1681714584168715|55=AUSINK99|530=1110=046

B.5 ExecutionReport - New
8=FIXT.1.119=259]35=8|34=27|49=ABAXXSPOT|52=20230417-
07:02:36.984844/56=FIRM|11=168171492823600614=0[17=27490[37=21/38=539=0140=2|44=3.60[54
=1/55=AUSINK99|59=1/60=20230417-
07:02:36.977804[150=0151=5/453=2|448=CL 00001/447=D|452=7|448=CL 00001/447=D|452=710=00
0l

B.6 ExecutionReport - Rejected
8=FIXT.1.119=152|35=8|49=ABAXXSPOTI56=MP1|34=4/62=20230417-
07:18:08.839269|17=27520/150=8|37=-
111=1681715386652710139=8/103=101154=1114=0/151=0|58=Permission denied for this
instrument|10=037|

B.7 ExecutionReport - Trade
8=FIXT.1.119=280I35=8|34=6|49=ABAXXSPQTI52=20230417-
07:10:10.115812/56=FIRMI11=1681715386652704|14=2[17=27509I31=4.50|32=2|37=2|38=2/39=2|40=1|5
4=2[55=RD1224/59=4/60=20230417-
07:10:10.107444[75=20230417/150=F|151=0|453=2|448=CL00001|447=D|452=7|448=CLO0001|447=D
1452=71880=1110=147|

B.8 ExecutionReport - Cancelled
8=FIXT.1.119=279I35=8|34=18|49=ABAXXSPOT[52=20230417-
07:14:44.047668|56=FIRMI11=1681715678264620|14=0[17=2751837=4|38=10139=4/40=2|41=16817156
03111519144=3.5054=155=RD1224|59=1/60=20230417-
07:14:44.042350[150=4[151=0/453=2/448=CL00001|447=D|452=7|448=CL.00001|447=D|452=7|10=19
6l
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B.9 ExecutionReport - Replaced
8=FIXT.1.119=280I35=8/34=21149=ABAXXSPQT|52=20230417-
07:16:11.384506|56=FIRM|11=1681715762541856|14=0[17=27520|37=5|38=10|39=0/40=2]41=1681715712
522661144=10.0054=2|55=RD1224/59=1160=20230417-
07:16:11.376005[150=5[151=5453=2|448=CL 00001|447=D|452=7|448=CL0O0001447=D|452=7[10=222
I

B.10 ExecutionReport - Order Status
8=FIXT.1.119=292|35=8|34=2|49=ABAXXSPOT[52=20230417-
07:44:01.110660|56=FIRM[11=1681715712522661/14=0[17=0/31=0132=0|37=5I38=10/39=0140=2/44=10.0
0I54=2|55=RD1224/59=160=20230417-07:16:11.376005/150=I1151=5|453=2|448=C
L000011447=DI452=7|448=CL00001/447=D|452=7|584=1681717439131833|912=Y[10=245|

B.11 OrderMassCancelReport - Accepted
8=F11XT.1.119=139|35=3|34=6|49=FIRM|52=20230417-
07:06:02.144455/56=ABAXXSPOT|45=4[58=Value is incorrect (out of range) for this
tagl371=102|372=9|373=5[10=011

B.12 OrderMassCancelReport - Rejected
8=FIXT.1.19=136135=r49=ABAXXSPOT[56=FIRM[34=19]52=20230208-
12:56:07.21012211=1675860968239530=1/531=0/532=101058=Instrument FIX not
found|1369=41488[10=255|

B.13 OrderCancelReject

8=FIXT.1.119=139|35=3|34=6149=FIRM[52=20230417-
07:06:02.14445556=ABAXXSPOT|45=4/58=Value is incorrect (out of range) for this
tagl371=102|372=9[373=5/10=011|

B.14 BusinessMessageReject
8=FIXT.1.119=280|35=}|49=ABAXXSPOT|56=F IRM|34=2|52=20230417-
06:57:45.642669|45=2|372=x|380=6/58=This apiKey
doesn't have the right permission
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