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21 September 2009 09:10
Service Announcement 001/210909

Conformance and HVS environment Update
The purpose of this Service Announcement is to inform customers of the new FIX 5.0 Interface now available in the Conformance and HVS environment along with new order types on the Native Interface:
FIX Conformance Test Tool (FCTT)

The Fix Conformance Test Tool (FCTT) is a web based application that can be accessed at anytime (24 hrs a day x 5 days per week) from the point a customer has been enabled for the service. It is an automated service so customers are not assigned to a Customer Test Analyst for the duration of the test as they are during a ‘native’ interface conformance test.  Customers can run scenarios, edit properties, and customize scenario assignments based upon their trading profiles.

Hidden Orders

Hidden limit orders allow participants to enter hidden orders on to the order book without displaying either price or volume to other participants. Hidden orders are able to interact with both displayed orders and other hidden orders on the order book.
Minimum Execution Size (MES)
MES is an optional order attribute available only on hidden orders. Customers using MES will set the minimum volume at which they want their order to execute; no executions will take place unless this volume can be matched in full. If utilised, the MES entered must be greater than zero and a multiple of the lot size of the security.
A summary of the technical changes is displayed below:

· New Market Mechanism type - HL (hidden limit order) 

· New Market Mechanism type - MP (hidden mid-price pegged order) 

· New Advisory codes 

· Order Entry - 5EO(AF) 

· Acknowledge Order Details - 5E3(AF) 

· Modify Order - 5MO(AD) 

· Acknowledge Modify Order - 5M6(AD) 

· Own Order book Download - 5RO(AC) 

· First Order Book Download Response - 5OF(AC) 

· Subsequent Order Download Response - 5S1(AC)

Further information can found on the London Stock Exchange Group website at the following link:

http://www.londonstockexchange.com/techguidenotes
If you would like access to the FIX 5.0 Interface or the new Native Interface functionality please contact your Technical Account Manager or the Technical Information Desk on 020 7797 3939. This approach will also apply when requesting access to the production environment.
An archive of previously issued service announcements is available on the 
www.londonstockexchange.com/techlib                         
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If you have any queries about this announcement please contact your Technical Account Manager or the Technical Information Desk on 020 7797 3939 (STX 33939).





An archive of previously issued service announcements is available in the technical library section of the Exchange's Internet site 
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