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Introduction

This document provides a feature comparison between the new FIX Order Entry (FIX OE) protocol and the existing
OMNet and OUCH protocols. FIX Order Entry will be delivered as part of the ASX Trade Service Release 15 (SR15). All
changes are subject to test, regulatory approval and customer feedback.

Background

ASX is introducing the FIX protocol, version 5.02S5P2 as an industry standard to connect to ASX Trade, for Order and
Trade Entry, with a Drop Copy Service:

FIX Order and Trade (FIX OE) Entry: Ability to send orders and trades using the FIX Protocol.
FIX Drop Copy (FIX DC): Optionality to receive Trade Capture Reports and/or Execution Reports using the FIX
protocol

> Reference Data will be available on both FIX Order Entry and Drop Copy services

Features Available in ASX FIX offering;

The FIX protocol services will provide features below:

Order Management (New, Amend, Cancel)

Trade Reporting and Management Drop Copy of Orders and/or Trades (drop copy is a separate service to FIX OE)
Connectivity to ASX Trade via FIX sessions

Information Requests (Order Status Request)

Reference Data (Order, Market, Security)

Quote Requests
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Protocol Comparison Summary

Features OMNet API
Connectivity LCC, Gateway in Cabinet,
ASX Net Gateway
API Enter Single order (MO1)
Transactions Amend order (MO3)
Delete order (M0O4)
Bulk Quote (M0O36)
Enter Trade Report (MO76,77)
Create TMC (DC3)
Quote Requests (MC2,MC4)
Mass Cancel
Cancel on disconnect
Order Types Limit
Short Sell
Market To Limit (MTL)
Centre Point (include Dark Limit)
Sweep
Best Limit
Undisclosed
Auction Imbalance
Icebergs
Short Sell Qty
Price Stabilisation (PST)
Order Validities Day
and Execution GTC
Instruction GTD
FoK
FaK
MAQ
Single fill MAQ
Mid_tick_c
Crossing Key (UCP)
Clearing Participant ID
Regulatory Data
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OUCH
ALC and SDC gateways via LCC
Improved latency
Enter Single order
Replace order
Delete order

Cancel on disconnect
Limit
Short Sell
Centre Point (include Dark Limit)
Sweep

Short Sell Qty

Day

FoK

FaK

MAQ
Single fill MAQ

Half tick prices accepted
Crossing Key (UCP)
Clearing Participant ID

Regulatory Data

FIX OE

ALC and SDC gateways via LCC,

ASX Net Gateway

New Order Single (D)
OrderCancelReplaceRequest (G)
OrderCancelRequest (F)
1-sided and 2-sided TradeCaptureReport (AE)
SecurityDefinitionRequest (c)
QuoteRequest (R)
Mass Cancel (q)

Limit

Short Sell

Market-to-Limit (MTL)
Centre Point (include Dark Limit)

Sweep

Best Limit

Auction Imbalance
Icebergs

Price Stabilisation (PST)
Day
GTC
GTD
FoK
FaK
MAQ
Single fill MAQ
Half tick prices accepted
Crossing Key (UCP)
Clearing Participant ID
Regulatory Data
Cancel on disconnect (at order level)
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Disclaimer

This document provides general information only and may be subject to change at any time without notice. ASX
Limited (ABN 98 008 624 691) and its related bodies corporate (“ASX”) makes no representation or warranty with
respect to the accuracy, reliability or completeness of this information. To the extent permitted by law, ASX and its
employees, officers and contractors shall not be liable for any loss or damage arising in any way, including by way of
negligence, from or in connection with any information provided or omitted, or from anyone acting or refraining to
act in reliance on this information. The information in this document is not a substitute for any relevant operating
rules, and in the event of any inconsistency between this document and the operating rules, the operating rules
prevail to the extent of the inconsistency.

ASX Trade Marks

The trademarks listed below are trademarks of ASX. Where a mark is indicated as registered it is registered in Australia
and may also be registered in other countries. Nothing contained in this document should be construed as being any
licence or right to use of any trade mark contained within the document.
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