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Outlined below are the main changes made in this version B1.4 (since version B1.3 on 13 January

2021):

Description of field ProtocolVersion in message 4.3.1 Logon (Msg Type = 0x41) has been
revised.

In reference to the Order channel, the sentence “Value O is interpreted as client application
does not require the replay of any previous messages” has been added in the description of
field ExpectedSequenceNumber in message 4.3.1 Logon (Msg Type = 0x41)

Length of field Text in message Reject (Msg Type = 0x0D) has changed from 65 to 58.
A new field MsgRejectedReference has been added in message Reject (Msg Type = 0x0D).

A new field ClientDataReference has been added in messages 6.3.1 Order and Quote Client
Data (MsgType = 0x6F) and 6.4.1 Order and Quote Client Data Parameters Ack/Nack
(MsgType = 0x87)

A more detailed explanation has been included as description of field OrderQty in message
6.3.5 Simple order modification (MsgType = 0x47)

Field ClientDatalD has been added in message 6.3.5 Simple order modification (MsgType =
0x47).

A new message 6.3.6 Simple order modification with Client Data (MsgType = 0x48) has been
included.

The format for all the sequence diagrams has been unified. Some errata have been
corrected in the first diagram of section 6.2.3 Order management and the diagram of
section 7.2.1 Order entry and publication.

Outlined below are the main changes made since version B1.4 on 29 January 2021):

Add a new value ATC for TimeinForce field
New description for Exectype D in Simple Order Status

Adaptation of the document to the new corporate template

Outlined below are the main changes from the documentation published on 12 May 2023:

Correct mistake in documentation: RetailFlag and RetailFlag2 are RV flags

Outlined below are the main changes from the documentation published on 06 November 2023:

Sensitivity: C1 Public

Detailed explanation for completing the ProtocolVersion field



BME H{

BOLSAS Y MERCADOS ESPANOLES

a SIX company

Contents

Changes made in the [ateSt FEVISTON .....ciiiui i e 2

1 [T Yo 18103 AT o PR

11
1.2
1.3

1.4

15

SCOPE OF thIS MANUAL ...ttt e s et sn e e e e e anne e e e
The BME DINAIY PrOTOCOL ......coiiiiiiiiie ettt e e et e e e e e bt e e e e e e s entae e e e e e eanneees
MESSAGE GIOUDS ...cvviiirieitte et ste et e st ettt e bt et e bt e et e e be e e et s b et e bt e b e e et e e sbe s e b e e ear e e s be e s an e e nne e ssneenbeenans
1.3.1 Session Level Messages
1.3.2  Market INfOrmation MESSAGES .....eeeiiuieiieeeeitieie ettt e e ettt e e e e st e e e e e s s antbe e e e e e anneeeeeeaanneeeeaaeeann
1.3.3  Order ENtrY IMESSAQES ...eeeeeiiuetiieeaa ittt e e ettt e e e e ettt e e e e et b et e e e e e e e nbb e e e e e s aabbb et e e e aanbbeeeaeeeannebaeeas
Format of the message definition tables............

1.4.1 Environment customization .....................

1.4.2 Buy side and Sell side convention
Related HOCUMEBNES ...ttt e ettt e e e e h bbbt e e e e e ab b b et e e e e nbbe e e e e e aannereeeas

2 The BME DINAIY FEEAS ..uu it e e e e e e aan s

2.1
2.2

2.3

2.4

25
2.6

INEFOTUCTION ...ttt b e et b e e bt e b e e b e e s et e b e s s an e e be e s neenbeeeree e
The MURICAST UDP SEIVEIS.....iiiiiiiiiiie ettt ettt e et e e e e e st e e e e e e sbb et e e e eantbaaeaeeeassbeeeeesannees
2.2.1 Common charaCteristiCS.........occuuveeeeeiiiiieee e

2.2.2 Multicast Full-Depth Feeds (UDP channels A/B)
2.2.3 Multicast Top-of-Book Feeds (UDP channels C/D, E/F, G/H, I/J) ...cccccccoviiiiiiiieiiiieee e
Replay and Recovery of UDP channels, and Market Information TCP alternative
2.3.1 Replay SErver (TCP) .ottt e e e e e e e
2.3.2 Recovery Server (TCP)
2.3.3 Market Information Server (TCP)
Order Entry Interface Servers.........ccccovveinneenne

2.4.1  Order ENtry SEIVEE (TCP) .. oo ittt e ettt e e e e st e e e e e sbee e e e e eanseeeaeeaaannrneeas
2.4.2 Market & Order SEIVEI (TCP). ... i ittt e et e e e e e e e e e snereeeas
Connections example
A note on high availability ............ooouiieii s

3 IMPlemMENtatioN dECISTONS ...cc.ui e et

31
3.2
3.3

3.4

3.5

Maximum length of message
ENCryption .......coocoveiiiiiniiieiiiieee
Message codes
3.3.1 Order and Quote message codes..........
3.3.2 Execution and trade message codes.....
DALA FOMMEALS ...ttt eh et e e e et e s b et e bt e be et eeabe e e e st e ere e
3.4.1 Numeric values encoding
3.4.2 Dates and times........c..c.......

IMPOITANT IDS ..ottt et e e e e e e e e e e e e s s e e e s e bbb bt b e bt e et e e et e e e eeeeeaaaeeaeaeaeaaaaannnsnnnbnnnnnnnnnes
3.5.1 Client Data Identification (ClientDatalD)
3.5.2 Client Application Order Identification (OrderID).......
3.5.3 System Order Identification (SecondaryOrderID)
3.5.4 Trade System Identification (TrdMatchlID).................

3.5.,5 Request Identification (RequestID) ...........cccceeerverne

3.5.6 Instrument (or Book) code (SeCUMtYCOUR).......uuiiiiiiiiiiieee ettt e e

4 SESSION LEVElI MBS SAQgES .. ievuiiiiieii ettt et e e e e e e e e e e e et e e e ann

4.1
4.2
4.3

Sensitivity: C1 Public

T 0o [8{od 1o o IS PRSP
Scenarios for starting/restarting/recovering a TCP session..
DEfiNItION Of MESSAGES. ... eeie ettt ettt e e ettt e e e e e b b bt e e e e e ab b e e e e e e e e bbb e eeeeeanebeeeas
4.3.1  LOgON (MSQ TYPE = OXAL) c..ueeeeiiiieeeiie ettt ettt ettt st nbb e e s e st e e nanees
4.3.2 Logon Response (Msg Type = 0x08)
4.3.3 Replay Request (Msg Type = 0X09)......ccocveeveerrannnnnn.
4.3.4 Replay Request Ack/Nack (Msg Type = 0x0C).........
4.3.5 Heartbeat (Msg Type = 0X30) ...cceeevvreeinieienieeeninennn
4.3.6 Network Status (Msg Type = 0x0A)
4.3.7 LOQOUL (MSQ TYPE = OX3B5) ..eeeieeiiiiiiieeeaatteie e e e ettt e e e e e iaeeeaaeaaaneeeeaeasaanbseeaaeaasneeeaaeaannsseaaeaeannees
4.3.8 Logout Response (MSQ TYPE = OXOB)......couiiuireiiiieiiiieesiiieeeieeeesieeeesnieeesteeessnneeessteeessneeeesnneas



BME K

BOLSAS Y MERCADOS ESPANOLES

a SIX company

4.3.9 ReJECt (MSY TYPE = OXOD) ...eeeeiiiieeiiiieeiie ettt ettt ettt sttt e st e e s eesbn e e nnnees 39

5 Market Information outbound messages (UDP and TCP) ........ccouuiiiiiiiiiinniiiiieeeii e 40
L% A [ o1 (o T B Tex i o] o TR PRPTT 40
5.2 Market MESSAGES SUMIMAIY ........uuuieeiiiuieeeeeeiitreeteesisittereeessatbareeeeaaatareeeeesatbaeeeesaasbasseassarsssreseessasrreeens 40
5.3 SOME SCENAIIOS ...ttt ittt ettt ettt b et h e e bt st e et e e s a e b e e sae e e bt e st e e sbe e et e e sbeeesreenenenanee e 43
5.3.1 Changing from auction to open market and VICE VEISA........ccceeirreeeriiieriiee e seee e 43

5.3.2 Treatment of aggressive orders through the “Full Depth” Market Data Feed........................... 45

5.4 DEfiNItiON Of MESSAGES. .. .uiiiiiiiiiiiii ettt e e e e e et e e e e e st e e e e e s atb e e e eaesesatreeeeeanatreeeas 45
5.4.1 Trading Session Status (MSQ TYPE = OXB8) ....c.ueeeiuiiiiiiiieiiiie et 46

5.4.2 Security List Cancellation Report (MSOTYPE = OX78) ...cccvvvirireeiiirieeiiiiesieee et 46

5.4.3 Security LISt (MSQ TYPE = OX79)...eeeieiiitiiieee ittt e ettt ee e ettt e e et e e e e e s asbbe e e e e e e nbseeee e e anneeeeeas 47

5.4.4 Security List Update Report (MSGTYPE = 0X80) ...cccvuveeerriieiiiieiiieeeaieeesieeeesireeeseeeesneeessnneee s 48

5.4.5 Security Status (MSQTYPE = OX66) ........uuuiieiiiiriieeeieiiriieeeeesitrere e s sstberee e s etbaareaeeesatrereesasasraeens 61

5.4.6 Family Status (MSTYPE = 0X89) .....eeeiiurieiiiiiieiieie ittt ettt e et e e 63

5.4.7 Order Book Clear (MSGTYPE = OX8L) .....uiiiiiiiiiiiiaeeaiitiee e e e et ee e e et e e et e e e e e e snneeee e e e e neeeeeas 64

5.4.8 Top-0f-b00K (MSQ TYPE = OXB2)...eeiieiiiriiii e e ittt e e e ettt e e et et e e e st e e e s e e e e e e e s saabr e e e e e eatreeeas 65

5.4.9 Top-of-book Retail (MSG TYPE = OXOL)...uiiiiiiiiiiiie et e ettt e et e e e e e et e e e e e eaavaeeas 65
5.4.10 Top-of-book 5 levels (MSQ TYPE = OX83)...ccuuiieiiieeiiiie ettt 66
5.4.11 Top-of-book Retail 5 levels (MSQ TYPe = 0X92) ....cooiuuiiiiieiiiiiee ettt 67
5.4.12 Order Market Pre-Transparency Information (Msg Type = 0X03) ......cccccoveuvireeeeiiinieeeeeeeiveenn. 68
5.4.13 Order Cancellation Market/Member (Msg Type = OX0L) ......cccvevieiiiiiiiieee e 69
5.4.14 Quote Market Pre-Transparency Information (Msg Type = OX07).....cc.eevvvveiiieeeniieeniieeenneens 70
5.4.15 Quote Cancellation Market/Member (Msg TYpe = OXO05) ......uueeeieiiiiiiiiee i 71
5.4.16 Trade Market Post-Transparency Information Top-of-book (Msg Type = 0x10)........cccceeruveeen. 72
5.4.17 Trade Market Post-Transparency Information Full-Depth (Msg Type = 0X11)......cccccceeevurnen. 74
5.4.18 Trade, Trade Amendment or Cancellation (MSgType = 0X18) ......cceviuvieriieeiiieeeniiee e 76
5.4.19 StatiSticS (MSOTYPE = OXBA).....ueiiiiiiee ittt ettt e ettt e e e et e e e e e asbbe e e e e e e nbbe e e e e e anneeaeeas 79
5.4.20 Indication of Interest (MSg TYPE = 0X36) .......ueeiiuereiriieeeriiieerieeeesiieeesteeessseeessereeesneneessnseessnneeeas 82
5.4.21 RFQ Market Pre-Transparency information (Msg Type = OX85) .......ccccceeviiviieeeeiiiiieee e 83
5.4.22 NEWS (MSQ TYPE = OXA2) ..eeeeiiiieeetiee ittt ettt ettt e et e st et e e st e e nneee e nnneee s 84

6 Order ENIIY MESSAUES .. iiituiiiiiti ettt ettt ettt e et et e e et et e et ettt e e eeataeeeesbaeeeentnaeeenes 85
(0 A [ o1 o o [T 1o o O RSO SPRRT 85
6.1.1 Order ENtry MESSAGES SUMIMAIY .......cciiuueeeritererteeeateeeaateeesaseeesssseeeasseeesnseeesssneeesnseeesaseessseeens 85

(SIS Yo 44 oIt =T o = U4 o OSSP RRR 88
6.2.1 Order and quote client data PAramMELEIS. .........ciceiiiiiie e 88

6.2.2 Derivatives delta protection ParamMEterS. ........c.ueiiie i 88

6.3

6.4

Sensitivity: C1 Public

6.2.3 Order management
6.2.4 Quote management

6.2.5 Mass cancellation................

6.2.6 Trades due to Order MAICNING .......cooi it a e e e e e e eneeee s 91
6.2.7 Other trades (not the result of order MatChing) ..........cooooiiiiiii i 91
Definition Of INDOUNG MESSAGES ......cciuiiiiei et e e e e e e e st e e e e s ssab e e e e e e e e satbaeeas 92
6.3.1 Order and Quote Client Data (MSGTYPE = OXBF) ......eeveiiiiiriiiiiiiee e 92
6.3.2 Delta Protection Parameters (MSgTYPe = OX86) ......c.uvveeriiiiiiiiieeiiiiiieee et 94
6.3.3  Simple new order (MSGTYPE = OXA4) ... ..oeiiiiie ettt st e st e e nnnee e snaeeean 95
6.3.4 Simple new order with Client Data (MSQTYPE = OX45) .....ccoviuiiiieeiiiiiiee et e e 96
6.3.5 Simple order modification (MSOTYPE = OXAT7)..c.uueiiiieeeirie et e e 98
6.3.6 Simple order modification with Client Data (MSgType = OX48) ......ccueiieeiiiiiiieee e 99
6.3.7 Order cancellation request (MSGTYPE = OXAB) .....ceeiuereiiireriiieeiiieeaniieeesieeesieeesseeeessneeeeenees 102
6.3.8  New QUOLE (MSOTYPE = OX53) .ueieiieiiiirieeritiie ettt ee sttt e e e e st sb e et esnnne e e nanees 102
6.3.9 Quote modification request (MSGTYPE = OX6L) ....ccorreeeriiireriiieiiiee e 103
6.3.10 Quote cancellation request (MSGTYPE = OX5A) ...ceeeiiiiriiieeiiiiieieaeee ittt e e e e e e snereeae e eaees 103
6.3.11 Mass order/quote cancellation (MSGTYPE = OXT7L) ...ccuueieeeiiiiiiieee ettt 104
Definition of OUtbOUNA MESSAGES. .....c.vviiiiiie et 105
6.4.1 Order and Quote Client Data Parameters Ack/Nack (MSgType = 0X87)......c.cocverrreerrrererunne. 106
6.4.2 Delta Protection Parameters Ack/Nack (MSQTYpPe = 0X88).......ccueeiiiurieiieiiniiiiiaaeeaiiiieee e 108
6.4.3 Simple Order Status (MSGTYPE = OX02) ....cc.uueeiiueieiiieeeiiieeeiieeesieeeastreeeseeeeseeeeasnreeesneeeesnes 109
6.4.4 Quote Status (MSGTYPE = OX0B) ......eeeiiurereriiiieiiiie ettt ettt e e st e nnne e e nanees 111
6.4.5 Order Cancel Reject (MSOTYPE = 0X39)...cccuuiiiiriiiiiieesiiresiree e e st e 113
6.4.6 Mass order/quote cancellation completion (MSgTYPE = OX72) ...cccoiiiiieiieeiiiiiieaee e 114
6.4.7 Mass order/quote cancellation reject (MSgTYPE = OX73) ..eeecureeiieeeiiiieeenieeeiieeeesieeeseee e 115



BME H{

BOLSAS Y MERCADOS ESPANOLES

a SIX company
6.4.8 Execution Private Information 1 Leg Buy (Order Entry) (MsgType = 0X12) ........ccceervvrrennnen. 116
6.4.9 Execution Private Information 1 Leg Sell (Order Entry) (MsgType = OX14) .....coeevviiiiereenannns 116
6.4.10 Execution Private Information 1 Leg Buy (Market & Order) (MsgType = Ox13) ......cccccceerrnnens 119
6.4.11 Execution Private Information 1 Leg Sell (Market & Order) (MsgType = 0X15) ......cccccveeevnnne 122
6.4.12 Execution Private Information 2 Legs (MSTYPE = OX17) .ecocvveirieeeiiiiie i 125

6.4.13 Trade, Trade Amendment or Cancellation 1 Leg Buy Private Information (MsgType = 0x1A)128
6.4.14 Trade, Trade Amendment or Cancellation 1 Leg Sell Private Information (MsgType = 0x1C)129
6.4.15 Trade, Trade Amendment or Cancellation 2 Legs Private Information (MsgType = Ox1E).... 134
6.4.16 Business message reject (MSGTYPE = OXOA) ......uuiiireeeiiireriiie e airee st snre e 142

7 Combined Market Information and Order Entry SCeNarioS......c.coovevieviieiiiiinneiiiineeceiie 143
7.1 Binary messages handling internals
7.2 SOME SCENAIOS ....eoviiirieiieniit et
7.2.1 Order entry and PUBLICALION ...........oiiiiiiiiiiie e e e e a e
7.2.2 Order entry matching another order or a quote
7.3 Comparison of related MeSSages .......ccuuvveeeeriiieeeeeeiciieeeeenns
7.3.1 Order related response messages
7.3.2 Quote related response messages
7.3.3 Execution (order matching) related meSSages. ........ccovvvvveeeriiieeiiiiieniiee e
7.3.4 Trade due to reasons other than order matching related messages

Sensitivity: C1 Public



BOLSAS Y MERCADOS ESPAROLES ‘

a SIX company

This document contains the definition of the BME trading system binary interface provided for
developing external applications.

This is a reference document for those Members and ISVs that wish to develop software to interact with
BME markets using the BMEGate server interface.

The binary protocol described in this document is not the only way to access BME markets. There's also
a FIX protocol based message interface, described in other documents.

Along this document, the expression “Market Information” refers to information such as reference data,
current market prices or trades executed on the system by any party. The expression “Order Entry”
refers to orders and quotes entered by the user connected to the system and their responses and
executions. This binary interface documentation covers both Market Information and Order Entry
messages.

Market information can be obtained from multicast UDP channels or from TCP channels. Order Entry
messages can only be exchanged through TCP channels. There's the possibility to obtain Market
Information and enter orders through the same TCP channel.

The different connection possibilities are described in chapter 2 “The BME binary feeds”.

There are three different groups of messages: Session Level Messages, Market Information Messages
and Order Entry Messages.

Chapter 3 “Implementation decisions” presents some details regarding the protocol implementation
that apply to all the message types.

In the rest of this section the three message groups are introduced.

Sensitivity: C1 Public
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1.3.1 Session Level Messages

Session level messages provide the functionality to establish, maintain and finalize a TCP connection.
Some of them are also used in multicast UDP connections. Chapter “Session Level Messages” provides
details of their usage.

The names, contents and functionalities covered by those messages are equivalent to the ones in FIX
protocol. The following table displays the session level messages.

Functionality Related messages

Logon (Msg Type = 0x41)

Logon

Logon Response (Msg Type = 0x08)
Logout Logout (Msg Type = 0x35)

Logout Response (Msg Type = 0x0B)
HeartBeat

Logon Response (Msg Type = 0x08)

Net k Stat
etwork Status Network Status (Msg Type = 0X0A)

Replay Requests Replay Request (Msg Type = 0x09)
Replay Request Ack/Nack (Msg Type = 0x0C)

Rejects Reject (Msg Type = 0x0D)

Sensitivity: C1 Public



BME H{

BOLSAS Y MERCADOS ESPANOLES

a SIX company

1.3.2 Market Information Messages

The names, contents and functionalities covered by most of the Market information messages are
equivalent to the ones in FIX protocol. Specifically for the following messages, that relate to reference
data, status information and RFQs:

Trading Session Status

Security List

— Security List Update Report

- Security Status

— Family Status (Security Status in FIX)

— Indication of Interest

- RFQ Book (Indication of Interest in FIX)
- News.

Market Information on current prices can be delivered either as top-of-book information or as full-depth
information. In full-depth feeds, during Open Market periods, all active orders with tradeable prices are
delivered as Market information. For this purpose, thereis a group of market messages related to active
order information.

The following table displays the Market Information functions. Chapter “Market Information outbound
messages (UDP and TCP)” provides details about their usage.

Sensitivity: C1 Public
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Market Information function Related messages

Obtain session status Trading Session Status (Msg Type = 0x68)

Security List (Msg Type = 0x79)

Security List Update Report (MsgType = 0x80)
Obtain information on securities  Security List Cancellation Report (MsgType = 0x78)

Security Status (MsgType = 0x66) or
Family Status (MsgType = 0x89)

Order Book Clear (MsgType = 0x81)

Obtain information on top-of- Top-of-book (Msg Type = 0x82)
book prices

Top-of-book 5 levels (Msg Type = 0x83)

Order Book Clear (MsgType = 0x81)
Order Market Pre-Transparency Information (Msg Type = 0x03)

Obtain information on active
orders Order Cancellation Market/Member (Msg Type = 0x01)

Quote Market Pre-Transparency Information (Msg Type = 0x07)
Quote Cancellation Market/Member (Msg Type = 0x05)

Trade Market Post-Transparency Information Full-Depth (Msg Type =
0x11)

Obtain Information on trades Trade Market Post-Transparency Information Top-of-book (Msg Type =

0x10)
Trade, Trade Amendment or Cancellation (MsgType = 0x18)

Session closing prices and

Statistics (MsgType = 0x84
statistics atistics (MsgType = 0x84)

Indication of Interest (Msg Type = 0x36)
RFQ Market Pre-Transparency information (Msg Type = 0x85)

Obtain information about RFQ

Receive information from the

Market Supervisor News (Msg Type = 0x42)

Sensitivity: C1 Public
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1.3.3 Order Entry Messages

Order Entry Messages relate to order and quote entry, modification and cancellation, and also to trades
resulting from these orders and quotes.

The following table displays the Order Entry functions and their related messages. Chapter “Order
Entry messages” describes their usage in detail. Please note that chapter 7“Combined Market
Information and Order Entry scenarios” describes scenarios where the top-of-book, full-depth and
Order Entry response messages are compared.

Sensitivity: C1 Public 10
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Order

Entry Related messages
function

Setting Order and Quote Client Data (MsgType = Ox6F)

default
order
and
quote
paramet
ers
Setting
derivativ  Delta Protection Parameters (MsgType = 0x86)
es delta
protectio
n
paramet
ers

Order and Quote Client Data Parameters Ack/Nack (MsgType = 0x87)

Delta Protection Parameters Ack/Nack (MsgType = 0x88)

Simple new order (MsgType = 0x44)

Order
Manage
ment

Simple new order with Client Data (MsgType = 0x45)

Simple order modification (MsgType = 0x47)

Simple order modification with Client Data (MsgType = 0x48)
Simple Order Status (MsgType = 0x02)

Sensitivity: C1 Public 11
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Message sent by the client to modify an order. The field OrderID must contain the client reference
of the order that is to be modified. The message also allows to assign new values for the Client
Data parmeters. Note that no ClientDatalD may be assigned. It will be answered by a message
Simple Order Status (MsgType = 0x02) where the value of ClientDatalD field will be set to zero.

If the order is not found, no message will be answered to the client application.

. Typ Lengt . s R R D
Field e h Valid values Description E V E
. Length of message,
MessageSize v 2 including this field xox X
MessageType U 1 Message type X
Request ID (for
RequestiD v 4 application feedback) X
SecurityCode U 4 Instrument (or Book) code X
OrderID U 4 Apphcatlon Ordgr ID «
(unique at security level)
. "1" - Buy .
Side C 1 > Sel] Side X
Price P 8 Limit price X
New total intended Order
Quantity (including the
amount already executed
for this chain of orders).
For example, if the
original order were of 20
securities, a partial
execution of 5 securities
took place, and the
OrderQty Q 4 original order is wanted X
to reduce it in 1, this field
should be accomplished
with value 19.
If it's being unchanged,
must contain the same
value as in the original
order
AlgorlthmlcTradeI F 1 Algorithmic flag indicator X
ndicator
ClientID U 4 Mifid II ClientID X
AccountBolsa C 16 Client code
Account C 5 Account X
DEAFlag E 1 .Dlrgct Electronic Access X
indicator
DecisorID U 4 MIFID II DecisorID X
ExecutorID U 4 Mifid II ExecutorID X
LiquidityProvision F 1 Liquidity Provision Activity X
Activity Flag
GiveInMember C 4 Give-in member X
AccountMember C 4

Sensitivity: C1 Public
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FirmMnemonic

10

AllocText

18

LastCapacity

D=Dealing on
own account
M=Matched
principal
A=Any Other
Trading
Capacity
blanco

SelfMatchPreventi
onID

AutomaticOrderfFil
terFlag

2 - For orders
entered by an
authorized
trader
g - For
authorized

1 arbitration
orders
C - For orders
not entered by
an authorized
trader
"= N/A

ReceivedDeptID

I=0Orders
placed through
the Internet

B = Orders
placed through
the bank branch
network

T = Orders
placed through
automatic
trading systems
C = Orders
placed by
important
clients

O = Others
""=N/A
(Workstation)

Persistence

C - Cancel on
disconnection
P - Persist on
disconnection

Persistence type

AccountType

9 = Retail
Service

1 Specialist
8 = Retail
customer

Capacity Indicator

Sensitivity: C1 Public
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(Supported for
compatibility):

A = On behalf of
third parties

P = House
trader

E = Specialist

SelfMatchPreventi
onType

‘= N/A or
default
behaviour
(aggressive
order is
rejected)

1 = Reject
aggressive
order

2 = Cancel
pasive order
3 = Cancel both
passive and
aggressive
order

ClientDataReferen
ce

Free to use by clients

X

Order cancellation request (MsgType = 0x46)

Sensitivity: C1 Public
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Order Cancellation Market/Member (Msg Type = 0x01)

Order Cancel Reject (MsgType = 0x39)

New Quote (MsgType = 0x53)

Quote Quote modification request (MsgType = 0x61)

manage
ment 9 Quote Status (MsgType = 0x06)
Quote cancellation request (MsgType = 0x5A)
Quote Cancellation Market/Member (Msg Type = 0x05)
Mass order/quote cancellation (MsgType = 0x71)
Mass ~Order Cancellation Market/Member (Msg Type = 0x01)
ganncellatl Quote Cancellation Market/Member (Msg Type = 0x05)
Mass order/quote cancellation completion (MsgType = 0x72)
Mass order/quote cancellation reject (MsgType = 0x73)
Business . . _
rejects Business message reject (Msg Type = 0x6A)
Execution Private Information 1 Leg Buy (Order Entry) (MsgType = 0x12)
'(Ij’rade Execution Private Information 1 Leg Buy (Market & Order) (MsgType = 0x13)
OL:Zetf Execution Private Information 1 Leg Sell (Order Entry) (MsgType = 0x14)
Matching Execution Private Information 1 Leg Sell (Market & Order) (MsgType = 0x15)
Execution Private Information 2 Legs (MsgType = 0x17)
Trade Trade, Trade Amendment or Cancellation 1 Leg Buy Private Information (MsgType = 0x1A)
due to
reasons  Trade, Trade Amendment or Cancellation 1 Leg Sell Private Information (MsgType = Ox1C)
other
than
Order Trade, Trade Amendment or Cancellation 2 Legs Private Information (MsgType = Ox1E)
Matching
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A table is included for each message, describing the component fields in detail.

These tables contain one field per row and have the following columns:

Column Meaning

Field Field Name
Datatype:
B Byte (bit-mask) 1,2, 4 0
N Signed Integer Yes 2,4 0
U Unsigned integer No 1,2, 4,8 0
T Timestamp in nanoseconds Yes 8 0
since 1-Jan-1970 00:00:00 UTC
D Number of Days since 1-Jan- Yes 4 0
1970
C Char string Variable
P Price Yes 8 6
V. Volume No 8 6
Type
A Monetary amount Yes 8 4
R Percentage or Rate Yes 8 4
Q Quantity No 4 0
F Flag/Boolean No 1 0 0x00:
False
0x01: True
OxFF:
Undefined
(Only for
optional,
not
mandator
\z
Flag/Boole
an fields)
Length Length of the field in bytes
Accepted values for the field in the context of the message. It may be a list of values, or a
range of numeric values, e.g. “>=3, <= 10". The default value for the field is also indicated in
Valid values this column.
To avoid confusions with the terms, the original FIX value description has been kept in the
values associated with codes.
Description Description of the field in the context of the message
RF/ RV /DE Environment customization information

Sensitivity: C1 Public
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1.4.1 Environment customization

Messages described in this document can be used in all BME environments: Equities (RV), Fixed Income
(RF) and Derivatives (DE).

Some of the message fields may be applicable only to some of the environments. In this case, the non-
applicable fields will not be sentin the message. Where this restriction applies, a column is shown in the
message description, explaining in which environments each field is used.

1.4.2 Buyside and Sell side convention

Some messages definitions include fields with the suffix 2 at the same time as fields with the same root
name but without any suffix. The kept up covention is that the field with the suffix 2 corresponds to the
sell side and the field without suffix refers to the buy side.

#  Title Author
Financial Information Exchange Protocol (FIX) 5.0 Service Pack 2 (9

December 2013). EP98-222 enhancing FIX 5.0 SP2 FIX Committee

2 HF SMARTGate - FIX Interface Specifications M5.1 Sociedad de Bolsas
3  HF SMARTGate - FIX Interface Specifications T5.7 Sociedad de Bolsas
4  HF RFBMEGate - FIX Interface Specifications M5.2 BME Renta Fija

5 HF RFBMEGate - FIX Interface Specifications T5.8 BME Renta Fija

6  HF MEFFGate - FIX Interface Specifications M5.4 MEFF

7  HF MEFFGate - FIX Interface Specifications T5.6 MEFF

8  BMEGate Codification tables BME

Sensitivity: C1 Public 17
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All BME feeds are made up of a series of sequenced messages. The first two bytes of every message
contain the total message length, including those first two bytes.

The second field in any published message is the message type.

The third field includes the message sequence number, which enables to continue a session interrupted
due to communication or application problems without gaps and without repeated messages. For
messages delivered through a multicast UDP channel, this sequence number is strictly sequential
(except for Heartbeats and Network Status, that just repeat the last sequence number), so that listeners
can detect any communication or application problem by verifying that there are no gaps. In TCP
channels there may be gaps in this sequence number, but it will always be incremental (except, again,
for Heartbeats and Network Status; also for Rejects).

The following table shows the first three fields of any published message.

Field Type Length Description

MessageSize u 2 Length of message, including this field
MessageType B 1 Message type

SequenceNumber U 4 Message sequence number

Market Information messages can be delivered through a lightweight multicast protocol built on top of
UDP that provides a mechanism for listeners to detect and re-request missed messages through an
auxiliary replay TCP channel. This type of mechanism can also be used for recovery of all market
messages from the beginning of the session.

Order Entry Messages can be exchanged through a channel based on a session protocol built on top of
TCP.

Market information can be obtained by opening and reading a pair of multicast UDP channels. In this
case there is the possibility to retrieve from alternate TCP channels (Replay and Recovery) a snapshot of
the initial situation or specific messages that may have been lost.

This is the recommended way to obtain the binary market information.
2.2.1 Common characteristics

The multicast UDP BME feed messages are delivered to a party based on BME network configuration
through a couple of channels (A/B, C/D, E/F, ...). If a client application misses a message in both channels,
it can obtain a copy through the Replay channel.

All messages delivered through the UDP channels are sequentially numbered, so that the listeners can
easily detect if they have lost any message.

Sensitivity: C1 Public 18
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Periods where there are no messages to be distributed are filled with HeartBeat messages that repeat
the sequence number of the last sent message. The HeartBeat interval used is notified in the Logon
Response message. The UDP server is also able to inform about its connectivity status with the main
hosts by using Network Status messages.

2.2.2 Multicast Full-Depth Feeds (UDP channels A/B)

The binary multicast full-depth market message feeds provide the best coverage of Market Data
Information during the session. They include information about all active orders (except during
auctions, in which case only Top-of-book information is supplied). This compares with the FIX-based
interface or the UDP top-of-book market information channels, which only provide a limited number of
top-of-book levels at all times.These feeds provide reference data, pre-transparency information
(including all active to-be-published orders and the best rfgs), post-transparency information (matched
trades), session status and instrument status. Those are the same functionalities available through the
FIX protocol Market data interfaces (except for the fact that in the FIX protocol BME provides top-of-
book levels, instead of full-depth). The client application must perform certain processing tasks in order
to build the market image based on the received orders, and aggregate some figures in order to keep
daily statistics.

A single environment may provide separate feeds for different sets of symbols. Messages that apply to
all sets of symbols (Trading Session Status, News) are forwarded through all feeds.

2.2.3 Multicast Top-of-Book Feeds (UDP channels C/D, E/F, G/H, 1/))

The UDP top-of-book market information channels are equivalent to the full-depth channels, except for
the information about current market prices, which is not delivered on an order-by-order basis, but just
as top-of-book information.

The top-of-book binary interface provides reference data, pre-transparency information, including
market depth of either 1 level (channels C/D) or 5 levels (channels E/F) and the best rfgs, post-
transparency information (matched trades), session status and instrument status. Those are the same
functionalities available through the FIX protocol Public interfaces. The client application must
aggregate some figures in order to keep daily statistics.

UDP channels G/H and 1/] are specific for the Retail Service. They are equivalent to channels C/D (1 level)
and E/F (5 levels), respectively. But messages Top-of-book Retail (MsgType = 0x91) and Top-of-book
Retail 5 levels (MsgType = 0x92) are received instead Top-of-book (MsgType = 0x82) and Top-of-book 5
levels (MsgType = 0x83).

Separate feeds may also be available for different sets of symbols, in the same way as for Full-Depth
Feeds.

The Replay Server can be used to request a copy of a specific message or range of messages that may
have been lost from a UDP multicast feed. These will be delivered through a TCP channel.

The Recovery Server can be used to request a snapshot of the current market situation.

Sensitivity: C1 Public 19
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Both the TCP Replay server and the Recovery server also fill gaps with HeartBeat messages, and can
also inform about their connectivity situation with the central servers by using the Network Status
message. Neither of those messages increment the Sequence Number, and they cannot be recovered
or replayed when connecting to the Replay or Recovery servers.

2.3.1 Replay Server (TCP)

Client applications reading UDP multicast channels can also establish a permanent TCP connection to a
Replay Server. In order to establish such a connection, a valid Username-Password combination must
be sentin a Logon message. The Replay server will answer with a Logon Response message. The server
will send nothing (except HeartBeat messages) until the client sends a Replay Request message to
request the replay of any range of messages.

For instance, the following diagram shows that message 33 coming from an A channel has been lost by
the client application. Since it has been able to get it from channel B, no replay has been requested.
Message 35 is lost from both channels and, as soon as message 36 is received, the client application
requests the replay of message 35.

Client application Replay server UDP channel & UDP channel B

T
1: Logon |

|
|
|
1.1: Logon Response I
|
|

2 Message 32

i
T
I 3 Message 32
I

4 Message 33

|
I 5. Message 33
|

6. Message 34

7. Message 34

|
|
|
f
I 8: Message 35
9 Message 36 o4 10: M essage 35

|
|
91: Replay Reguest (From=To=35) |

} .'J-‘ 11: Message 36

d—Replav-R + L
| B i)

91 1: Replay Request Ack
9.1.2 Message 35

|
12 Message 37
[]

13 Message 37

B W Y i S e T % il

-———r
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2.3.2 Recovery Server (TCP)

In case of a late connection to a UDP-based BME FullDepth feed, the Recovery server can be asked to
send a snapshot of all the messages that correspond to current market and security status, matched
trades and currently active orders in the books. This request is done in the Logon message. In the case
of a TopOfBook feed, the Recovery server can provide current market and security status, matched
trades and current top-of-book information.

In the example shown in the next diagram, a client application connects when the UDP-based feed is
sending a message numbered with sequence 28. It can then start storing the UDP messages in a buffer,
and make Logon to the Recovery Server with ExpectedSequenceNumber = 0. The Recovery server will
provide a Snapshot based on a message greater than or equal to the current UDP sequence number.
The Sequence Number corresponding to the returned Snapshot will be shown in the Logon Response
message, for instance 30.

Then the Recovery server will send the relevant messages that will allow the receiving application to
know all matched trades and the current market status. Market status includes trading session, security
and family status; also relevant news and current statistics data. The Recovery Server may not
necessarily send all the messages from the start of the session, since some of them may correspond to
events that are no longer relevant for the current market situation. The Snapshot ends with the Logout
Response message indicating that the Snapshot is complete.

Once all these messages have been processed, the application can continue with the messages read
from the UDP channel.
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Client application

1: Message 28

Recovery server

UDP channel A

2. Logon jcapsicuseyuesLeNumber=0)

|
|
|
|
I
|
|
|
1

2.1: Logon Response (SequenceNumberTo=30)

La

3: Message 29

4: Message 30

2.2: Message 1

2.3: Message 7

2.4 Message 13

5: Message 31

2.5: Message 30

2.6: Logout (LogoutR eason=Snapshot completed)

TR A AR AR A ANAT K

2.3.3 Market Information Server (TCP)

e

The Market Information Server (TCP) provides a means to get all market messages from the beginning
of a session through a TCP connection. Such a connection can be established by means of the
Subscriptions field in the Logon message.

This type of connection can be useful in case of narrow-bandwidth connections or for client applications
that haven'timplemented a replay/recovery mechanism.

In this case there is no mechanism to receive partial information about some sets of symbols.

Sensitivity: C1 Public
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2.4.1 Order Entry Server (TCP)

The Order Entry Server provides a TCP binary interface to enter, modify and cancel orders and quotes.
In order to keep these messages short, client-related information is sent in a separate message (up to
65535 combinations per connection can be set).

Not all functionality available through the FIX-based interfaces is included in the binary interface. The
binary interface is intended for market makers and HFTs, and therefore only the most frequently used
functionalities have been included, resulting in messages with shorter length than those that would
have been required to provide full functionality. In particular, only Limit orders and Quotes are allowed,
and the possible values of TimelnForce are Day, IOC, FOK and ATC (GTD orders are not supported).

The procedure to connect with the Order Entry Servers is the same as the one explained to connect to
the Replay or Recovery Servers (see previous section). The session protocol also includes HeartBeat and
Network Status messages.

Message sequence numbers in the Order channel always increase (except for HeartBeats and Network
Status messages that repeat the previously used Sequence Number), but they may not be consecutive.
The TCP protocol guarantees that no intermediate messages are lost.

The Order channel can also distribute some order-entry relevant market messages, based on the
subscriptions made at Logon. Specifically, Trading Session Status, Security List, Security List Update
Report, Security Status, Family Status and News can be forwarded through the Order channel. In the
Derivatives environment it also can provide Indications of Interest related to order requests.

2.4.2 Market & Order Server (TCP)

In some environments a special type of Order Entry Server can also optionally provide market
information on Order status and Trade status through the same TCP connection, by means of the
Subscriptions field in the Logon message. In this case a single connection is used for both the Market
information (full-depth) and the Order Entry messages.

Whenever there is a transaction that would produce in separate servers one market message and one
Member private message, only the private one will be transmitted. For instance, a client application
will receive through this channel the market message Order Market Pre-Transparency Information
(Msg Type = 0x03) for orders sent by other parties and the private message Simple Order Status
(MsgType = 0x02) for orders sent by the application. The same kind of approach applies for Quote
confirmations and Trade notifications. You can find more detailed information about these scenarios
in chapter 7.
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In the table and the diagram below some sample client applications connected to BME Systems are

shown.
Client Application Market Information Feed Order Entry feed
Public Info 1 Multicast Top-of-book C/D (UDP)
Public Info 2 Market Information Server A/B (TCP)
Private & Public 1 Multicast Full-Depth A/B (UDP) Order Entry Server
Private & Public 2 Market & Order Server Market & Order Server

=1 BME Trading System

Internal messaging inbound interface
Internal messaging outbound interfac

ZIUDP Multicast Market Server I Replay Server =1 Recovery Server / Market Information TCP Server =] Order Entry Server =] Market & Order Server

UDP Channels C/D

TCP Replay channel /0
TCP Order Entry channel TCP Market8Qrder channel

UDP channels &/ TCP Replay channel /8 TCP Rec chfannel ¢/D

TCP Rec channel A/B
arket channel A/B

=] Client Application Public Info 1 £ Client Application Public Info 2 =] Client Application Private & Public 1 7] Client Application Private & Public 2

For the UDP multicast Market Information, high availability is achieved by means of redundancy of
transmission (pair of channels for each feed) and the possibility to replay or recover any lost messages.

For the TCP channels, there will be various instances of servers executing in different computers. When
a server or a communication path fails, the client can continue working with another server. The client
must carry out the necessary processes to synchronise at the application level using the
ExpectedSequenceNumber field.
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This chapter presents some implementation decisions made by BME.
The maximum length of the messages sent or received by BMEGate is 1300 bytes.

BMEGate does not use encryption. Optional encryption is implemented using TLS (Transport Layer
Security).

For messages that have a single character message code in the equivalent FIX protocol message, this
message code has been chosen. For instance: Logon ‘A'.

The rest of messages have been assigned numeric hexadecimal values under 0x20 or greater than or
equal to 0x80.

Messages that correspond to order publications, quote publications, execution publications and, in
general, trade publications, have a message code that can be interpreted as a bit mask, as explained
in this section’s subsections. Please consult chapter ‘7Combined Market Information and Order Entry
scenarios' to see the common layout of the various messages related to the same type of transaction.

3.3.1 Order and Quote message codes

The message codes for order and quote responses are those with code 0x0X, where the three least
significant bits can be interpreted in the following way.

0 1 - Public, 0 - Private

1 1 - Active order or Quote, 0 - Cancellation
2 1 - Quote, 0 - Order
3-7  Always 0

The meaningful combinations are included in the following table:

Message Message
number
0x01 .
Order Cancellation Market/Member (Msg Type = 0x01)
0x02 Simple Order Status (MsgType = 0x02)
0x03 Order Market Pre-Transparency Information (Msg Type = 0x03)
0x05 Quote Cancellation Market/Member (Msg Type = 0x05)
0x06 Quote Status (MsgType = 0x06)
0x07

Quote Market Pre-Transparency Information (Msg Type = 0x07)
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3.3.2 Execution and trade message codes

The message codes for executions and trades are those with code 0x1X, where the four least significant
bits can be interpreted in the following way.

Publish both legs order public info
Publish buy leg Market & Order info
Publish sell leg Market & Order info
Publish amendment trade info
Always set

-7  Always 0

ulbhWwW(N—|O

The meaningful combinations are included in the following table:

Message

number Message
0x10 .
Trade Market Post-Transparency Information Top-of-book (Msg Type = 0x10)
0x11 Trade Market Post-Transparency Information Full-Depth (Msg Type = 0x11)
0x12 Execution Private Information 1 Leg Buy (Order Entry) (MsgType = 0x12)
0x13 . . .
Execution Private Information 1 Leg Buy (Market & Order) (MsgType = 0x13)
0x14 Execution Private Information 1 Leg Sell (Order Entry) (MsgType = 0x14)
0x15 Execution Private Information 1 Leg Sell (Market & Order) (MsgType = 0x15)
0x17 . . .
Execution Private Information 2 Legs (MsgType = 0x17)
0x18 Trade, Trade Amendment or Cancellation (MsgType = 0x18)
Ox1A Trade, Trade Amendment or Cancellation 1 Leg Buy Private Information (MsgType = 0x1A)
0x1C . . .
Trade, Trade Amendment or Cancellation 1 Leg Sell Private Information (MsgType = Ox1C)
Ox1E Trade, Trade Amendment or Cancellation 2 Legs Private Information (MsgType = Ox1E)

3.4.1 Numeric values encoding

All numeric values are sent as Little Endian encoded integer variables. In some cases, there are an
implicit number of decimal places, depending on the field type. Please consult the table at “1.4Format
of the message definition tables.

3.4.2 Dates and times
All dates and times are sent in UTC.

Dates in format D4 correspond to the number of days since 1 January 1970 (Unix time). It can be a
negative number (although only in exceptional cases). When developing in C++, it is recommended to
use the chrono library to handle this format.

Timestamps and hours are expressed in nanoseconds since 1 January 1970 00:00:00.000000000.

Please note that the Session Date (field SessionDate in the Logon message, or TradeSessionDate in trade
information) may be different from that obtained from timestamps in nanoseconds.

Sensitivity: C1 Public 2
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3.5.1 Client Data Identification (ClientDatalD)

Each application can create up to 65535 sets of client attributes that can be used in subsequent quotes
and orders. These sets of attributes are not persistent between session dates. Therefore, every day, the
client application must send the sets of attributes that it is going to use.

Once established those attributes in a given session, there’s no need for re-stating them in case of a
temporary disconnection.

A restatement of the definition of a set of attributes will only apply to the orders and quotes entered
after the change.

Every user can have a maximum of one quote per SecurityCode and ClientDatalD. Therefore, the way to
identify a quote in cancellations or modifications is via this combination of fields. In some environments,
depending on the market rules, more restrictive conditions may apply (one active quote per
SecurityCode and user, or even one active quote per SecurityCode and Member).

3.5.2 Client Application Order Identification (OrderID)

OrderID is a client application identification for an active order. It is used by the client application in
subsequent modifications and the order cancellation. It should be unique for all active orders of a user
in a SecurityCode at any given moment, but it can be reused within a session.

The system doesn’t perform any checking on the unicity of this value. If the client application repeats
the OrderID, and has simultaneously several orders in the same SecurityCode with the same id, the
system may apply subsequent requests to anyone of the existing orders.

Orders related to a quote will have OrderID=0.
3.5.3 System Order Identification (SecondaryOrderID)

This number is assigned by the system when an order is accepted, and it doesn’t change within the life
of the order (except for Iceberg orders). The combination of EntryDate and SecondaryOrderID is a
unique key inside a session.

3.5.4 Trade System Identification (TrdMatchID)

This number is assigned by the system each time a trade is matched or registered. It's unique per each
Trade Date.

Please note that the same TrdMatchID can be sent in the same session referring to different trades, for
instance when a deferred publication applies (publication of trades corresponding to another trade
date). In this case, the field TradeSessionDate can be used to distinguish them.

3.5.5 Request Identification (RequestID)

This number is assigned by the client application to identify transactions (order or quote entry,
modification or cancellation) and is returne by the system in all response messages related to a specific
request.
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3.5.6 Instrument (or Book) code (SecurityCode)

This number is assigned by tthe system to each security on a daily basis. Therefore, the assigned
number may be different between session dates.

The SecurityCode’s data type is four bytes long unsigned integer. The value of the most significative byte
is always the ascii character coding the internal trading unit where the security is managed. For instance,
49 (value of the ascii character 1) will be the value of SecurityCode’s most significative byte of all securites
managed in trading unit 1. The trading unit is explicitly informed in messages Mass order/quote
cancellation completion (MsgType = 0x72) and Mass order/quote cancellation reject (MsgType = 0x73).

The SecurityCode assigned to the security at the current session must be got from the Secirity List
message (Msg Type = 0x79) published in thei session providing the definition of the security.
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The names, contents and usage of these messages are similar to those of the FIX protocol session level
messages.

Some of the outbound messages are also used in UDP multicast BME feeds: Logon Response, Logout
Response, Heartbeat and Network Response.

The following table displays the session level messages and the servers in which they apply.

Mark
Market Order arket

Information entry
Server server

Recovery
Server

Functionality Related messages

Order
Server

Logon (Msg Type =

0x41) X X X X X

Logon
Logon Response X X X X X X X
(Msg Type = 0x08)
Replay Request X

Replay (Msg Type = 0x09)

Requests Replay Request
Ack/Nack (Msg Type X
= 0x0C)

HeartBeat Heartbeat (Msg X X X X X X X
Type = 0x30)

ls\ltzttv:;)rk Network Status X X X X X X
(Msg Type = Ox0A)
Logout (Msg Type = X X X X X
0x35)

Logout
Logout Response X X X X X X X
(Msg Type = 0x0B)

. Reject (Msg Type =
Reject 0x0D) X X X X X
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Replay Server is suggested to be used at the following scenarios:

. Replay Request Replay Request .
Scenario piay Req piay Req Behaviour
SequenceNumberFrom SequenceNumberTo
Sequence number Connect to UDP channel. If first
prior to the first sequence number received > 1,
message received on  connect to Replay Server and
Start of day 9 play
. the UDP channel request all previous messages
connection X
Connect to UDP channel. Receive all
0 messages since message 1 to the
last one
Immediate . First message
; Last received sequence . Reconnect to UDP channel. Connect
reconnection received on the UDP
number on the UDP to Replay Server and request all
after a channel after .
. . channel + 1 . missed messages.
disconnection reconnection - 1
Remarks:

1. Value 0 is allowed for SequenceNumberFrom and/or SequenceNumberTo:
a. If SequenceNumberFrom = 0: Replay will be since the beginning of day.
b. If SequenceNumberTo = 0: Replay will be until the current UDP sequence number.

Actual values for SequenceNumberFrom and SequenceNumberTo will be provided in the
inmediate answer Replay request Ack/Nack (Msg Type=0x0C).

If SequenceNumberFrom and SequenceNumberTo are provided with non-zero values,
SequenceNumberFrom must be lower or equal than SequenceNumberTo. And it is also
mandatory that SequenceNumberTo is lower than or equals to the current UDP sequence
number. Otherwise, the replay request inmediate answer will be a Replay Request Ack/Nack
(Msg Type = 0x0C) with Status = 0 (Rejected).

2. On a connection to the Replay Server, no more than one replay request will be served at the
same time.
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Recovery Server will always provide a way to obtain a current snapshot of the market situation and the
intermediate history of all trades, but the rest of intermediate messages may be omitted so that the
client application can become operative as soon as possible. It is suggested to be used at the following

scenarios:

Logon

Scenario ExpectedSequenceNumb
er

Late connection 0

Behaviour

FullDepth channel

The new session will send all securities, trades,
statistics and news since the beginning of day. Also
current market status, securities status and active rfgs
and indications of interest. And also a snapshot of all
the current active orders.

The recovery is a subset of the messages provided on
channel FullDepth by the UDP Market Server since the
beginning of day until the moment of the client
connection.

Orders cancelled before execution and intermediate
order modifications may be omitted.

TopOfBook channels

The new session will send all securities, trades,
statistics and news since the beginning of day. Also
current market status, securities status and active rfgs
and indications of interest. And also the last
TopOfBook message for each security. Intermediate
TopOfBook messages for the same security may be
omitted.

Late
reconnection Last received sequence
after a number N

disconnection

FullDepth channel

The new session will send no messages with sequence
number lower than N.

The recovery is a subset of the messages provided on
channel FullDepth by the UDP Market Server since the
message with sequence number N until the moment
of the client connection.

The recovery messages sequence assumes that client
knows the orders which were active when message
with sequence number N was published. That
message included. It is the starting point on which
orders and trades messages in the recovery must be
applied in order to build the current set of active
orders.

TopOfBook channels

The new session will send no messages with sequence
number lower than N. Intermediate TopOfBook
messages for the same security from message N to
the last message may be omitted.

Sensitivity: C1 Public
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Remarks:

1.

Sensitivity: C1 Public

When connecting to Recovery Server, if a ExpectedSequenceNumber is specified which is
greater than the current UDP sequence number, connection will be rejected with an
inmediate Logout Response (Msg Type = 0x0B)

It is not possible to get from a Recovery Server a snapshot of active orders at a time in the
past. Provided snapshot is always corresponding to the sequence number specified at the

Logon Response. That sequence number will always be very close to that of the current UDP
message.
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4.3.1 Logon (Msg Type = 0x41)

The Logon message is used to start a session by the client application.

Field
MessageSize

Type

U

Length | Description

2

Length of message, including this field

MessageType

1

Message type

Username

7

Identifier of the user as assigned by BME

Password

10

User password

SoftwareName

N N[N |C

25

Descriptive string of the software name used

ExpectedSequenceNumb
er

u

— Replay channel: Ignored

— Recovery channel: Sequence number above which the client
application requests to be updated.

—  Order channel and Market and Order channel in non-
Snapshot mode: Sequence number from which the client
application expects to receive messages through this
connection. Value O is interpreted as client application does
not require the replay of any previous messages.

Subscriptions

Bit mask:

0: Snapshot mode (only relevant in the Market and Order
channel)

1: Public orders (only relevant in the Market & Order channel)
2: Public trades (only relevant in the Market & Order channel)
3: RFQ information (only relevant in the Market & Order channel)
and Indications of Interest (relevant in the Market & Order
channel and in the Order channel)

4: Security List (only relevant in the Order channel)

5: Trading Session Status and News (only relevant in the Order
channel)

6: Security Status / Family Status (only relevant in the Order
channel)

7: Statistics (only relevant in the Order channel)

ProtocolVersion

Exact identification of the version of the protocol used and

expected by the client application.

If cumplimented with null characters (0x00) or with “BBP001”

version 1.3 will be assumed.

Valid values for TCP connections are:
TCP
connection
Replay /
Recovery BP1.5W BP1.5D
server
Order entry BP1.3W/ BP1.3D/
server BP1.4W BP1.4D

Equities Derivatives

Sensitivity: C1 Public
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4.3.2 Logon Response (Msg Type = 0x08)
The Logon Response message is used by the Server to accept a new session.
In this message the sequence number will always be 0.

Please note that this message provides information about the version of this binary protocol that the
client application is going to receive. It also indicates whether the connection corresponds to a Test
environment or to the Production environment.

" T L -
Field yp tﬁng Description
MessageSize U 2 Length of message, including this field
MessageType U 1 Message type
SequenceNumber u 4 Message sequence number
HeartBtint U 1 Interval at which messages are s.ent to verify the connection
(Heartbeat message) expressed in seconds.
Identification of the binary protocol version. In UDP connections
it contains the maximum version available in the system. In TCP
connections it must be as requested in the Logon message
(MessageType ="‘A’).
If cumplimented with null characters (0x00) or with “BBP001" in
ProtocolVersion C 6 Logon message, “BBP001” will be returned in this field.
Valid values for UDP connections are:
.. Fixed s
Equities Derivatives
Income
ubP
. BP1.5W BP1.5D
connection
. T: Test
TestProductionInd C 1 P- Production
EnvironmentCode C 2 Environment code
SessionDate D 4 Session Date
E N
b);fectedSequence umoy 4 Requested sequence number
SequenceNumberTo u 4 Actual sequence number corresponding to the Snapshot

4.3.3 Replay Request (Msg Type = 0x09)

Message sent by the client application to request the replay of some specific UDP messages through
the TCP Replay channel.

Field Type Length Description

MessageSize u 2 Length of message, including this field
MessageType u 1 Message type

SequenceNumberFrom U 4 Sequence number of first message to be replayed.

Value 0 is interpreted as the beginning of day.
Sequence number of last message to be replayed.
Value 0O is interpreted as the latest message.

RequestID u 4 Request ID (for application feedback)

SequenceNumberTo u 4
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4.3.4 Replay Request Ack/Nack (Msg Type = 0x0C)
Message sent by the Replay Server as an inmediate answer to a Replay Request (Msg Type = 0x09).

In this message the sequence number will always be 0.

Field Type Length Description

MessageSize u 2 Length of message, including this field

MessageType u 1 Message type

SequenceNumber u 4 Message sequence number

SequenceNumberFrom u 4 Actual sequence number of first message to be replayed
SequenceNumberTo u 4 Actual sequence number of last message to be replayed
RequestID u 4 Request ID (for application feedback)

Status F 1 0x00 = Rejected/NAck

4.3.5 Heartbeat (Msg Type = 0x30)
The Heartbeat message is used by the Server to indicate that the communication is active.

In the Heartbeat message, the SequenceNumber of the previously received message will be repeated.
If through a UDP channel, the first instance of a SequenceNumber is a Heartbeat (or a Network Status
message), this may indicate that the previous message has been actually lost and therefore, it should
be requested with a Replay Request message.

The heartbeat message must also be used by the client application connected through a TCP channel
whenever there is a period of time longer than HeartBtInt with no message sent by the application. In
this case the contents of field SequenceNumber are ignored by the Server.

Lengt
Field Type heng Description

MessageSize u 2 Length of message, including this field

MessageType U 1 Message type

SequenceNumbe U 4 Message sequence number (previous SequenceNumber will be
r repeated)
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4.3.6 Network Status (Msg Type = 0x0A)

Message sent by the server with information about the connectivity between the Server and the central
systems.

In the Network Status message, the SequenceNumber of the previously received message will be
repeated. If through a UDP channel, the first instance of a SequenceNumber is a Network Status (or a
Heartbeat message), this may indicate that the previous message has been actually lost and therefore,
it should be requested with a Replay Request message.

Field Type Length Valid values Description
Length of message,

Messagesize v 2 including this field
MessageType U 1 Message type

Message sequence number
SequenceNumber U 4 (previous SequenceNumber

will be repeated)

1 - Connected
2 - Not connected - down expected up
1 3 - Not connected - down expected Connection status
down
4 - In process

NetworkStatusValu
e

4.3.7 Logout (Msg Type = 0x35)

The Logout message is used by the client application to request the end of a session.

Field Type Length Description
MessageSize U 2 Length of message, including this field
MessageType U 1 Message type
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4.3.8 Logout Response (Msg Type = 0x0B)

The Logout message is used by the Server to notify the end of a session, whether it is solicited or
unsolicited. It may also be the answer to a failed logon attempt (see Logon message).

After sending this message, the Server immediately closes the tcp socket.

Field Type Length Valid values Description

MessageSize u 2 Length of message, including this field
MessageType U 1 Message type

SequenceNumber U 4 Message sequence number

0 - Termination after a solicited

Logout request

1 - End of session termination.

In Recovery Server, end of

recovery snapshot

2 - Timeout. Connection lost
LogoutReason u 1 3 - Lack of heartbeat Logout reason

16 - Invalid username or

password

17 - Invalid

ExpectedSequenceNumber

18 - Invalid ProtocolVersion

19 - New connection from user
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4.3.9 Reject (Msg Type = 0x0D)

It may be sent by the server to inform about the rejection of an unsupported or syntactically incorrect

message.

In the Reject message, the SequenceNumber of the previously received message will be repeated

Length Valid values

Description

MessageSize u 2 Length of message, including this field
MessageType u 1 Message type
Message sequence number (previous
N 4 .

SequenceNumber v SequenceNumber will be repeated)

11 = Invalid

MsgType

30 = Wrong

geis_ﬁ?ristﬁee Code indicating the rejection motive.
SessionRejectReason u 1 o Session may be disconnected if

limit exceeded SessionRejectReason = 31

33 = Invalid ) '

client session

status

99 = Other
Text C 58 Explanation of rejection
MsgRejectedReference  (raw data) 7 Provides the seven first bytes of the message

being rejected

Sensitivity: C1 Public
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Market information groups together various functionalities, which are classified into several categories:
Session status. Status of trading session

Security information. Definition and status of securities (or families in Derivatives)

Prices. Prices in securities.

— Full-depth channels deliver the price information as top-of-book information during
auctions and as full-depth information during open market. Between each of these phases
an Order Book Clear message is sent.

— Top-of-book channels deliver always the information through Top-of-book or Top-of-book 5
Levels messages.

Trades. Information on trade prices.
Statistics. End-of-day information on closing prices and other information.

Indication of interest. Information regarding indications of interest (requests for firm orders on a
security) on environments where this market mechanism applies.

RFQs. Information regarding RFQs on environments where this market mechanism applies.

News. Text messages sent from market surveillance.

The names, contents and functionalities covered by most of those messages are equivalent to the ones
in FIX protocol. Specifically for the following messages:

Trading Session Status,

- Security List,

— Security List Update Report,

- Security Status,

— Family Status (Security Status in FIX),

- Indication of Interest,

- RFQ Book (Indication of Interest in FIX)
- News.

The messages Top-of-book, Top-of-book 5 levels and Statistics correspond to different instances of the
Market Data Snapshot Full Refresh FIX message.
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The following table displays the Market Information functions, their related messages and the feeds in
which they apply.

Please note that some of them are also used in the Order Entry Server for Private Information purposes.
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Market Market &
Information Related messages o Order
function Server
Obtain session Trading Session Status (Msg Type = 0x68) X X X X
status News (Msg Type = 0x42) X X X X
Security List (Msg Type = 0x79) X X X X
Security List Update Report (MsgType = X X X X
0x80)

Obtain information —— -
Security List Cancellation Report

on securities (MsgType = 0x78) X X X X
Security Status (MsgType = 0x66) and X X X X
Family Status (MsgType = 0x89)
Full-depth feed: X X
Obtain information  Order Book Clear (MsgType = 0x81)
on prices during X X
auctions Top-of-book (Msg Type = 0x82)
X X
Order Book Clear (MsgType = 0x81)
Order Market Pre-Transparency X X

Information (Msg Type = 0x03)

Full-depth feed:

Obtain information ~ Order Cancellation Market/Member (Msg X X X
on prices during Type = 0x01)

open market

Quote Market Pre-Transparency X X
Information (Msg Type = 0x07)
Quote Cancellation Market/Member (Msg
X X X
Type = 0x05)
Top-of-book 5 levels
feed: Obtain
g:gg?gﬂszgon Top-of-book (Msg Type = 0x82) X
auctions
Top-of-book 5 levels
feed: Obtain
information on X
E)T:;criztciurlng open Top-of-book 5 levels (Msg Type = 0x83)
Top-of-book feed:
Obtain information X
on prices Top-of-book (Msg Type = 0x82)
Trade Market Post-Transparency X
Information Full-Depth (Msg Type = 0x11)
Obtain information ~ Trade Market Post-Transparency X X
on trades Information Top-of-book (Msg Type =
0x10)
Trade, Trade Amendment or Cancellation X X

(MsgType = 0x18)
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Market Market &

Information Related messages Order

function Server

Session closing - _

prices and statistics Statistics (MsgType = 0x84) X X X X
Indication of Interest (Msg Type = 0x36) X X X X

Obtain information
RFQ Market Pre-Transparency

about RF

? information (Msg Type = 0x85) X X X
Receive information
from the Market News (Msg Type = 0x42) X X X X

Supervisor

5.3.1 Changing from auction to open market and vice versa

In the following diagram, a new order is published during an auction period. The Market information is
displayed as Top-of-book messages.

As soon as the auction ends:

Trading Session Status (Msg Type = 0x68) is published.
— The trades resulting from the auction are published (1 execution in this case).

— Then a Security Status (MsgType = 0x66) (except in Derivatives since auctions are always
dealt with in families) is published.

- Finally, the new situation after the trades is published.
In the case of the C/D channels, with a Top-of-book 5 levels (Msg Type = 0x83).

In the case of the A/B channels, an Order Book Clear (MsgType = 0x81) is published,
followed by all active orders and quotes.
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When a new auction begins, the procedure will be the converse:

Fulldepth user Top-ofbook user | UDP server ‘ Order Entry Server | | BME Trading System
| ' | | |
| 1: Simple NewCI)nder i =i |
| | | | 1.1: NewOrder |
| | | '
| | | | 1.1.1: OrderStatus
| | | &

: > : 1.1.1.1: Simple Order Status I
T T T -
| : : I 1.1.2: Top of Book
: : 2: Top of Book 1 11421 :
| < D“ |
: § | l- 1.1.3: End of audi
i : i 1.3 End of audtion
| 131 Trading Session Status | ) 113 Endiofaudion
| tre : i
: H 1.1.3.2: Trading Session Status
| 1.1.3.1: Trading Session Status
| ol Il
| | | L
: | | g :
| | I 1.1.4: Execution | 1.1.4: Execution
| 1.1i1: Trade Market P ost-transparency Info Top-ofBook1 |
| 4 t
: LIJ‘ 1.1.4.2: Trade Market P ost-transparency Info Top-of-Book1
| |
| | | T
| | 1.1.4.1: Execution Private Info 1 Leg Buy |
| | | |
| | | o
| | | | |
I ! l I i l 11.5:/S: ity Stat
: 1.1.5.1: Security Status : ! 1.1.5: Security Status | 1.5 Security Status
I - +
: l:"‘ 1.1.5.2: Security Status
'
| 1.1.5.1: Security Status
>} Il
| | 7z L
| | | | |
: : : } 1.1.6: Order Book Clear
1
| | | |
| | 1.1.6.1: Order Book Clear |
| | ol 1 |
| o= | L !
| | | 1.1.7: Order Refresh
| | | t
: : 1.1.7.1: Order Public Pre-Transparency Information :
| i t |
: i i i 1 8: Order Refresh
| | | T
: : 1.1.8.1: Order Public Pre-Transparency Information :
o 1
| l T |
| | T |
| | | | |
| | | | |
| | | | 1.1.9: Top of hook
| | | L 1
| | | |
| | | 1.1.9.1: Top of Book |
| | |
| | |
| | | L |
| | |
| 1 |

- ATrading Session Status (Msg Type = 0x68) is published (in case this is an auction affecting
the whole environment).

— ASecurity Status (MsgType = 0x66) (or Family Status (MsgType = 0x89)) message is

published.

— The new situation of the book is published:

In the case of the C/D channels, with a Top-of-book (Msg Type = 0x82) (just one level).

In the case of the A/B channels, with an Order Book Clear (MsgType = 0x81) message
followed by a Top-of-book (Msg Type = 0x82).
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5.3.2 Treatment of aggressive orders through the “Full Depth” Market Data Feed

In order to avoid showing a crossed order book when an aggressive order arrives into the system, the
following behaviour has been implemented:

1. The incoming order price is checked against current active orders of the opposite sign. If the
price is compatible with a potential match, the order is just privately acknowledged to the
corresponding member and is not published at this point through the Full Depth Market Data
Feed.

2. If the order is matched during the transaction, partial fills distributed through the Full Depth
Market Data Feed will contain information about order number and pending volume.

3. In addition, if the aggressive order is not fully matched during the transaction and remains in
the book, then the order will be explicitly published/refreshed in the Full Depth feed at the end
of the transaction. That is to say that an order message will be sent after the execution message
in the Full Depth feed .

If the aggressive order is fully matched or fully cancelled (i.e. a non-matched IOC order, a self-
match prevention mechanism cancelling the aggressive order....), and therefore doesn't remain
in the book at the end of the transaction, then no messages will be sent through the Full Depth
feed confirming or cancelling the order.

This behaviour allows an application reading the UDP Full Market Depth messages to base the insertion
of orders in the order book just in terms of the reception of Order confirmations. The information
included in the trades about pending volumes of not-yet-known orders (aggressive orders) can be
ignored when building the Order Book.

Please note that in a Snapshot produced by the Recovery Server, it a trade has been published after the
corresponding order status, the snapshot will not include the original order. Therefore, when
processing a snapshot, information included in the trades about pending volumes of not-yet-known
orders (both aggressive and non-aggressive) has to be taken into account to properly build the Order
Book.

The Multicast UDP Binary feeds also include some messages explained in the previous chapter as part
of the session level messages. Those messages are:

-~ Logon Response (see section 0): It will be the first message, and will indicate the protocol
version number and the HeartBeat interval used in the connection.

- Logout Response (see section (0): It will be the last message of an orderly closed
connection.

— HeartBeat (see section 0): It will be used to fill gaps with no application messages.

- Network Status (see section 0): It will be used to notify network related events.

The following sections contain the definition of the rest of messages.
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5.4.1 Trading Session Status (Msg Type = 0x68)

Sent by the server to inform about the session status in each Trading Mode.

Field Ty Len Valid values Description
pe gth
MessageSize U 2 L.ength of message, including this
field
MessageType U 1 Message type
zitrquenceNum U 4 Message sequence number

TradingSessio See Table 25 - TradingSessionID in

nID v ! “BMEGate Codification Tables” Trading mode
TradingSessio U1 See Table 26 - TradingSessionSubID in Session phase
nSubID “BMEGate Codification Tables”
1= Halted
2 =0pen
TradSesStatus U 1 i _ glrc;_sgzen (Not started) Trading session status
5 = Pre-Close
6 = Request Rejected
TransactionDa T 3 Transaction Date and Time in
teAndTime nanoseconds since 1-jan-1970 UTC

5.4.2 Security List Cancellation Report (MsgType = 0x78)

Message sent by the server for cancelling previously defined securities.

Field Type Length Valid values Description

MessageSize u 2 Length of message, including this field
MessageType U 1 Message type

SequenceNumber U 4 Message sequence number

MarketID C 4 Operating MIC Code
MarketSegmentID C 4 Segment MIC Code

SecurityCode U 4 Instrument (or Book) code

Symbol C 22 Symbol

SymbolISIN C 12 Instrument ISIN
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5.4.3 Security List (Msg Type = 0x79)
Message sent by the server to provide the definition of one security.

It shares the same layout as the Security List Update Report message, but with a different Message
Type.
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5.4.4 Security List Update Report (MsgType = 0x80)

Message sent by the server for reporting updates, during the session, to the security definition.

5.4.4.1 Equities

T
:; Valid values Description
e

MessageSize u 2 Length of message, including this field
MessageType U Message type
SequenceNumb
erqu ! u 4 Message sequence number

See Table 2 - MIC Codes in .
MarketID c 4 “BMEGate Codification Tables” Operating MIC Code
MarketSegment See Table 2 - MIC Codes in
ID c 4 “BMEGate Codification Tables” segment MIC Code
SecurityCode u 4 Instrument (or Book) code
Symbol c 22 Symbol
SymbolISIN c 12 Instrument ISIN

Finantial Instrument Short Name
FISN C 35 FISN

according ISO 18774
IssuerLEI Cc 20 Issuer LEI

. See Table 5 - Security Groups in .
SecurityGroup €2 “BMEGate Codification Tables” Security group
CFICode Cc 6 CFICode
. See Table 6 - Security type in .
SecurityType 2 “BMEGate Codification Tables” Security type
MaturityDate D 4 Expiration date
IssueDate D 4 Date security issued
ContractMultipli A 8 Conversion factor between price units and
er monetary units
LISpre A 8 LIS pretransparency threshold
SSTIpre A 8 SSTI pretransparency threshold
LISpost A 8 LIS posttransparency threshold
SSTIpost A 8 SSTI posttransparency threshold
LiquidI
n'tq“'d nstrume oo Liquid Instrument
AdmissionRequ £ Security request for admission to trading by
estedBylssuer the issuer
MinTradeVol Q 4 Minimum Tradeable Volume
RoundLot Q 4 Lot Size
Currency c 3 According ISO 4217 Currency code
Modality mask

ModalityMask B 4

> 2MModalityCode - 100)
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Valid values

Description

ModalityCode valid values are the
TradingSessionID values listed in Table 25 -
TradingSessionID in “BMEGate Codification
Tables”

SecurityDescrip

tion Cc 80 Security Description
. C Trading obligation. Indicates whether the
I;adlngObhgan F o1 security has to be traded in a regulated
exchange
SecurityName C 40 Security Name
NetAs§etVaIueI c 7 Net Asset Value Identifier
dentifier
SecuritySubTyp See Table 27 - Security Subtype in
c 2 Subt
e “BMEGate Codification Tables” ubtype
MaturityMonth c s Maturity
Year
1" = Active
SecurityStatus c 1 ‘2" = Inactive (Provissionaly Security Status
assumed)
StrikePrice P 8 Exercise price. Only present for warrants
StrikeValue A 8 Tradihg Unit. Number of shares for each
security
A - american
. E - european .
ExerciseStyle c 1 ' Exercise style
Y B - bermudas y
O - others
¢-cal Indicates whether the contract is a put or a
PutOrCall c 1 P - Put call P
O - Other
PositionLimit A 8 Capital of listed securities
NTPositionLimit U 8 Volgme of I|§ted securities (Near Term
Position Limit)
Issuer c 12 Issuer
CPRegType - Indicates if it is an institutional security or
not
Barrier P 8 Barrier
LastTradingDay D 4 Last Trading Day
AgtomatlcExplr F 1 Automatic Expiration
ation
FeeType c 2 Fee Type
Barrier2 P 8 Second Barrier
TriggerBarrier P 8 Trigger Lower Barrier
TriggerUpperB
.|gg ppersa P 8 Trigger Upper Barrier
rrier
AverageQuarter A 8 Average Quarterly Turnover
lyTurnover
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Valid values

Description

TradingScope

See Table 13 - Valid values for the
Trading Scope in “BMEGate
Codification Tables”

Trading Scope

SICAVCounterp

4 SICAV/Fund Counterparty Member
artyMember party
NeFAssetVaIueI 1 Net Asset Value Indicator
ndicator

1" Valencia
ReferenceTradi 1 ,2, Bilbao Reference Trading Venue
ngVenue 4’ Barcelona

‘8’ Madrid
O.utstandlngCa 8 Outstanding Capital
pital
Z'rStTrad'”gDat 4 First Trading Date
SettlementSyste See Table 16 - Settlement System in

1 Settl t Syst
m “BMEGate Codification Tables” ettiement System
NumberOfDeci 1 Number of Decimals
mals
NumberGfHold 4 Number of Holders
ers

i h )
?el;tstandlngs a 4 Outstanding Number of Shares
Mini Auth
) 'NIMUMAUENO 4 Minimum Authorized Shares
rizedShares
MinimumCapita
| P 8 Minimum Capital
LastAdmissionD
153! 4 Last Trading Date
ate
BarrierReturn 8 Barrier Return
InvestmentFun 80 Investment Fund Manager Denomination
dManager
EffectiveAmoun . )
tFiltersRoutedO 3 Effective amount for filters for routed
orders
rders
OrdngumberO 1 Number of Decimals in Order Entry
fDecimals
InvestmentFun 1 Investment Fund Class
dClass
MasterFundNa 80 Master Fund Name
me
InvestmentFun Investment Fund Management Compan
dManagementC 80 9 pany
Name
ompany
InvestmentFun 80 Investment Fund Depository Entity Name
dDepository P Y y
InvestmentFun
dCategory 80 Investment Fund Category
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Valid values

Description

InvestmentFun

Investment Fund Minimum Subscription

dMinimumSubs A 8 Amount
criptionAmount
Inv'es'tmentFurl Investment Fund Minimum Maintenance
dMinimumMain A 8
Amount
tenanceAmount
InvestmentFun .
dCutOffTime T 8 Investment Fund Cut Off Time
NAVCommunica =D+
. c 1 2'=D+2 Net Asset Value Communication Term
tionTerm
‘3'=D+3
InvestmentFun
dNumberOfDec U 1 Investment Fund Number of Decimals
imals
CommodityDeri S: Commodity derivative
. . y c 1 N: Non derivative Commodity Derivative Indicator
vativelndicator o
D: Derivative
Doublevolumec F 1 Double Volume Cap Reached
apReached
ADT A 8 Average Daily Turnover
BaseProduct C 4 Base Product
SubProduct cC 4 SubProduct
El:;therSubProd C 4 Further SubProduct
ADNT A 8 Average Daily Number of Trades
Rul
e TICKDESC

1 1/1 ONumdeci

P < 50€: 1/1QNumdec
P >= 50€:

2 5/1 ONumdeci

5/1 oNumdeci

4 P < 10€:
1/10Numdeci

10€ <= P > 50€:
5/10Numdeci

50€ <= P > 100€:
1/10Numdeci-1

P >=100¢€:
5/10Numdeci-1

5 According Tick Size
Table in ESMA RTS-
11. Tick size
depends on
Average daily
number of

w

PriceTickRule u 1 Price Tick rules for security
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Valid values Description

transactions
(ADNT)

6 According Tick Size
Table in ESMA RTS-
11. ADNT is
assumed to be
always 0.

7 According Tick Size
Table in ESMA RTS-
11. ADNT is
assumed to be
always above 9000

Ecr:lderlylngSym c 22 Underlying Symbol
UnderlyingISIN  C 12 Underlying ISIN Code
UnderlyingCurr c 3 Underlying Strike Currency
ency
MinimumDispla o .
4 Minimum Display Volume
yQty Q play
getaHSerwceFIa F 1 Availability of Retail Service for the security
SelfMatchPreve - Indicates whether the security admits self-
ntion match prevention
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5.4.4.2 FixedIncome

T
:: Valid values Description
e
MessageSize u 2 Length of message, including this field
MessageType U 1 Message type
SequenceNu u 4 Message sequence number
mber
See Table 2 - MIC Codes in .
MarketID ¢ 4 “BMEGate Codification Tables” Operating MIC Code
MarketSegme See Table 2 - MIC Codes in
ntID ¢ 4 “BMEGate Codification Tables” Segment MIC Code
SecurityCode u 4 Instrument (or Book) code
Symbol c 22 Symbol
SymbolISIN cC 12 Instrument ISIN
Finantial Instrument Short
FISN Cc 35 FISN
Name according ISO 18774
IssuerlLEI Cc 20 Issuer LEI
. See Table 5 - Security Groups in .
securityGroup €2 “BMEGate Codification Tables” Security group
CFICode cC 6 CFICode
: See Table 6 - Security type in .
SecurityType ¢ 2 “BMEGate Codification Tables” Security type
MaturityDate D 4 Expiration date
IssueDate D 4 Date security issued
ContractMulti A 8 Conversion factor between price units and
plier monetary units
LISpre A 8 LIS pretransparency threshold
SSTIpre A 8 SSTI pretransparency threshold
LISpost A 8 LIS posttransparency threshold
SSTIpost A 8 SSTI posttransparency threshold
LiquidInstrum F 1 Liquid Instrument
ent
AdmissionReq . . .
UestedBylssu F 1 §ecur|ty request for admission to trading by the
issuer
er
MinTradeVol Q 4 Minimum Tradeable Volume
RoundLot Q Lot Size
Currency c 3 According ISO 4217 Currency code
Modality mask
A\ i -
ModalityMask B 4 > 2”A(ModalityCode - 100)

ModalityCode valid values are the
TradingSessionID values listed in Table 25 -
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th

Valid values

Description

TradingSessionID in “BMEGate Codification
Tables”

SecurityDescri

. Cc 80 Security Description
ption
TradingObliga o1 Trading obligation. Indicates whether the security
tion has to be traded in a regulated exchange
SecurityName C 40 Security Name
1" = Active
SecurityStatus C 1 ‘2" = Inactive (Provissionaly Security Status
assumed)
CouponPaym D 4 Coupon Payment Date
entDate
MinPricelncre P 8 Minimum Price Increment
ment
NumberOfDec u 1 Number of Decimals
imals
OrderNumber
1 N f Decimals i Ent
OfDecimals u umber of Decimals in Order Entry
CouponRate R 8 Coupon Rate
Issuer 12 Issuer
See Table 13 - Valid values for
TradingScope B 1 the Trading Scope in “BMEGate  Trading Scope
Codification Tables”
FirstTradingD D 4 First Trading Date
ate
SettlementSys See Table 16 - Settlement
tem > ¢ 1 System in “BMEGate Settlement System
Codification Tables"
Maturity P 8 Maturity Price
CouponPeriod
icityp u 1 Coupon Periodicity in Number of Months
Benchmark F o1 Benchmark
Strippable F o1 Strippable
Volumelssued A 8 Volume Issued
AliveVolume A 8 Alive Volume
F - Fixed
CouponType c 1 V -Variable Coupon Type
- N/A
CpuponQuota F o1 Coupon Quotation
tion
AccruedIntere
stCalculationP C 1 1" = Real base Accrued Interest Calculation Procedure
rocedure
NextRedempti
P D 4 Next Redemption Date
onDate
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Valid values Description

RN = Nominal reduction
UN = Redemption at maturity

Ti/ipeOfRedem c 2 VE = Call redemption Type Of Redemption
ption VT = Put redemption

VL = Call and Put redemptions
Facial R 8 Facial

‘0’ -30/360 (US-NASD)
1" - Actual/Actual

CalculationMe 2'- Actual/360
thod c 1 ‘3" - Actual/365 Calculation Method
‘4’ - 30/360 (European)
‘5" - If days to maturity <=365:
Actual/360 else Actual/365
DateLastCoup .
onWasPaid D 4 Date Last Coupon Was Paid
SNDB: senior
MZZD: mezzanine
BondSeniorit C 4 Bond Seniorit
ond>eniority SBOD: subordinated ond >eniority
JUND: junior
InterestAccru D 4 Start date for the coupon yield
alDate
StartDate D 4 Value date
. "1'=Price .
PriceType c 1 =Rate Price Type
)S(preadToInde R 8 Spread To Index
BenchmarkCu \I/DVAI\E\IE?(
rvePointsUnit C 4 MNTH Benchmark Curve Point for Index term. Units
> YEAR
BenchmarkCu Benchmark Curve Point for Index term. Number
rvePointsValu U 1 )
of units
e
Bench k
er?c markSe C 25 Benchmark Security ID
curitylD
A dint
ccruedintere R 8 Accrued Interest Rate
stRate

Sensitivity: C1 Public 55



SMLC

BOLSAS Y MERCADOS ESPANOLES

X

a SIX company

5.4.4.3 Derivatives

Valid values

Description

2AessageS|z u 2 Length of message, including this field
MessageTy u 1 Message type
pe
SequenceN
u 4 Message sequence number
umber
See Table 2 - MIC Codes in “BMEGate .
MarketID Cc 4 Codification Tables” Operating MIC Code
MarketSeg See Table 2 - MIC Codes in “BMEGate
mentID c 4 Codification Tables” Segment MIC Code
iecurltyCod u 4 Instrument (or Book) code
Symbol c 22 Symbol
SymbolISIN C 12 Instrument ISIN
Finantial Instrument Short Name
FISN C 35 FISN
according ISO 18774
IssuerLEI c 20 Issuer LEI
SecurityGro See Table 5 - Security Groups in .
c 2 Underlying code
up “BMEGate Codification Tables” ying
. See Table 8 - Product families in . .
FamilyCode C 5 "BMEGate Codification Tables” Family of instruments code
See Table 10 - CFICode in "BMEGate
CFiCode c 6 Codification Tables"” CFiCode
SecurityTyp See Table 6 - Security type in “BMEGate .
e ¢ 2 Codification Tables” Security type
M ityD
o aturitybat D 4 Expiration date
IssueDate D 4 Date security issued
ContractMu A 8 Conversion factor between price units and
Itiplier monetary units
LISpre A 8 LIS pretransparency threshold
SSTIpre A 8 SSTI pretransparency threshold
LISpost A 8 LIS posttransparency threshold
SSTIpost A 8 SSTI posttransparency threshold
LiquidInst
quidinstru F o1 Liquid Instrument
ment
AdmissionR
Security request for admission to trading by
equestedBy F 1 .
the issuer
Issuer
IlVIlnTradeVo 4 Minimum Tradeable Volume
RoundLot Q Lot Size
Currency c 3 According ISO 4217 Currency code
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Valid values

Description

Modality mask

Y 2MModalityCode - 100)

ModalityMa B 4
sk ModalityCode valid values are the
TradingSessionID values listed in Table 25 -
TradingSessionID in “BMEGate Codification
Tables”
SgcurnyDes Cc 80 Security Description
cription
. . Trading obligation. Indicates whether the
TraQ|ngObI| F o1 security has to be traded in a regulated
gation
exchange
SecDescript . . I
ion c 20 Underlying security description
Underlying .
c 22 Underlying Asset
Asset ying
SecuritySub See Table 9 - Type of strategy in
c 12 Strategy type
Type “BMEGate Codification Tables” 9y typ
MaturityMo .
c 8 Maturit
nthYear aturtty
StrikePrice P 8 Exercise price. Only present for warrants
StrikeValue A 8 Tradlr?g Unit. Number of shares for each
security
Security version number, provided to
OptAttribut unty version nu provi
o c 1 support versioning of securities as a result
of corporate actions or events
MinPricelnc P 8 Minimum Price Increment
rement
UnitOfMeas c 20 Unif of Measure
ure
settiMetho -, C-Cash Settlement Method
d P - Physical
ExerciseStyl A - American
o e E - European Exercise Style (Options)
V - European Automatic
¢ - call Indicates whether th ntract i t or
PutOrCall c 1 P - Put ca”ca e whetherthe contractis aput ora
O - Other
FlexibleIndi Y - Flexible . . .
cator c 1 N - Standard Flexible Expiry Indicator
LastTrading .
Day D 4 Last Trading Day
Numberof u 1 Number of Decimals
Decimals
OrderNumb
erOfDecima U 1 Number of Decimals in Order Entry
Is
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Valid values

Description

Adjustment

E - Extraordinary dividend adjustments

<Rule c 1 only Adjustments rule
T - Total
MaximumO A 8 Nominal limit cap above which orders are
rderSize not permitted
SelfMatchPr oo Indicates whether the security admits self-
evention match prevention
Commodity S: Commodity derivative
DerivativeIn C 1 N: Non derivative Commodity Derivative Indicator
dicator D: Derivative
StockWhen
Underlyingl C 22 Stock when Underlying is a Dividend
sDividend
EaseProduc cC 4 Base Product
SubProduct C 4 SubProduct
FurtherSub CcC 4 Further SubProduct
Product
BaseCurren c 3 Base currency
cy
QuotedCurr c 3 Quoted currency
ency
MaturityMo (1) i :\D/I:r;ths
nthYearIncr C 1 o ; Weyeks MaturityMonthYear Increment Units
ementUnits .
3'=Years
StartMaturit . "
yMonthYear c 8 Maturity Interval Initial Date
EndMaturit )
yMonthvear c 8 Maturity Interval End Date
MaturityMo
y Number of MaturityMonthYear Increment
nthYearIncr U 1 .
Units
ement
Underlying .
Symbol c 22 Underlying Symbol
gl';\lde”y'”gl c 12 Underlying ISIN Code
Underlying . .
Currency c 3 Underlying Strike Currency
Underlying
Securitylssu C 20 Underlying Security Issuer LEI

erLEI

xRollingClo
singType

M: Market (Default value ). Value to be
used in FLEX xRolling with a closed
expiry date and no possibility to modify
it.

1: By buyer

2: By seller

xRolling Closing Type
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Valid values

Description

A: By both
S: €STR (Default value for non-FLEX
xRolling)
xRollingRef F: FISAnalitics
erenceBuye C 1 M: MEFF rate xRolling reference financing buyer rate
rRate 0: Zero
“ N/A (usedin FLEX, in the financing
leg)
xRollingBuy o ¢ e 1100.0000% a 100.0000% xRolling buyer rate markup
erMarkup
S: €STR
F: FISAnalitics
xRollingRef M: MEFF rate (default value for non-
erenceSelle C 1 FLEX xRolling) xRolling reference financing seller rate
rRate 0: Cero
“ N/A (usedin FLEX, in the financing
leg)
XRollingSell R 8 De-100.0000% a 100.0000% xRolling reference financing seller rate
erMarkup
xRollingDivi
dendPercen R 8  0.00-100.00 xRolling Dividend payment percentage
tage
xRollingDivi
dendPayDa U 2  0-999 xRolling Dividend Payment Date difference
teDiff
1LegSymboI c 22 Symbol in strategy or time spread
I;gRatloQt Q 4 Ratio in strategy or time spread
) ‘1" - Buy I .
LegSide1 c 1 - Sel] Side in strategy or time spread
LegPrice1 P 8 Price in strategy or time spread
;egSymboI c 22 Symbol in strategy or time spread
I);;gRatloQt Q 4 Ratio in strategy or time spread
. "1" - Buy S .
LegSide2 c 1 > Sel] Side in strategy or time spread
LegPrice2 P 8 Price in strategy or time spread
IéegSymboI c 22 Symbol in strategy or time spread
)I;ggRatloQt Q 4 Ratio in strategy or time spread
. "1" - Buy . .
LegSide3 c 1 > - Sel] Side in strategy or time spread
LegPrice3 P 8 Price in strategy or time spread
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Valid values Description

:egSymboI c 22 Symbol in strategy or time spread
I);‘elgRatioQt Q 4 Ratio in strategy or time spread
LegSide4 c 1 ; _sBelﬁ/ Side in strategy or time spread
LegPrice4 P 8 Price in strategy or time spread
IéegSymboI c 22 Symbol in strategy or time spread
)I;:gRatioQt Q 4 Ratio in strategy or time spread
LegSide5 c 1 ; _SBeLljly Side in strategy or time spread
LegPrice5 P 8 Price in strategy or time spread
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5.4.5 Security Status (MsgType = 0x66)

Message sent by the server to inform on the status of one security.

. Ty Len . .. R R D
Field pe gth Valid values Description E V E
MessageSize T L.ength of message, including this «

field
MessageType u 1 Message type X X X
SequenceNumber U 4 Message sequence number X X X
SecurityCode U 4 Instrument (or Book) code X X X
TransactionDateA T 3 Transaction Date and Time in X x x
ndTime nanoseconds since 1-jan-1970 UTC
ReferencePrice P 8 Reference price X X
StaticPrice P 8 X
DynamicPriceOscil .
ationPercentage R 8 Percentage of dynamic range X
I?yr?amlcRangeMuI U 1 "
tiplier
,;\uctlonTnggerPrlc P 8 X
AuctionEndTime T 8 Actu.al UTC time for the end of the «
auction

Ia_::(lmdatlveValueD D 4 Date of the Net Asset Value X
BonusWarrantsWit F 1 Indicates whether the bonus is «
hActiveBonus active or not (bonus)

17 = Ready to trade

18 = Not available for

. . trading

SecurityTradingSta
tus y g u 1 19 = Not Traded on this Security Trading Status X X X

Segment

20 = Unknown or Invalid

21 = Pre Open

0 = No auction

100 = Manual auction

101 = Opening auction is

extended
AuctionOrigin u 1 Auction type X

9 102 = Closing auction is yp

extended

103 = Volatility auction

200 = Other

0 = Not halted

100 = Halted by Regulator
NonAvailabilityRea U1 101 = Halted by Market Reason security halted % x

son Surveillance
102 = Knock-out
103 = Knock-in pending
‘0" = Specialist/s non

c 1 exempted Type of exemption X
1" = Specialist/s exempted in

ExemptionSituatio
n
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. Ty Len q .. R R D
Field pe gth Valid values Description E V E
the buy side
‘2" = Specialist/s exempted in
the sell side
‘3" = Specialist/s exempted in
both sides (buy and sell)
BlockOscilationPer 3 Price fluctuation on bid/ask
centage spread midpoint for agreed blocks
HighLimitPrice P High limit price X X X
LowLimitPrice P Low limit price X X X
LiquidativeValue P Net Asset Value X
. P - Percentage .
StaticRangeType C 1 T - Price Static range type X X
OrderStaticRange P 8 Percentage of static range X X
BlockStaticRange P 3 Static range for parametrised « X

blocks
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5.4.6 Family Status (MsgType = 0x89)

Message sent by the server in the Derivatives environment to inform about the status a Family of
products.

Field Ty Leng Valid values Description

pe th
MessageSize u 2 Length of message, including this field
MessageType U 1 Message type
SequenceNumber U 4 Message sequence number
SecurityGroup C 2 Underlying code (derivatives)
FamilyCode C 5 Family of instruments code (derivatives)
TransactionDateA T 8 Transaction Date and Time in nanoseconds
ndTime since 1-jan-1970 UTC

17 = Ready to trade
18 = Not available for

trading
SecurityTradingSt 20 = Unknown or Invalid . .
atus U 1 21 = Pre Open Security Trading Status

23 = Fast Market

100 = Extraordinary Market

Conditions

0 = Not halted

100 = Halted by Regulator
NonAvailabilityRe 101 = Halted by Market
ason Surveillance

102 = Knock-out

103 = Knock-in pending

Reason security halted
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5.4.7 Order Book Clear (MsgType = 0x81)

Message sent by the UDP full-depth server whenever the information about order prices must be
reset. In particular, it is sent by the server when the trading mode changes from auction to open
market and vice versa. During auctions, only the Top-of-book message is used. Whereas during open
market, the client application can build top-of-book based on the information about all active orders
Order Market Pre-Transparency Information (Msg Type = 0x03).

Field Type Length Description

MessageSize u 2 Length of message, including this field
MessageType U 1 Message type

SequenceNumber U 4 Message sequence number

SecurityCode U 4 Instrument (or Book) code
TransactionDateAndTime T 8 Transaction Date and Time in nanoseconds

since 1-jan-1970 UTC
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5.4.8 Top-of-book (Msg Type = 0x82)

Used by the UDP Servers to communicate Top-of-book price information during auctions. When there
is an indicative match price, the fields BidPx1 and AskPx1 will have the same value.

Used also by the UDP first level top-of-book Servers to communicate Top-of-book price information
during open market.

At any time, having a volume 0, implies that there are no bids or offers to be published. In that case the
corresponding price will also be published as 0.

A price equals to -9223372036854775808 (0x8000000000000000) is used to notify the volume
corresponding to Market orders.

This message is sent through the UDP channels C/D. Prices corresponding to orders only for retailers -
indicated in this way by the Capacity Indicator in the order’s client data parameters-, coming from Retail
Service Specialists, are not included in this message.

Field Zyp Ir_‘engt Description E 5 ED
MessageSize u 2 Length of message, including this field X X X
MessageType U 1 Message type X X X
SequenceNumber U 4 Message sequence number X X X
SecurityCode U 4 Instrument (or Book) code X X X
TransactionDateAndT T 8 Transaction Date and Time in nanoseconds since 1-jan- < x
ime 1970 UTC

BidOrders1 u 2 Buy number of orders X X X
BidSize1 Q 4 Buy volume X X X
BidPx1 P 8 Buy price X X X
AltBidPx1 P 8 Alternate buy price 1 X
AskOrders1 u 2 Sell number of orders X X X
AskSize1 Q 4 Sell volume X X X
AskPx1 P 8 Sell price X X X
AltSellPx1 P 8 Alternate sell price 1 X

5.4.9 Top-of-book Retail (Msg Type = 0x91)
Specific message for the Retail Service. This message is sent through the UDP channels G/H.
Shares the same layout as the previous message Top-of-book (Msg Type = 0x82).

Best prices for retailers are provided. Values of fields BidOrders1/AskOrders1 and BidSize1/AskSize1
include orders and volumes both for retailers and general orders.
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5.4.10 Top-of-book 5 levels (Msg Type = 0x83)

Used by the UDP 5 level top-of-book Servers to communicate Top-of-book price information during open
market. During auctions, only the first level is shown, and therefore this message is not published, and
the message Top-of-book (Msg Type = 0x82) is used instead.

At any time, having a volume 0O, implies that there’s no bids or offers to be published. In that case the
corresponding price will also be published as 0.

A price equals to -9223372036854775808 (0x8000000000000000) is used to notify the volume

corresponding to Market orders.

This message is sent through the UDP channels E/F. Prices corresponding to orders only for retailers -
indicated in this way by the Capacity Indicator in the order’s client data parameters-, coming from Retail
Service Specialists, are not included in this message.

Field :yp Ir_‘engt Description E 5 ED
MessageSize u 2 Length of message, including this field X X X
MessageType U 1 Message type X X X
SequenceNumber U 4 Message sequence number X X X
SecurityCode U 4 Instrument (or Book) code X X X
TransactionDateAndT T 8 Transaction Date and Time in nanoseconds since 1-jan- < x
ime 1970 UTC

BidOrders1 u 2 Buy number of orders X X X
BidSize1 Q 4 Buy volume X X X
BidPx1 P 8 Buy price X X X
AltBidPx1 P 8 Alternate buy price 1 X
AskOrders1 u 2 Sell number of orders X X X
AskSize1 Q 4 Sell volume X X X
AskPx1 P 8 Sell price X X X
AltSellPx1 P 8 Alternate sell price 1 X
BidOrders2 u 2 Buy number of orders level 2 X X X
BidSize2 Q 4 Buy volume level 2 X X X
BidPx2 P 8 Buy price level 2 X X X
AltBidPx2 P 8 Alternate buy price 2 X
AskOrders2 U 2 Sell number of orders level 2 X X X
AskSize2 Q 4 Sell volume level 2 X X X
AskPx2 P 8 Sell price level 2 X X X
AltSellPx2 P 8 Alternate sell price 2 X
BidOrders3 u 2 Buy number of orders level 3 X X X
BidSize3 Q 4 Buy volume level 3 X X X
BidPx3 P 8 Buy price level 3 X X X
AltBidPx3 P 8 Alternate buy price 3 X

Sensitivity: C1 Public

66



BME »

BOLSAS Y MERCADOS ESPANOLES

a SIX company

AskOrders3 u 2 Sell number of orders level 3 X X X
AskSize3 Q 4 Sell volume level 3 X X X
AskPx3 P 8 Sell price level 3 X X X
AltSellPx3 P 8 Alternate sell price 3 X

BidOrders4 U 2 Buy number of orders level 4 X X X
BidSize4 Q 4 Buy volume level 4 X X X
BidPx4 P 8 Buy price level 4 X X X
AltBidPx4 P 8 Alternate buy price 4 X

AskOrders4 u 2 Sell number of orders level 4 X X X
AskSize4 Q 4 Sell volume level 4 X X X
AskPx4 P 8 Sell price level 4 X X X
AltSellPx4 P 8 Alternate sell price 4 X

BidOrders5 U 2 Buy number of orders level 5 X X X
BidSize5 Q 4 Buy volume level 5 X X X
BidPx5 P 8 Buy price level 5 X X X
AltBidPx5 P 8 Alternate buy price 5 X

AskOrders5 u 2 Sell number of orders level 5 X X X
AskSize5 Q 4 Sell volume level 5 X X X
AskPx5 P 8 Sell price level 5 X X X
AltSellPx5 P 8 Alternate sell price 5 X

5.4.11 Top-of-book Retail 5 levels (Msg Type = 0x92)
Specific message for the Retail Service. This message is sent through the UDP channels I/).

Sent by the server immediately after a message Top-of-book 5 levels (Msg Type = 0x83). Best 5 prices
for retailers are provided. Values of fields BidOrders/AskOrders and BidSize/AskSize include orders and
volumes both for retailers and general orders.

Shares the same layout as the previous message Top-of-book 5 levels (Msg Type = 0x83).
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5.4.12 Order Market Pre-Transparency Information (Msg Type = 0x03)
Used by the Server to communicate information about all active visible orders.

During a session, any order is uniquely identified by the SecondaryOrderID. Whenever there is a
change in an order, a new Order Market Pre-Transparency Information (Msg Type = 0x03) message
will be received.

Field :;i It.:ng :’I:::ls Description E 3 ED
MessageSize u 2 Length of message, including this field X X X
MessageType U 1 Message type X X X
SequenceNumber U 4 Message sequence number X X X
SecurityCode U 4 Instrument (or Book) code X X X
TransactionDateA T 3 Transaction Date and Time in nanoseconds since «
ndTime 1-jan-1970 UTC

SDecondaryOrderI u 4 System Order Number X X
EntryDate D 4 il);srtr:atr)r;rovrvtiirair;tigwgzge (when System Order “
RetailFlag F 1 Order/Quote only for retailers X
Side c 1 ; i SBe‘fly Side X X
Priority u 4 Priority X X
Price P 8 Limit price X X
DisplayQty Q 4 Visible pending volume X X
AltPrice P 8 Yield or percent of par X
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5.4.13 Order Cancellation Market/Member (Msg Type = 0x01)
Used by the Server to communicate information order cancellation.

The same message is used in Full-Depth data feeds (for order cancellations of any user), in the Order
Entry Server (for cancellations of user orders) and in the Market & Order Server (for order cancellations
of any user).

During a session, any order is uniquely identified by the SecondaryOrderID. Whenever there is an order
cancellation, the Order Cancellation message will be received.

Field :;i It.:ng x:II:Jis Description :3 s ED
MessageSize u 2 Length of message, including this field X X X
MessageType U 1 Message type X X X
SequenceNumber U 4 Message sequence number X X X
SecurityCode U 4 Instrument (or Book) code X X X
TransactionDateA T 3 Transaction Date and Time in nanoseconds since X x
ndTime 1-jan-1970 UTC

SDecondaryOrderI u 4 System Order Number X X X
EntryDate D 4 ’S:l);srtnet;nerovrvciesraesr;ti;);g:;e (when System Order % x
RetailFlag F 1 Order/Quote only for retailers X

Sensitivity: C1 Public 69



BME »

BOLSAS Y MERCADOS ESPANOLES

a SIX company

5.4.14 Quote Market Pre-Transparency Information (Msg Type = 0x07)
Used by the Server to communicate information about active quotes.

In a session, a Quote is univoquely identified by its two orders: SecurityCode and SecondaryOrderID
(buy order) and SecondaryOrderID2 (sell order).

During a session, the two orders within a quote are uniquely identified by the combination of
SecurityCode, EntryDate (which in this case is always the SessionDate, and therefore it is not sent) and
SecondaryOrderID. Whenever there is a change in a quote order, a Quote Market Pre-Transparency
Information (Msg Type = 0x07) will be received.

In this message, all fields with the suffix 2 refer to the sell order, and the ones without the suffix refer
either to both legs or the buy order.

Leng  Valid Description R R D

e th values F V E
MessageSize u 2 Length of message, including this field X X X
MessageType U 1 Message type X X X
SequenceNumber U 4 Message sequence number X X X
SecurityCode U 4 Instrument (or Book) code X X X
TransactionDateAn T 8 Transaction Date and Time in nanoseconds since X x
dTime 1-jan-1970 UTC
SecondaryOrderID U 4 System Order Number X X X
;econdaryOrderID u 4 System Order Number X X X
RetailFlag F 1 Order/Quote only for retailers X
Priority u 4 Priority X X X
Price P 8 Limit price X X X
DisplayQty Q 4 Visible pending volume X X X
AltPrice P 8 Yield or percent of par X
Priority2 U 4 Priority X X X
Price2 P 8 Limit price X X X
DisplayQty2 Q 4 Visible pending volume X X X
AltPrice2 P 8 Yield or percent of par X
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5.4.15 Quote Cancellation Market/Member (Msg Type = 0x05)

Used by the Server to communicate information about quote cancellation.

The same message is used in Full-Depth data feeds (for quote cancellations of any user), in the Order
Entry Server (for cancellations of user quotes) and in the Market & Order Server (for quote cancellations

of any user).

Field l’yp It.ﬁng :II:II::ZS Description :3 s ED
MessageSize u 2 Length of message, including this field X X X
MessageType U 1 Message type X X X
SequenceNumber U 4 Message sequence number X X X
SecurityCode U 4 Instrument (or Book) code X X X
TransactionDateAn T 8 Transaction Date and Time in nanoseconds since % X
dTime 1-jan-1970 UTC

SecondaryOrderID U 4 System Order Number X X X
gecondaryOrderID U 4 System Order Number X X X
RetailFlag F 1 Order/Quote only for retailers X
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5.4.16 Trade Market Post-Transparency Information Top-of-book (Msg Type = 0x10)

Used by the server to communicate trade information related to trades resulting from order matching
in channels C/D and E/F. It is also used in channels A/B when the trade is the result of order matching
at the end of an auction period (where only top-of-book information is shown).

Le

ng Valid values Description
th

MessageSi Length of message,
ze u 2 including this field XX
MessageT
pe gely u 1 Message type X X X
SequenceN
au u 4 Message sequence number X X X
umber
SecurityCo
de unty u 4 Instrument (or Book) code X X X
Transactio Transaction Date and Time in
nDateAndT T 8 nanoseconds since 1-jan- X X X
ime 1970 UTC
MarketSeg cC 4 MIC Code X X X
mentID
TradingSes See Table 25 - TradingSessionID in .
u 1 Trading mode
sionID “BMEGate Codification Tables” ' o X
ngatChI u 4 System Trade Number X X X
See Table 4 - Trade types in “BMEGate
TradeType C 1 Trade type X X X
yp Codification Tables” P
LastPX P 8 Trade price X X X
LastQty Q 4 Current trade volume X X X
GrossTrade A 8 Premium / Trade amount X X X
Amt
1" Trade during Open Market
‘2' Trade during Opening Auction
‘3' Trade during Closing Auction
Designatio ‘4’ Trade during volatility auction
n 9 c 1 ‘5' Trade during manual auction Trade situation X X X
‘6’ Trade during opening auction extension
‘7' Trade during closing auction extension
‘8" Trade during closing price trading
period
‘0": Continuous Auction
‘3": Quote Driven Market
MarketMec ‘4": Dark Order Book .
hanism c 1 1" Off Book Market Mechanism X X X

‘5": Periodic Auction (fixing)
‘6": Request for Quotes. (RFQ)
AlgoFlag F o1 Flag ALGO RTS1 Algorithmic flag indicator X X X
See Table 15 - Bolsa code belonging to the
c 1 member (buy side) in “BMEGate
Codification Tables”

BuyerBolsa
Code

Stock Exchange code of the
buyer
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T
Le

'3; ng Valid values Description

e
AltLastPX P 8 Trade yield or percent of par  x
AccruedInt

A 8 Accrued Interest amount X
erestAmt
AccruedInt

P 8 Interest rate of coupon X
erestRate
Sett|Date D 4 Settlement date X X
Transactio c 1 D: Dark trade « X x
nCategory Y: XFPH Exchange for Physicals

Z: TPAC Package trade

StrategyTr U 4 System Trade Number of the «
dMatchID time-spread or strategy
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5.4.17 Trade Market Post-Transparency Information Full-Depth (Msg Type = 0x11)
Used by the server to communicate trade information related to trades resulting from order matching.

The message also contains the situation in which the relevant orders will remain in the books. Therefore,
the client application must update order book status with this message.

In this message, all fields with the suffix 2 refer to the sell order, and the ones without the suffix refer
either to both legs or the buy order.

Le

ng Valid values Description
th

MessageSi U 2 Le.ngth of message, including < X x
ze this field
M T
peessage y u 1 Message type X X X
Sequence
Number u 4 Message sequence number X X X
chuntyCo u 4 Instrument (or Book) code X X X
Transactio Transaction Date and Time in
nDateAndT T 8 nanoseconds since 1-jan-1970 x x X
ime uTC
Marketseg ., MIC Code X X x
mentID
TradingSes See Table 25 - TradingSessionID in .
sionID U “BMEGate Codification Tables"” Trading mode X XX
'grdMatchI u 4 System Trade Number X X X

See Table 4 - Trade types in “BMEGate
TradeType C 1 Codification Tables” Trade type X X X
LastPX P 8 Trade price X X X
LastQty 4 Current trade volume X X X
GrossTrad 8 Premium / Trade amount X X X
eAmt

1" Trade during Open Market

‘2' Trade during Opening Auction

‘3' Trade during Closing Auction

‘4’ Trade during volatility auction
Designatio c o1 15, Trade dur!ng mangal auctlpn Trade situation « X x
n 6’ Trade during opening auction

extension

‘7' Trade during closing auction extension

‘8" Trade during closing price trading

period

‘0" Continuous Auction
MarketMec ‘3" Quote Driven Market .
hanism ¢ 1 ‘4": Dark Order Book Market Mechanism XX

1": Off Book
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Valid values

‘5" Periodic Auction (fixing)
‘6": Request for Quotes. (RFQ)

Description

AlgoFlag F o1 Flag ALGO RTS1 Algorithmic flag indicator X X
See Table 15 - Bolsa code belonging to the
BuyerBolsa e ging Stock Exchange code of the
Code c 1 member (buy side) in “BMEGate buver
Codification Tables” y
AltLastPX P 8 Trade yield or percent of par X
Accruedint A 8 Accrued Interest amount X
erestAmt
Accruedint P 8 Interest rate of coupon X
erestRate
Sett|Date D 4 Settlement date X
Transactio c 1 D: Dark trade « «
nCategory Y: XFPH Exchange for Physicals
Z: TPAC Package trade
StrategyTr U 4 System Trade Number of the «
dMatchID time-spread or strategy
Secondary
OrderID u 4 System Order Number X X
System order entry date
EntryDate D 4 (when System Order Number X X
was assigned)
Priority u 4 Priority X X
Price P 8 Limit price X X
DisplayQty Q 4 Visible pending volume X X
AltPrice P 8 Yield or percent of par X
RetailFlag F o1 Order/Quote only for retailers
Secondary
OrderiD?2 u 4 System Order Number X X
System order entry date
EntryDate2 D 4 (when System Order Number  x X
was assigned)
Priority2 Priority X X
Price2 8 Limit price X X
DisplayQt
5 playQty Q 4 Visible pending volume X X
AltPrice2 P 8 Yield or percent of par X
RetailFlag2 F 1 Order/Quote only for retailers
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5.4.18 Trade, Trade Amendment or Cancellation (MsgType = 0x18)

Sent by the server to inform about a trade produced due to a trade amendment, a cancellation or any
reason other than order matching.

In this message, all fields with the suffix 2 refer to the sell order, and the ones without the suffix refer
either to both legs or the buy order.

Le

ng Valid values Description
th

MessageSiz Length of message, including

e vo2 this field x X
M T
o €ssagetyp u 1 Message type X X X
SequenceN
u 4 Message sequence number X X X

umber
zecurltyCod u 4 Instrument (or Book) code X X X
Transaction Transaction Date and Time in
DateAndTim T 8 nanoseconds since 1-jan-1970 x x X
e UTC
Mark

arketSeg CcC 4 MIC Code X X X
mentID
TradingSess See Table 25 - TradingSessionID in

ionID “BMEGate Codification Tables” Trading mode X X X

u
TrdMatchID U 4 System Trade Number X X X
c See Table 4 - Trade types in “BMEGate

TradeType ! Codification Tables” Trade type XXX
LastPX P Trade price X X X
LastQty Q Current trade volume X X X
GrossTrade 8 Premium / Trade amount X X X
Amt

1" Trade during Open Market

‘2" Trade during Opening Auction

‘3’ Trade during Closing Auction

‘4’ Trade during volatility auction

‘5" Trade during manual auction
Designation C 1 ‘6’ Trade during opening auction Trade situation X X X

extension

‘7' Trade during closing auction

extension

‘8" Trade during closing price trading

period

‘0" Continuous Auction

‘3 Quote Driven Market
Ma.rketMech c 1 ‘4": Dark Order Book Market Mechanism X X x
anism “1". Off Book

‘5" Periodic Auction (fixing)
‘6": Request for Quotes. (RFQ)
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Valid values Description

AlgoFlag

Flag ALGO RTS1 Algorithmic flag indicator X

BuyerBolsaC

See Table 15 - Bolsa code belonging to

the member (buy side) in “BMEGate stock Exchange code of the

ode Codification Tables” buyer
AltLastPX Trade yield or percent of par X
A I

ccruedinte Accrued Interest amount X
restAmt
Accruedinte Interest rate of coupon X
restRate
SettIDate Settlement date X

Transaction

N

D: Dark trade

Category Y: XFPH Exchange for Physicals
Z: TPAC Package trade
StrategyTrd System Trade Number of the
MatchID time-spread or strategy
LastChange Indicates if this trade changes
Flag the instrument Last price
EENC_RFPT_ 6: BENC fnedr}zztrgizl\;'a;Reference Price
9 3: RFPT (6rdenes mid-point)
z;ad?teiz:cec 5: NPFT NPFT or TNCP flag X
6: TNCP
PreTradeTra O sflévalver
nsparencyW 1: 01LQ Pre-trade transparency waiver X
atver 2: PRIC (operaciones VWAP)
DeferralWai 6: LRGS .
ver 7:1LQD Deferral Waiver X
8: SIZE
‘" no deferral
1: Limited details trade "LMTF".
2: Daily aggregated trade "DATF".
3: Volume omission trade "VOLO"
4: Four weeks aggregation trade "FWAF"
PostDeferral 5: Indefinite aggregation trade "IDAF

PublicationT C

ype

6: Volume omission trade. Eligible for
subsequent enrichment in aggregated
form "VOLW".

7: Full details of previous LMTF "FULF".
8: Full details of previous DATF "FULA".
9: Full details of previous VOLO "FULV".
A: Full details of previous FWAF "FULJ".
B: Full details of previous VOLW "COAJ".

Post-deferral publication type X
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Le
ng Valid values Description
th
PublishDate Publication Dat‘e and Time in
. 8 nanoseconds since 1-jan-1970 X
AndTime
uTC
TradeDate T 8 Trade date and time X
TradeSessio 4 Trade Session Date X
nDate
SettlDate2 D 4 Settlement date of the second
leg
Amount to be settled at the
EndCash A 8
end of the Repo Trade
VolumeFloat V 8 Volume with decimal places
SICAVFundC "1" = Buyer Indicates the side of the
ounterparty C 1 ‘2" =Seller Counterparty memberin a
Side ‘= N/A SICAV or Mutual Fund
AmendedTr c 1 See Table 4 - Trade types in “BMEGate Trade type of the «
adeType Codification Tables” amended/cancelled trade
System Trade Number of the
ExecRefID uo4 amended/cancelled trade X
AmendedTr Date of the amended/cancelled
4 X
adeDate trade
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5.4.19 Statistics (MsgType = 0x84)

Message sent by the server to inform about closing prices and other statistics.

Valid values

Description

Length of
. message,
MessageSize including this X
field
MessageType Message type X
SequenceNumb Message
er sequence X
number
. Instrument (or
SecurityCode Book) code
Transaction
. Date and Time
TransactionDat .
eAndTime |r'1 nanqseconds X
since 1-jan-
1970 UTC
DataCount Number of data
values
REPEATING
GROUP
D Average Price
d Previous
forward price
E Published
cash amount
e Order
modality cash
amount
f End of session
indicator
G First
H High
DataCode h Maximum Bid Data field code  x

I Open Interest
(at closing)

J Not published
volume

M Last

N Number of
trades

O Open
Interest
(opening)

Q Previous
Closing Price
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Valid values

Description

DataValue

DT < -

If DataCode value is ...

D Average Price

d Previous forward
price

G First

H High

h Maximum Bid

I Open Interest (at
closing)

M Last

O Open Interest
(opening)

Q Previous Closing Price
Z Low

z Minimum Ask

j Settlement price

k Settlement yield

n Forward price

J Not published volume
V Published volume

v Published volume
order modality

W Volume of Last trade
E Published cash
amount

e Order modality cash
amount

| Volatility

m Delta

R Opening volatility

R Opening
volatility

V Published
volume

v Published
volume order
modality

W Volume of
Last trade

Z Low

Z Minimum Ask
j Closing price
k Closing yield
| Volatility

m Delta

n Forward price

Data field value

X

X
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Valid values Description

f End of session
indicator (0 if not end of
session)

N Number of trades
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5.4.20 Indication of Interest (Msg Type = 0x36)

Used by the Server to notify an indication of interest on a specific instrument.
This functionality is available in Fixed Income and Derivatives.

In Fixed Income this message always notifies about a RFQ request.

In Derivatives the field IOIQltyInd indicates if the message refers to a RFQ request (value ‘H’) or to a
request for orders in the instrument (value ‘M’).

Field .I?é ;:: Valid values Description :} ED
MessageSize U 2 L'ength of message, including this
field
MessageType U 1 Message type X X
SrfssrenceNu u 4 Message sequence number X X
SecurityCode U 4 Instrument (or Book) code X X
TransactionD T 8 Transaction Date and Time in X x
ateAndTime nanoseconds since 1-jan-1970 UTC
I0IID u 4 0 RFQ identifier X X
N = New
IOITransType C 1 C = Cancel Message type X X
R = Replace
"1"=Buy
Side c 1 ‘2" = Sell Side X X
‘7' = Undisclosed
I0IQty Requested indicative volume X X
IOIPrice P 8 Requested indicative price X X
101QltyInd ¢ 1 H=High RFQ requested) Request type X

M = Medium (order requested)

TradingSessio
nID

See Table 25 - TradingSessionID in
“BMEGate Codification Tables”

Trading mode

Sensitivity: C1 Public

82



BME »

BOLSAS Y MERCADOS ESPANOLES

a SIX company

5.4.21 RFQ Market Pre-Transparency information (Msg Type = 0x85)

Used by the server to communicate price information about RFQs.

The contents of the RFQID field match those of the field IOIID in the corresponding Indication of Interest

message.

q Ty Len q . L. R D

Field pe gth Valid values Description FE
Length of message, including this
MessageSize U 2 . g g g
field
MessageType U 1 Message type X X
SequenceNu
d u 4 Message sequence number X X

mber
RFQID u 4 RFQ identifier X X
TradingSessio U See Table 25 - TradingSessionID in Trading mode « X
nID “BMEGate Codification Tables” 9
SecurityCode U 4 Instrument (or Book) code X X
TransactionD T 8 Transaction Date and Time in «
ateAndTime nanoseconds since 1-jan-1970 UTC
MidBuyPrice P 8 Mid price of buying RFQs X X
MidBuyVol
o idsuyvolum Q 4 Mid volume of buying RFQs X X
E;}/RFQsNum u 2 Number of buying RFQs X X
MidSellPrice P 8 Mid price of selling RFQs X X
2/I|dSeIIVOIum Q 4 Mid volume of selling RFQs X X
EZLIRFQSNum u 2 Number of selling RFQs X X
BidOrders1 u 2 Buy number of orders X X
BidSize1 Q 4 Buy volume X X
BidPx1 P 8 Buy price X X
AskOrders1 u 2 Sell number of orders X X
AskSize1 Q 4 Sell volume X X
AskPx1 P 8 Sell price X X
BidOrders2 u 2 Buy number of orders level 2 X X
BidSize2 Q 4 Buy volume level 2 X X
BidPx2 P 8 Buy price level 2 X X
AskOrders2 u 2 Sell number of orders level 2 X X
AskSize2 Q 4 Sell volume level 2 X X
AskPx2 P 8 Sell price level 2 X X
BidOrders3 u 2 Buy number of orders level 3 X X
BidSize3 Q 4 Buy volume level 3 X X
BidPx3 P 8 Buy price level 3 X X
AskOrders3 u 2 Sell number of orders level 3 X X
AskSize3 Q 4 Sell volume level 3 X X
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Field :;i ;:I:l Valid values Description :? ED
AskPx3 P 8 Sell price level 3 X X
BidOrders4 u 2 Buy number of orders level 4 X X
BidSize4 Q 4 Buy volume level 4 X X
BidPx4 P 8 Buy price level 4 X X
AskOrders4 u 2 Sell number of orders level 4 X X
AskSize4 Q 4 Sell volume level 4 X X
AskPx4 P 8 Sell price level 4 X X
BidOrders5 u 2 Buy number of orders level 5 X X
BidSize5 Q 4 Buy volume level 5 X X
BidPx5 P 8 Buy price level 5 X X
AskOrders5 u 2 Sell number of orders level 5 X X
AskSize5 Q 4 Sell volume level 5 X X
AskPx5 P 8 Sell price level 5 X X

5.4.22 News (Msg Type = 0x42)

Used by the Server to communicate a Market Surveillance or system-wide text message.

Field Type Length Validvalues Description

MessageSize u 2 Length of message, including this field
MessageType U 1 Message type

SequenceNumber U 4 Message sequence number

NewsText C 78 News text

Sensitivity: C1 Public
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Private messages are the ones related to order, quote and trade management, and include the following
functionalities:

Setting common order and quote attributes
Order management. Entering, modifying and cancelling orders.

Quote management. Entering, modifying and cancelling quotes (where a quote is the combination of
a buy and a sell limit order on the same security).

Executions. Getting information on matched orders and quotes.

Trades not related to order matching. Getting information on other trades, not related to order
matching, such as cross orders, special trades, trade cancellations and trade amendments.

6.1.1 Order Entry messages summary

The following table displays the private functions and their related messages.
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Market &

Related messages Outbound Order
Server

Order Entry Inbound /

function

Order and Quote Client Data (MsgType =

i setak o S S
arameterg Order and Quote Client Data Parameters 0 X X
P Ack/Nack (MsgType = 0x87)
Setting Delta Protection Parameters (MsgType = I X X
derivatives delta 0x86)
protection
parameters Delta Protection Parameters Ack/Nack 0] X X
(MsgType = 0x88)
Simple new order (MsgType = 0x44) I X X
Simple new order with Client Data (MsgType
I X X
= 0x45)
Simple order modification (MsgType = 0x47) 1 X X
Simple order modification with Client Data I X X
(MsgType = 0x48)
Order Simple Order Status (MsgType = 0x02) @] X X
Management
; I X X
Order cancellation request (MsgType =
0x46)
Order Cancellation Market/Member (Msg 0] X X
Type = 0x01)
Order Cancel Reject (MsgType = 0x39) @] X X
New Quote (MsgType = 0x53) I X X
Quote modification request (MsgType =
I X X
Quote 0x61)
management Quote Status (MsgType = 0x06) @) X X
Quote cancellation request (MsgType = 0x5A) I X X
Quote Cancellation Market/Member (Msg
0] X X
Type = 0x05)
Mass order/quote cancellation (MsgType =
I X X
0x71)
Order Cancellation Market/Member (Msg 0] X X
Type = 0x01)
Mass cancellation  Quote Cancellation Market/Member (Msg 0 X X
Type = 0x05)
Mass order/quote cancellation completion 0 X X
(MsgType = 0x72)
Mass order/quote cancellation reject
0] X X
(MsgType = 0x73)
Execution Private Information 1 Leg Buy 0 X
Trade due to (Order Entry) (MsgType = 0x12)
Order Matchi
raer Matching Execution Private Information 1 Leg Buy 0] X

(Market & Order) (MsgType = 0x13)
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Market &

Related messages Outbound Order
Server

Order Entry Inbound /

function

Execution Private Information 1 Leg Sell

(Order Entry) (MsgType = 0x14) © X
Execution Private Information 1 Leg Sell o X
(Market & Order) (MsgType = 0x15)
Execution Private Information 2 Legs @) X X
(MsgType = 0x17)
Trade, Trade Amendment or Cancellation 1
Leg Buy Private Information (MsgType = @) X X
Trade due to 0x1A)
reasons other
than Order Trade, Trade Amendment or Cancellation 1 0 X X
Matchin Leg Sell Private Information (MsgType =
9 0x1C)
Trade, Trade Amendment or Cancellation 2 0 X X

Legs Private Information (MsgType = 0x1E)

Sensitivity: C1 Public 87



BME K

BOLSAS Y MERCADOS ESPANOLES

a SIX company

6.2.1 Order and quote client data parameters

This functionality allows the client to define up to 65535 combinations of client attributes that will be
used for subsequent orders and quotes sent during the date session through this connection. No
persistence between sessions of this information is performed by the system.

The client application sends an Order and Quote Client Data (MsgType = 0x6F) message, and the server
responds with an Order and Quote Client Data Parameters Ack/Nack (MsgType = 0x87) message.

6.2.2 Derivatives delta protection parameters

In the Derivatives environment a client application can activate this protection for its quotes and orders,
within an underlying asset and contract type, as follows:

— Time period considered for delta protection (between 1 and 60 seconds)
- Total volume of traded contracts

If the trader is not interested in delta protection, “period of time for delta protection” parameter can be
configured with a zero value.

After each trade, a check is performed to ascertain if the aggregated volume on ‘M’ type trades during
the last n seconds (as defined in the corresponding parameter) for the trader, underlying asset, contract
type and account equals or exceeds the one defined in the delta protection.

Once the delta protection filter has been triggered, the delta protection parameters are deactivated and
alltrader's pending orders and quotes on this underlying asset, contract type and account are cancelled.

In order to protect from executions on the fly, no new orders or no new quotes on this underlying asset
and contract type will be admitted until the client application sends a new Delta Protection Parameters
message, reactivating the limits. Sending this message implies setting to zero the trade volume counters
in the corresponding underlying asset and contract type.

It must be taken into account that during auction resolution the delta protection feature doesn’t apply.
6.2.3 Order management

Five different types of message can be sent by the client application: Simple new order (MsgType = 0x44),
Simple new order with Client Data (MsgType = 0x45), Simple order modification (MsgType = 0x47),
Simple order modification with Client Data (MsgType = 0x48) and Order cancellation request (MsgType
= 0x46).

If the order is matched, either partially or completely, a Simple new order (MsgType = 0x44) message
will always precede an Execution Private Information 1 Leg Sell (Order Entry) (MsgType = 0x14),
Execution Private Information 1 Leg Buy (Market & Order) (MsgType = 0x13), Execution Private
Information 1 Leg Sell (Market & Order) (MsgType = 0x15) or Execution Private Information 2 Legs
(MsgType = 0x17) (see 6.2.6).
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Client Appl

1: Simple New Order

Order E ntry Server

L

1.1: Simple Order Status

1.2: E xecution Private Info 1 Leg Buy

Tk R

If the order is not matched, a Simple Order Status (MsgType = 0x02) message will be sent. This same
message will be used to notify the result of order modifications. When the order is cancelled, the Order
Cancellation Market/Member (Msg Type = 0x01) is sent (see 0).

Client Appl

1: Order and Quote Client Data

Order E ntry Server

1.1: Order and Guote Client Data Ack

2. Simple Mew Order

B Wl B W B W R

Sensitivity: C1 Public
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6.2.4 Quote management

Three different types of message can be sent by the client application: New Quote (MsgType = 0x53),
Quote modification request (MsgType = 0x61) and Quote cancellation request (MsgType = 0x5A). The
answer can be a Quote Status (MsgType = 0x06) message or a Quote Cancellation Market/Member
(Msg Type = 0x05) message. For each Trade, an Execution Private Information message will be sent.

Client Appl Order E ntry Server

1: NewQuote

|
|

[J P
| 1.1: Quote Status

"
3

1.2: E xecution Private Info 1 Leg Buy

Itis possible to use the Quote messages even if only one of the sides is used, by setting the volume of
the other side to zero.

In Equities and Derivatives a new quote will replace any pre-existing quote on the same security sent by
the same user. Please, bear in mind that the rejection of the new quote by a Quote Status message -
field ExecType is to be 8 (Rejection)- involves the implicit cancellation of the pre-existing quote.

In Fixed Income, depending on the Regulations, it may apply a restriction whereby a single Quote per
member and security is allowed. Or it may even be allowed to have several live quotes on the same
security (the ClientDatalD field would be used to distinguish them).
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6.2.5 Mass cancellation

The client can use the Mass order/quote cancellation (MsgType = 0x71) message to cancel with a
single instruction a complete set of orders and/or quotes based on several selection criteria. As an
inmediate answer, Order Entry Server will send a message Order Mass Cancel Report (MsgType =
0x72). In addition, if there's something to cancel, the system will answer with the corresponding Order
Cancellation Market/Member (Msg Type = 0x01) and/or Quote Cancellation Market/Member (Msg Type
= 0x05) messages.

Client Appl Dreder Entry Server

1. Mass OrderiGuote cancellation

..J_

1.1: Order Cancellation P ubicPrivate

Order Mass Cancel Renort
1.2: Order Canceliation P ubic/Private

1.3 Order Cancellation P ubic/Private

1.4 Crder Cancellation P ubic/Private

1.5 Qrder Cancellation P ubic/Private

1.6 Crder Cancellation P ubic/Private

1.7 Order Cancellation P ubic/Private

TAACA R Ak R

6.2.6 Trades due to order matching

There are different types of Execution notifications, depending on the number of legs belonging to the
user in the execution (so that if the two legs correspond to orders or quotes entered by the same user,
a single message will contain the whole information about both legs).

Also, in 1 Leg executions notified by a Market & Order server, there will be some basic information about
the order of the counterparty, so that the application can update the order books.

6.2.7 Other trades (not the result of order matching)
Trades can also be the result of Special Trades, cross trades, cancellations, amendments...

Again, there are different types of Trade notifications, depending on the number of legs belonging to
the user (so that if the two legs correspond to the same user, a single message will contain the whole
information about both legs).
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6.3.1 Order and Quote Client Data (MsgType = 0x6F)
Sent by the client to set default attributes for subsequent orders and quotes.

Please note that in Fixed Income it is possible to enter orders on behalf of other members
(AccountMember), based on the corresponding brokerage permissions.

If at any time a ClientDatalD attributes are modified, the changes will only affect the subsequent new
orders or quotes, never the pending orders or quotes using this ClientDatalD.

Field Ty Len Valid values Description R D
pe gth F V E
MessageSize U 2 L.ength of message, including this «
field
MessageType U 1 Message type X X X
Request ID (for application
RequestID u 4 X X X
q feedback)
ClientDatald U 1-65535 (in rfesponse messages, 0 Client Data. ID (to be used as a X % x
means no ClientDatalD used) shortcode in orders and quotes)
AlgorithmicTr . . N
adelndicator F 1 Algorithmic flag indicator X X X
ClientID u 4 Mifid II ClientID X X X
AccountBolsa C 16 Client code X X
Account C 5 Account X X X
DEAFlag F 1 Direct Electronic Access indicator x x X
DecisorID u 4 MIFID II DecisorID X X X
ExecutorID u 4 Mifid II ExecutorID X X X
L!qmdlt.yl?row F o1 Liquidity Provision Activity Flag X X X
sionActivity
flveInMembe C 4 Give-in member X X
AccountMem cC 4 "
ber
= :
irmMnemoni C 10 « X
C
AllocText c 18 X X
D=Dealing on own account
. M=Matched principal
LastCapacity €1 A=Any Other Trading Capacity xoxox
blanco
SelfMatchPre
ventionID U2 XX
2 - For orders entered by an
AutomaticOrd C 1 authorized trader "

erFilterFlag

g - For authorized arbitration
orders
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Field :)-Za ;:;: Valid values Description E 5 ED
C - For orders not entered by an
authorized trader
"= N/A
I = Orders placed through the
Internet
B = Orders placed through the
bank branch network
ReceivedDept C T = Orders placed through «
ID automatic trading systems
C = Orders placed by important
clients
O = Others
"' =N/A (Workstation)
Persistence c 1 <- Canc.el on d!sconnect{on Persistence type X X X
P - Persist on disconnection
9 = Retail Service Specialist
8 = Retail customer
AccountType C 1 (Supported for compatibility): Capacity Indicator X
A = 0On behalf of third parties
P = House trader
E = Specialist
**= N/A or default behaviour
(aggressive order is rejected)
SelfMatchPre 1 = Reject aggressive order
ventionType c 1 2 = Cancel pasive ord.er X X
3 = Cancel both passive and
aggressive order
ClientDataRef c 15 Free to use by clients X X X

erence
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6.3.2 Delta Protection Parameters (MsgType = 0x86)

Sent by the client in Derivatives to set attributes for delta protection.

Type Length Description
MessageSize u 2 Length of message, including this field X
MessageType U 1 Message type X
RequestID U 4 Request ID (for application feedback) X
See Table 5
- Security
. Groups in .
SecurityGroup C 2 “BMEGate Underlying code X
Codification
Tables”
ProductType C 1 F Future Derivative type X
yp O Option yp
DeltaProtectionTime u 1 0-60 Number of seconds for Delta Protection control X
DeltaProtectionVolume Q 4 Total maximum volume during DeltaProtectionTime  x
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6.3.3 Simple new order (MsgType = 0x44)

Message sent by the client to enter a new order.

. Ty Len . . L. R R D
Field gth Valid values Description E V E
Messag Length of message, including this

. U 2 . X X
eSize field
Messag
eType U 1 Message type X
Reques U 4 Request ID (for application «
tID feedback)
Securit U 4 Instrument (or Book) code X
yCode
ClientD U ) 1-65535 (in response messages, 0 Client Data ID (to be used as a «
atalD means no ClientDatalD used) shortcode in orders and quotes)
Orderl U 4 Application Order ID (unique at «
D security level)

. "1" - Buy .

Side C 1 > <ell Side X
Price P 8 Limit price X
tC))/rderQ Q 4 Total order volume X
Timeln See Table 3 - Order Types in

1 GTD ord t rted
Force “BMEGate Codification Tables” orders are not stpporte X
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6.3.4 Simple new order with Client Data (MsgType = 0x45)

Message sent by the client to enter a new order and, at the same time, the values for the Client Data
parmeters. Note that no ClientDatalD may be assigned. It will be answered by a message Simple Order
Status (MsgType = 0x02) where the value of ClientDatalD field will be set to zero.

Field :;); ;:: Valid values Description FR 5 ED
Length of message,
MessageSize vz inclgding this ﬁel% XX
MessageType U 1 Message type X X X
RequestID U 4 1I:{eeeqdubeas(;ckI)D (for application < x  x
SecurityCode U 4 Instrument (or Book) code X X X
Application Order ID
OrderID uoo4 (uF:1Fi)que at security level) xox X
Side c 1 ; i SBelfly Side X X x
Price P 8 Limit price X X X
OrderQty Q 4 Total order volume X X X
TimelnForce c 1 See Table 3 - Order Types in GTD orders are not < x  x
“BMEGate Codification Tables” supported
/:Ilggircl'::(r;lcTrad F 1 Algorithmic flag indicator X X X
ClientID 4 Mifid II ClientID
AccountBolsa 16 Client code
Account 5 Account
DEAFlag 1 Pirgct Electronic Access
indicator
DecisorID 4 MIFID II DecisorID
ExecutorID Mifid II ExecutorID
LiquidityProvisi F 1 Liquidity Provision Activity
onActivity Flag
GiveInMember 4 Give-in member
AccountMembe 4
r
FirmMnemonic 10
AllocText 18
D=Dealing on own account
. M=Matched principal
LastCapacity ! A=Any OtherpTradiFr)lg Capacity
blanco
SelfMatchPreve 5

ntionID

AutomaticOrder

FilterFlag

2 - For orders entered by an
authorized trader

g - For authorized arbitration orders
C - For orders not entered by an
authorized trader
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Field

Valid values

"= N/A

Description

m 2
< =X

m O

ReceivedDeptID

C

I = Orders placed through the
Internet

B = Orders placed through the bank
branch network

T = Orders placed through
automatic trading systems

C = Orders placed by important
clients

O = Others

"'=N/A (Workstation)

Persistence

C - Cancel on disconnection
P - Persist on disconnection

Persistence type

AccountType

1

9 = Retail Service Specialist
8 = Retail customer

(Supported for compatibility):
A = On behalf of third parties
P = House trader

E = Specialist

Capacity Indicator

SelfMatchPreve
ntionType

**= N/A or default behaviour
(aggressive order is rejected)
1 = Reject aggressive order

2 = Cancel pasive order

3 = Cancel both passive and
aggressive order

ClientDataRefer
ence

15

Free to use by clients
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6.3.5 Simple order modification (MsgType = 0x47)

Message sent by the client to modify an order. The field OrderID must contain the client reference of

the order that is to be modified.

If the order is not found, no message will be answered to the client application.

D
Field Type | Length Valid values Description E
Length of message, including this
MessageSize U 2 . g ¢ ¢ X
field
MessageType U 1 Message type X
Request ID (for application
RequestID U 4 feedback) X
SecurityCode U 4 Instrument (or Book) code X
Applicati ID i
OrderID U 4 pp |§at|on Order ID (unique at «
security level)
. 1" - Buy )
Side C 1 > Sel] Side X
Price P 8 Limit price X
New total intended Order Quantity
(including the amount already
executed for this chain of orders).
For example, if the original order
were of 20 securities, a partial
execution of 5 securities took place,
OrderQty Q 4 and the original order is wanted to X
reduce it in 1, this field should be
accomplished with value 19.
If it's being unchanged, must
contain the same value as in the
original order
1-65535 (in response .
Client DataID (to b d
ClientDataID U 2 messages, 0 means no lent Data ID (to be used as a X

ClientDatalD used)

shortcode in orders and quotes)
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6.3.6 Simple order modification with Client Data (MsgType = 0x48)

Message sent by the client to modify an order. The field OrderID must contain the client reference of
the order that is to be modified. The message also allows to assign new values for the Client Data
parmeters. Note that no ClientDatalD may be assigned. It will be answered by a message Simple Order
Status (MsgType = 0x02) where the value of ClientDatalD field will be set to zero.

If the order is not found, no message will be answered to the client application.

Field Type | Length Valid values Description :3 5 ED

MessageSize U ) I_'ength of message, including this X x
field

MessageType U 1 Message type X X X
Request ID (for application

RequestID u 4 feedback) X X X

SecurityCode U 4 Instrument (or Book) code X X X

OrderID U 4 Aple(;atlon Order ID (unique at < x  x
security level)

. 1" - Buy .
Side C 1 - Sel] Side X X X
Price P 8 Limit price X X X

New total intended Order Quantity
(including the amount already
executed for this chain of orders).
For example, if the original order
were of 20 securities, a partial
execution of 5 securities took place,
OrderQty Q 4 and the original order is wanted to X X X
reduce it in 1, this field should be
accomplished with value 19.

If it's being unchanged, must
contain the same value as in the
original order

AlgorithmicTr . . N

adeIndicator F 1 Algorithmic flag indicator X X X
ClientID U 4 Mifid II ClientID X X X
AccountBolsa C 16 Client code X X
Account C 5 Account X X X
DEAFlag F 1 Direct Electronic Access indicator X X X
DecisorID U 4 MIFID II DecisorID X X X
ExecutorID U 4 Mifid II ExecutorID X X X
LiquidityProvi Lo - .

sionActivity F 1 Liquidity Provision Activity Flag X X X
SlveInMembe C 4 Give-in member X X
AccountMem C 4 x

ber
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. . .. R R D
Field Type | Length Valid values Description F V E
ElrmMnemonl 10 « X
AllocText C 18 X X
D=Dealing on own
account
. M=Matched principal
LastCapacity C 1 A=Any Other Trading X X X
Capacity
blanco
SelfMatchPre
ventionID U 2 x X
2 - For orders entered
by an authorized
trader
AutomaticOrd 9- Ifor guthorized
erFilterFlag C 1 arbitration orders X
C - For orders not
entered by an
authorized trader
"= N/A
I = Orders placed
through the Internet
B = Orders placed
through the bank
branch network
ReceivedDept C 1 T = Orders placed «

ID through automatic
trading systems
C = Orders placed by
important clients
O = Others
"' =N/A (Workstation)
C - Cancel on
Persistence C 1 glch?:rr;thtfnn Persistence type X X X
disconnection
9 = Retail Service
Specialist
8 = Retail customer

(Supported for

AccountType C 1 compatibility): Capacity Indicator X
A = On behalf of third
parties
P = House trader
E = Specialist
SelfMatchPre = N/A or default .
C 1 behaviour (aggressive X X

ventionType
yp order is rejected)
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Field Type | Length Valid values Description

m o
< X
m o

1 = Reject aggressive
order

2 = Cancel pasive
order

3 = Cancel both
passive and
aggressive order

ClientDataRef

C 15 Free to use by clients X X X
erence
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6.3.7 Order cancellation request (MsgType = 0x46)

Message sent by the client to cancel an order. The field OrderID must contain a reference to the order
that is to be cancelled.

If the order is not found, no message will be answered to the client application

Field Type Length Validvalues Description RF RV DE
MessageSize U 2 Length of message, including this field X X X
MessageType U 1 Message type X X X
RequestID u 4 Request ID (for application feedback) X X X
SecurityCode U 4 Instrument (or Book) code X X X
OrderID u 4 Application Order ID (unique at securitylevel) x x X

6.3.8 New Quote (MsgType = 0x53)
Message sent by the client application to create a new quote.

A new quote by the same user on the same SecurityCode and with the same ClientDatalID cancels the
previous one.

Depending on the environment and its rules, a user can have just one quote per SecurityCode (Equities
and Derivatives). In that case, any new quote in the same SecurityCode than a previous one replaces it.

In Fixed Income several quotes by the same user can coexist in the same SecurityCode. In this case the
replacement will occur if there is an existing quote on the same combination of fields SecurityCode-
ClientDatalD.

. Ty Len . . L. R R D
Fiel Val | D

ield pe gth alid values escription F V E
Messag Length of message, including this

. 2 . X

eSize field
Messag
eType 1 Message type X X X
Reques Request ID (for application
tID v 4 feedback) XXX
Securit U 4 Instrument (or Book) code X X X
yCode
ClientD U 2 1-65535 (in response messages, 0 Client Data ID (to be used as a « x  x
atalD means no ClientDatalD used) shortcode in orders and quotes)
1BIdSIZ€ Q 4 Buy volume X X X
BidPx1 P 8 Buy price X X X
?sk&ze Q 4 Sell volume X X X
AskPx1 P 8 Sell price X X X
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Message sent by the client to modify a quote.

Field ClientDatalD is required in RF to identify a quote. In RV and DE modifications of ClientDataID in a
quote are not allowed.

) Ty Len . .. D
Field pe gth Valid values Description E
Messag Length of message, including this

. u 2 . X
eSize field
Messag
eType 1 Message type X
Reques T Request ID (for application «
tID feedback)
S it

ecur u 4 Instrument (or Book) code X

yCode
Client Data ID (to be used as a
ClientD U 2 1-65535 (in response messages, 0 shortcode in orders and quotes) «
atalD means no ClientDatalD used) Modifications of this field in a quote
are no allowed
BidPx1 P 8 Buy price X
AskPx1 P 8 Sell price X
6.3.10 Quote cancellation request (MsgType = 0x5A)
Message sent by the client to cancel a quote.

T L D
Field y en Valid values Description

pe E
Messag Length of message, including this

. u 2 . X

eSize field
Messag
eType U 1 Message type X
Reques T Request ID (for application «
tID feedback)
S it

ecur u 4 Instrument (or Book) code X
yCode
ClientD U 1-65535 (in response messages, 0 Client Data ID (to be used as a «
atalD means no ClientDatalD used) shortcode in orders and quotes)
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6.3.11 Mass order/quote cancellation (MsgType = 0x71)

Message sent by the client to request the cancellation of multiple orders and or quotes, based on the

specified selection criteria.

Field Ty Len Valid values Description R R D
pe gth F V E
MessageSize U 2 !_ength of m.ess.age, X X X
including this field
eMessageTyp u 1 Message type X X X
Request ID (for application
RequestID u 4 feedback) X X X
Account C 5 Account X X
SecurityGrou See Table 5 - Security Groups in
C 2 “BMEGate Codification Tables” Security group X
P Use 77" if not specified
: Value 0 may be an accepted value
SecurityCode U 4 ., e Instrument (or Book) code X X X
meaning ‘non-specified
E Strategy
F Future
ProductType C 1 O Option Derivative type X
R Roll-over
? Not specified
"1" - Buy
Side C 1 2" - Sell Side X X X
? ' - Not-specified
Cancellation C 1 >- Staqdard Cancellation mode X
Type P - Panic
Issuer C 12 Use 222222222277 if not specified Issuer X X
QCCOU”tBO'S C 16  Use?227272227222277 if not specified  Client code X x
AccountMem C 4 X
ber
N=Orders only
OrderOrQuo c 1 Q=Quotes only Cancellation of orders « x x
teCancel T=Total cancellation (orders and and/or quotes indicator

quotes)
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The TCP Order entry channel also publishes the following messages explained in chapter 3 as part of
the TCP session level messages. Those messages are:

— Logon Response (see section 0): It will be the first message, and will indicate the protocol
version number and the HeartBeat interval used in the connection.

- Logout Response (see section (0): It will be the last message of an orderly closed
connection.

— HeartBeat (see section 0): It will be used to fill gaps with no application messages.
- Network Status (see section 0): It will be used to notify network related events.

It will also contain the following messages from the Public feed, that contain enough information for a
Private connection:

- Order cancellation Market/Member (see section 0)
- Quote cancellation Market/Member (see section 0)

Based on the contents of the Subscriptions field in the Logon message, it may also always contain
relevant messages available from the Market Information feed. Those messages are:

— Trading Session Status (see section 5.4.1): It will notify the different Trading phases.

— Security List and Security List Update Report (see sections 0 and 0): With information about
the instruments that can be traded on the platform.

- Security Status and/or Family Status (see sections 0 and 0): They will notify changes in the
status of instruments.

— Statistics (see section 0)
- Indications of Interest (see section 5.4.20) related to requests for orders.
- News (see section 5.4.22)

In a Market & Order Server it can also optionally contain other messages from the Market Information
feed (depending on the Subscriptions field in the Logon message):

— Order information (see messages Order Book Clear, Top-of-Book During Auctions and
Order Market Pre-Transparency Information in sections 0, 0 and 5.4.12)

— Trade Post-Transparency Information and Trade, Trade Amendment or Cancellation (see
sections 0 and 0) for trades where the party is not involved.

- RFQinformation including the Indications of Interest messages related to RFQs (see section
5.4.20) and RFQ Market Pre-Transparency Information (see section 0)

The following sections contain the definition of the rest of messages.
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6.4.1 Order and Quote Client Data Parameters Ack/Nack (MsgType = 0x87)

Sent by the server to confirm an Order and Quote Client Data Parameters message.

. Ty Len . .. R R D
Field pe gth Valid values Description E V E
MessageSize U 2 L.ength of message, including this «

field
MessageType U 1 Message type X X X
N
SequenceNu u 4 Message sequence number X X X
mber
Request ID (for application
RequestID u 4 feedback) X X X
0x00 = Rejected/NAck .
Status F o1 0x01 = Accepted/Ack Request accepted or rejected X X X
ClientDatald U 2 1-65535 (in rfesponse messages, 0 Client Data‘ ID (to be used as a Y x  x
means no ClientDatalD used) shortcode in orders and quotes)

AlgorithmicTr . . -

F 1 Algorithmic flag indicator X X X
adelndicator g g
ClientID u 4 Mifid II ClientID X X X
AccountBolsa C 16 Client code X X
Account C 5 Account X X X
DEAFlag F o1 Direct Electronic Access indicator x X X
DecisorID u 4 MIFID II DecisorID X X X
ExecutorID u 4 Mifid II ExecutorID X X X
L!qwdlt,yl?row F 1 Liquidity Provision Activity Flag X X X
sionActivity
flveInMembe cC 4 Give-in member X X
AccountMem cC 4 "
ber
FirmMnemoni C 10 X x
C
AllocText c 18 X X

D=Dealing on own account
M=Matched principal

LastCapacity €1 A=Any Other Trading Capacity xoxx
blanco

SeIfMatchPre U 2 % x

ventionID

"2 - For orders entered by an
authorized trader
g - For authorized arbitration

AutomaticOrd C 1 orders «

erfilterFlag C - For orders not entered by an
authorized trader
L) - N/All
ReceivedDept I = Orders placed through the
C 1 X
ID Internet
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. Ty Len . .. R R D
Field pe gth Valid values Description E V E

B = Orders placed through the
bank branch network
T = Orders placed through
automatic trading systems
C = Orders placed by important
clients
O = Others
"' =N/A (Workstation)"
. C - Cancel on disconnection .
Persistence C 1 . . . Persistence type X X X
P - Persist on disconnection
9 = Retail Service Specialist
8 = Retail customer

AccountType C 1 (Supported for compatibility): Capacity Indicator X
A = On behalf of third parties
P = House trader
E = Specialist
‘"= N/A or default behaviour
(aggressive order is rejected)
1 = Reject aggressive order
c 1 2 = Cancel pasive order X X
3 = Cancel both passive and
aggressive order

SelfMatchPre
ventionType

ClientDataRef

c 15 Free to use by clients X X X
erence
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6.4.2 Delta Protection Parameters Ack/Nack (MsgType = 0x88)

Sent by the server to confirm a Delta Protection Parameters message.

Field Ty Len Valid values Description D
pe E
. Length of message, including
MessageSize u 2 this field X
MessageType U 1 Message type X
N
zicrquence um U 4 Message sequence number X
Request ID (for application
RequestID U 4 feedback) X
0x00 = Rejected/NAck .
Status F 1 0x01 = Accepted/Ack Request accepted or rejected X
: See Table 5 - Security Groups in .

S tyG C 2 Underl d

ecuritybroup “BMEGate Codification Tables” naerlying code X

F Future
ProductType C 1 Derivative type X
yP 0 Option yp

DeltaProtectio U 1 Number of seconds for Delta «
nTime Protection control
DeltaProtectio Q 4 Total maximum volume during «
nVolume DeltaProtectionTime
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6.4.3 Simple Order Status (MsgType = 0x02)

Sent by the server to inform about the order status.

Please note that the first fields of this message are the same as the ones for Order Market Pre-
Transparency Information (Msg Type = 0x03) (see section 5.4.12).

ng | Valid values

Description

MessageSi Length of message, including
u 2 . X
ze this field
Il;/leessageTy u 1 Message type X X
SequenceN
u 4 Message sequence number X X
umber
zicurltyCo Uu 4 Instrument (or Book) code X X
Transactio Transaction Date and Time in
nDateAndT T 8 nanoseconds since 1-jan-1970  x X
ime uTC
Secondary
OrderID u 4 System Order Number X X
System order entry date (when
EntryDate D 4 System Order Number was X X
assigned)
Side c 1 [-Bu Side x x x
‘2" - Sell
Priority u 4 Priority X X
Price P 8 Limit price X X
DisplayQty Q 4 Visible pending volume X X
AltPrice P 8 Yield or percent of par X
OrderID U 4 Appl|cat.|on Order ID (unique « «
at security level)
Secondary .
ExecID u 4 History number X X
OrderQty Q Total order volume X X
0 = Pending (no volume filled)
8 = Rejected
1 = Parcially filled
2 =Totally Filled
OrdStatus C 1 4= Cancelled (not .ﬁIIed). Order Status X X
P= Cancelled (partially filled)
A = Non-working order (Pending
validation)
S = Non-working order (Pending
activation)
. See Table 20 - Order/Quote. Reason for
OrdRejR
sc:n ejrea c 1 Cancellation/Reject in “BMEGate Reason X X

Codification Tables”
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Valid values

Description

A: New order confirmation

B: Order cancellation

M: Order modification

G: Order modification deleting
Intermediated Member

F: Order modification changing
Intermediated Member

R: Order refresh

ExecType c 1 D: Stop order triggered, at-the-close Confirmation type X

order activation

8: Order rejection

N: Order pending validation

P: Order modification pending validation

V: Order refresh due to new DisplayQty

I: Beginning of day order refresh

X: Expired order

W: order status

Request ID (for application

RequestID U 4 feedback) X
ClientDatal 5 1-65535 (in response messages, 0 means g:sztcggzairI]Do:tderseauns;d aa «
D no ClientDatalD used)

quotes)
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6.4.4 Quote Status (MsgType = 0x06)

Sent by the server to inform about the status of a Quote.

MessageSiz

ng | Valid values

Description

Length of message, including

e vz this field X xox
FI\)/IeessageTy u 1 Message type X X
SequenceN
u 4 Message sequence number X X
umber
churltyCo Uu 4 Instrument (or Book) code X X
Transactio Transaction Date and Time in
nDateAndT T 8 nanoseconds since 1-jan- X X
ime 1970 UTC
Secondary
OrderID u 4 System Order Number X X
Secondary
OrderID2 u 4 System Order Number X X
Priority u 4 Priority X X
Price P 8 Limit price X X
DisplayQty Q 4 Visible pending volume X X
AltPrice P 8 Yield or percent of par X
Priority2 u 4 Priority X X
Price2 P 8 Limit price X X
2D|splayQty Q 4 Visible pending volume X X
AltPrice2 P 8 Yield or percent of par X
OrderID U 4 Appllcat.lon Order ID (unique « “
at security level)

secondaryE u 4 History number X X
xecID ry
OrderQty Q Total order volume X X

0 = Pending (no volume filled)

8 = Rejected

1 = Parcially filled

2 =Totally Filled

4 = Cancelled (not filled)
OrdStatus C 1 P= Cancelled (partially filled) Order Status X X

A = Non-working order (Pending

validation)

S = Non-working order (Pending

activation)

. See Table 20 - Order/Quote. Reason for

(C))r:dReJReas c 1 Cancellation/Reject in “BMEGate Reason X X

Codification Tables”
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ExecType

Valid values

A: New order confirmation
B: Order cancellation

M: Order modification

R: Order refresh

8: Order rejection

X: Expired order

W: order status

Description

Confirmation type

OrderID2

Application Order ID (unique
at security level)

SecondaryE
xecID2

History number

OrderQty2

Total order volume

OrdStatus2

0 = Pending (no volume filled)

8 = Rejected

1 = Parcially filled

2 =Totally Filled

4 = Cancelled (not filled)

P= Cancelled (partially filled)

A = Non-working order (Pending
validation)

S = Non-working order (Pending
activation)

Order Status

OrdRejReas
on2

See Table 20 - Order/Quote. Reason for
Cancellation/Reject in “BMEGate
Codification Tables"”

Reason

ExecType2

A: New order confirmation
B: Order cancellation

M: Order modification

R: Order refresh

8: Order rejection

X: Expired order

W: order status

Confirmation type

RequestID

Request ID (for application
feedback)

ClientDatal
D

1-65535 (in response messages, 0 means
no ClientDatalD used)

Client Data ID (to be used as
a shortcode in orders and
quotes)
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6.4.5 Order Cancel Reject (MsgType = 0x39)

Sent by the server to inform about the rejection of a Simple order modification (MsgType = 0x47) or an
Order cancellation request (MsgType = 0x46).

Lengt
h

Valid values Description

MessageS Length of message, including this

ize vz field XXX
MessageT u 1 0x39 Message type X X X
ype

Sequence

Number u 4 Message sequence number X X X
Transacti

Transaction Date and Time in
onDateAn T 8 . ) X X X
dTime nanoseconds since 1-jan-1970 UTC

OrderID U 4 Order that could not be modified or " « «
cancelled

0 = Pending (no
volume filled)
1 = Partially filled
2 =Totally Filled Order status. It is 8 (Rejected) if
4 = Cancelled (not OrderID is unknown.
filled)
8 = Rejected
C = Expired
1 =Simple order
EELR:;_I?ES c 1 ?:gig::'on Type of message responded to X X X
cancellation request
See Table 20 -
Order/Quote.
CxIRejRea C 1 Reason fgr . Rejection motive. X X X
son Cancellation/Reject
in “"BMEGate
Codification Tables”

OrdStatus C 1

RequestI
D

C
I

Request ID (for application feedback) x x X
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6.4.6 Mass order/quote cancellation completion (MsgType = 0x72)
Message reporting the completion of a valid mass order cancellation request.

More than one message may be sent for a single RequestID. There will be as many as trading units in
the central systems have processed the mass order/quote cancellation request. Each trading unit will
send this message after all the order status messages reporting the individual orders cancellations, if
there has been any.

If a trading unit receives a message Mass order/quote cancellation (MsgType = 0x72) which is a valid
request, but it has no orders to cancel, it will answer with a Mass order/quote cancellation completion
(MsgType = 0x72) with no preceding orders cancellations.

Field Ty Lengt Valid values Description RF R DE
pe h Vv

MessageS U 2 I_.engthofmessage,|ncIud|ngth|s x  x  x

ize field

M T

e3sage u 1 0x72 Message type X X X

ype

Sequence

Number u 4 Message sequence number X X X

Transacti

onDateAn T 8 Transaction Date and Time in x  x  x
nanoseconds since 1-jan-1970 UTC

dTime
E:fdmgu u 1 Trading unit ID in the central systems x x X
Cancellati c 1 S - Standard Contains the same value as specified «
onType P - Panic in the request
OrderOrQ N=Orders only ; o
Q=Quotes only Contains the same value as specified
uoteCanc C 1 . . X X X
ol T=Total cancellation in request
(orders and quotes)
RequestI
D 9 4 Request ID (for application feedback) x x X
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6.4.7 Mass order/quote cancellation reject (MsgType = 0x73)
Message reporting the rejection of a mass order cancellation request.

More than one message may be sent for a single RequestID. There will be as many as trading units in
the central systems have rejected the mass order/quote cancellation request.

A trading unit will not answer with a rejection a valid mass order/quote cancellation request. In section
6.4.6 Mass order/quote cancellation completion (MsgType = 0x72) is explained that it will answer with
just a message Mass order/quote completion (MsgType = 0x72) if it has no orders to cancel.

Field Type Length | Valid values Description RF RV DE
Length of message,

Messagesize v 2 including this field xoox X
MessageType u 1 0x73 Message type X X X
SequenceNumber U 4 Message sequence X X X
number
Transaction Date and
TransactionDateAndTime T 8 Time in nanoseconds X X X

since 1-jan-1970 UTC

Trading unit ID in the

TradingUnit u 1 X X X
central systems

G=No
permission
8 = Cancelled
MassCancelRejectReason C 1 because of Rejection motive X X X
market state
9 =Invalid
data

Request ID (for

RequestID U 4 application feedback)
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6.4.8 Execution Private Information 1 Leg Buy (Order Entry) (MsgType = 0x12)
Sent by the server to inform about a trade where the user is involved as Buyer.

Shares the same layout as the next message
6.4.9 Execution Private Information 1 Leg Sell (Order Entry) (MsgType = 0x14)

Sent by the server to inform about a trade where the user is involved as Seller.

Le

ng Valid values Description
th

MessageSi U 2 Le.ngth of message, including < X x
ze this field
IF\)/IeessageTy u 1 Message type X X X
Sequence
Number u 4 Message sequence number X X X
ch:e:untyCo Uu 4 Instrument (or Book) code X X X
Transactio Transaction Date and Time in
nDateAndT T 8 nanoseconds since 1-jan-1970 x x X
ime uTC
MarketS
areeted ¢ 4 MIC Code X X X

mentID
TradingSes See Table 25 - TradingSessionID in .
sionID u o “BMEGate Codification Tables” Trading mode XX
TrdMatchl
D u 4 System Trade Number X X X

See Table 4 - Trade types in “BMEGate
TradeType C 1 Codification Tables Trade type X X X
LastPX P 8 Trade price X X X
LastQty 4 Current trade volume X X X
GrossTrad 8 Premium / Trade amount X X X
eAmt

“1" Trade during Open Market

‘2' Trade during Opening Auction

‘3' Trade during Closing Auction

‘4’ Trade during volatility auction
Desi . e . )

esignatio c 1 15, Trade dur!ng mangal auctlgn Trade situation < x x

n 6’ Trade during opening auction

extension

‘7' Trade during closing auction extension

‘8" Trade during closing price trading

period

‘0" Continuous Auction

‘3": Quote Driven Market
MarketMec ‘4": Dark Order Book .
hanism c 1 1" Off Book Market Mechanism X X X

‘5": Periodic Auction (fixing)
‘6": Request for Quotes. (RFQ)

Sensitivity: C1 Public 116



BME »

BOLSAS Y MERCADOS ESPANOLES

a SIX company

T
:; Valid values Description
e
AlgoFlag F o1 Flag ALGO RTS1 Algorithmic flag indicator X X X
See Table 15 - Bolsa code belonging to the
BuyerBolsa e ging Stock Exchange code of the
Code c 1 member (buy side) in “BMEGate buver X
Codification Tables” y
AltLastPX P 8 Trade yield or percent of par X
Accruedint A 8 Accrued Interest amount X
erestAmt
Accruedint P 8 Interest rate of coupon X
erestRate
Sett|Date D 4 Settlement date X X
Transactio c 1 D: Dark trade < X x
nCategory Y: XFPH Exchange for Physicals
Z: TPAC Package trade
StrategyTr U 4 System Trade Number of the «
dMatchID time-spread or strategy
Secondary
OrderID u 4 System Order Number X X X
System order entry date
EntryDate D 4 (when System Order Number x X X
was assigned)
Priority u 4 Priority X X X
Price P 8 Limit price X X X
DisplayQty Q 4 Visible pending volume X X X
AltPrice P 8 Yield or percent of par X
OrderID U 4 Appllcat}on Order ID (unique X x x
at security level)
Secondary .
ExecID u 4 History number X X X
OrderQty Q 4 Total order volume X X X
0 = Pending (no volume filled)
8 = Rejected
1 = Parcially filled
2 = Totally Filled
4 = Cancelled (not filled)
OrdStatus C 1 P= Cancelled (partially filled) Order Status X X X
A = Non-working order (Pending
validation)
S = Non-working order (Pending
activation)
‘0"- N/A
CCPCode c 1 1" - BME Clearing CCP Code X X X
... Others to be defined
A I ‘' N/A Passi .
ggressorl ., P: Passive Passive or aggressive < x x
ndicator . indicator
A: Aggresive
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Le

ng Valid values Description
th

Request ID (for application

RequestID U 4 feedback) X X X
Client Data ID (to be used as a
ClientDatal 1-65535 (in response messages, 0 means . (
u 2 . shortcode in orders and X X X
D no ClientDatalD used)
quotes)
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6.4.10 Execution Private Information 1 Leg Buy (Market & Order) (MsgType = 0x13)
Sent by the server to inform about a trade where the user is involved as Buyer.

In the order where the member is not involved, only the market information is sent, so that the
application can update the books.

Le

ng Valid values Description
th

MessageSi Length of message, including
u 2 . X X
ze this field
MessageT
pe gely u 1 Message type X X X
Sequence
Number u 4 Message sequence number X X X
SecurityCo
de y u 4 Instrument (or Book) code X X X
Transactio Transaction Date and Time in
nDateAndT T 8 nanoseconds since 1-jan-1970  x x X
ime uTC
Marketseg ., MIC Code X X x
mentID
TradingSes See Table 25 - TradingSessionID in .
u 1 Trading mode X X X
sionID “BMEGate Codification Tables” g
'l;rdMatchI u 4 System Trade Number X X X
See Table 4 - Trade types in “BMEGate
TradeType C 1 Trade type
yp Codification Tables P o
LastPX P 8 Trade price X X X
LastQty Q 4 Current trade volume X X X
GrossTrad 8 Premium / Trade amount X X X
eAmt
1" Trade during Open Market
‘2' Trade during Opening Auction
‘3' Trade during Closing Auction
‘4’ Trade during volatility auction
Designatio c 1 5 Trade dur!ng mangal auctlF)n Trade situation < X x
n ‘6’ Trade during opening auction
extension
‘7' Trade during closing auction extension
‘8" Trade during closing price trading
period
‘0" Continuous Auction
‘3": Quote Driven Market
MarketMec ‘4". Dark Order Book .
hanism c 1 1" Off Book Market Mechanism X X X
‘5": Periodic Auction (fixing)
‘6": Request for Quotes. (RFQ)
AlgoFlag F o1 Flag ALGO RTS1 Algorithmic flag indicator X X X
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Valid values Description

See Table 15 - Bolsa code belonging to the

BuyerBolsa Stock Exchange code of the

Code c 1 member (buy side) in “BMEGate buver X
Codification Tables” Y
AltLastPX P 8 Trade yield or percent of par X
Accruedint 8 Accrued Interest amount X
erestAmt
Accruedint 8 Interest rate of coupon X
erestRate
SettlDate D 4 Settlement date X X
Transactio 1 D: Dark trade X X x
nCategory Y: XFPH Exchange for Physicals
Z: TPAC Package trade
StrategyTr 4 System Trade Number of the "
dMatchID time-spread or strategy
f)erc(;oersld;ry 4 System Order Number X X X
System order entry date
EntryDate D 4 (when System Order Number x Xx X
was assigned)
Priority u 4 Priority X X X
Price P 8 Limit price X X X
DisplayQty Q 4 Visible pending volume X X X
AltPrice P 8 Yield or percent of par X
OrderID U 4 Appllcat.|on Order ID (unique « X x
at security level)
Secondary .
ExecID 4 History number X X X
OrderQty Q 4 Total order volume X X X
0 = Pending (no volume filled)
8 = Rejected
1 = Parcially filled
2 = Totally Filled
4 = Cancelled (not filled)
OrdStatus C 1 P= Cancelled (partially filled) Order Status X X X
A = Non-working order (Pending
validation)
S = Non-working order (Pending
activation)
‘0'- N/A
CCPCode c 1 “1"- BME Clearing CCP Code X X X
... Others to be defined
1 N/A . .
Aggressorl . . Passive or aggressive
; 1 P: Passive . X X X
ndicator . indicator
A: Aggresive
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Le

ng Valid values
th

Description

Request ID (for application

RequestID U 4 feedback) X
Client Data ID (to be used as

ClientDatal 1-65535 (in response messages, 0 means I @ a' ( . aa

u . shortcode in orders and X

D no ClientDatalD used)
quotes)

Secondary

4 N

OrderID2 u System Order Number X
System order entry date

EntryDate2 D 4 (when System Order Number X
was assigned)

Priority2 u 4 Priority X

Price2 Limit price X

2D|splayQty Q 4 Visible pending volume X

AltPrice2 P 8 Yield or percent of par

RetailFlag2 F 1 Order/Quote only for retailers
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121



N

SME 74

BOLSAS Y MERCADOS ESPANOLES

a SIX company

6.4.11 Execution Private Information 1 Leg Sell (Market & Order) (MsgType = 0x15)
Sent by the server to inform about a trade where the user is involved as Seller.

In the order where the member is not involved, only the market information is sent, so that the
application can update the books.

The message is equivalent to the previous one, but taking into account the order of the leg information.

Le

ng Valid values Description
th

MessageSi Length of message, including
u 2 . X X
ze this field
[I\)/IeessageTy u 1 Message type X X X
Sequence
Number u 4 Message sequence number X X X
ZicurltyCo u 4 Instrument (or Book) code X X X
Transactio Transaction Date and Time in
nDateAndT T 8 nanoseconds since 1-jan-1970 x X X
ime uTC
MarketSe
9 ¢ 4 MIC Code X X x
mentID
TradingSes See Table 25 - TradingSessionID in .
sionID u “BMEGate Codification Tables” Trading mode XX
TrdMatchl
D u 4 System Trade Number X X X
See Table 4 - Trade types in “BMEGate
TradeType C 1 Codification Tables Trade type X X X
LastPX P 8 Trade price X X X
LastQty Q 4 Current trade volume X X X
G
rossTrad 8 Premium / Trade amount X X X
eAmt
1" Trade during Open Market
‘2" Trade during Opening Auction
‘3' Trade during Closing Auction
‘4’ Trade during volatility auction
Desianati e . )
esignatio c o1 15, Trade dur!ng mangal auctlgn Trade situation < x x
n 6’ Trade during opening auction
extension
‘7' Trade during closing auction extension
‘8" Trade during closing price trading
period
‘0": Continuous Auction
‘3. Quote Driven Market
MarketMec ‘4" Dark Order Book :
hanism c 1 1" Off Book Market Mechanism X X X

‘5": Periodic Auction (fixing)
‘6": Request for Quotes. (RFQ)
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T
:; Valid values Description
e
AlgoFlag F 1 Flag ALGO RTS1 Algorithmic flag indicator X X X
See Table 15 - Bolsa code belonging to
gggerolsa c 1 the member (buy side) in “BMEGate zzocekr Exchange code of the X
Codification Tables” y
AltLastPX P 8 Trade yield or percent of par X
Accruedint A 8 Accrued Interest amount X
erestAmt
Accruedint P 8 Interest rate of coupon X
erestRate
Sett|Date D 4 Settlement date X X
Transactio c 1 D: Dark trade < X x
nCategory Y: XFPH Exchange for Physicals
Z: TPAC Package trade
StrategyTr U 2 System Trade Number of the «
dMatchID time-spread or strategy
Secondary
OrderID u 4 System Order Number X X X
System order entry date
EntryDate D 4 (when System Order Number x x X
was assigned)
Priority u 4 Priority X X X
Price P 8 Limit price X X X
DisplayQty Q 4 Visible pending volume X X X
AltPrice P 8 Yield or percent of par X
RetailFlag F 1 Order/Quote only for retailers X
Secondary
OrderiD?2 u 4 System Order Number X X X
System order entry date
EntryDate2 D 4 (when System Order Number x x X
was assigned)
Priority2 u 4 Priority X X X
Price2 P 8 Limit price X X X
DisplayQt
5 playQty Q 4 Visible pending volume X X X
AltPrice2 P 8 Yield or percent of par X
OrderID2 U 4 Appllcatllon Order ID (unique « X x
at security level)
Secondary .
ExecID2 u 4 History number X X X
OrderQty2 Q 4 Total order volume X X X
0 = Pending (no volume filled)
OrdStatus2 C 1 8 =Rejected Order Status X X X

1 = Parcially filled
2 = Totally Filled
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Valid values Description

4 = Cancelled (not filled)
P= Cancelled (partially filled)
A = Non-working order (Pending

validation)
S = Non-working order (Pending
activation)
‘0'- N/A
CCPCode2 C 1 “1" - BME Clearing CCP Code X X X
... Others to be defined
“N/A . .
Aggressorl . Passive or aggressive
ndicator2 ! P: Passive indicator XXX
A: 124assivel24ve
RequestID 4 Request ID (for application X x
2 feedback)
ClientDatal 1-65535 (in response messages, 0 means Client Data' ID (to be used as a
B 2 . shortcode in orders and X X X
D2 no ClientDatalD used)
quotes)
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6.4.12 Execution Private Information 2 Legs (MsgType = 0x17)

Sent by the server to inform about a trade where two orders of the user are involved both as Buyer and

Seller.

Le

ng Valid values
th

Description

MessageSi Length of message, including
u 2 . X
ze this field
MessageTy u 1 Message type X
pe
Sequence
u 4 Message sequence number X
Number g g
SecurityCo
de u 4 Instrument (or Book) code X
Transactio Transaction Date and Time in
nDateAndT T 8 nanoseconds since 1-jan-1970 X
ime uTC
Marketseg ., MIC Code X
mentID
TradingSes See Table 25 - TradingSessionID in .
sionID U “BMEGate Codification Tables” Trading mode X
'grdMatchI u 4 System Trade Number X
See Table 4 - Trade types in “BMEGate
TradeType  C 1 Codification Tables Trade type X
LastPX P 8 Trade price X
LastQty Current trade volume X
GrossTrad 8 Premium / Trade amount X
eAmt
1" Trade during Open Market
‘2" Trade during Opening Auction
‘3' Trade during Closing Auction
‘4’ Trade during volatility auction
Designatio c o1 5 Trade dur!ng mangal auctlgn Trade situation «
n ‘6’ Trade during opening auction
extension
‘7' Trade during closing auction extension
‘8" Trade during closing price trading
period
‘0" Continuous Auction
‘3" Quote Driven Market
MarketMec ‘4" Dark Order Book
c 1 Market Mechani
hanism 1": Off Book arket Mechanism X
‘5": Periodic Auction (fixing)
‘6": Request for Quotes. (RFQ)
AlgoFlag F 1 Flag ALGO RTS1 Algorithmic flag indicator X
BuyerBolsa See Table 15 - Bols.a Cije“beIongmg to Stock Exchange code of the
cC 1 the member (buy side) in “BMEGate
Code buyer

Codification Tables”
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T
Le
y ng Valid values Description
p
th
e
AltLastPX P 8 Trade yield or percent of par X
A dint
ccruedin A 8 Accrued Interest amount X
erestAmt
A dInt
ccruedin P 8 Interest rate of coupon X
erestRate
SettlDate D 4 Settlement date X X
Transactio c 1 D: Dark trade < X x
nCategory Y: XFPH Exchange for Physicals
Z: TPAC Package trade
StrategyTr U 4 System Trade Number of the «
dMatchID time-spread or strategy
Secondary
OrderID u 4 System Order Number X X X
System order entry date
EntryDate D 4 (when System Order Number  x x X
was assigned)
Priority u 4 Priority X X X
Price P 8 Limit price X X X
DisplayQty Q 4 Visible pending volume X X X
AltPrice P 8 Yield or percent of par X
OrderID U 4 Appllcat'lon Order ID (unique « x x
at security level)
Eiz(z?;ary u 4 History number X X X
OrderQty Q 4 Total order volume X X X
0 = Pending (no volume filled)
8 = Rejected
1 = Parcially filled
2 = Totally Filled
4 = Cancelled (not filled)
OrdStatus C 1 P= Cancelled (partially filled) Order Status X X X
A = Non-working order (Pending
validation)
S = Non-working order (Pending
activation)
‘0" - N/A
CCPCode c 1 1" - BME Clearing CCP Code X X X
... Others to be defined
Aggressorl /A Passive or aggressive
gg t c 1 P: Passive indicat 99 X X X
nicator A: 126assivel26ve indicator
Request ID (for application
RequestD U 4 a (for applicati X X x

feedback)
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ClientDatal

Le

ng Valid values
th

1-65535 (in response messages, 0 means

Description

Client Data ID (to be used as a

D u no ClientDatalD used) shortcode in orders and X
quotes)
éerfjc;r:;dszry 4 System Order Number X
System order entry date
EntryDate2 D 4 (when System Order Number X
was assigned)
Priority2 u 4 Priority X
Price2 P Limit price X
glsplayQty Q 4 Visible pending volume X
AltPrice2 P 8 Yield or percent of par
OrderiD?2 U 2 Applicat.ion Order ID (unique «
at security level)
:i::?szary 4 History number X
OrderQty2 Q Total order volume X
0 = Pending (no volume filled)
8 = Rejected
1 = Parcially filled
2 = Totally Filled
4 = Cancelled (not filled)
OrdStatus2 C 1 p= Cancelled (partially filled) Order Status X
A = Non-working order (Pending
validation)
S = Non-working order (Pending
activation)
‘0" - N/A
CCPCode2 C 1 1" - BME Clearing CCP Code X
... Others to be defined
1 N/A . .
Aggressorl . Passive or aggressive
ndicator2 ! P: Passwg indicator X
A: 127assivel127ve
RequestID U 4 Request ID (for application N
2 feedback)
ClientDatal 1-65535 (in response messages, 0 means Client Data. ID (to be used as a
u 2 . shortcode in orders and X
D2 no ClientDatalD used)

quotes)
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6.4.13Trade, Trade Amendment or Cancellation 1 Leg Buy Private Information (MsgType = 0x1A)

Sent by the server to inform about a trade produced due to any reason other than order matching. The
user is involved in the trade as Buyer. It is also sent to inform about the amendment or cancellation of
whatever origin trade where the user is involved as Buyer.

Shares the same layout as the next message.
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6.4.14Trade, Trade Amendment or Cancellation 1 Leg Sell Private Information (MsgType = 0x1C)

Sent by the server to inform about a trade produced due to any reason other than order matching. The
user is involved in the trade as Seller. It is also sent to inform about the amendment or cancellation of
whatever origin trade where the user is involved as Seller.

Le

ng Valid values Description
th

MessageSiz Length of message, including
u 2 . X X
e this field
MessageT
o gelyp u 1 Message type X X X
SequenceN
au u 4 Message sequence number X X X
umber
SecurityCod
o Uty u 4 Instrument (or Book) code X X X
Transaction Transaction Date and Time in
DateAndTim T 8 nanoseconds since 1-jan-1970 x x X
e uTC
MarketSeg Cc 4 MIC Code X X X
mentID
TradingSess See Table 25 - TradingSessionID in .
u 1 Trading mode
ionID “BMEGate Codification Tables” ' o
TrdMatchID U 4 System Trade Number X X X
See Table 4 - Trade types in “BMEGate
TradeType c 1 Trade type X X X
yp Codification Tables yP
LastPX P 8 Trade price X X X
LastQty Q Current trade volume X X X
GrossTrade 8 Premium / Trade amount X X X
Amt
1" Trade during Open Market
‘2’ Trade during Opening Auction
‘3" Trade during Closing Auction
‘4’ Trade during volatility auction
‘5' Trade during manual auction
Designation C 1 ‘6’ Trade during opening auction Trade situation X X X
extension
‘7' Trade during closing auction
extension
‘8" Trade during closing price trading
period
‘0" Continuous Auction
‘3 Quote Driven Market
Ma!rketMech c 1 ‘4,: Dark Order Book Market Mechanism Y x x
anism 1" Off Book
‘5": Periodic Auction (fixing)
‘6": Request for Quotes. (RFQ)
AlgoFlag F o1 Flag ALGO RTS1 Algorithmic flag indicator X X X
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Valid values

Description

See Table 15 - Bolsa code belonging to

BuyerBolsa Stock Exchange code of the

Code cC 1 the member (buy side) in “BMEGate buver X
Codification Tables” y
AltLastPX P 8 Trade yield or percent of par X
Accruedinte A 8 Accrued Interest amount X
restAmt
Accruedinte P 8 Interest rate of coupon X
restRate
SettlDate D 4 Settlement date X X
Transaction D: Dark trade «
Category Y: XFPH Exchange for Physicals
Z: TPAC Package trade
StrategyTrd System Trade Number of the
MatchID time-spread or strategy
LastChange Indicates if this trade changes
Flag the instrument Last price
BENC_RFPT_ Benchmark or Reference Price
Fla 6: BENC Indicator MMT
9 3: RFPT (6rdenes mid-point)
Z;adizz:cec 5: NPFT NPFT or TNCP flag X
6: TNCP
PreTradeTra 0 l’::flévalver
nsparencyW 1: 01LQ Pre-trade transparency waiver X
aiver 2: PRIC (operaciones VWAP)
DeferralWai 6: LRGS .
ver 7:1LQD Deferral Waiver X
8: SIZE
" no deferral
1: Limited details trade “LMTF".
2: Daily aggregated trade “DATF".
3: Volume omission trade “VOLO"
4: Four weeks aggregation trade “FWAF”
PostDeferral 5: Indefinite agg.regatlon tra.de' IDAF
L 6: Volume omission trade. Eligible for R
PublicationT C 1 Post-deferral publication type  x X

ype subsequent enrichment in aggregated
form “VOLW".
7: Full details of previous LMTF “FULF".
8: Full details of previous DATF “FULA".
9: Full details of previous VOLO “FULV".
A: Full details of previous FWAF “FULJ".
B: Full details of previous VOLW “COA)".

Publication Date and Time in
8 nanoseconds since 1-jan-1970  x x X
uTC

PublishDate
AndTime
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T
Le
y ng Valid values Description
p
th
e
TradeDate T 8 Trade date and time X X
T :
radeSessio D 4 Trade Session Date X X
nDate
SettiDate2 D 4 Settlement date of the second «
leg
Amount to be settled at the
EndCash A8 end of the Repo Trade X
VolumeFloat V 8 Volume with decimal places
SICAVFundC ‘1" = Buyer Indicates the side of the
ounterparty C 1 ‘2" =Seller Counterparty memberin a
Side ‘"= N/A SICAV or Mutual Fund
AmendedTr c 1 See Table 4 - Trade types in “BMEGate Trade type of the « "
adeType Codification Tables amended/cancelled trade
ExecRefID U 4 System Trade Number of the « «
amended/cancelled trade
AmendedTr D 4 Date of the « X
adeDate amended/cancelled trade
Broker cC 4 X
BrokerTrade c 3 « «
r
BrokerText c 15 X X
secondaryQ u 4 System Order Number X X
rderlD
System order entry date (when
EntryDate D 4 System Order Number was X X
assigned)
Priority u 4 Priority X X
Price P 8 Limit price X X
DisplayQty Q 4 Visible pending volume X X
AltPrice P 8 Yield or percent of par X
OrderID U 4 Appllgatlon Order ID (unique at " <
security level)
SecondaryE .
ecID u 4 History number X X
OrderQty Q Total order volume X X
0 = Pending (no volume filled)
8 = Rejected
1 = Parcially filled
2 =Totally Filled
4 = Cancelled (not filled)
OrdStatus c 1 P= Cancelled (partially filled) Order Status X X
A = Non-working order (Pending
validation)
S = Non-working order (Pending
activation)
CCPCode c 1 ‘0" - N/A CCP Code X X

Sensitivity: C1 Public
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Valid values

‘1" - BME Clearing
... Others to be defined

Description

‘" N/A
gigig;zsr,soﬂn C P: Passive Passive or aggressive indicator X
A: 132assive132ve
Request ID (for application
RequestID U X
q feedback)
ClientDatal 1-65535 (in response messages, 0 Client Data. ID (to be used as a
U ) shortcode in orders and X
D means no ClientDatalID used)
quotes)
Algorithmic
Tradelndica F Algorithmic flag indicator X
tor
ClientID U Mifid II ClientID X
/:ccountBoIs C Client code
Account C Account X
DEAFlag F P|r§ct Electronic Access "
indicator
DecisorID U MIFID II DecisorID X
ExecutorID U Mifid II ExecutorID X
LiquidityPro
visionActivit  F Liquidity Provision Activity Flag X
y
GivelnMem C Give-in member X
ber
AccountMe
C
mber
FirmMnemo
. C X
nic
AllocText C X
D=Dealing on own account
. M=Matched principal
LastCapacity - C A=Any Other Trading Capacity X
blanco
SelfMatchPr U N
eventionID
2 - For orders entered by an authorized
. trader
Automatlco g - For authorized arbitration orders
rderFilterFla C
C - For orders not entered by an
9 authorized trader
"~ N/A
ReceivedDe I = Orders placed through the Internet
otID C B = Orders placed through the bank

branch network

Sensitivity: C1 Public
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Valid values Description

T = Orders placed through automatic
trading systems
C = Orders placed by important clients

O = Others
‘= N/A (Workstation)
. C - Cancel on disconnection .
Persistence C 1 Persistence type X X X

P - Persist on disconnection
9 = Retail Service Specialist
33 = Retail customer

AccountTyp . .
e ¢ (Supported for compatibility): Capacity Indicator X
A = On behalf of third parties
P = House trader
E = Specialist
‘"= N/A or default behaviour (aggressive
order is rejected)
SelfMatchPr 1 = Reject aggressive order
eventionTyp C 1 2 = Cancel 133assive order X X
e 3 = Cancel both passive and aggressive
order
Member Cc 4 Member X X X
Trader c 3 Trader X X X
SubMember C 1 Submember code X X X
Crossld u 4 Cross Trade Unique Identifier x x X
See Table 15 - Bolsa code belonging to .
BolsaCode c 1 the member (buy side) in “BMEGate Bplsa code (Médnd' Barcelona, X
e " Bilbao, Valencia)
Codification Tables
CSDBIC c 1 BIC of.the Central Securities «
Depositary
Participant c n Participant X
CtalLiq c 35 Securities Account code in CSD X
ccv c 20 Securities Account code in CSD X X
OrderSecuri Order instrument (or Book)
u 4 X X
tyCode code
Ext
xternalMe c a < X
mber
RiskReducti “Risk reducing” indicator for
F 1 . _— X
on Commodity derivatives
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6.4.15Trade, Trade Amendment or Cancellation 2 Legs Private Information (MsgType = Ox1E)

Sent by the server to inform about a trade produced due to any reason other than order matching. The
user is involved in the trade both as Buyer and Seller. It is also sent to inform about the amendment or
cancellation of whatever origin trade where the user is involved both as Buyer and Seller.

Le

ng Valid values
th

Description

MessageSiz Length of message, including
u 2 . X
e this field
MessageT
o gelyp u 1 Message type X X
SequenceN
au u 4 Message sequence number X X
umber
SecurityCod
o Uty u 4 Instrument (or Book) code X X
Transaction Transaction Date and Time in
DateAndTim T 8 nanoseconds since 1-jan-1970  x X
e uTC
MarketSeg Cc 4 MIC Code X X
mentID
TradingSess See Table 25 - TradingSessionID in :
u 1 Trading mode
ionID “BMEGate Codification Tables” 'Y X X
TrdMatchID U 4 System Trade Number X X
See Table 4 - Trade types in “BMEGate
TradeType c 1 Trade type X X
yp Codification Tables yP
LastPX P 8 Trade price X X
LastQty Q Current trade volume X X
GrossTrade 8 Premium / Trade amount X X
Amt
1" Trade during Open Market
‘2’ Trade during Opening Auction
‘3' Trade during Closing Auction
‘4’ Trade during volatility auction
‘5' Trade during manual auction
Designation C 1 ‘6’ Trade during opening auction Trade situation X X
extension
‘7' Trade during closing auction
extension
‘8" Trade during closing price trading
period
‘0": Continuous Auction
‘3" Quote Driven Market
Ma!rketMech c 1 ‘4’: Dark Order Book Market Mechanism " "
anism 1" Off Book
‘5": Periodic Auction (fixing)
‘6": Request for Quotes. (RFQ)
AlgoFlag F o1 Flag ALGO RTS1 Algorithmic flag indicator X X
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Valid values

See Table 15 - Bolsa code belonging to
the member (buy side) in “BMEGate

Codification Tables”

Description

Stock Exchange code of the
buyer

AltLastPX 8 Trade yield or percent of par X
Accruedinte 8 Accrued Interest amount X
restAmt
Accruedinte 8 Interest rate of coupon X
restRate
SettlDate 4 Settlement date X
Transaction 1 D: Dark trade « «
Category Y: XFPH Exchange for Physicals
Z: TPAC Package trade
StrategyTrd 4 System Trade Number of the “
MatchID time-spread or strategy
LastChange 1 Indicates if this trade changes «
Flag the instrument Last price
E|ENC_RFPT_ 1 6: BENC fned?EZS?ﬁ&;Reference Price «
9 3: RFPT (mid-point orders)
Z;adizz:cec C 1 5 NPFT NPFT or TNCP flag X X x
6: TNCP
PreTradeTra - No waiver
0: NLIQ .
nsparencyW C 1 1: 0ILQ Pre-trade transparency waiver x X X
aiver 2: PRIC (VWAP trades)
DeferralWai 6: LRGS .
ver c 1 7:1LQD Deferral Waiver X X X
8: SIZE
*: no deferral
1: Limited details trade “LMTF".
2: Daily aggregated trade “DATF".
3: Volume omission trade “VOLO"
4: Four weeks aggregation trade “FWAF”
PostDeferral 5: Indefinite aggregation trade “IDAF

6: Volume omission trade. Eligible for
ype subsequent enrichment in aggregated
form “VOLW".

7: Full details of previous LMTF “FULF".
8: Full details of previous DATF “FULA".
9: Full details of previous VOLO “FULV".
A: Full details of previous FWAF “FULJ".
B: Full details of previous VOLW “COA)".

PublicationT C 1 Post-deferral publication type X X

Publication Date and Time in
8 nanoseconds since 1-jan-1970 x x X
uTC

PublishDate
AndTime
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T
Le
y ng Valid values Description
p
th
e
TradeDate T 8 Trade date and time X X
T :
radeSessio D 4 Trade Session Date X X
nDate
SettiDate2 D 4 Settlement date of the second «
leg
Amount to be settled at the
EndCash A8 end of the Repo Trade X
VolumeFloat V 8 Volume with decimal places
SICAVFundC 1" = Buyer Indicates the side of the
ounterparty C 1 ‘2" =Seller Counterparty memberin a
Side ‘"= N/A SICAV or Mutual Fund
AmendedTr C 1 See Table 4 - Trade types in “BMEGate Trade type of the X "
adeType Codification Tables amended/cancelled trade
ExecRefID U 4 System Trade Number of the « «
amended/cancelled trade
AmendedTr Date of the amended/cancelled
D 4 X X
adeDate trade
Broker cC 4 X
BrokerTrade c 3 « «
r
BrokerText C 15 X X
secondaryQ u 4 System Order Number X X
rderlD
System order entry date (when
EntryDate D 4 System Order Number was X X
assigned)
Priority u 4 Priority X X
Price P 8 Limit price X X
DisplayQty Q 4 Visible pending volume X X
AltPrice P 8 Yield or percent of par X
OrderID U 4 Appllgatlon Order ID (unique at " <
security level)
SecondaryE .
ecID u 4 History number X X
OrderQty Q Total order volume X X
0 = Pending (no volume filled)
8 = Rejected
1 = Parcially filled
2 =Totally Filled
4 = Cancelled (not filled)
OrdStatus c 1 P= Cancelled (partially filled) Order Status X X
A = Non-working order (Pending
validation)
S = Non-working order (Pending
activation)
CCPCode c 1 ‘0" - N/A CCP Code X X
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Valid values

1" - BME Clearing
... Others to be defined

Description

U N/A
gi%gizisorm C P: Passive Passive or aggressive indicator X
A: 137assive137ve
Request ID (for application
RequestID U X
q feedback)
ClientDatal 1-65535 (in response messages, 0 Client Data. ID (to be used as a
U . shortcode in orders and X
D means no ClientDatalD used)
quotes)
Algorithmic
Tradelndicat F Algorithmic flag indicator X
or
ClientID U Mifid II ClientID X
/:ccountBoIs C Client code
Account C Account X
DEAFlag F P|r§ct Electronic Access "
indicator
DecisorID U MIFID II DecisorID X
ExecutorID U Mifid II ExecutorID X
LiquidityPro
visionActivit F Liquidity Provision Activity Flag X
y
GivelnMem C Give-in member X
ber
AccountMe
C
mber
FirmMnemo
. C X
nic
AllocText C X
D=Dealing on own account
. M=Matched principal
LastCapacity - C A=Any Other Trading Capacity X
blank
SelfMatchPr U N
eventionID
2 - For orders entered by an authorized
. trader
Automatlco g - For authorized arbitration orders
rderFilterFla C
C - For orders not entered by an
9 authorized trader
= N/A
ReceivedDe I = Orders placed through the Internet
otID C B = Orders placed through the bank

branch network
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Valid values

Description

T = Orders placed through automatic
trading systems

C = Orders placed by important clients
O = Others

‘= N/A (Workstation)

C - Cancel on disconnection

Persi 1 Persi
ersistence C P _ Persist on disconnection ersistence type X X X

9 = Retail Service Specialist

33 = Retail customer

AccountTyp . .
e ¢ (Supported for compatibility): Capacity Indicator X

A = On behalf of third parties

P = House trader

E = Specialist

‘"= N/A or default behaviour (aggressive

order is rejected)
SelfMatchPr 1 = Reject aggressive order
eventionTyp C 1 2 = Cancel 138assive order X X
e 3 = Cancel both passive and aggressive

order
Member Cc 4 Member X X X
Trader c 3 Trader X X X
SubMember C 1 Submember code X X X
Crossld u 4 Cross Trade Unique Identifier x x x

See Table 15 - Bolsa code belonging to

Bolsa code (Madrid, Barcelona,

BolsaCode c 1 the member (buy side) in “BMEGate ) . X
e " Bilbao, Valencia)
Codification Tables
CSDBIC c 1 BIC of.the Central Securities «
Depositary
Participant c n Participant X
CtalLiq c 35 Securities Account code in CSD X
ccv c 20 Securities Account code in CSD X X
OrderSecuri Order instrument (or Book)
u 4 X X
tyCode code
E
xternalMe c a < X
mber
RiskReducti “Risk reducing” indicator for
F 1 . - X
on Commodity derivatives
SecondaryO
rderID2 u 4 System Order Number X X X
System order entry date (when
EntryDate2 D 4 System Order Number was X X X
assigned)
Priority2 u 4 Priority X X X
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T
Le
y ng Valid values Description
P th
e
Price2 P 8 Limit price X
DisplayQty2 Q Visible pending volume X
AltPrice2 P 8 Yield or percent of par
OrderID2 U 4 Appl@atlon Order ID (unique at "
security level)
SecondaryE .
wecD2 u 4 History number X
OrderQty2 Q 4 Total order volume X
0 = Pending (no volume filled)
8 = Rejected
1 = Parcially filled
2 = Totally Filled
4 = Cancelled (not filled)
OrdStatus2 c 1 P= Cancelled (partially filled) Order Status X
A = Non-working order (Pending
validation)
S = Non-working order (Pending
activation)
‘0'- N/A
CCPCode2 c 1 1" - BME Clearing CCP Code X
... Others to be defined
Aggressorin o N/A
digcgtorz c 1 P: Passive Passive or aggressive indicator X
A: 139assive139ve
Request ID (for application
RequestID2 Uu 4 feedback) X
ClientDatal 1-65535 (in response messages, 0 Client Data. ID (to be used as a
u 2 ) shortcode in orders and X
D2 means no ClientDatalD used)
quotes)
Algorithmic
Tradelndicat F 1 Algorithmic flag indicator X
or2
ClientID2 Uu 4 Mifid II ClientID X
AccountBols c 16 Client code
a2
Account2 c 5 Account X
DEAFlag2 F 1 P|r§ct Electronic Access X
indicator
DecisorID2 u 4 MIFID II DecisorID X
ExecutorID2 U 4 Mifid II ExecutorID X
LiquidityPro
visionActivit F 1 Liquidity Provision Activity Flag X
y2
GivelnMem Cc 4 Give-in member X
ber2
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Valid values Description

AccountMe

mber2 c 4 X

=

|'rmMnemo C 10 < x
nic2

AllocText2 c 18 X X

D=Dealing on own account

LastCapacity M=Matched principal

2 <1 A=Any Other Trading Capacity XX
blanco
SelfMatchPr
eventionID2 vz X X
2 - For orders entered by an authorized
AutomaticO trader . S
. g - For authorized arbitration orders
rderFilterFla C 1 X
92 C- For.orders not entered by an
authorized trader
‘- N/A
I = Orders placed through the Internet
B = Orders placed through the bank
branch network
ReceivedDe c 1 T = Orders placed through automatic «
ptID2 trading systems
C = Orders placed by important clients
O = Others
‘= N/A (Workstation)
Persistence c 1 C - Cancel on disconnection Persistence type < X x
2 P - Persist on disconnection
9 = Retail Service Specialist
33 = Retail customer
AccountT . .
e2 P (Supported for compatibility): Capacity Indicator X
A = On behalf of third parties
P = House trader
E = Specialist
‘*=N/A or default behaviour (aggressive
order is rejected)
SelfMatchPr 1 = Reject aggressive order
eventionTyp C 1 2 = Cancel 140assive order X X
e2 3 = Cancel both passive and aggressive
order
Member2 C Member X X X
Trader2 c 3 Trader X X X
gubMember c 1 Submember code X X X
CrossId2 u 4 Cross Trade Unique Identifier x x x
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Valid values Description

See Table 15 - Bolsa code belonging to .
BolsaCode2 C 1 the member (buy side) in “BMEGate Bolsa code (Madrid, Barcelona, X

Codification Tables” Bilbao, Valencia)

BIC of the Central Securities

CSDBIC2 c 1" . X
Depositary

Participant2 C 11 Participant X
Ctalig2 Cc 35 Securities Account code in CSD X
Cccv2 c 20 Securities Account code in CSD X X
OrderSecuri Order instrument (or Book)

u 4 X X X
tyCode2 code
ExternalMe

CcC 4 X X
mber2
RiskReducti oo “Risk reducing” indicator for «
on2 Commaodity derivatives
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6.4.16 Business message reject (MsgType = 0x6A)

It may be sent by the server to inform about the rejection of a supported message that is syntactically
correct in an unsupported situation.

Lengt
h

Valid values Description

MessageS T L.ength of message, including this x  x  x
ize field

MessageT u 1 Ox6A Message type X X X
ype

Sequence

Number u 4 Message sequence number X X X
Transacti

onDateAn T 8 Transaction Date and Timein « « «
nanoseconds since 1-jan-1970 UTC

dTime
Eszngy u 1 Type of message responded to X X X
0 = Other
3 = Unsupported
Message Type
BusinessR 30, = Invalid
: ClientDatalD —
ejectReas U 1 Reason for rejection X X X
31 =Sponsored
on
Access
32 = Quote
Operation Rejected
33 =Invalid Security
Explanation of rejection.
When BusinessRejectReason = 31, the
Tox- C 65 first tyvo charactgrs of this string will x  x  x
contain the specific sponsored access
reject code as specified in “Sponsored
Access User Manual”
R I I
Dequest u 4 Request ID (for application feedback) x x x
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When handling a message coming from a client application, the Gateway Server will add to the message
some additional information related to the user who entered the message, which is required for
validation purposes, and will forward the message to the appropriate Trading Engine. The BME trading
system will handle the incoming messages in the binary format.

The BME trading system will publish the outgoing messages in binary format, but in many cases, the
message will be longer than what appears in this document. The Gateway is going to take specific parts
of the message for its appropriate distribution to each party.

In this section, different typical scenarios are analysed.
7.2.1 Order entry and publication

In this diagram a client application that is only connected to the Order Entry server sends an Order that
goes into the order book without matching any other order.

The Order Entry Server sends a Simple Order Status (MsgType = 0x02) to the Client Application to
confirm the order.

Users connected to Full-Depth feed receive an Order Market Pre-Transparency Information (Msg Type
= 0x03) message, whereas users connected to Top-of-Book feeds receive a Top-of-book message.

Client Appl Full Depth Users Top of book user UDP Server Qrder E ntry Server BME Trading System
T T T T T
| | . r | | |
| | 1: New Order i el !
: { : 1.1: NewOrder jl_
| | | g
| ! | |
: 2.1: Order Public Pre-Transparency Information [,!}‘ 2: OrderStatus 1.1.1: OrderStatus
D‘ 1.1.1.1: Simple Order Status

T
|
| N
| |
| |
| |
: : 1.1.2: Top of Book

| 1.1.2.1: Top of Book ;
l
|
| |
| |

e T

———1
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7.2.2 Order entry matching another order or a quote

In this diagram a client application that is only connected to the Order Entry server sends a buying Order
that matches another order on the book. The counterparty is also connected to the Order Entry Server.

Several types of answer will be produced by different Servers:

— Order Entry Server: The application who entered the order will receive a Simple Order
Status (MsgType = 0x02) followed by an Execution Private Information 1 Leg Buy (Order
Entry) (MsgType = 0x12) with the data of the execution and his order (regardless of whether
the order is partially or fully executed). If the counterparty is also connected to the same
kind of server, it will also receive the same kind of message.

UDP Server for channels A/B: It will send anOrder Market Pre-Transparency Information (Msg Type =
0x03) followed by a Trade Market Post-Transparency Information Full-Depth (Msg Type = 0x11)
message.

UDP Server for channels C/D or E/F: It will send a Trade Market Post-Transparency Information Top-of-
book (Msg Type = 0x10) message, then it will send a Top-of-book (Msg Type = 0x82) or Top-of-book 5
levels (Msg Type = 0x83) message, depending on the channel.

Order Entry Server
|

Client Appl UDP feed A/B ‘ ‘ UDP feed C/D ‘
|

|

| |
| |
. .

|

| |

| |

e |
— ~Simple Mew Order Mew Order

Order Status

Sinp

Order Status

Order Market Pre-Transparepcy Information

Trade

Execution Privdte Information 1 Leq [Buly (Order Entry)

Execution Priyatp Information 1 Leg Sell {Order Entry)

Trhde Market PosttTransparency Infgrmation Full-Depth

Tracle Market Post-Trapsgarency Information Top-of-Boak

Top of book

Top of Book 5
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7.3.1

Order related response messages

The following table compares the fields included in:

— Order Cancellation Market/Member (Msg Type = 0x01) (OC),

— Order Market Pre-Transparency Information (Msg Type = 0x03)(OPPI)

- Simple Order Status (MsgType = 0x02) (SOS)

o
Description :
I
MessageSize u 2 Length of message, including this field X X X X X X
MessageType u 1 Message type X X X X X X
SequenceNumber U 4 Message sequence number X X X X X X
SecurityCode U 4 Instrument (or Book) code X X X X X X
TransactionDateA T 8 Transaction Date and Time in nanoseconds X x  x x X x
ndTime since 1-jan-1970 UTC
SecondaryOrderID U 4 System Order Number X X X X X X
Side C 1 Side X X X X X
Priority u 4 Priority X X X X X
Price P 8 Limit price X X X X X
DisplayQty Q 4 Visible pending volume X X X X X
AltPrice P 8 Yield or percent of par X X X
OrderID u 4 Application Order ID (unique at security level) X X X X X
SecondaryExecID u 4 History number X X X X
OrderQty Q 4 Total order volume X X X X
OrdStatus C 1 Order Status X X X X
OrdRejReason C 1 Reason X X X X
ExecType C 1 Confirmation type X X X X
RequestID u 4 Request ID (for application feedback) X X X X
ClientDatalD U 5 Client Data ID (to be used as a shortcode in X x «

orders and quotes)
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7.3.2 Quote related response messages

The following table compares the fields included in:

— Quote Cancellation Market/Member (Msg Type = 0x05)(QC),

-~ Quote Market Pre-Transparency Information (Msg Type = 0x07)(QPPI)

— Quote Status (MsgType = 0x06) (QS)

Q

P D P
Description E 2 p 2

I
MessageSize u 2 Length of message, including this field X X X X X X
MessageType u 1 Message type X X X X X X
SequenceNumber U 4 Message sequence number X X X X X X
SecurityCode U 4 Instrument (or Book) code X X X X X X
TransactionDateA T 8 Transaction Date and Time in nanoseconds X x  x x X x

ndTime since 1-jan-1970 UTC

SecondaryOrderID U 4 System Order Number X X X X X X
;econdaryOrderID u 4 System Order Number X X X X X X
Priority u 4 Priority X X X X X
Price P 8 Limit price X X X X X
DisplayQty Q 4 Visible pending volume X X X X X
AltPrice P 8 Yield or percent of par X X X
Priority2 u 4 Priority X X X X X
Price2 P 8 Limit price X X X X X
DisplayQty2 Q 4 Visible pending volume X X X X X
AltPrice2 P 8 Yield or percent of par X X X
OrderID u 4 Application Order ID (unique at security level) X X X X
SecondaryExecID u 4 History number X X X X
OrderQty Q 4 Total order volume X X X X
OrdStatus C 1 Order Status X X X X
OrdRejReason C 1 Reason X X X X
ExecType C 1 Confirmation type X X X X
OrderID2 u 4 Application Order ID (unique at security level) X X X X
SecondaryExecID2 U 4 History number X X X X
OrderQty2 Q 4 Total order volume X X X X
OrdStatus2 C 1 Order Status X X X X
OrdRejReason2 C 1 Reason X X X X
ExecType2 C 1 Confirmation type X X X X
RequestID u 4 Request ID (for application feedback) X X X X
ClientDatalD U 5 Client Data ID (to be used as a shortcode in X x «

orders and quotes)
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7.3.3 Execution (order matching) related messages
The following table compares the fields included in:
— Trade Market Post-Transparency Information Top-of-book (Msg Type = 0x10) (TtoB),
— Trade Market Post-Transparency Information Full-Depth (Msg Type = 0x11) (TFD),
- Execution Private Information 1 Leg Buy (Order Entry) (MsgType = 0x12)(TP1LB),
— Execution Private Information 1 Leg Sell (Order Entry) (MsgType = 0x14) (TP1LS),
— Execution Private Information 1 Leg Buy (Market & Order) (MsgType = 0x13) (TP1LB"),
— Execution Private Information 1 Leg Sell (Market & Order) (MsgType = 0x15) (TP1LS’),

- Execution Private Information 2 Legs (MsgType = 0x17)(TP2L).

Description

MessageSize U 2 Length of message, including this field X X X X X X X X X X
MessageType U 1 Message type X X X X X X X X X X
zicrwenceNum U 4 Message sequence number X X X X X X X X X X
SecurityCode U 4 Instrument (or Book) code X X X X X X X X X X
TransactionDat T 8 Transaction Date and Time in X X x X X X X X x
eAndTime nanoseconds since 1-jan-1970 UTC

Marketsegme C 4 MIC Code X X X X X X X X X X
ntID

E;aDdlngSessm u 1 Trading mode X X X X X X X X X X
TrdMatchID u 4 System Trade Number X X X X X X X X X X
TradeType C 1 Trade type X X X X X X X X X X
LastPX P 8 Trade price X X X X X X X X X X
LastQty Q 4 Current trade volume X X X X X X X X X X
tGrossTradeAm A 8 Premium / Trade amount X X X X X X X X X X
Designation C 1 Trade situation X X X X X X X X X X
il\;l;rketMechan C 1 Market Mechanism X X X X X X X X X X
AlgoFlag F 1 Algorithmic flag indicator X X X X X X X X X X
SuyerBoIsaCod C 1 Stock Exchange code of the buyer X X X X X X X X
AltLastPX P 8 Trade yield or percent of par X X X X X X X X
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Description

A dint
ceruecinteres A 8 Accrued Interest amount X X X X X X X
tAmt
Accruedinteres P 8 Interest rate of coupon X X X X X X X
tRate
SettlDate D 4 Settlement date X X X X X X X
TransactionCat C 1 D: Dark trade « < X x x X x
egory Y: XFPH Exchange for Physicals
Z: TPAC Package trade
StrategyTrdMa System Trade Number of the time-
u 4 X X X X X X
tchID spread or strategy
2$Ic5)ndary0rd U 4 System Order Number X X X X X X
System order entry date (when System
EntryDate D4 Order Number was assigned) X XX XX
Priority U 4 Priority X X X X X X
Price P 8 Limit price X X X X X X
DisplayQty Q 4 Visible pending volume X X X X X X
AltPrice P 8 Yield or percent of par X X X X X X
RetailFlag F 1 Order/Quote only for retailers X X
OrderID U 4 Application Order ID (unique at security « « « «
level)
IS;condaryExec u 4 History number X X X X
OrderQty Q 4 Total order volume X X X X
OrdStatus C 1 Order Status X X X X
CCPCode C 1 CCP Code X X X X
,:?ogrressorlndlc C 1 Passive or aggressive indicator X X X X
RequestID U 4 Request ID (for application feedback) X X X X
ClientDatalD U 2 Fllent Data ID (to be used as a shortcode « « «
in orders and quotes)
secondaryOrd u 4 System Order Number X X X X X X
erID2
System order entry date (when System
EntryDate2 D4 Order Number was assigned) X XXX
Priority2 U 4 Priority X X X X X X
Price2 P 8 Limit price X X X X X X
DisplayQty2 Q 4 Visible pending volume X X X X X X
AltPrice2 P 8 Yield or percent of par X X X X X X
RetailFlag2 F 1 Order/Quote only for retailers X X
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OrderID2

Description

Application Order ID (unique at security
level)

SecondaryExec
D2

History number

OrderQty2

Total order volume

OrdStatus2

Order Status

CCPCode2

CCP Code

AggressorIndic
ator2

Passive or aggressive indicator

RequestID2

Request ID (for application feedback)

ClientDatalD2

Client Data ID (to be used as a shortcode
in orders and quotes)
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7.3.4 Trade due to reasons other than order matching related messages

The following table compares the fields included in:

- Trade, Trade Amendment or Cancellation (MsgType = 0x18) (TA),

— Trade, Trade Amendment or Cancellation 1 Leg Buy Private Information (MsgType = 0x1A)

(TATLB),

- Trade, Trade Amendment or Cancellation 1 Leg Sell Private Information (MsgType = 0x1C)

(TA1LS)

— Trade, Trade Amendment or Cancellation 2 Legs Private Information (MsgType = 0x1E)
(TA2L)

T T
A A
Description 1 1

L L

B S
MessageSize u 2 Length of message, including this field X X X X X X X
MessageType U 1 Message type X X X X X X X
SequenceNumber U 4 Message sequence number X X X X X X X
SecurityCode U 4 Instrument (or Book) code X X X X X X X
TransactionDateA T 3 Transaction Date and Time in nanoseconds x X X x X x
ndTime since 1-jan-1970 UTC
MarketSegmentID C 4 MIC Code X X X X X X X
TradingSessionID U 1 Trading mode X X X X X X X
TrdMatchID u 4 System Trade Number X X X X X X X
TradeType C 1 Trade type X X X X X X X
LastPX P 8 Trade price X X X X X X X
LastQty Q 4 Current trade volume X X X X X X X
GrossTradeAmt A 8 Premium / Trade amount X X X X X X X
Designation C 1 Trade situation X X X X X X X
MarketMechanism C 1 Market Mechanism X X X X X X X
AlgoFlag F 1 Algorithmic flag indicator X X X X X X X
BuyerBolsaCode C 1 Stock Exchange code of the buyer X X X X X
AltLastPX P 8 Trade yield or percent of par X X X X X
,;-\n(iccruedlnterestA A 8 Accrued Interest amount X X X X X
AccruedInterestRa
te 8 Interest rate of coupon X X X X X
Sett|Date D 4 Settlement date X X X X X X
TransactionCatego 1 " < x  x < x X x
ry D: Dark trade
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Description

Y: XFPH Exchange for Physicals
Z: TPAC Package trade

StrategyTrdMatchl U 4 System Trade Number of the time-spread or X " <

D strategy

LastChangeFlag F 1 Indlcatgs if this trade changes the instrument « « N «
Last price

BENC_RFPT_Flag C 1 Benchmark or Reference Price Indicator MMT X X X X

l;adepr'cecond't' c 1 NPFT or TNCP flag X X X X X

PreTradgTranspar C 1 Pre-trade transparency waiver X X X X

encyWaiver

DeferralWaiver C 1 Deferral Waiver X X X X

PostDeferralPubli N

O,St eferralPublic 1 Post-deferral publication type X X X X

ationType

PublishDateAndTi T 3 Publication Date and Time in nanoseconds « N « «

me since 1-jan-1970 UTC

TradeDate T 8 Trade date and time X X X X

TradeSessionDate D 4 Trade Session Date X X X X

Sett|Date2 D 4 Settlement date of the second leg X X X

EndCash A 8 Amount to be settled at the end of the Repo « « «
Trade

VolumeFloat \Y 8 Volume with decimal places X X

SICAVFundCounte C 1 Indicates the side of the Counterparty member « «

rpartySide in a SICAV or Mutual Fund

,:;nendedTradeTy C 1 Trade type of the amended/cancelled trade X X X X

ExecRefID U 4 System Trade Number of the « « « "
amended/cancelled trade

A dedTradeDat

emen ediradeba D 4 Date of the amended/cancelled trade X X X X

Broker C 4 X X X

BrokerTrader C 3 X X X X

BrokerText C 15 X X X X

SecondaryOrderID U 4 System Order Number X X X X
System order entry date (when System Order

EntryDate D 4 4 .ry w y X X X X
Number was assigned)

Priority u 4 Priority X X X

Price P 8 Limit price X X X X

DisplayQty Q 4 Visible pending volume X X X X

AltPrice P 8 Yield or percent of par X X X

OrderID u 4 Application Order ID (unique at security level) X X X X

SecondaryExecID u 4 History number X X X X

OrderQty Q 4 Total order volume X X X X
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Description 1
L
B
OrdStatus @ 1 Order Status X X X X X
CCPCode C 1 CCP Code X X X X X
fggressorIndlcato C 1 « X x " «
RequestID u 4 Request ID (for application feedback) X X X X X
ClientDatalD U 5 Client Data ID (to be used as a shortcode in « x x N "
orders and quotes)
AlgorlthmlcTradeI F 1 Algorithmic flag indicator X X X X X
ndicator
ClientID U 4 Mifid II ClientID X X X X X
AccountBolsa C 16 Client code X X X X
Account C 5 Account X X X X X
DEAFlag F 1 Direct Electronic Access indicator X X X X X
DecisorID U 4 MIFID II DecisorID X X X X X
ExecutorID U 4 Mifid II ExecutorID X X X X X
LIQI:JI.dItyPI’OVISIon F 1 Liquidity Provision Activity Flag X X X X X
Activity
GiveInMember C 4 Give-in member X X X X
AccountMember C 4 X X X
FirmMnemonic C 10 X X X X
AllocText C 18 X X X X
LastCapacity C 1 X X X X X
SelfMatchPreventi
U 2 X X X X
onlD
AutomaticOrderfFil
C 1 X X X
terFlag
ReceivedDeptID C 1 X X X
Persistence C 1 Persistence type X X X X X
AccountType C 1 Capacity Indicator X X X
SelfMatchPreventi
C 1 X X X X
onType
Member C 4 Member X X X X X
Trader C 3 Trader X X X X X
SubMember C 1 Submember code X X X X X
Crossld u 4 Cross Trade Unique Identifier X X X
BolsaCode C 1 Bolsa c.ode (Madrid, Barcelona, Bilbao, « « «
Valencia)
CSDBIC C 11 BIC of the Central Securities Depositary X X X
Participant C 1 Participant X X X
Ctaliq C 35 Securities Account code in CSD X X X
ccv C 20 Securities Account code in CSD X X X X

Sensitivity: C1 Public
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Description

SrderSecurltyCod U 4 Order instrument (or Book) code X X X X
ExternalMember C 4 X X X
RiskReduction F 1 ;‘jl?;i:i\ljargs:;ing" indicator for Commodity « «
;econdaryOrderID u 4 System Order Number X X X X X
EntryDate2 D 4 il);srt::tr)r;rovrvtie;rair;tigynggse (when System Order «  x « X
Priority2 u 4 Priority X X X X X
Price2 P 8 Limit price X X X X X
DisplayQty2 Q 4 Visible pending volume X X X X X
AltPrice2 P 8 Yield or percent of par X X X
OrderID2 U 4 Application Order ID (unique at security level) X X X X X
SecondaryExecID2 U 4 History number X X X X X
OrderQty2 Q 4 Total order volume X X X X X
OrdStatus2 C 1 Order Status X X X X X
CCPCode2 C 1 CCP Code X X X X X
,rAzggressorIndicato c 1 Y x  x « x
RequestID2 u 4 Request ID (for application feedback) X X X X X
ClientDatalD2 U 5 Client Data ID (to be used as a shortcode in X x  x « x
orders and quotes)

ﬁ;g::aritohrr;icTradeI F 1 Algorithmic flag indicator X X X X X
ClientID2 u 4 Mifid II ClientID X X X X X
AccountBolsa2 C 16 Client code X X X X
Account2 C 5 Account X X X X X
DEAFlag2 F 1 Direct Electronic Access indicator X X X X X
DecisorID2 U 4 MIFID II DecisorID X X X X X
ExecutorID2 u 4 Mifid II ExecutorID X X X X X
:g:ti;;wows'on F 1 Liquidity Provision Activity Flag X X X X X
GiveInMember2 C 4 Give-in member X X X X
AccountMember2  C 4 X X X
FirmMnemonic2 C 10 X X X X
AllocText2 C 18 X X X X
LastCapacity 2 C 1 X X X X X
SelfMatchPreventi

onID2 U 2 X X X X
AutomaticOrderFil C 1 « « x

terFlag2

Sensitivity: C1 Public
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T
.
Description 1
L
S
ReceivedDeptID2 C 1 X X X
Persistence2 C 1 Persistence type X X X
AccountType2 C 1 Capacity Indicator X X X
SelfMatchPreventi
C 1 X X X
onType2
Member2 C 4 Member X X X
Trader2 C 3 Trader X X X
SubMember2 C 1 Submember code X X X
Crossld2 u 4 Cross Trade Unique Identifier X X X
BolsaCode2 C 1 Bolsa c.ode (Madrid, Barcelona, Bilbao, « X x
Valencia)
CSDBIC2 C 11 BIC of the Central Securities Depositary X X X
Participant2 C 11 Participant X X X
Ctalig2 C 35 Securities Account code in CSD X X X
Cccv2 C 20 Securities Account code in CSD X X X
SzrderSecurltyCod U 4 Order instrument (or Book) code X X X
ExternalMember2 C 4 X X X
RiskReduction2 F 1 Risk reducing" indicator for Commodity « x

derivatives

Sensitivity: C1 Public
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