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Preface  

 

Purpose  

This document describes the protocol to be used for Non -NEAT Front end (NNF) to communicate 

with the Currency Derivatives Trading System (CDTS) and thus serves as a development guide 

for the NNF users. 

Target Audience  

This document is written for system designers and programmers of user organizations and third 

party software developers who are responsible for the development of software to interact with 

NS  

Organisation  of this Document  

This document is organised as follows:  

 

Chapters Description  

Chapter 1 Provides a brief introduction to Non -NEAT Front end (NNF). It also 

details the communication network connections for NNF users. 

Chapter 2 Lists the guidelines for the designers and programmers who develop 

NNF. It details the data types used and also covers the 

MESSAGE_HEADER that is prefaced with all the structures. 

Chapter 3 Describes transactions and structures for a trader to log on to the 

trading system. It also provides the same information for the 

download of the updated information on the securities, participants 

and the status of the markets, and describes the log on request and 

the system responses. 

Chapter 4 Describes transactions and structures for entering new orders, 

modifying an existing order, and canceling outstanding orders.  



 

5 

 

Currency Derivatives  Trading System - Protocol for Non -Neat Front End   

Chapters Description  

Chapter 5 Details the order types, rules and structure of Spread order entry 

and the structures of the system responses. It also covers the order 

modification, trade modification and cancellation structures for 

Spread orders. 

Chapter 6 Describes rules and structure of 2L and 3L order entry and the 

structures of the system responses. It also covers the trade 

modification and ca ncellation structures for 2L and 3L orders.  

Chapter 7 Describes the messages that are received on the interactive 

connection. These messages are not received by users in response 

to any request. 

Chapter 8 Provides the information of Market By Aggregation  on the basis of 

Cumulative quantity points and Cumulative price points defined by 

Exchange. 

Chapter 9 Discusses the end of the trading day activities. It details the 

transmission of header, data and trailer of Bhav Copy.  

Chapter 10 Describes the various Broadcast messages and the Compression 

and Decompression algorithm of Broadcast data.  

Chapter 11 Describes how member systems can directly connect to NSE for 

trading, while using existing formats of business messages from NNF 

API documents.  

 

Chapter 12 Describes how new market data is dessiminated from trading 

system. 

Chapter 13 Describes how exception at trading end should be handled.  

Chapter 14 Describes the functionalities made available to CM / BM users.  

Chapter 15 Describes the structures for Give up Approve and Reject 

Confirmation responses.  

Appendix  

 

Lists the error, transaction and reason codes and also covers the 

various market statuses, market types and book types.  
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Abbreviations and Acronyms  

The abbreviations and acronyms used in this document are  as follows: 

AGM Annual General Meeting 

AON All Or None 

ATO At The Opening 

AU Auction 

BCID Broadcast Circuit ID  

BM Branch Manager 

CDTS Currency Derivatives Market Trading System 

CM Corporate Manager 

DL Dealer 

DQ Disclosed Quantity 

EGM Extraordinary General Meeting 

EXPL Exercise and Position Liquidation 

GTC Good Till Cancellation 

GTD Good Till Date 

IOC Immediate Or Cancel  

LTP Last Traded Price 

MBO Market By Order 

MBP Market By Price 

MBA Market By Aggregate 

MF Minimum Fill  

NEAT National Exchange for Automated Trading 

NNF  Non Neat Front End 

NSE National Stock Exchange 
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NT Negotiated Trade 

OL Odd Lot 

OSL Open Strata Link 

RL Regular  Lot 

SL Stop Loss 

ST Special Terms 

TM Trading Member 

TP Trigger Price 

TWS Trader Workstation  

VCID Virtual Circuit ID  

VSAT Very Small Aperture Terminal  

VV.RR.SS Version. Release. Sub-release 

WHS Warehouse 
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 Chapter 1  Introduction  

The National Stock Exchange of India Ltd (NSEIL) provides a fully automated screen based 

trading system, enabling trading members spread across the length and breadth of India to trade 

directly from their offices through an extensive telecommunication network. The system is 

. It adopts the principles of 

an order driven market, based on price -time priority. The trading members can use NEAT Front 

end or Non-NEAT Front end (NNF) to establish a network connection with the Currency 

Derivatives host system of National Stock Exchange (NSE) for trading. NNF is a front end which 

is developed and maintained by vendors other than NSE. NSE provides the NNF users with the 

design documents of the front end whereas they are supported by their respective vendors and 

NSE is not responsible for the performance of the NNF.  
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Chapter  2 General Guidelines  

This chapter provides general guidelines for the designers and programmers who develop NNF. 

It also provides information on data types and their size to be used in the message structure, 

which helps the programmer in their development activity. The sections covered in this chapter 

are: 

¶ Guidelines for Designers 

¶ Guidelines for Programmers 

¶ Message Structure Details 

¶ Data Types Used in Message Structure 

¶ Message Header 

¶ Broadcast Process Header 

¶ Error Message 

¶ Communication Network Connection  

Guidelines for Designers  

 

1. The order of the log-on messages should strictly be maintained as given in Chapter 3 

Logon and Download Processes of this document. Otherwise, the user will not be able 

to log on to the trading system.  

2. All messages sent by the trading system will be time -stamped,  that is the time of the 

message should be specified. 

3. All time fields are number of seconds from midnight January 1, 1980.  

4. No host-end inquiries are permitted for NNF users.  

5. In all the price related fields for a contract, the number of digits allowed after decimal 

should be equal to the precision of that contract before  sending to host. Same with the 

responses received from host end.  
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6. All price fields mu st be multiplied by 10000000 before sending to the host end and 

divided by 10000000 while receiving from the host end.  

not contain more than 4 digits after dec imal point. Price of 10.1234 while sending to host 

should be multiplied by 10000000 and sent as 101234000. And same while receiving, if a 

price of 202345000 is received from host end then this price should be displayed as 20.2345 

after dividing the price b y 10000000 and converting to 4 digits after decimal  

 All the trade values (i.e. the values which are calculated as price multiplied by quantity ) 

received (any) from host end should be rounded off to two digits after decimal, irrespective 

of the precision of the contract, after dividing by 10000000 to get in value in rupees.  

Guidelines for Programmers  

 

1. If your system uses little -endian order, the data types such as UINT, SHORT, LONG and 

DOUBLE contained in a packet, which occupy more than one byte should be twiddled 

(byte reversed). Twiddling involves reversing a given number of bytes such that the byte 

-1) position comes to the second 

position and so on. For example, if the value to be sent is 1A2B (hexadecimal), reverse 

the bytes to 2B1A. The same applies while receiving messages. So if the value received 

is 02BC, the actual value is BC02. So twiddle such data types before sending and after 

receiving to ensure that correct data is sent and received.  

Note:   

Twiddling is required because of the variety in endian order big and little. A big -endian 

representation has a multibyte integer written with its most significant byte on the left. A 

little -endian representation, on the other hand, places the most signific ant byte on the 

right. Intel's 80x86 processors and their clones are little endian. Sun's SPARC, Motorola's 

68K, and the PowerPC families are all big endian. All of the protocol layers in the TCP/IP 

suite are defined to be big endian. The trading system ho st end uses big-endian order. 
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Suppose your machine uses little -endian order. Twiddle the numeric value before 

sending and after receiving over a TCP/IP connection. 

2. All alphabetical data must be converted to upper case before sending to the host. No 

NULL terminated strings should be sent to the host end. Instead, fill it with blanks  before 

sending. The strings received from the host end are padded with blanks and are not NULL 

terminated.  

3. All the structures should be defined in the following manner:  

¶ Items of type char or unsigned char, or arrays containing items of these types, are 

byte aligned. 

¶ Structures are word aligned; structures of odd size are padded to an even number of 

bytes. 

¶ All other types of structure members are word aligned.  

4. All numeric data must  be set to zero (0) before sending to the host, unless a value is 

assigned to it. 

5. Whenever the field name is mentioned as Reserved for example:  Reserved field in 

Broadcast Process Header, it should be mapped to CHAR buffer and initialized to NULL. 

Note:   

¶ The values of all the constants and transaction codes given in the document are listed in 

Appendix. 

¶ The suffix IN in the transaction codes implies that the request is send from the TWS to 

the host end whereas OUT implies that the message is sent from the ho st end to TWS.  

Message Structure Details  

All packets (messages), flow between NNF application and trading system, consist of two parts 

namely, message header and message data, which are described as follows:  
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¶ The message header consists of the fields of the header which is prefaced with all the 

structures.  

Note: Transaction code, an important field of the message header, is a unique numeric 

identifier which is sent to or received from the trading system. This is used to identify the 

transaction between th e NNF and the host end. 

¶ The message data consists of the actual data that is sent across to the host or received 

from the host.  

Data Types Used in Message Structure  

The following table lists the data types to be used in message structure for NNF development . 

 

Data Type  Size of Bytes  Signed / Unsigned  

CHAR 1 Signed 

SHORT 2 Signed 

LONG 4 Signed 

LONG LONG 8 Signed 

DOUBLE 8 Signed and Floating Point 

 

Message Header  

Each structure is prefaced with a MESSAGE_HEADER. Some data in the header are fixed whereas 

some data are variable and set differently for each transaction code. The structure of the 

MESSAGE_HEADER is as follows:  

Table 1 MESSAGE HEADER 

Structure Name MESSAGE_HEADER 

Packet Length 40 bytes  

Field Name Data Type Size in Byte Offset 

Transaction Code SHORT 2 0 

LogTime LONG 4 2 

AlphaChar CHAR 2 6 

TraderId  LONG 4 8 

ErrorCode SHORT 2 12 

Timestamp LONG LONG 8 14 

TimeStamp1 CHAR 8 22 
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Structure Name MESSAGE_HEADER 

Packet Length 40 bytes  

Field Name Data Type Size in Byte Offset 

TimeStamp2 CHAR 8 30 

MessageLength SHORT 2 38 

 

The following table provides the brief description of the various fields present in the  

MESSAGE_HEADER structure. 

 

Field Name Brief Description  

TraderId  This field should contain the trader ID  

LogTime 

 

This field should be set to zero while sending messages to the 

host. For messages coming from the host, this contains the time 

when the message was generated by the trading system host.  

AlphaChar This field should be set to the first two characters of Sym bol if the 

structure contains Symbol and Series.  

During logon process, in the packet SYSTEM_INFORMATION_OUT, 

this field should contain the number of modules. Based upon this 

number of modules, Frontend will populate the module_id in 

alpha_char field of DOWNLOAD_REQUEST packet and sends to 

host. In other cases, it should be set to blank.  

Note: - The Symbol field should contain the name of the security.  

The series field should contain xx. Based upon the number of 

modules, Frontend will send that many number o f 

DOWNLOAD_REQUEST packets 

TransactionCode This field should contain the transaction message number. This 

describes the type of message sent or received.  

ErrorCode This should be set to zero while sending messages to the host. For 

messages coming from the host, this describes the type of error.  

Refer to List of Error Codes in Appendix. 

TimeStamp This field should be set to numeric zero while sending to the host. 

This is used in host end. 

For transcodes listed in appendix, time in this field will be 

populated in nanoseceonds (from 01 -Jan-1980 00:00:00). This 

time is stamped at the matching engi ne in the trading system.  
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Field Name Brief Description  

TimeStamp1 This field contains the time the message arrives at the trading 

system host. This should be set to numeric zero while sending to 

host.  

Note: - In TimeStamp1, current time is sent in jiffies from host end. 

This is 8 bytes in host end. In front end, we typecast the first four 

bytes into double and store it in a variable and typecast the other 

four bytes into double and store in another variable. These values 

are used while requesting message area download.  

Jiffy is a Unit of Time (1 second = 65536 jiffies)  

TimeStamp2 This field should be set to numeric zero while sending to the host. 

For messages coming from the host, this field contains the number 

of the machine from which the packet is coming.  

Note: - In TimeStamp2, machine number is sent from the host end. 

This is 8 bytes in host end and CHAR [8] in front end. In front end, if 

it is an interactive connection, machine number is stored in 7 th 

position and for broadcast connection machine number is stored in 

0th positio n. 

MessageLength 

 

This field is set to the length of the entire message, including the 

length of Message Header. 

 

Inner Message Header  

Each structure in the Data of Update Local Database Data/Message Download Data responses is 

prefaced with a n INNER_MESSAGE_HEADER. The structure of the Inner Message Header is as 

follows:  

Structure Name INNER_MESSAGE_HEADER 

Packet Length 40 bytes  

Field Name Data Type Size in Byte Offset 

TraderId  LONG 4 0 

LogTime LONG 4 4 

AlphaChar CHAR 2 8 

Transaction Code SHORT 2 10 

ErrorCode SHORT 2 12 

Timestamp LONG LONG 8 14 

TimeStamp1 CHAR 8 22 

TimeStamp2 CHAR 8 30 
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Structure Name INNER_MESSAGE_HEADER 

Packet Length 40 bytes  

Field Name Data Type Size in Byte Offset 

MessageLength SHORT 2 38 

 

Note:  The field descriptions are the same as MESSAGE_HEADER. 

 

Broadcast Process Header  

The broadcast messages like market open, market close, market in pre -open are prefaced with 

BCAST_HEADER. Some fields in the header are fixed. The remaining fields are variable and set 

differently for each transaction code. The structure of the BCAST_HEADER is as follows: 

   Table 2 BCAST HEADER 

Structure Name BCAST_HEADER 

Packet Length 40 bytes  

Field Name Data Type Size in Byte Offset 

Reserved BYTE 2 0 

Reserved BYTE 2 2 

LogTime LONG 4 4 

AlphaChar CHAR 2 8 

Transaction Code SHORT 2 10 

ErrorCode SHORT 2 12 

BCSeqNo LONG 4 14 

Reserved CHAR 1 18 

Reserved CHAR 3 19 

TimeStamp2 CHAR 8 22 

Filler2 BYTE 8 30 

MessageLength SHORT 2 38 

 

The following table provides the details of the various fields present in the BCAST_HEADER 

structure.  

Field Name Brief Description  

LogTime This field contains the time when the message was generated by the 

trading system host.  

AlphaChar This field is set to the first two characters of Symbol if the structure 

contains Symbol and Series; otherwise it is set to blank.  
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Field Name Brief Description  

TransactionCode This field contains the transaction message number. This describes 

the type of message sent. 

ErrorCode This field contains the error number which describes the type of 

error.  

Refer to List of Error Codes in Appendix. 

BCSeqNo This field contains BCAST Sequence number for Ericcson switch.  

TimeStamp2 This field contains the time when the message is sent from the host.  

Filler2  This field contains the machine number.  

 

Note: 

The machine number is stored in 0th position.  

MessageLength 

 

This field is set to the length of the entire message, including the 

length of the message header. 

 

Error Message  

When the Error Code in the MESSAGE_HEADER is not zero, the structure sent is ERROR 

RESPONSE. The Error Message will describe the error received. The structure is as follows: 

Table 3 MS ERROR RESPONSE 

Structure Name MS_ERROR_RESPONSE 

Packet Length 182 bytes  

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

MESSAGE HEADER in Chapter 2) 

STRUCT 40 0 

Key CHAR 14 40 

ErrorMessage CHAR 128  54 

 

The following table provides the details of the various fields  present in the 

MS_ERROR_RESPONSE structure. 

Field Name Brief Description  

ErrorMessage This field contains the error message.  

 

Refer to List of Errors Codes in Appendix. 

Key This field  contains the token number of the Contract.  
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Communication Network Connections for NNF Users  

There are two types of virtual circuit connections used to communicate with the host end. One 

is the Interactive Virtual Circuit ID  (VCID) and the other is the Broadcast Circuit ID (BCID).  

 

Interactive VCID follows a bidirectional path between the NNF and NEAT to host end. All the 

interactive / request messages and its respective response follow through this channel. Even the 

unsolicited message such as trade message flows from exchange (host end) to the trader 

terminal through this channel.  

of which default features like IP fragmentation, no QoS etc. continue to be ena bled and available 

for use by members. Default IP fragmentation a valid feature  in the TCP/IP protocol works at 

message level and usage of same by one member connection will not block or impact the 

messages of other member connections.  

 

BCID follows a unidirectional path which is from the host end to the NFF / NEAT.  All the 

broadcast data are transmitted through this broadcast circuit from the host end for all the 

traders. Since this is a one way connection, the data flow is always from the exchange (host e nd) 

to the trader terminal.  
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Chapter 3  Logon and Download Processes  

This chapter describes the message structures and its fields for a trader to log on to the trading 

system. It discusses the logon request and the system responses. This chapter  also describes 

the download of the updated information on the securities, participants and the status of the 

markets. It covers the structures and field descriptions of System Information Download, Local 

Database Download and Message Download. 

The process by which a trader logs on to the trading system is called Logon Process. The trader, 

after issuing a sign-on request, waits for the system response. The response could be a 

successful log-on or an error message. 

The sections covered in this chapter are:  

¶ Order of Transaction Code Exchanges during Logon and Logoff 

¶ Logon Request 

¶ Logon Response 

¶ System Information Download  

¶ Update Local Database Download 

¶ Message Download 

¶ Logoff Request 

¶ Logoff Confirmation Response 

 

Order of Events to Be Followed During Logon and Logoff  

The following sequence explains the order in which transaction codes are sent and received for 

NNF users during log-on process. 

 

Sequence 

No 

Transaction Code Sent By Received By 

1 SIGN_ON_REQUEST_IN TWS Host End 

2 SIGN_ON_REQUEST_OUT Host End TWS 
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Sequence 

No 

Transaction Code Sent By Received By 

3 SYSTEM_INFORMATION_IN TWS Host End 

4 SYSTEM_INFORMATION_OUT Host End TWS 

5 UPDATE_LOCALDB_IN TWS Host End 

6 UPDATE_LOCALDB_HEADER Host End  TWS 

7 UPDATE_LOCALDB_DATA Host End TWS 

8 UPDATE_LOCALDB_TRAILER Host End  TWS 

9 DOWNLOAD_REQUEST (Module 1) TWS Host End 

10 HEADER_RECORD Host End TWS 

11 MESSAGE_RECORD Host End TWS 

12 TRAILER_RECORD Host End TWS 

13 DOWNLOAD_REQUEST (Module 2) TWS Host End 

14 HEADER_RECORD Host End TWS 

15 MESSAGE_RECORD Host End TWS 

16 TRAILER_RECORD Host End TWS 

 

The following sequence explains the order in which the transcodes are sent and  received during 

log-off process. 

 

Sequence 

No 

Transaction Code Sent By Received By 

1 SIGN_OFF_REQUEST_IN TWS Host End 

2 SIGN_OFF_REQUEST_OUT Host End TWS 

 

The structure given below is part of Logon request and response structure. It specifies the 

markets that are allowed for the trading member to place an order. Note to NNF Developer: Use 

any one of following two structures:  
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Logon Request  

The process by which a trader logs on to the trading system is called Logon Process. User needs 

to send the request as per the structure given below for establish ing an interactive circuit with 

the host  end:  

Table 4 MS_SIGNON 

Structure Name MS_SIGNON 

Packet Length 278  bytes 

Transaction Code SIGN_ON_REQUEST_IN (2300) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to Message 

Header in Chapter 2) 

STRUCT 40 0 

UserID LONG 4 40 

Reserved CHAR 8 44 

Password CHAR 8 52 

Reserved CHAR 8 60 

NewPassword CHAR 8 68 

TraderName CHAR 26 76 

LastPasswordChangeDate LONG 4 102  

BrokerID  CHAR 5 106  

Reserved BYTE 1 111  

BranchID SHORT 2 112  

VersionNumber LONG 4 114  

Batch2StartTime    LONG 4 118  

HostSwitchContext  CHAR 1 122  

Colour CHAR 50 123  

Reserved BYTE 1 173  

UserType SHORT 2 174  

SequenceNumber DOUBLE 8 176  

WsClassName CHAR 14 184  

BrokerStatus CHAR 1 198  

ShowIndex  CHAR 1 199  

ST_BROKER_ELIGIBILITY_PER_MKT STRUCT 2 200  

MemberType SHORT 2 202  

ClearingStatus CHAR 1 204  

BrokerName CHAR 25 205  

Reserved CHAR 16 230  
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Structure Name MS_SIGNON 

Packet Length 278  bytes 

Transaction Code SIGN_ON_REQUEST_IN (2300) 

Field Name Data Type Size in Byte Offset 

Reserved CHAR 16 246  

Reserved CHAR 16 262  

 

The following table provides the details of the various fields present in the MS_SIGNON 

structure.  

 

Field Name Brief Description  

TransactionCode This field is part of MESSAGE_HEADER Structure (Refer to 

MESSAGE_HEADER in Chapter 2). The value should be 

SIGN_ON_REQUEST_IN (2300). 

UserId  This field should contain the user ID of the member/broker. It 

accepts numbers only.  

Password The password should be of exact eight characters in length.The 

password should be alphanumeric i.e password should contain 1 

upper case letter,1 lower case letter,1 numeral and 1 special 

character from the list @#$%&*/ \ .  

Note: 

The trader should enter the password for a successful Logon. 

When the trader logs on for the first time the default password 

provided by NSE i.e Neat@CD1must be entered and the 

password should be changed by entering a new password.  

NewPassword This field should be entered only when the trader wishes to 

change the password or the password has expired.  

The new password should be of eight characters. The new 

password should be alphanumeric i.e password should contain 1 

upper case letter,1 lower case letter,1 numeral and 1 special 

character from the list @#$%&*/ \ .The new password entered 

should not be from the last 5 passwords.Otherwise this field 

should be blank.  

Note: 

The New Password should be entered along with the old 

password in the Password field. While logging on to the system 

for the first time, the default password provided by NSE i.e 

Neat@CD1 must be changed. 

TraderName This field should be set to blank while sending to the host. In the 

response from host , it will contain  
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Field Name Brief Description  

LastPassword 

ChangeDateTime 

This field should be set to numerical zero while log on.  

BrokerId  This field should contain the trading member ID.  

BranchId  This field should contain the Branch ID to which the broker 

belongs. 

 

Note: 

Branch ID can be of 3 digits. 

VersionNumber This field should contain the version number of the trading 

system. The format is VERSION.RELEASE.SUB_RELEASE. (For 

example, 7.02.00) 

Note: 

As and when these structures are changed, the version number 

will be changed. 

Batch2StartTime  This field should be set to numerical zero. 

HostSwitchContext  This field should be set to blank.  

Colour This field should be set to blank.  

UserType This field can take one of the following values.  

¶  

¶  

¶  

This field should  be set to zero while sending to the host.  

SequenceNumber This field should be set to numerical zero while sending the 

request to host.  

WorkstationNumber  This field should contain the network ID of the workstation. This 

is a seven digit number. The first five digits are fixed by the 

Exchange and represent the various ports  / switch locations. 

- ID. It must be any 

num  

BrokerStatus This field should be set to blank.  

ShowIndex  This field should be set to blank.  

BrokerEligibilityPer 

Market 

This field should be set to numerical zero.  

MemberType This field should be set to numerical zero.  

ClearingStatus This field should be set to blank.  

BrokerName  
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Logon Response 

The trader, after issuing a sign-on request, waits for the system response. The response will 

either be Confirmation or Logon Error . 

Logon Confirmation Response  

A successful logon results in the Logon Confirmation Response, for which the following structure 

is sent back: 

Table 5 MS_SIGNON 

Structure Name MS_SIGNON 

Packet Length 278 bytes 

Transaction Code SIGN_ON_REQUEST_OUT (2301) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER (Refer to 
Message_Header in Chapter 2) 

STRUCT 40 0 

UserID LONG 4 40 

Reserved CHAR 8 44 

Password CHAR 8 52 

Reserved CHAR 8 60 

NewPassword CHAR 8 68 

TraderName CHAR 26 76 

LastPasswordChangeDate LONG 4 102 

BrokerID CHAR 5 106 

Reserved CHAR 1 111 

BranchID SHORT 2 112 

VersionNumber LONG 4 114 

EndTime LONG 4 118 

Reserved CHAR 1 122 

Colour CHAR 50 123 

Reserved CHAR 1 173 

UserType SHORT 2 174 

SequenceNumber DOUBLE 8 176 

Reserved CHAR 14 184 

BrokerStatus CHAR 1 198 

ShowIndex CHAR 1 199 

ST_BROKER_ELIGIBILITY_PER_MKT STRUCT 2 200 

MemberType SHORT 2 202 

ClearingStatus CHAR 1 204 

BrokerName CHAR 25 205 

Reserved CHAR 16 230 
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Structure Name MS_SIGNON 

Packet Length 278 bytes 

Transaction Code SIGN_ON_REQUEST_OUT (2301) 

Field Name Data Type Size in Byte Offset 

Reserved CHAR 16 246 

Reserved CHAR 16 262 

 

Table 6 ST_BROKER_ELIGIBILITY_PER_MKT 

 

Structure Name ST_BROKER_ELIGIBILITY_PER_MKT 

Packet Length 2 bytes 

Field Name Data Type Size Offset 

For Small Endian Machines 

Reserved BIT 4 0 

Auction Market  BIT 1 0 

Spot Market BIT 1 0 

Oddlot Market  BIT 1 0 

Normal Market  BIT 1 0 

Reserved Byte 1 1 

For Big Endian Machines 

Normal Market  BIT 1 0 

Auction Market  BIT 1 0 

Spot Market BIT 1 0 

Oddlot Market  BIT 1 0 

Reserved BIT 4 0 

Reserved Byte 1 1 

 

The following table provides the details of the various fields present in the MS_SIGNON 

structure.  

 

Field Name Brief Description  

TransactionCode This field is part of Message Header structure. The value 

should be SIGN_ON_REQUEST_OUT (2301). 

LogTime The current time at the trading system is sent back as 

number of seconds since midnight of January 1, 1980. 

The time at the NNF workstation must be  synchronised 

with this time.  

UserId  This field contains the ID of the user or broker.  

TraderName This field contains the user name.  
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Field Name Brief Description  

LastPassword 

ChangeDateTime 

This field contains the last date and time when the 

password was changed. 

BrokerId  This field should contain the trading member ID.  

BranchId  This field should contain the Branch ID to which the 

broker belongs. 

Note:  

Branch ID can be of 3 digits. 

EndTime This field contains the time when the markets last closed 

and it is sent as the number of seconds since midnight of 

January 1, 1980.  

Note: If this time is different from the time sent in an 

earlier logon, all orders, trades and messages for this 

trader must be deleted from the Local Database.  

UserType This field contains the type of user who is logging in:   

¶  

¶  

¶  

SequenceNumber This field contains the time when the markets closed the 

previous trading day. 

BrokerStatus This field contains the current status of the Broker. It 

can be any of the following:  

¶  

¶  

¶  

¶  

¶ for Voluntary CloseOut 

BrokerEligibilityPerMarket  This field specifies the markets that are allowed for the 

trading member. The trading member is eligible to enter 

 

MemberType This field contains the type of memb er. The possible 

values are as follows: 

¶  

¶  

¶  

¶ 

Trading Member            
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Field Name Brief Description  

ClearingStatus This field contains the Clearing status of the member. 

The possible values are: 

¶  

¶  

¶  

¶  

BrokerName This field contains the name of the broker.  

 

Logon Error  

In case the logon is unsuccessful an error response is generated, for which the structure 

returned is:  

 ERROR RESPONSE (Refer to Error Message in Chapter 2) 

The following table provides the details of the various fields present in the ERROR_RESPONSE 

structure.  

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header. The transaction code 

is SIGN_ON_REQUEST_OUT (2301). 

ErrorCode 

 

This stores the error number. If the version number is not 

the same as that at the host, the version number at the host 

can be extracted from the Error Message. It will be located 

in 8 bytes from the 95 th byte in the string 

(ERROR_RESPONSE). The format of it will be VV.RR.SS. The 

version number at the front end shoul d be set to VVRRSS. 

Note 

VV  Version Number 

RR - Release Number 

SS Sub Release Number 

Refer to List of Error Codes in Appendix. 

 

System Information Download  

The current status of the markets and the values of global variables are downloaded to the trader 

in response to system information  request.  
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System Information Request  

This request can be sent only if the trader has logged on successfully. The format of th e request 

is as follows: 

Table 7 MS_SYSTEM_INFO_REQ 

Structure Name MS_SYSTEM_INFO_REQ 

Packet Length 44 bytes  

Transaction Code SYSTEM_INFORMATION_IN (1600) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER (Refer to 

Message Header in Chapter 2) 

STRUCT 40 0 

LastUpdatePortfolioTIme  LONG 4 40 

 

The following table provides the details of the various fields present in the 

MS_SYSTEM_INFO_REQ structure. 

  

Field Name Brief Description  

TransactionCode The transaction code is SYSTEM_INFORMATION_IN (1600). 

LastUpdate 

PortfolioTime  

 

If there is no Exchange defined Portfolio in the Local 

Database, this field should be set to zero.  

 

Note: 

Last Update Portfolio Time is the last updated time of the 

Exchange defined Portfolios in the LDB portfolio file.  

Note:  TWS User has to set time_stamp2 field present in the tws  

message header to zero in SYSTEM_INFORMATION_IN message. 

 

System Information Response  

The following structure is returned as a response to the system information request:  

Table 8 MS_SYSTEM_INFO_DATA 

Structure Name MS_SYSTEM_INFO_DATA 

Packet Length 106 bytes  

Transaction Code SYSTEM_INFORMATION_OUT(1601) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER (Refer to 

Message Header in Chapter 2) 

STRUCT 40 0 
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Structure Name MS_SYSTEM_INFO_DATA 

Packet Length 106 bytes  

Transaction Code SYSTEM_INFORMATION_OUT(1601) 

Field Name Data Type Size in Byte Offset 

ST_MARKET_STATUS STRUCT 8 40 

ST_EX_MARKET_STATUS STRUCT 8 48 

ST_PL_MARKET_STATUS STRUCT 8 56 

UpdatePortfolio  CHAR 1 64 

cFiller CHAR 1 65 

MarketIndex  LONG 4 66 

DefaultSettlementPeriod (Normal)  SHORT 2 70 

DefaultSettlementPeriod (Spot)  SHORT 2 72 

DefaultSettlementPeriod (Auction)  SHORT 2 74 

CompetitorPeriod  SHORT 2 76 

SolicitorPeriod  SHORT 2 78 

WarningPercent SHORT 2 80 

VolumeFreezePercent SHORT 2 82 

SnapQuoteTime SHORT 2 84 

Reserved SHORT 2 86 

BoardLotQuantity  LONG 4 88 

TickSize LONG 4 92 

MaximumGtcDays SHORT 2 96 

ST_STOCK_ELIGIBLE_INDICATORS STRUCT 2 98 

DisclosedQuantityPercentAllowed  SHORT 2 100  

RiskFreeInterestRate  LONG 4 102 

    Table 9 ST_MARKET_STATUS 

Structure Name ST_MARKET_STATUS 

Packet Length 8 bytes  

Field Name Data Type Size in Byte Offset 

Normal SHORT 2 0 

Oddlot  SHORT 2 2 

Spot SHORT 2 4 

Auction SHORT 2 6 

 

    Table 10  ST_EX_MARKET_STATUS 
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Structure Name ST_EX_MARKET_STATUS 

Packet Length 8bytes 

Field Name Data Type Size in Byte Offset 

Normal SHORT 2 0 

Oddlot  SHORT 2 2 

Spot SHORT 2 4 

Auction SHORT 2 6 

 

    Table 11  ST_PL_MARKET_STATUS 

Structure Name ST_PL_MARKET_STATUS 

Packet Length 8 bytes 

Field Name Data Type Size in Byte Offset 

Normal SHORT 2 0 

Oddlot  SHORT 2 2 

Spot SHORT 2 4 

Auction SHORT 2 6 

 

    Table 12  ST_STOCK_ELIGIBLE_INDICATORS 

Structure Name ST_STOCK_ELIGIBLE_INDICATORS 

Packet Length 2 bytes 

Field Name Data Type Size Offset 

For Small Endian Machines 

Reserved BIT 5 0 

BooksMerged BIT 1 0 

MinimumFill  BIT 1 0 

AON BIT 1  0 

Reserved Byte 1 1 

For Big Endian Machines 

AON BIT 1 0 

MinimumFill  BIT 1 0 

BooksMerged BIT 1 0 

Reserved BIT 5 0 

Reserved Byte 1 1 

 

The following table provides the details of the various fields present in the 

MS_SYSTEM_INFO_DATA structure. 
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Field Name Brief Description  

TransactionCode This field is the part of Message Header. The transaction 

code is SYSTEM_INFORMATION_OUT (1601). 

MarketStatus This field contains any of the following values:  

¶  

¶  if it is Open 

¶  

¶  

¶  

 

Note: - In the pre -open state of the market, orders can only 

be entered but no matching takes place. The trading starts 

when the market is open. No orders can be entered  for a 

security when the market is closed.  

UpdatePortfolio  Not used  

MarketIndex  This value will be set to thousand and of no use. 

DefaultSettlementPeri

od 

The default settlement period in various markets is sent in 

the fields Default Settlement (Normal), Default Settlement 

(Spot) and Default Settlement (Auction).  

CompetitorPeriod  This field contains the default competitor period for auction.  

SolicitorPeriod  This field contains the default solicitor period for auction.  

WarningPercent This field contains the warning percentage.  

(Refer to Turnover Limit Exceeded or Broker Reactivated in 

Chapter 9) 

Note: - If a broker exceeds his turnover by this value in 

percent, then a warning message is broadcast to all traders.  

VolumeFreeze Percent This field contains the volume freeze percent.  

(Refer to Turnover Limit Exceeded or Broker Reactivated in 

Chapter 9) 

Note: - If a broker exceeds his turnover by this value in 

percent, the broker is deactivated and a message is 

broadcast to all traders.  

SnapQuoteTime This field contains the snap quote time. Currently, it is 60 

seconds. 

BoardLotQuantity  This field contains the board lot quantity. The regular lot 

order quantity must be a multiple of this quantity.  
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Field Name Brief Description  

TickSize This field contains the tick size. The order price, and the 

trigger price - if applicable, must be a multiple of this tick 

size. 

MaximumGtcDays This field contains the maximum number of days after 

which a Good Till Canceled order will be canceled. 

Currently this field contains zero.  

SecurityEligibility 

Indicator  

This field contains the MF or AON flag set. If the MF flag is 

set, orders have the Minimum Fill attribute set. If the AON 

flag is set orders have the AON attribute set. 

DisclosedQuantity 

PercentAllowed  

This field contains the disclosed quantity percentage 

allowed. The disclosed quantity if set should be greater 

than or equal to this percent of the total quantity.  

RiskFreeInterestRate  This field contains the risk free interest rate.  

 

 

Update Local Database Download  

The list of updated securities and participants can be downloaded in response to this request. 

Any carried over Good Till Cancel (GTC) or Good Till Date (GTD) orders are also downloaded with 

this request.  The following sections describe structures and fields related to Update Local 

Database request and response.  

Update Local Database Request  

This message is sent to request the host end to update the local database at the front  end. The 

structure is as follows:  

      Table 13  MS_UPDATE_LOCAL_DATABASE 

Structure Name MS_UPDATE_LOCAL_DATABASE 

Packet Length 82 bytes  

Transaction Code UPDATE_LOCALDB_IN(7300) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

Message Header in Chapter 2) 

STRUCT 40 0 

LastUpdateSecurityTime LONG 4 40 

LastUpdateParticipantTime  LONG 4 44 
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Structure Name MS_UPDATE_LOCAL_DATABASE 

Packet Length 82 bytes  

Transaction Code UPDATE_LOCALDB_IN(7300) 

Field Name Data Type Size in Byte Offset 

LastUpdateInstrumentTime  LONG 4 48 

LastUpdateIndexTime  LONG 4 52 

RequestForOpenOrders CHAR 1 56 

Reserved CHAR 1 57 

ST_MARKET_STATUS (Refer to 

System Information Response in 

Chapter 3) 

STRUCT 8 58 

ST_EX_MARKET_STATUS (Refer to 

System Information Response in 

Chapter 3) 

STRUCT 8 66 

ST_PL_MARKET_STATUS (Refer to 

System Information Response in 

Chapter 3) 

STRUCT 8 74 

 

 

The following table provides the details of the various fields present in the 

MS_UPDATE_LOCAL_DATABASE structure. 

  

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is UPDATE_LOCALDB_IN (7300 ). 

LastUpdate 

SecurityTime 

 

This field should contain the time when the security 

information was last updated for all security information that 

is downloaded. Further download requests can use the 

latest time to get updated information on the securities. 

Setting this time to zero results in download of information 

of all the securities present at HOST END. 

LastUpdate 

ParticipantTime  

 

This field should contain the time when the participant 

information was updated for all participant information that 

is downloaded. Further download requests can use the 

latest time to get updated information on the participants.  

Setting this time to zero results in download of information 

of all the participan ts present at HOST END. 

LastUpdate 

InstrumentTime  

This field should contain the time when the Instruments 

were updated.  
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Field Name Brief Description  

LastUpdateIndex Time  This field should contain the time when the index 

information was updated.  

RequestForOpen 

Orders 

Good Till Cancellation and 

Good Till Date orders are to be downloaded; otherwise 

 

MarketStatus  

 

This should contain the market status received in the 

previous response. The market status fields are a ccepted 

as input to verify if the trader has the latest system 

information. Any of the following are possible:  

¶ If the trader has the latest market status 

information, the update of the information on the 

securities and the participants from the specified 

time are downloaded.  

¶ If the status information specified is not the latest, 

the trader is updated on the market status alone .  

Upon receiving the updated market information, the trader 

can request for the updated security status, security, or 

participant i nformation.  

 

Update Local Database Response  

The response will be either the database download, or a partial system information download. 

The latter will occur if the trader does not have the latest market status.  

Partial System Information Response  

This is returned if the market status sent in the System Information Response (Refer System 

Information Response Chapter 3) is not the same at the host end or the markets are opening. In 

this case the market 

 

   SYSTEM INFORMATION DATA (Refer to System Information Response in Chapter 3) 

 

The following table provides the details of the various fields present in the SYSTEM 

INFORMATION DATA structure. 
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Field Name Brief Description  

TransactionCode The transaction code sent is 

PARTIAL_SYSTEM_INFORMATION (7321). 

MarketStatus This field contains  the latest market status.  

 

Update Local Database Download  

The download comprises of a header, data and the trailer. Each updated security status, 

participant (if selected) and GTC/GTD order will be sent as a separate message. 

Update Local Database Header  

This is sent only to indicate that a sign -on download is going to commence. There is no additional 

data sent. The header is sent in the following format:  

Table 14 UPDATE_LDB_HEADER 

Structure Name UPDATE_LDB_HEADER    

Packet Length 42 bytes  

Transaction Code UPDATE_LOCALDB_HEADER(7307) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

Message Header in Chapter 2) 

STRUCT 40 0 

Reserved CHAR 2 40 

 

The following table provides the details of the various fields present in the 

UPDATE_LDB_HEADER structure. 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code sent is UPDATE_LOCALDB_HEADER(7307). 

 

Update Local Database Data  

The actual data is sent wrapped in another header. The outer header indicates that this message 

is part of the Update Local Database Data. The inner header indicates the type of data received. 

The packet size can be of 80 to 512 bytes and the structure is as follows:   

  MESSAGE_HEADER       (Refer to MESSAGE_HEADER in Chapter 2) 
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  INNER_MESSAGE_HEADER (Refer to Inner Message Header in Chapter 2) 

  CHAR   Data [436]   

 

The following table provides the details of the various fields present in the 

MESSAGE_HEADER structure. 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is UPDATE_LOCALDB_DATA (7304). 

InnerTransaction Code  

 

The transaction codes sent are:  

¶ BCAST_SECURITY_MSTR_CHG (7305). It is 

determined by NSE-Control whether to send this or 

not(Refer to Change in Security Master in Chapter 

10).   

¶ BCAST_SECURITY_STATUS_CHG (7320). This 

transaction code is sent when the status of the 

stock is different from the expected status at the 

host end (Refer to Change of Security Status in 

Chapter 10).  

¶ BCAST_PART_MSTR_CHG (7306). It is determined 

by NSE-Control whether to send this or not. (Refer to 

Change in Participant Status in Chapter 10).  

¶ BCAST_INSTR_MSTR_CHG (7324). If there is any 

change in the instrument master after  the time 

specified by the Last Update Instrument Time, it is 

downloaded. (Refer to Change in Instrument Master 

in Chapter 10).  

¶ BCAST_ASSET_MSTR_CHG (7325). If there is any 

change in the details of the assets after  the time 

specified by the Last Update Asset Time, it is 

downloaded (Refer to Change in Asset Master in 

Chapter 3).  

Note: 

 All these transaction codes will be sent separately.  

 

Change in Asset Master 

This structure downloads all the details of  all the assets. The structure is as follows:  

       Table 15  MS_DOWNLOAD_ASSET 
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Structure Name MS_DOWNLOAD_ASSET   

Packet Length 432 bytes 

Transaction Code BCAST_ASSET_MSTR_CHG (7325) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

MESSAGE_HEADER in Chapter 2) 

STRUCT 40 0 

NoOfRecords SHORT 2 40 

ASSET_DETAILS [15] STRUCT 

ARRAY 

26 42 

 

    Table 16  ASSET_DETAILS  

Structure Name ASSET_DETAILS 

Packet Length 26 bytes 

Field Name Data Type Size in Byte Offset 

AssetName CHAR 10 0 

Precision CHAR 1 10 

Reserved CHAR 1 11 

Volatility  LONG 4 12 

Token LONG 4 16 

Multiplier  LONG 4 20 

ForeignInterestRate  SHORT 2 24 

 

The following table provides the details of the various fields present in the 

MS_DOWNLOAD_ASSET structure.  

 

Field Name Brief Description  

NoOfRecords 

 

This field contains the number of records sent for updation.  

AssetName This field contains the name of the asset.  

For example, USDINR. 

Precision This field contains the digits after decimal to be allowed for 

all price related fields for the contracts on this Asset.  

For example, 4 (digits after decimal)  

Filler Reserved  

Token This field contains the token number of the Asset.  

Multiplier  

 

This field contains the value by which each lot of the 

contract over this symbol is multiplied to get actual 

quantity of the request. But this should be used only for 
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Field Name Brief Description  

local purpose and should not be used in any of the requests 

sent to HE or in confirmation messages. 

Reserved Reserved field. 

ForeignInterestRate  This field contains value of foreign interest rate.  

Volatility  This field contains value of volatility.  

 

 

Update Local Databa se Trailer  

This structure indicates that the download is complete. This is sent in the following format:  

Table 17  UPDATE_LOCAL_DB_TRAILER 

Structure Name UPDATE_LOCALDB_TRAILER 

Packet Length 42 bytes  

Transaction Code UPDATE_LOCALDB_TRAILER (7308) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

MESSAGE_HEADER in Chapter 2) 

STRUCT 40 0 

Reserved CHAR 2 40 

 

The following table provides the details of the various fields  present in the 

UPDATE_LDB_HEADER structure. 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is UPDATE_LOCALDB_TRAILER (7308). 

 

 

Message Download Changes  

 

Introduction  

To improve the performance of message download data, changes are being made at Exchange 

trading system for optimization.  

For this purpose the way the message download data is sent t o the traders is getting 

optimized.  
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 Current Scenario  

¶ Messages sent from the exchange contain a unique sequence number which is 

contained in the TimeStamp1 field of the message header.  

 

¶ Subsequent sequence numbers are in increasing order of their value.  

 

¶ The user requests for a message download by sending this sequence number           

value in the SequenceNumber field of the Message Download packet (Transcode 7000).  

 

¶ To retrieve the messages from the beginning of the trading day, this field should be set 

to numeric zero (0) value .To retrieve incremental download, since the time of last user 

logout  the user is supposed to send the last received sequence number on the user 

terminal.  

 

¶ Message download data is sent out to traders in response to this request. The   data 

contains messages (if any), which have a sequence number value greater than the 

sequence number sent by the user.  

 

 

         Illustration: - 
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New Scenario  

 

¶ Messages will be sent from various streams (at The Exchange). The stream number  

will be sent in the TimeStamp2 field of the message header. This is a 8 byte field,  

and the stream number  is specified in the last byte.  

 

¶ The total number of machines at the Exchange will be specified in the first byte of 

alpha char field (alpha char is of 2 bytes) of the header section of 

SYSTEM_INFORMATION_OUT (1601) message. Streams are numbered starting 

from 1. E.g.: If the value in the alpha char field is 4, total number of streams at 

Exchange is 4 and the stream numbers will be 1,2,3,4.  

 

¶ The mechanism for message download request has changed, Message downloads 

will now be served through each individual stream. Hence, message download 

request needs to be sent individually for a stream by the user.  

 

¶ In the message download request (Transcode 7000) , first  byte of alpha char field of 

the header section should contain the stream number for which the  message 

download is required. If the stream  number sent in the request is invalid then 

exchange will drop the request. The Sequence number field must contain the 

sequence number value for that particular stream.  

 

¶ The response of the request will be sent individually through the stream starting 

from the next sequence number specified in the request. Message download from 

each stream will have header, data and trailer section.  

 

o Header  This is to indicate that message download is going to      commence. 

The first byte of alpha char field of header wi ll contain the stream number.  
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o Data  The data is wrapped in another structure. The outer header indicates 

that this message is a part of the Message Download Data. The inner header 

indicates the type of data received. The first byte of alpha char field of  outer 

header will contain the stream number.  

 

o Trailer  This indicates that message download is complete. The first byte of 

alpha char field of header will contain the stream number.  

 

¶ Message download request can be made for one or more streams. It is 

recommended that the user requests download for all the streams.  

 

¶ If the sequence number in the request is 0, then all messages for that stream 

will be sent. To get incremental download for any particular stream, the 

message download request must contain the last sequence number received 

from that stream.  

 

Note: -  

    

1. Structure for message download request is not changed.  

2. Structure for message download response is not changed.  

  

 

Illustration: -  

In the illustration given below s1,s2,s3,s4 represent separate streams 
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Message Download   

This request is used to download the messages intended for the trader, from the trading system. 

When the trader makes a request for message download, all the transactions of the trader and 

other important broadcasts are downloaded. The response consists of Header and Trailer to 

indicate the beginning and end of download and is similar to Update Local Database Download.  

Message downloads will be served through each individual stream . Hence, message download 

request needs to be sent individually for a stream by the user.  

Message Download Request  

This message is sent for requesting message download. The structure sent to the trading system 

is as follows: 

     Table 18 MS_MESSAGE_DOWNLOAD 
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Structure Name MS_MESSAGE_DOWNLOAD 

Packet Length 48 bytes  

Transaction Code DOWNLOAD_REQUEST (7000) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

MESSAGE_HEADER in Chapter 2) 

STRUCT 40 0 

SequenceNumber Double 8 40 

 

The following table provides the details of the various fields present in the 

MS_MESSAGE_DOWNLOAD structure. 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is DOWNLOAD_REQUEST (7000). 

Alpha_Char (Header) This contains the stream number of the host to which it has 

to send the DOWNLOAD_REQUEST. 

 

Note: - The number of streams is obtained in 

SYSTEM_INFORMATION_OUT from host during login 

sequence. 

SequenceNumber 

 

This field should contain the time when last message was 

received by the workstation. This can be obtained from the 

Time Stamp1 of the MESSAGE_HEADER. To retrieve the 

messages from the beginning of the trading day, this field 

logon response message. 

 

Message Download Response  

The download response comprises of a header, data and a trailer. Each trader specific broadcast 

message will be sent separate ly. 

Message Download Header 

This is only to indicate that a message download is going to commence. There is no additional 

data sent. The header is sent in the following format:  

MESSAGE_HEADER     (Refer to Message Header in Chapter 2) 
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The following table provides the details of the various fields present in the MESSAGE_HEADER 

structure.  

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is HEADER_RECORD (7011). 

 

Message Download Data 

The messages are similar to Update Local Database Data. The actual data is sent wrapped in 

another structu re. The outer header indicates that this message is part of the Message Download 

Data. The inner header indicates the type of data received.  The packet size can be of 80 to 600  

bytes and the structure is as follows:  

 

MESSAGE_HEADER      (Refer to Message Header in Chapter 2) 

INNER_MESSAGE_HEADER InnerHeader (Refer to Inner Message Header in Chapter 2) 

CHAR Data [520 ]   

 

The following table provides the details of the various f ields present in the 

MESSAGE_HEADER structure. 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is MESSAGE_RECORD (7021).  

InnerData  Various transaction codes are received. They are as follows:  

Trader specific messages 

¶ Logon / Logoff response - Refer to Logon Process, 

Chapter 3 

¶ Interactive message sent to the user from the NSE -

Control. Refer to Unsolicited Messages, Chapter 7. 

¶ Order Entry, Modification and Cancellation 

responses - Refer to Order Management, Chapter 4.  

¶ Trade Modification and Cancellation responses - 

Refer to Trade Management, Chapter 4.  

¶ Trade Confirmation and Stop Loss Trigger - Refer to 

Unsolicited Messages, Chapter 7.  
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Field Name Brief Description  

Broadcast Messages 

Market Open, Market Close, Market Pre-Open ended, 

Preopen Shutdown Message, Broadcast Message String, 

Turnover exceeded, Broker Reactivated, Broadcast message 

sent from NSE-Control. Refer to Broadcast Messages in 

Chapter 10. 

Contingency broadcast message. Refer to Exception 

Handling in Chapter 14. 

 

Message Download Trailer  

This indicates that message download is completed for the particular stream. Once down load is 

completed for one stream, DOWNLOAD_REQUEST will be sent for the next stream with its 

corresponding sequence number. Request will be sent until message download gets completed 

for all the streams. The format is as follows:  

 

MESSAGE_HEADER    (Refer to Message Header in Chapter 2) 

 

The following table provides the details of the various fields present in the MESSAGE_HEADER 

structure.  

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is TRAILER_RECORD (7031). 

 

 

Logoff Request  

The process by which a trader quits or signs off from the trading system is called Logoff Process. 

The trader needs to close the socket.  The TCP/IP protocol identifies this as a request to break 

the virtual circuit between the trading system host and the f ront end. 

The structure sent is: 

MS_SIGNOFF  struct MESSAGE_HEADER        
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The following table provides the details of the various fields present in the MS_SIGNOFF 

structure.  

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is SIGN_OFF_REQUEST_IN (2320). 

 

Logoff Confirmation Response  

When the user logs on again, the user receives a packet with the details of the last  user log off. 

The structure sent is:  

Table 19 SIGNOFF_OUT 

Structure Name SIGNOFF_OUT 

Packet Length 190 bytes  

Transaction Code SIGN_OFF_REQUEST_OUT (2321) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

MESSAGE_HEADER in Chapter 2) 

STRUCT 40 0 

UserId  LONG 4 40 

Reserved CHAR 145  44 

 

The following table provides the details of the various fields present in the SIGNOFF_OUT 

structure.  

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is SIGN_OFF_REQUEST_OUT (2321). 
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Chapter  4 Order and Trade Management  

This chapter describes structures and fields for entering new orders, modifying existing orders, 

and canceling outstanding orders. The trader can begin entering the orders once logged on to  

the trading system and when the market is in pre -open or open state. The sections covered in 

this chapter are:  

¶ Order Entry 

¶ Order Modification  

¶ Order Cancellation 

¶ Trade Modification  

¶ Trade Cancellation 

Order Entry  

Order entry allows the trader to place orders in the market. The system accepts the orders from 

the users and matches the orders with the orders in the order books maintained at HOST END to 

order matching . If the order does not match, the order is placed in the appropriate book with the 

price and time stamp.  

Order Types  

The types of order are as follows:  

 

¶ Regular Lot : Regular Lot Orders are orders in the normal market that have none of the 

following terms attached: All or None (AON), Minimum Fill  (MF) and Trigger Price. 

¶ Special Terms : Special Terms Orders are orders in the normal market which have special 

attribute s attached to it. They must have MF or AON. 

¶ Negotiated Trade Orders : Negotiated Trade Orders are regular lot orders with the 

Counter Party ID. 

¶ Stop Loss Orders : Stop Loss Orders are orders in normal market with Trigger Price 

specified. They may have the Minimum Fill or AON attribute specified.  

Market If Touched : Market If Touched Orders are orders in normal market with Trigger 

Price specified. They may have the Minimum Fill or the AON attribute specified.   



 

53 

 

Currency Derivatives  Trading System - Protocol for Non -Neat Front End   

Order Terms  

The following terms and conditions are used during order entry and modification : 

¶ Disclosed Quantity (DQ) : This term allows the dealer to disclose only a portion of the 

order quantity to the market. After the initial discl osed quantity is matched, subsequent 

disclosed quantity is shown to the market. All the disclosures will be shown to the market 

with the same order number.  

¶ Trigger Price (TP) : The Stop Loss book type allows the broker to release an order into 

the system after the market price crosses a threshold price referred to as the trigger 

price. This facility is available for orders in normal market only. For a stop loss buy order, 

the tri gger price should not be greater than the limit price. For a stop loss sell order, the 

trigger price should not be less than the limit price. All the stop loss orders will be kept 

in a separate book till they are triggered. The price is to be multiplied by  10000000 . 

¶ Immediate or Cancel (IOC) : This term forces the order to match immediately, else be 

cancelled. If the order trades partially, the remaining part is cancelled.  

¶ Day: This is the default term for an order. At the end of the trading day, all outsta nding 

Day orders are cancelled by the system. 

¶ Good till Date (GTD) : This term allows the dealer to keep an order in the system for a 

certain number of days. The number of days must be greater than 1 and less than or equal 

to the maximum number of days allo wed for GTC orders. Each day is a calendar day.  

¶ Good till Cancelled (GTC) : This term allows the broker to keep an order in the system 

until it is canceled. However, the order is canceled by the system automatically if it 

remains outstanding for more than the maximum number of days allowed for GTC orders.  

¶ Minimum Fill (MF) : This term allows the broker to ensure that the quantity traded is at 

least the Minimum Fill amount specified. The minimum fill must be in multiples of the 

market lot and less than the o rder quantity. MF quantity must be less than or equal to 

Disclosed Quantity when the order has both MF and Disclosed Quantity attributes.  

¶ All or None (AON) : This term allows the broker to ensure that the entire order is traded 

and if not, nothing is traded  at all. This can result in multiple trades or a single trade.  

Rules of Order Entry  

Order entry is not allowed if any of the following  conditions  is true: 

¶ Markets are closed. 

¶ Security is suspended. 

¶ Security has matured. 
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¶ Security is expelled.  

¶ Security admission date is greater than current date.  

¶ Security is not eligible in that market.  

¶ Security does not exist in the system.  

¶ Broker is suspended. 

¶ Broker does not exist in trading system.  

¶ Broker is deactivated.  

¶  

¶ User is unable to  log into the  trading system . 

¶ User is an inquiry user. 

¶ User does not exist in trading system.  

¶ Participant is suspended.  

¶ Participant does not exist in trading system.  

¶  

¶ Trigger price is worse than limit price.  

¶ Quantity is more than issued capital.  

¶ Quantity is not equal to multiples of regular lot.  

¶ Disclosed Quantity is more than the given percentage (determined by exchange) of 

order quantity.  

¶ Disclosed Quantity is more than order quantity.  

¶ Disclosed Quantity is not equal to multiples of regular lot.  

¶ MF Quantity is more than order quantity.  

¶ MF Quantity is not a multiple of regular lot.  

¶ Limit Price is not a multiple of Tick size.  

¶ Trigger Price is not a multiple of Tick size. 

¶ GTC/GTD days are more than specified days. 

¶ GTC, GTD orders are not allowed. 

¶ Negotiated Trade orders have GTC/GTD/IOC attribute. 
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¶ Spot orders have GTC/GTD. 

¶ IOC and Disclosed Quantity combination  is present. 

¶ For PRO order Account Number is Broker ID or any other I D. 

¶ For CLI order Account Number is Broker I D. 

¶ Order attributes are not entered properly for various book types.  

Order Entry Request  

The format of the order entry request is as follows:  

Table 20 MS_OE_REQUEST 

Structure Name MS_OE_REQUEST 

Packet Length 316  bytes 

Transaction Code BOARD_LOT_IN (2000) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

MESSAGE_HEADER in Chapter 2) 

STRUCT 40 0 

ParticipantType  CHAR 1 40 

Reserved CHAR 1 41 

CompetitorPeriod  SHORT 2 42 

SolicitorPeriod  SHORT 2 44 

Modified/CancelledBy  CHAR 1 46 

Reserved CHAR 1 47 

ReasonCode SHORT 2 48 

Reserved CHAR 4 50 

TokenNo LONG 4 54 

CONTRACT_DESC STRUCT 28 58 

CounterPartyBrokerId  CHAR 5 86 

Reserved CHAR 1 91 

Reserved CHAR 2 92 

CloseoutFlag CHAR 1 94 

Reserved CHAR 1 95 

OrderType SHORT 2 96 

OrderNumber DOUBLE 8 98 

AccountNumber  CHAR 10 106 

BookType SHORT 2 116 

Buy/SellIndicator  SHORT 2 118 
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Structure Name MS_OE_REQUEST 

Packet Length 316  bytes 

Transaction Code BOARD_LOT_IN (2000) 

Field Name Data Type Size in Byte Offset 

DisclosedVolume LONG 4 120 

DisclosedVolumeRemaining LONG 4 124 

TotalVolumeRemaining LONG 4 128 

Volume LONG 4 132 

VolumeFilledToday LONG 4 136 

Price LONG 4 140 

TriggerPrice LONG 4 144 

GoodTillDate LONG 4 148 

EntryDateTime LONG 4 152 

MinimumFill / AONVolume  LONG 4 156 

LastModified LONG 4 160 

ST_ORDER_FLAGS STRUCT 2 164 

BranchId  SHORT 2 166 

TraderId  LONG 4 168 

BrokerId  CHAR 5 172 

cOrdFiller CHAR 24 177 

Open/Close CHAR 1 201 

Settlor  CHAR 12 202 

Pro / ClientIndicator  SHORT 2 214 

SettlementPeriod  SHORT 2 216 

ADDITIONAL_ORDER_FLAGS STRUCT 1 218 

Reserved CHAR 1 219 

Reference CHAR 4 220 

NnfField DOUBLE 8 224 

MktReplay DOUBLE 8 232 

PAN CHAR 10 240  

Algo ID LONG 4 250  

Reserved SHORT 2 254  

LastActivityReference  LONG LONG 8 256  

Reserved CHAR 52 264  
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Table 21 CONTRACT_DESC 

Structure Name CONTRACT_DESC 

Packet Length 28 bytes  

Field Name Data Type Size in Byte Offset 

InstrumentName  CHAR 6 0 

Symbol CHAR 10 6 

ExpiryDate LONG 4 16 

StrikePrice LONG 4 20 

OptionType CHAR 2 24 

CALevel SHORT 2 26 

 

Table 22 ST_ORDER_FLAGS 

Structure Name ST_ORDER_FLAGS 

Packet Length 2 bytes 

Field Name Data Type Size Offset 

For Small Endian Machines 

AON BIT 1 0 

IOC BIT 1 0 

GTC BIT 1 0 

Day BIT 1 0 

MIT BIT 1 0 

SL BIT 1 0 

Market BIT 1 0 

ATO BIT 1 0 

Reserved BIT 3 1 

Frozen BIT 1 1 

Modified BIT 1 1 

Traded BIT 1 1 

MatchedInd  BIT 1 1 

MF BIT 1 1 

For Big Endian Machines 

ATO BIT 1 0 

Market BIT 1 0 

SL BIT 1 0 

MIT BIT 1 0 

Day BIT 1 0 
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Structure Name ST_ORDER_FLAGS 

Packet Length 2 bytes 

Field Name Data Type Size Offset 

GTC BIT 1 0 

IOC BIT 1 0 

AON BIT 1 0 

MF BIT 1 1 

MatchedInd  BIT 1 1 

Traded BIT 1 1 

Modified BIT 1 1 

Frozen BIT 1 1 

Reserved BIT 3 1 

 

Table 23 ADDITIONAL_ORDER_FLAGS 

Structure Name ADDITIONAL_ORDER_FLAGS 

Packet Length 1 bytes 

Field Name Data Type Size Offset 

For Small Endian Machines 

Reserved BIT 1 0 

COL BIT 1 0 

Reserved BIT 1 0 

Reserved BIT 1 0 

STPC BIT 1 0 

Reserved BIT 3 0 

For Big Endian Machines 

Reserved BIT 3 0 

STPC BIT 1 0 

Reserved BIT 1 0 

Reserved BIT 1 0 

COL BIT 1 0 

Reserved BIT 1 0 

 

The following table provides the details of the  various fields present in the MS_OE_REQUEST 

structure.  
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Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is BOARD_LOT_IN (2000). 

ParticipantType         

 

Not Applicable for Regular Lot Orders. 

CompetitorPeriod  This field should be set to zero.  

SolicitorPeriod  This field should be set to zero.  

Modified / CancelledBy  This field should denote who has modified or cancelled a 

particular order. It should take one of the following 

values:  

¶  

¶  

¶  

During order entry, this field should be blank.  

ReasonCode 

 

This field contains the reason code for a particular order 

request rejection or order freeze. This, along with the 

error code, has the details regarding the error.  

Refer to Reason Codes in Appendix. 

During order entry, this field shou ld be set to zero. 

TokenNumber This is the Token Number of the contract on which order 

is to be placed. This field should contain a valid token 

- -

validations will be done only on contract descriptor.  

If the valid token number is sent, the validation will be 

done on token number as well as contract descriptor.  

SecurityInformation 

(CONTRACT 

DESCRIPTOR) 

This structure contains the following fields:  

Instrument Name, Symbol, Expiry Date, Strike Price, 

Option Type and CA Level of the contract.  

This is mandatory and should be filled while sending the 

order entry request.  

CA Level should be set to zero. 

-  

CounterParty BrokerId  

 

This field specifies the Counter Party Broker code for the 

Negotiated Trade Order. This field is valid only for 

Negotiated Trade Orders. For other books, this field 

should be set to blank.  

CloseoutFlag This field should be set to blank.  
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Field Name Brief Description  

OrderType This field should be set to blank. 

OrderNumber This field must be sent as blank for the order entry 

request.  

AccountNumber  If the order is entered on behalf of a trader, the Trader 

Account Number should be specified in this field. For 

 blank. 

BookType This field should contain the type of order.  

Refer to Book Types in Appendix. 

Buy / SellIndicator  

 

This field should specify whether the order is a buy or sell. 

The field should take one of the following values: 

¶  

¶  

DisclosedVolume This field should contain the quantity that has to be 

disclosed to the market. It is not applicable if the order 

has either the All Or None or the Immediate Or Cancel 

attribute set. It should no t be greater than the volume of 

the order and not less than the Minimum Fill quantity, if 

the Minimum Fill attribute is set. In either case, it cannot 

be less than the minimum Disclosed Quantity allowed. It 

should be a multiple of the regular lot.  

DisclosedVolume 

Remaining 

This is the disclosed volume remaining from the original 

disclosed volume after trade(s). This is an output field. 

While sending order entry request to the host it should be 

same as disclosed volume. 

TotalVolume Remaining This field specifies the total quantity remaining from the 

original quantity after trade(s). For order entry, this field 

should be set to Volume. For every response, the trading 

system will return this value.  

Volume This field should contain the order quantity. The qua ntity 

should always be in multiples of Regular Lot except for 

Odd Lot orders and it should be less than the issued 

capital. The order will go for a freeze if the quantity is 

greater than the freeze quantity determined by NSE -

Control. 

VolumeFilled Today 

 

This field specifies the total quantity traded in a day. It 

request to the host.  
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Field Name Brief Description  

Price 

 

This field should contain the price at which the order is 

placed. The price must be a multiple of the tick size. To 

enter a Market order, the price should be set to zero.  For 

Stop Loss orders, the limit price must be greater than the 

trigger price in case of a Buy order; and less if it is a Sell 

order. Market attribute is not allowed for Negotiated 

Orders. This should be multiplied by 100 00000  before 

sending to the trading system.  

TriggerPrice 

 

This field is applicable only for a Stop Loss order and 

should be a multiple of the tick size. This field should 

contain the price at which the order is to be triggered and 

brought to the market. For a Stop Loss buy order, the 

trigger price will be less than or equal to the limit price but 

greater than the last traded price. For a Stop Loss sell 

order, the trigger price will be greater than or equal to the 

limit price but less  than the last traded price. This should 

be multiplied by 100 00000  before sending to the trading 

system. 

GoodTillDate 

 

This field should contain the number of days for a GTD 

order. This field can be set in two ways. To specify an 

absolute date, this field  should be set to that date in 

number of seconds since midnight of January 1, 1980. To 

specify days, this field should be set to the number of 

days. This can take values from two to the maximum days 

specified for GTC orders only. If this field is non -zero, the 

GTC flag must be off. 

EntryDateTime 

 

This field contains the time when the order first entered 

the trading system. This field should be sent as zero for 

the order entry request.  

MinimumFill Volume  

 

This field specifies the minimum fill quantity when  the 

minimum fill attribute is set for an order. It should not be 

greater than either the volume of the order or the 

disclosed quantity and must be a multiple of the regular 

lot.  

LastModified Time 

 

In the case of order entry, this field will be same as Entry 

Date Time. After the order is modified it contains  the time 

when the Order was last modified.  It is the time in 

seconds from midnight of January 1, 1980.  

This field should be set to zero for the order entry request.  
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Field Name Brief Description  

OrderTerms This field should specify the attributes of an order.  

Refer to Order Terms table in Chapter 4. 

BranchId  

 

This field should contain the branch number to which the 

broker belongs.  

Note 

Branch ID can be of 3 digits. 

TraderId  This field should contain the user ID of the user.  

BrokerId  This field should contain the trading member ID.  

Open / Close 

 

Open / Close order indicator. This field should contain one 

of the following values.  

¶  

¶  

Settlor  This field should specify the ID of the participants who are 

responsible for settling the trades through the custodians. 

and this field defaults to the Broker Code.  

So, this field should be set to blank for a pro order 

 

Pro-ClientOrder 

 

This field should contain one of the following values to 

specify whether the order is entered on behalf of a broker 

or a trader. 

¶  

¶  

SettlementPeriod  This field should contain the number of days in a 

settlement cycle. Currently it is 10 days.  

ADDITIONAL_ORDER_F

LAGS  

Refer to Additional_Order_Flags  and Order Terms 

Attributes tables in Chapter 4 for the relevant description.  

NNFField 

 

This field should contain a 15 digit unique identifier which 

should be arranged in the following manner.  

¶ First six digits should contain pin  code of the 

dealer 

¶ Next three digits should contain the branch 

number 

¶ Next three digits should contain the terminal 

number  
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Field Name Brief Description  

¶ The 13th digit can be 0,1,2 or 3 where:  

 0=Algorithmic order  

 1=Non-Algorithmic order  

 2=Algorithmic order using SOR 

 3=Non-Algorithmic order using  

     SOR 

¶ The 14th digit should contain vendor code. This 

has to be 0 for the members developing in -house 

software  

¶ The 15th  digit should be 0 for use of Exchange 

Note 

The first 12 digits should be populated to 

 internet trading.  

MktReplay This field should be set to zero while sending message to 

the host.  

PAN 

 

This field shall contain the PAN (Permanent Account 

Number/PAN_EXEMPT). This field shall be mandatory  for 

all orders (client/participant/PRO orders).  

Algo ID For Algo order this field shall contain the Algo ID issued 

by the exchange. For Non-Algo order, this field shall be 

Zero(0) 

Reserved This field is reserved for future use. This should be 

populated as 0 for the message to be accepted by 

exchange host.  

LastActivityReference  In case of order entry response, this field will contain a  

unique value. Currently the same shall be in 

nanoseconds. Changes if any shall be notified. 

This field should be set to zero for the order entry request.  

 

 

Order Terms  Attributes  

Order Term Is Set To Attribute Represented  

AON 1 All Or None 

IOC 1 Immediate Or Cancel  
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Order Term Is Set To Attribute Represented  

GTC 1 Good Till Cancel 

Day 1 Day (This is the 

default attribute)  

MIT 1 Market If Touched  

SL 1 Stop Loss 

Market 1 Market order  

ATO 1 Market order in 

Preopen 

Frozen 1 The order has gone for 

a freeze 

Modified 1 The order has to be 

modified  

Traded 1 The order has been 

traded partially or 

fully  

MatchedInd  1 NT order has found a 

matching order  

MF 1 Minimum Fill  

COL 1 Cancel on Logoff 

STPC 0 Cancel order resulting 

in self trade as per 

default action by the 

exchange 

STPC 1 Cancel active order 

resulting in self trade  

 

Note: - STPC bit can be set for RL, 2L, 3L,Spread, SL transcodes. STPC bit in the modification 

transcodes should be same as set in the original order else the modification request will be 

rejected. In case of triggered stop loss order, bit selected during order entry will be considered . 

 

Rules of Order Entry (when broker is in Closeout Status ) 

Only the following orders will be considered  valid when a broker is in Closeout status:  

1. Orders with the following:  

¶ Market Type  :- NORMAL, 

¶ Book Type  :- REGULAR (RL), 
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¶ Order Type  :  IMMEDIATE or CANCEL 

2. Participant order entry will not be allowed if the broker is in Closeout status.  

3. Value of CloseoutFlag in MS_OE_REQUEST for different transaction codes will be as 

follows : 

¶ BOARD_LOT_IN (2000): The value of the CloseoutFlag must be sent blank 

¶ ORDER_CONFIRMATION(2073) and ORDER_CANCEL_CONFIRMATION(2075): 

close order if the broker is in close out state  

¶ 

entered order is close order if the broker is in close out state.  

¶ For all other transcodes using  the MS_OE_REQUEST structure CloseoutFlag will 

be ignored 

Order Entry Response  

The primary response is the Order Requested message which is stopped currently. The 

secondary response can be Order Confirmation, Order Freeze, Order Error or one of the general 

error responses. Order freeze response is generated when the order placed by the trader has 

resulted in freeze and is waiting for the approval of the exchange. The order error response is 

given when the entered order is rejected by the trading system. The  reason for the rejection is 

given in the Error Code. 

Note:  Order Requested Message (2001) is stopped to reduce the packet sent from the host 

end. 

Order Requested Response 

This response is sent back when an order is requested. This does not imply that the order has 

been confirmed. This means the order has reached the trading system. The message sent will 

be of the following format:  

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

The following table provides the details of the various fields present in the MS_OE_REQUEST 

structure.  
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Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).  The transaction 

code is BOARD_LOT_OUT (2001). 

OrderNumber This field contains the order number assigned to the order. 

Order number is of 16 digits.  

EntryDateTime This field contains the date and time when the order was 

received by the system. 

ContractDescriptor  This field contains the contract descriptor for the given 

Token Number entered during order entry.  

 

Note:  Order Requested Message is stopped to reduce the packet sent from the host end.   

 

Market Order Response 

This response is sent back to the trader when a Market order is requested when the market is in 

set and is priced at the prevailing price at the trading system. The message sent is:  

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).  The transaction 

code is PRICE_CONFIRMATION (2012). 

EntryDateTime This field contains the date and time when the order 

entered the system.  

 

This response does not imply that the order is confirmed, and is followed by the Order 

Confirmation response.  

 

Order Confirmation Response  

Successful order entry results in Order Confirmation response. The confirmed order is returned 

to the user. When the entered order goes for a freeze and that freeze is approved, this same 

transaction code  is sent. This can be an unsolicited message as well. The message sent is as 

follows:  
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MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

The following table provides the details of the various fields present in the MS_OE_REQUEST 

structure.  

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is ORDER_CONFIRMATION_OUT (2073). 

EntryDateTime 

 

This field contains the date and time when the order 

entered the system.  

OrderNumber This field contains an Order Number assigned to the order. 

It is a unique identification for an order. Order number is of 

16 digits. The first two digits  will contain the stream 

number (This will be different from the stream number for 

Journal Download Request-Response). The next fourteen 

digits  will contain fourteen digit sequence number.  

Price If a Market order was entered when market was in Open 

state,  

the prevailing price at the trading system. If the market 

order is entered when the market was in pre -open, the 

priced order the order gets confirmed at that price This 

price field should be divided by 10000000 to get actual 

price in rupees. 

OrderTerms The flags are set as discussed in Order Entry Request  in 

Chapter 4 

 

Note : 

The reason code in the structure can be used to differentiate orders that got freeze approval 

from orders that got normal confirmation.  

¶  

¶  
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Order Freeze Response 

Order freeze response is generated when the order placed by the trader or a modified order is 

awaiting approval from the exchange. Exchange approval of the order results in a Freeze 

Approval response and rejection results in Freeze Reject response. These responses are sent as 

unsolicited messages.  

The format sent is as follows:  

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

 

The following table provides the details of the various fields present in the MS_OE_REQUEST 

structure.  

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is FREEZE_TO_CONTROL (2170). 

OrdersTerms Refer to Order Entry Request in Chapter 4. 

 

Note:  

The reason code in the structure can be used to differentiate price freeze and quantity freeze.  

 Price freeze. 

 

Order Error Response 

The order error response is sent when the order entered is rejected by the trading system. The 

reason for the rejection is given by reason code and the reason string. The message sent is: 

ORDER ENTRY REQUEST (Refer to Order Entry Request in Chapter 4) 

The following table provides the details of the various fields present in the OREDR ENTRY 

REQUEST structure. 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is ORDER_ERROR_OUT (2231). 
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ErrorCode This contains the error number . Refer to List of Error Codes 

in Appendix. 

 

 

 

 

Order Modification  

Order Modification enables the trader to modify unmatched orders.  

Rules of Order Modification  

The following modifications are not allowed:  

¶ Buy to sell or vice versa. 

¶ Modification of contract.  

¶ Modifying Frozen orders. 

¶ Branch Manager modifying Corporate Manager  

¶ Dealer  

¶  

¶ Modifying non existing order.  

¶ Inquiry user trying to modify  orders. 

¶ Modifying an order in such a way that it results in a branch order value to be exceeded. 

¶  

¶ Changing of original data. 

¶ Change of client code/ CP code. 

¶ Modifying Open to Close and vice versa. 

Note:  RL/ Special Terms /Stop Loss book types can be modified / switched among themselves 

only.  

Order Modification Request  

The trader can modify the quantity, price and attributes of an order by specifying the order 

number of the order to be modified.  
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MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

The following table provides the details of the various fields present in the 

MS_OE_REQUEST structure. 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction code 

is ORDER_MOD_IN (2040). 

Modified / CancelledBy  This field denotes who has modified or cancelled a particular 

order. It should contain one of the following values:  

¶  

¶  

¶  

OrderNumber Order Number is the identity of the order to be modified.  

EntryDateTime This field contains the date and time when the order entered 

the trading system. This is available in Order Confirmati on/ 

Order Modification Confirmation response.  

LastModified Time 

 

In the case of order entry, this field will be same as Entry Date 

Time. After the order is modified it contains the  time when the 

Order was last modified.  It is the time in seconds from 

midnight of January 1, 1980.  

In case of Order Modification Request this field should contain 

the time when the Order was last modified  

LastActivityReference  In Order modification request, this field should contain 

LastActivityReference value received in response of the last 

activity done on that order. Last activity could be order entry, 

order modification or last trade of that order. Currently the 

same shall be in nanoseconds. Changes if any shall be 

notified . 

Note: The other fields of modification  request are the same as Order entry request.  

 

 

Price Modification Request  

To modify Price of an existing regular book order (Book Type 1), following optimized structure 

can be used. This request is in addition to existing Modification transcode mentioned in the 
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document. Volume will not be modified through this transcode. To mod ify any other properties 

of the order, please refer to regular Order Modificatio n Section in Currency NNF protocol. 

The format of the request is as follows:  

 

 

Table 24 PRICE_ MOD 

Structure Name PRICE_ MOD 

Packet Length 106 bytes  

Transaction Code PRICE_MOD_IN (2013) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

MESSAGE_HEADER in Chapter 2) 

STRUCT 40 0 

TokenNo LONG 4 40 

Trader ID LONG 4 44 

OrderNumber DOUBLE 8 48 

BuySell SHORT 2 56 

Price LONG 4 58 

Volume LONG 4 62 

LastModified LONG 4 66 

Reference CHAR 4 70 

LastActivityReference  LONG LONG 8 74 

Reserved CHAR 24 82 

 

Note: - STPC (Refer to Order Terms Attributes in Chapter 4) bit  set at order entry shall be 

considered in case of incoming 2013 transcode . 

 

The following table provides the details of the various fields present in the PRICE_VOL_MOD 

structure.  

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is PRICE_MOD_IN (2013). 

TokenNo This is the Token Number of the contract for which this 

order was originally plac ed. 
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Field Name Brief Description  

Note : - Cannot be modified. 

Trader ID  

 

Note : - Order must belong to this ID.  

OrderNumber Original Order Number to be modified.  

 

Note : - Must be a valid order number.  

BuySell  This field should contain one of the following  values to 

specify whether the order is a buy or sell order.  

 

 

 

Note : - Must follow same rules as mentioned in Order 

Modification section in Currency NNF. 

Price New price that will overwrite the current Limit price. If it is 

sent as 0 (zero) then order will be modified as Market 

Priced Order. 

Note : - Must follow same rules as mentioned in Order 

Modification section in Currency NNF. 

Volume Latest image of volume should be populated in this field.  

LastModified Value of the Last modified time stamp as received on last 

transaction response.  

 

Note : - According to Order Modification section in Currency 

NNF. 

Reference The front-end may use this field at their discretion.  

LastActivityReference  In Order modification request, this field should contain 

LastActivityReference value received in response of the last 

activity done on that order. Last activity could be order 

entry, order modification or last trade of that order. 

Currently the same shall be in nanoseconds. Changes if any 

shall be notified.  

 

Order Modification Response  

This response is sent back when an order modification is requested. This does not imply that the 

order modification has been confirmed. The response can be order modification confirmation, 
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order freeze, order modification error or one of the general error responses. The order 

modification error response is given when the modified order is rejected by the trading system. 

The reason for the rejection is given by reason code and the reason string. The message sent will 

be of the following format:  

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is ORDER_MOD_OUT (2041). 

 

Order Modification Confirmation Response  

Successful modification of the order results in Order Modification Confirmation. When the order 

modification is confirmed, the modified order time is filled and sent back. On modification , the 

order can result in a freeze. If the freeze is approved then order modification will be received as 

 

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

The following table provides the details of the various fields present in the 

MS_OE_REQUEST structure. 

 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is ORDER_MOD_CONFIRM_OUT (2074). 

EntryDateTime The order time (user modified) will be populated in this 

field.  

LastModifiedTime This should contain time of last activity done on that order. 

Last activity could be order entry, order modification or last 

trade time of that order.  It is in number of seconds from 

midnight of January 1, 1980.  

LastActivityReference  In case of order modification response, this field will 

contain a unique value. Currently the same shall be in 

nanoseconds. Changes if any shall be notified. 
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Order Modification Error Response  

This is sent when order modification request is rejected. The reason for rejection will be given 

by the Error Code in the header. The message sent is as follows: 

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

The following table provides the details of the various fields present in the 

MS_OE_REQUEST structure. 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is ORDER_MOD_REJ_OUT (2042). 

Effect of Modifying the Terms of an Order (on Price/Time Priority ) 

Field Name Can Change Comments 

Buy/Sell  No NA 

Order Type Yes NA 

Contract 

Descriptor  

No NA 

Price Yes Changing the order price will always 

result in the order losing its time 

priority.  

Quantity  Yes The quantity of an order can be 

reduced any number of times 

without the order losing its time 

priority. However, increasing the 

quantity of an order will always 

result in the order losing its time 

priority.  

PRO/CLI Yes NA 

Account No. Yes NA 

Day Yes Changing to or from a Day order 

retains time priority  

GTC Yes Changing to or from a GTC order 

retains time priority  

GTD Yes Changing to or from a GTD order 

retains time priority  

Days in GTD Yes NA 
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Field Name Can Change Comments 

DQ Yes Time Priority shall be lost if: 

- Changed DQ leads to an 

increase in quantity disclosed in the 

order book 

- DQ changed to non-DQ or 

vice versa and quantity disclosed in 

the order book increases 

MF & AON Yes Changing MF to AON order or vice-

versa will result in the order losing 

its t ime priority.  

MF Yes Same as in Quantity. 

SL  Yes A SL order can be changed to a 

normal limit order or a Special 

Terms order by removing the SL 

attribute. The SL limit and trigger 

price can also be changed. In each 

of these cases the order loses its 

time  priority.  

Participant  No NA 

Open Close Yes An Open order can be changed to 

Close and vice versa. 

 

Note:  

irrespective of increase or decrease in the quantity.  

 

Order Cancellation  

The trader can cancel any unmatched/partially matched order by specifying the Order number.  

Rules for order cancellation  

The rules for order cancellation are as follows:  

¶ s order. 

¶  

¶ Deactivated broker cannot cancel an order while status is deactivated.  
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Order Cancellation Request  

The format of the message is as follows:  

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

The following table provides the details of the various fields present in the 

MS_OE_REQUEST structure. 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is ORDER_CANCEL_IN (2070). 

OrderNumber This field should contain the order number which identifies 

the order to be cancelled.  

LastModifiedTime This should contain time of last activity done on that order. 

Last activity could be order entry, order modification or last 

trade time of that order. It is in number of seconds from 

midnight of January 1, 1980.  

LastActivityReference  In Order Cancellation request, this field should contain  

LastActivityReference  value received in response of the 

last activity done on that order. Last activity could be order 

entry, order modification or last trade of that order. Currently 

the same shall be in nanoseconds. Changes if any shall be 

notified.  

 

Order Cancellation Response  

The response can be one of order cancellation confirmation, order cancellation error or one of 

the general error responses.  

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

Field Name Brief Description  

TransactionCode The transaction code is ORDER_CANCEL_OUT (2071). 

 

Note: Order Cancellation Response (2071) is stopped to reduce the packet sent from the host 

end. 
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Order Cancellation Confirmation Response  

Successful cancellation of order results in Order Cancellation Confirmation Response. This will 

-Control cancels the order. The same transcode will also be 

sent in response if normal IOC order results in partial cancellat ion or 2L/3L Order results in 

partial cancellation. The message sent is as follows:  

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

The following table provides the details of the various fields present in the MS_OE_REQUEST 

structure.  

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction code 

is ORDER_CANCEL_CONFIRM_OUT (2075). 

LastModifiedTime This will be the current cancellation time. (It will be same as 

LogTime) 

 

Batch Order Cancellation  

The following table provides the details of the various fields present in the MS_OE_REQUEST 

structure, for batch order cancellation.  

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction code 

is BATCH_ORDER_CANCEL (9002). 

LastModifiedTime This will be the current cancellation time. (It will be same as 

LogTime) 

 

Order Cancellation Error Response  

The order cancellation error is sent when the cancellation request is rejected by the trading 

system. The reason for rejection will be given by the Error Code in the header. The message sent 

is as follows: 

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 
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The following table provides the details of the various fields present in the MS_OE_REQUEST 

structure.  

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is ORDER_CXL_REJ_OUT (2072). 

 

 

Kill Switch  

This functionality provides a facility to traders to cancel all of their orders at the same time.  

 

Kill Switch Request  

The format of the message is as follows:  

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

 

Field Name Brief Description  

TransactionCode The transaction code is KILL_SWITCH_IN (2062). 

User This field should contain the user id for which all type of 

orders should be cancelled.  

 

Kill Switch Error Response  

The kill switch error is sent when the request is rejected by the trading system. The reason for 

rejection will be given by the Error Code in the header. The message sent is as follows: 

MS_OE_REQUEST (Refer to Order Entry Request in Chapter 4) 

 

Field Name Brief Description  

TransactionCode The transaction code is ORDER_ERROR (2231). 
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Trade Modification   

Trade Modification is a facility provided by NSE to allow users to change client account number 

of executed trades.  

Trade modification functionality will be available to the ive up 

approval/rejection status.  

Trade Modification Re quest  

The format of the message is as follows:   

Table 25 MS_TRADE_INQ_DATA 

Structure Name MS_TRADE_INQ_DATA 

Packet Length 234 bytes  

Transaction Code TRADE_MOD_IN (5445) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

MESSAGE_HEADER in Chapter 2) 

STRUCT 40 0 

TokenNo LONG 4 40 

CONTRACT_DESC (Refer to Order 

Entry Request in Chapter 4) 

STRUCT 28 44 

FillNumber  LONG 4 72 

FillQuantity  LONG 4 76 

FillPrice LONG 4 80 

MktType CHAR 1 84 

BuyOpenClose CHAR 1 85 

Reserved LONG 4 86 

BuyBrokerId  CHAR 5 90 

SellBrokerId  CHAR 5 95 

TraderId  LONG 4 100  

RequestedBy CHAR 1 104  

SellOpenClose CHAR 1 105  

BuyAccountNumber  CHAR 10 106  

SellAccountNumber  CHAR 10 116  

Reserved CHAR 24 126  

ReservedFiller CHAR 2 150  

Reserved CHAR 2 152  

BuyPAN CHAR 10 154  
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Structure Name MS_TRADE_INQ_DATA 

Packet Length 234 bytes  

Transaction Code TRADE_MOD_IN (5445) 

Field Name Data Type Size in Byte Offset 

SellPAN CHAR 10 164  

Reserved CHAR 60 174  

 

The following table provides the details of the various fields present in the 

MS_TRADE_INQ_DATA structure. 

 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is TRADE_MOD_IN (5445). 

TokenNumber This field should contain the token number of the contract.  

FillNumber  

 

This field should contain the trade number of the trade to be 

modified.  

FillQuantity  

 

This field should contain the quantity that has been traded.  

FillPrice 

 

This field should contain the price at which the trade took 

place. This is to be multiplied by 100 00000  before sending 

to the trading system host.  

MarketType 

 

This field should contain the value to denote the type of 

market Normal or Odd Lot or Spot or Auction.  

¶  Normal Market.  

¶ ket 

¶  

¶  

BuyOpenClose This field should be set to  Open or  Close for 

Buy trade. 

Buy / SellBrokerId  This field should contain the trading member ID of the 

broker who placed the order for the trade or the one who is 

responsible for the settlement.  

TraderId  This field should contain the trading member ID of the 

broker requesting trade modification / cancellation. (Same 

as User ID.) 
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Field Name Brief Description  

RequestedBy 

 

This field should indicate the trader who has requested for 

the trade modification (either buyer or seller). This should 

contain one of the following values  

¶  

¶  

¶ 

both the parties request ing modification.  

SellOpenClose This field should contain the Open / Close indicator for the 

Sell trade.  

BuyAccount Number  This field should contain the Account Number of the trade 

on Buy side. 

SellAccount Number  This field should contain the Account Number of the trade 

on Sell side. 

ReservedFiller This filed is reserved for future use and any value in this 

field will be ignored.  

BuyPAN This field shall contain PAN (Permanent Account 

Number/PAN_EXEMPT). This field shall be mandatory for 

all orders (client/participant/PRO orders).  

SellPAN This field shall contain PAN (Permanent Account 

Number/PAN_EXEMPT). This field shall be mandatory for 

all orders (client/participant/PRO orders).  

 

Trade Modification Confirmation Response  

The response for Trade Modification Request will be sent in transcode 

TRADE_MODIFY_CONFIRM (2287). The structure for TRADE_MODIFY_CONFIRM (2287) is 

given below: 

 

 Table 26 MS_ TRADE_MODIFY_CONFIRM 

Structure Name MS_ TRADE_MODIFY_CONFIRM 

Packet Length 296 bytes 

Transaction Code TRADE_MODIFY_CONFIRM (2287)  

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

MESSAGE_HEADER in Chapter 2) 

STRUCT 40 0 

ResponseOrderNumber DOUBLE 8 40 

BrokerId  CHAR 5 48 
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Structure Name MS_ TRADE_MODIFY_CONFIRM 

Packet Length 296 bytes 

Transaction Code TRADE_MODIFY_CONFIRM (2287)  

Field Name Data Type Size in Byte Offset 

Reserved CHAR 1 53 

TraderNumber LONG 4 54 

AccountNumber  CHAR 10 58 

Buy/SellIndicator  SHORT 2 68 

OriginalVolume LONG 4 70 

DisclosedVolume LONG 4 74 

RemainingVolume LONG 4 78 

DisclosedVolume Remaining LONG 4 82 

Price LONG 4 86 

ST_ORDER_FLAGS (Refer to Order 

Entry Request in Chapter 4) 

STRUCT 2 90 

GoodTillDate LONG 4 92 

FillNumber  LONG 4 96 

FillQuantity  LONG 4 100  

FillPrice LONG 4 104  

VolumeFilledToday LONG 4 108  

ActivityType  CHAR 2 112  

ActivityTime  LONG 4 114  

CounterTraderOrderNumber  DOUBLE 8 118  

CounterBrokerId  CHAR 5 126  

Token LONG 4 132 

CONTRACT_DESC  (Refer to Order 

Entry Request in Chapter 4) 

STRUCT 28 136 

OpenClose CHAR 1 164 

OldOpenClose CHAR 1 165 

BookType CHAR 1 166 

Reserved LONG 4 168 

OldAccountNumber  CHAR 10 172 

Participant  CHAR 12 182 

OldParticipant  CHAR 12 194 

ADDITIONAL_ORDER_FLAGS  

(Refer to Order Entry Request in 

Chapter 4) 

STRUCT 1 206 

ReservedFiller CHAR 1 207 

Reserved CHAR 1 208 
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Structure Name MS_ TRADE_MODIFY_CONFIRM 

Packet Length 296 bytes 

Transaction Code TRADE_MODIFY_CONFIRM (2287)  

Field Name Data Type Size in Byte Offset 

ReservedFiller2 CHAR 1 209  

PAN CHAR 10 210  

OldPAN CHAR 10 220  

Algo ID LONG 4 230  

Reserved SHORT 2 234  

LastActivityReference  LONG LONG 8 236  

Reserved CHAR 52 244  

 

The following table provides the details of the various fields present in the MS_ 

TRADE_MODIFY_CONFIRM structure. 

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction code 

is TRADE_MODIFY_CONFIRM (2287).  

ResponseOrder 

Number taking part in the trade.  

BrokerId  BrokerId This field contains the Trading Member ID.  

TraderNumber  TraderNumber This field contains the trader or user ID.  

AccountNumber  This field contains the Account Number or  

Client code. 

Buy / SellIndicator  This field contains one of the following values.  

¶  

¶  

OriginalVolume  OriginalVolume This field contains the original traded 

volume. 

DisclosedVolume  

 

This field contains the quantity that has to be disclosed to 

the market. It is not applicable if the order has either the All 

Or None or the Immediate Or Cancel attribute set. It should 

not be greater than the volume of the order and not  

less than the Minimum Fill quantity if the  

Minimum Fill attribute is set. In either case it cannot be less 

than the Minimum Disclosed quantity allowed. It should be a 

multiple of the Regular lot.  

RemainingVolume This field contains the volume remaining after trade(s).  
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Field Name Brief Description  

DisclosedVolume 

Remaining 

This field contains the disclosed volume remaining after 

trade(s). 

Price This field contains the order price which should be divided by 

10000000 to get actual pri ce in rupees. 

OrderFlags Refer to Order Entry Request in Chapter 4 

GoodTillDate  This field contains the number of days for a GTD order. This 

field may be set in two ways.  

To specify an absolute date, this field should be set to that 

date in number of seconds since midnight of Jan 1, 1980. To 

specify days, this field should be set to the number of days. 

This can take values from 2 to the maximum days specified 

for GTC orders only. If this field is non-zero, the GTC flag 

must be off.  

FillNumber  This field contains the trade number.  

FillQuantity  This field contains the traded volume.  

FillPrice This field contains the price at which order has been traded 

which should be divided by 10000000 to get actual price in 

rupees 

VolumeFilled  

Today 

This field contains the quantity traded today.  

ActivityType  This field contains one of the following values  

to denote the activity type.  

 

 

ActivityTime  This field contains the time when the activity has taken 

place. 

CounterTrader 

OrderNumber 

Order number of the counter order taking part in the trade.  

CounterBrokerId  This field contains the Trading Member ID of the counter 

party taking part in the trade.  

SecurityInformation  

(Contract 

Descriptor)  

This structure contains the following fields:  

Instrument Name, Symbol, Strike Price, Option Type and CA 

Level for the contract.  

BookType This field contains the book type  RL/ ST/ SL/NT/ OL/ SP/ 

AU. 

OpenClose for 

Close. 
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Field Name Brief Description  

OldOpenClose For trade confirmation both Open Close and Old Open Close 

fields are same. 

Participant  This field contains the participant id same as that of original 

trade confirmation message.  

OldParticipant  This field contains the participant  id same as that of original 

trade confirmation message.  

ADDITIONAL_ORDER

_FLAGS 

This filed is reserved for future use and any value in this field 

should be ignored 

ReservedFiller This filed is reserved for future use and any value in this field 

will be ignored 

PAN This field shall contain the PAN  

OldPAN In case of trade modification this field shall contain the old 

PAN else it will be blank 

Algo ID This field shall contain the Algo ID  

Reserved This field is reserved for future use. This should be populated 

as 0 for the message to be accepted by exchange host.  

LastActivityReference  This field will contain a unique value  for current activity . 

Currently the same shall be in nanoseconds. Changes if any 

shall be notified.  

 

Trade Modification Error  Response 

I f trade modification request is rejected due to erroneous data then the structure sent is:  

MS_TRADE_INQ_DATA (Refer to Trade Modification Request in Chapter 4) 

The following table provides the details of the various fields present in the 

MS_TRADE_INQ_DATA structure.  

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction 

code is TRADE_ERROR (2288). 

ErrorCode This field contains the error code. Refer to List of Error 

Codes in Appendix. 
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Trade Cancellation  

To cancel a trade, both parties of the trade must request for trade cancellation. The process is 

as follows:  

1.  

2. If any error was encountered in the entered data then Trade Erro r message is sent. 

Otherwise it goes as an alert to the NSE control.  

3. The counter party to the trade is notified of the trade cancellation request (Refer to 

Unsolicited Messages, Chapter 7).  

4. When both the parties of the trade have asked for trade cancellation, it may be approved 

or rejected by the Exchange (Refer to Unsolicited Messages, Chapter 7). 

Trade Cancellation Request  

The format of the message is as follows: 

MS_TRADE_INQ_DATA (Refer to Trade Modification Request in Chapter 4) 

The following table provides the details of the various fields present in the 

MS_TRADE_INQ_DATA structure.  

 

Field Name Brief Description  

TransactionCode This field is the part of Message Header (Refer to 

MESSAGE_HEADER structure chapter 2).The transaction code is 

TRADE_CANCEL_IN (5440). 

FillNumber  This field should contain the trade number of the trade to be 

cancelled. 

 

Trade Cancellation Requested Response  

This is an acknowledgement signifying that the request has reached the trading system.  

The format of the message is as follow 

MS_TRADE_INQ_DATA (Refer to Trade Modification Request in Chapter 4) 

The field details of the structure are as follows:  
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Field Name Brief Description  

TransactionCode The transaction code is TRADE_CANCEL_OUT (5441). 

Trade Cancellation Error  

After the requested response if any error is detected in the data , the following structure is sent: 

MS_TRADE_INQ_DATA (Refer to Trade Modification Request in Chapter 4) 

The following table provides the details  of the various fields present in the 

MS_TRADE_INQ_DATA structure. 

 

Field Name Brief Description  

TransactionCode The transaction code is TRADE_ERROR (2223). 

Note: Refer to List of Error Codes in Appendix. 

ErrorCode This field contains the error code.  
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Chapter 5 Spread Order and Trade Management  

This chapter describes structures and fields for entering new spread orders. Spread order is a 

combination of two normal orders on two contracts with same symbol and different expiry dates. 

The trader can begin entering the spread orders once the trader has logged onto the trading 

system and only when the market is in open state. The sections covered in this chapter are:  

¶ Spread Order Entry 

Spread Order Entry  

Spread Order entry allows the trader to place orders in the market. The system accepts the 

orders from the users and tries to match the orders immediately with the orders in the books in 

case of IOC order. If the order does not match, the order is cancelle d by the system.   

If no IOC flag is mentioned then the partial traded orders or orders which are not traded are 

written to spread order book.  

Note: - 

¶ By default all the spread orders are day orders.  

¶ Currently Spread IOC orders are not allowed. 

 The other conditions not allowed are:            

¶ Disclosed (Disclosed Quantity) 

¶ Good Till Days (GTD) 

¶ Good Till Cancelled (GTC) 

¶ IOC 

 

Order Types  

Spread order entry allows only the following order types:  

¶ Regular Lot: Only Spread day orders are allowed and spread IOC orders are not 

allowed.  
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¶ Special Terms : In this case, only orders with All Or None (AON) attribute are 

allowed. Normal Day orders and IOC orders are also allowed. AON allows the 

broker to ensure that the entire order is traded or no ne at all. This might result in 

multiple trades or single trade.  

The following terms and conditions cannot  be used during spread ST order entry:  

¶ Trigger Price (TP) 

¶ Minimum Fill (MF) 

Technical Changes in Spread  

The following types of technical changes are considered:  

Spread Orders  and Trades  

Spread day orders will be allowed only on future contracts. Valid spread combinations will be 

pre-defined in the Spread Combination Contract file.  

 

Spread day orders on eligible spread combinations with price difference within the operating 

range, will be allowed.  

 

Since day orders are allowed, following functionalities will be applicable for spread day orders:  

¶ Spread order modification   

o Change in price difference and quantity will be allowed.  

o Modification of spread day order to IOC will not  be allowed.  

o All other rules for normal order modification remain same for spread order 

modifications.  

¶ Spread order cancellation  

 

Order Cancellation by System  

Broker suspension  When a broker is suspended then all the outstanding spread orders of the 

firm  will also be cancelled by the system. Respective users will get spread order cancellation 

message. 

 

Batch Order Cancellation - At the end of the day, all the outstanding spread day orders will be 

cancelled by the system. Respective users will get spread o rder cancellation message.  
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The order cancellation due to broker suspension or batch order cancellation will be sent with 

new transcode BATCH_SPREAD_CXL_OUT (9004). For this transcode existing structure 

MS_SPD_OE_REQUEST will be used. 

 

New Master File for  Spread Combination  

A new master file is introduced to maintain the valid spread combinations. The spread 

combination consists of two contracts. The combination will be updated on daily basis. The file 

will be made available every day for uploading in the  front end. Structure  of this file is provided 

in subsequent section  (Refer to Spread Combination File in Chapter 5).  

Broadcast for Spread Combination Master Update  

Any intraday change in the spread combination master will be available as broadcast. A new 

structure BCAST_SPD_MSTR_CHG with transcode 7309 is defined. Structure of the new 

transcode 7309 is given in subsequent section.  

Existing Security Master Update Broadcast   

The existing security master update bro adcast (BCAST_SECURITY_MSTR_CHG  transcode 

7305) should be used to update the information in Spread combinations for relevant contracts. 

The structure of the existing packet will remain unchanged.  

Broadcast for Spread  

Spread MBP (market by price) will be reflecting spread activities. These packets will be 

compressed.  The existing Spread MBP (MS_SPD_MKT_INFO) structure will be changed to send 

broadcast for spread MBP, for price difference statistics. The changes in the structure are 

mentioned in  further sections.  

Rules of Spread Order Entry  

Order entry is not allowed  if any of the following conditions  is true: 

¶ Order is of GTC or GTD order type. 

¶ Markets are closed. 

¶ Security is suspended. 

¶ Security has matured. 
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¶ Security is expelled.  

¶ Security admission date is greater than current date.  

¶ Security is not eligible in that market.  

¶ Security does not exist in the system.  

¶ Broker is suspended. 

¶ Broker does not exist in trading system.  

¶ Broker is deactivated.  

¶  

¶ User is disabled. 

¶ User is an inquiry user. 

¶ User does not exist in the trading system.  

¶ Participant is suspended.  

¶ Participant does not exist in the trading system.  

¶  

¶ Quantity is more than issued capital.  

¶ Quantity is not equal to m ultiples of regular lot.  

¶ Limit Price is not a multiple of Tick size.  

¶ IOC and Disclosed Quantity combination  is present. 

¶ For PRO order, client is other than broker. 

¶ For CLI order, Account Number is Broker ID.  

¶ Order attributes are not entered properly for va rious book types.  

¶ Both legs having same expiry date. 
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Order Entry Request  

The format of the order entry request is as follows:    

Table 27  MS_SPD_OE_REQUEST 

Structure Name MS_SPD_OE_REQUEST 

Packet Length 480  bytes 

Transaction Code SP_BOARD_LOT_IN (2100) 

Field Name Data Type Size in Byte Offset 

MESSAGE_HEADER(Refer to 

MESSAGE_HEADER in Chapter 2) 

STRUCT 40 0 

ParticipantType1  CHAR 1 40 

Filler1  CHAR 1 41 

CompetitorPeriod1  SHORT 2 42 

SolicitorPeriod1  SHORT 2 44 

ModCxlBy1 CHAR 1 46 

Filler9  CHAR 1 47 

ReasonCode1 SHORT 2 48 

StartAlpha1  CHAR 2 50 

EndAlpha1 CHAR 2 52 

Token1 LONG 4 54 

CONTRACT_DESC (Refer to Order 

Entry Request in Chapter 4) 

STRUCT 28 58 

OpBrokerId1  CHAR 5 86 

Fillerx1  CHAR 1 91 

FillerOptions1  CHAR 3 92 

Fillery1  CHAR 1 95 

OrderType1 SHORT 2 96 

OrderNumber1  DOUBLE 8 98 

AccountNumber1  CHAR 10 106  

BookType1   SHORT 2 116  

BuySell1                   SHORT 2 118  

DisclosedVol1 LONG 4 120  

DisclosedVolRemaining1 LONG 4 124  

TotalVolRemaining1 LONG 4 128  

Volume1 LONG 4 132  

VolumeFilledToday1  LONG 4 136  

Price1   LONG 4 140  

TriggerPrice1        LONG 4 144  
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Structure Name MS_SPD_OE_REQUEST 

Packet Length 480  bytes 

Transaction Code SP_BOARD_LOT_IN (2100) 

Field Name Data Type Size in Byte Offset 

GoodTillDate1             LONG 4 148  

EntryDateTime1             LONG 4 152  

MinFillAon1               LONG 4 156  

LastModified1  LONG 4 160  

ST_ORDER_FLAGS (Refer to Order 

Entry Request in Chapter 4) 

STRUCT 2 164  

BranchId1  SHORT 2 166  

TraderId1  LONG 4 168  

BrokerId1  CHAR 5 172  

cOrdFiller  CHAR 24 177  

OpenClose1 CHAR 1 201  

Settlor1  CHAR 12 202 

ProClient1 SHORT 2 214  

SettlementPeriod1  SHORT 2 216  

ADDITIONAL_ORDER_FLAGS 

(Refer to Order Entry Request in 

Chapter 4) 

STRUCT 1 218  

Reserved CHAR 1 219  

Filler1  USHORT 1(bit)  220  

Filler2  USHORT 1(bit)  220  

Filler3  USHORT 1(bit)  220  

Filler4  USHORT 1(bit)  220  

Filler5  USHORT 1(bit)  220  

Filler6  USHORT 1(bit)  220  

Filler7  USHORT 1(bit)  220  

Filler8  USHORT 1(bit)  220  

Filler9  USHORT 1(bit)  221  

Filler10  USHORT 1(bit)  221  

Filler11  USHORT 1(bit)  221  

Filler12  USHORT 1(bit)  221  

Filler13  USHORT 1(bit)  221  

Filler14  USHORT 1(bit)  221  

Filler15  USHORT 1(bit)  221  

Filler16  USHORT 1(bit)  221  

Filler17  CHAR 1 222 
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Structure Name MS_SPD_OE_REQUEST 

Packet Length 480  bytes 

Transaction Code SP_BOARD_LOT_IN (2100) 

Field Name Data Type Size in Byte Offset 

Filler18  CHAR 1 223 

NnfField DOUBLE 8 224  

MktReplay DOUBLE 8 232 

PAN CHAR 10 240  

Algo ID LONG 4 250  

Reserved SHORT 2 254  

LastActivityReference  LONG LONG 8 256  

Reserved CHAR 52 264  

PriceDiff      LONG 4 316  

MS_SPD_LEG_INFO (leg 2) STRUCT 80 320  

MS_SPD_LEG_INFO (leg 3) STRUCT 80 400  

 

Table 28 MS_SPD_LEG_INFO 

Structure Name MS_SPD_LEG_INFO 

Packet Length 80 bytes  

Field Name Data Type Size in Byte Offset 

Token2 LONG 4 0 

CONTRACT_DESC (Refer to Order 

Entry Request in Chapter 4) 

STRUCT 28 4 

OpBrokerId2  CHAR 5 32 

Fillerx2  CHAR 1 37 

OrderType2 SHORT 2 38 

BuySell2             SHORT 2 40 

DisclosedVol2 LONG 4 42 

DisclosedVolRemaining2 LONG 4 46 

TotalVolRemaining2 LONG 4 50 

Volume2 LONG 4 54 

VolumeFilledToday2  LONG 4 58 

Price2   LONG 4 62 

TriggerPrice2         LONG 4 66 

MinFillAon2  LONG 4 70 

ST_ORDER_FLAGS (Refer to Order 

Entry Request in Chapter 4) 

STRUCT 2 74 
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Structure Name MS_SPD_LEG_INFO 

Packet Length 80 bytes  

Field Name Data Type Size in Byte Offset 

OpenClose2 CHAR 1 76 

ADDITIONAL_ORDER_FLAGS 

(Refer to Order Entry Request in 

Chapter 4) 

STRUCT 1 77 

Reserved CHAR 1 78 

FillerY CHAR 1 79 

 

Note : For spread order entry leg3 is not filled.  

 

The following table provides the details of the various fields present in the Order Entry Request 

structure.  

 

Field Name Brief Description  

TransactionCode The transaction code is SP_BOARD_LOT_IN (2100).     

ParticipantType1         This is not used. 

CompetitorPeriod1  This is not used. 

SolicitorPeriod1  This is not used. 

Modified / CancelledBy1  This is not used. 

ReasonCode1 This is not used. 

TokenNumber1  This field should contain the Token Number of the 

contract on which order is to be placed. This field 

-

token number is set to  

-

descriptor.  

SecurityInform ation1 (contract 

descriptor 1)  

This structure contains the following fields  

Instrument Name, Symbol, Expiry Date, Strike Price, 

Option Type and CA level of the contract. This is a 

mandatory field and should be filled while sending 

the order entry request.  

CA Level should be set to zero. 

CounterPartyBrokerId1  This is not used. 

OrderType1 This field should be set to blank.  

OrderNumber1  This field should be set to blank for the order entry 

request.  




























































































































































































































































































































































































